. mathematics

Article

The General Fractional Integrals and Derivatives on a

Finite Interval

Mohammed Al-Refai ! and Yuri Luchko %*

check for
updates

Citation: Al-Refai, M.; Luchko, Y.
The General Fractional Integrals and
Derivatives on a Finite Interval.
Mathematics 2023, 11, 1031. https://
doi.org/10.3390/math11041031

Academic Editor: Sergey Sitnik

Received: 28 January 2023
Revised: 12 February 2023
Accepted: 15 February 2023
Published: 17 February 2023

Copyright: © 2023 by the authors.
Licensee MDPI, Basel, Switzerland.
This article is an open access article
distributed under the terms and
conditions of the Creative Commons
Attribution (CC BY) license (https://
creativecommons.org/licenses /by /
4.0/).

1 Department of Mathematics, Yarmouk University, Irbid 21163, Jordan

Department of Mathematics, Physics, and Chemistry, Berlin University of Applied Sciences and Technology,
13353 Berlin, Germany

*  Correspondence: luchko@bht-berlin.de

Abstract: The general fractional integrals and derivatives considered so far in the Fractional Calculus
literature have been defined for the functions on the real positive semi-axis. The main contribution
of this paper is in introducing the general fractional integrals and derivatives of the functions on a
finite interval. As in the case of the Riemann-Liouville fractional integrals and derivatives on a finite
interval, we define both the left- and the right-sided operators and investigate their interconnections.
The main results presented in the paper are the 1st and the 2nd fundamental theorems of Fractional
Calculus formulated for the general fractional integrals and derivatives of the functions on a finite
interval as well as the formulas for integration by parts that involve the general fractional integrals
and derivatives.

Keywords: Sonin kernels; Sonin condition; general fractional integral; general fractional derivative;
fundamental theorems of fractional calculus

MSC: 26A33; 26A24; 45E10

1. Introduction

The so-called general fractional integrals (GFls) and the general fractional derivatives
(GFDs) in their nowadays form appeared for the first time in the paper [1] by Sonin pub-
lished in 1884. In this famous paper, the Sonin condition and the Sonin kernels that satisfy
this condition were defined and an important class of such kernels in form of products
of the power law functions and analytical functions was introduced. However, Sonin did
not mention any connection of his operators to Fractional Calculus (FC). Moreover, his
derivations were mostly formal and without providing exact conditions for their validity,
including the spaces of functions.

The first publication devoted to the GFIs and the GFDs embedded in the framework
of FC was the paper [2] by Kochubei published in 2011. In this paper, Kochubei first
introduced a very important class of the Sonin kernels in terms of their Laplace transforms.
He also established a connection of these kernels to the complete Bernstein functions
and the Stieltjes functions and introduced a regularized form of the general fractional
derivatives with these kernels, nowadays referred to as the Kochubei kernels. Moreover,
Kochubei initiated a new line of FC research devoted to the ordinary and partial differential
equations with the GFDs. In particular, he deduced some important results for the fractional
relaxation equation and the Cauchy problem for the time-fractional diffusion equations
with the GFDs with the Kochubei kernels; see the paper [3] for a survey of the recent results
regarding these fractional differential equations.

The next publication devoted to the GFls, the GFDs, and the fractional differential
equations with the GFDs was the paper [4] by Luchko and Yamamoto published in 2018.
In Ref. [4], some important estimates for the GFDs of the functions at their maximum
points were first derived. Then these estimates were applied to prove a weak maximum
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principle for solutions to the initial-boundary-value problems for the general time-fractional
diffusion equations with the GFDs. It is worth mentioning that in Ref. [4], the GFIs and the
GFDs with the Sonin kernels from a different class of kernels compared to the Kochubei set
were considered.

Very recently, a series of papers [5-11] devoted to the GFIs and the GFDs with the
kernels from several different sets was published by Luchko. In Refs. [5,7,8], the general
FC operators with the Sonin kernels that are continuous of the positive real semi-axis and
can possess an integrable singularity of a power function type at the origin were defined
and investigated. In Ref. [6], the Sonin condition was extended in the manner that allows
introducing the GFIs and the GFDs of arbitrary order (please note that in the previous
publications only the case of the order less than or equal to one has been treated). In
Ref. [11], another extension of the Sonin condition to the case of three kernels has been
suggested and the so-called 1st level GFDs with these kernels were defined for the first
time. The 1st level GFDs contain the GFDs and the regularized GFDs introduced so far
as their particular cases just in the same manner as the Hilfer fractional derivative covers
both the Riemann-Liouville and the Caputo fractional derivatives. It is worth mentioning
that the GFIs and the GFDs with the Luchko kernels have already been applied in FC
literature both for mathematical and applied problems. In particular, in Ref. [9], they
were employed for derivation of two different forms of a generalized convolution Taylor
formula that provides a representation of a function as a convolution polynomial with a
remainder in form of a composition of the n-fold GFIs and the n-fold sequential GFDs or
the regularized GFDs. In Refs. [12-18], Tarasov used these operators for formulation of
a general fractional dynamics, a general non-Markovian quantum dynamics, a general
fractional vector calculus, a general non-local continuum mechanics, a non-local probability
theory, a non-local statistical mechanics, and a non-local gravity theory, respectively.

The framework of the GFIs and the GFDs introduced by Sonin in Ref. [1] is very
general. For developing a reasonable theory of these general FC operators, both the special
sets of the kernels (such as, e.g., the Kochubei set, the Luchko set, etc.) and the suitable
spaces of functions are needed. In this sense, there exists not only one but several different
theories of the GFIs and the GFDs.

Another aspect of the GFIs and the GFDs that was not yet taken into consideration
in the FC literature concerns their domains. It is well-known that the properties and even
the definitions of the classical Riemann-Liouville fractional integrals and derivatives are
very different in the case of the functions defined on a final interval, on the semi-axes, or
on the real axes, respectively (see, e.g., Ref. [19]). The GFIs and the GFDs considered so
far were introduced for the functions defined on the real positive semi-axes. In this paper,
we suggest the definitions of the GFIs and the GFDs for the functions defined on a finite
interval and study their basic properties for the first time in the FC literature.

It is worth mentioning that there exist some other concepts of the general FC operators
defined in a completely different form compared to those mentioned above. In particular,
we refer to Refs. [20,21], and Ref. [22] devoted to this topic. However, in this paper, we
restrict ourselves to the general FC operators generated by the modified Sonin kernels and
do not consider the approaches suggested in Refs. [20-22], and in other publications of
this type.

The rest of this paper is organized as follows: In Section 2, we define the spaces
of functions that we use in the further discussions, formulate a suitably modified Sonin
condition, and introduce the GFIs with the kernels from a certain set in the case of the
functions defined on a finite interval. In contrast to the GFIs defined for the functions on
the real positive semi-axes, we define both the left- and the right-sided operators and then
investigate their interconnections. Section 3 is devoted to the GFDs and their properties.
The main results presented here are the 1st and the 2nd fundamental theorems of FC
formulated for the GFIs and the GFDs for the functions defined on a finite interval as
well as the formulas for integration by parts that involve the GFDs. In Section 4, some
conclusions and directions for further research are formulated.
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2. The General Fractional Integrals on a Finite Interval

We start this section by specifying the spaces of functions suitable for our constructions
of the GFIs and the GFDs. The spaces of this type were introduced by Dimovski in Ref. [23]
in connection with his operational calculus for the hyper-Bessel differential operators.
Then these spaces were extensively employed in the publications by Luchko devoted to
the operational calculus for different fractional derivatives (see Ref. [24] for a survey of
these results) and in his recent papers dealing with the general fractional integrals and
derivatives for the functions on the real positive semi-axis ([5-11]).

Definition 1. For « > —1and n € N, we define the spaces of functions
Cl(a,b] = {f € Ca(a,b] : f") € Cy(a,b]},

Cl'a,b) = {f € Cu[a,b) : f) € Cyla,b)},

where

Cala,b] = {f : (a,b] > R: () = (t—a)P (1), p > n, fi € Cla,b]},
Cala,b) = {f : [a,b) = R: f(1) = (b= P fi(8), p > &, f € Cla, b]},
and the spaces Cy(a, b] and Cy(a, b] are interpreted as CO(a, b] and C)(a, b], respectively.

Because the kernels of the fractional derivatives defined on a finite or infinite interval
should be singular at one of the ends of the interval (see, e.g., Ref. [25]), the spaces of
functions introduced in Definition 1 are very natural in the context of FC. As already
mentioned, in Ref. [5-11], similar spaces were successfully employed for the development
of the general FC on the semi-axis.

Another important remark is that the families of the spaces CY(a,b] and C}[a,b),
n =0,1,2,... are ordered with respect to the parameter «, i.e., for a1 > ay > —1, the
inclusions

Cy, (a,b] C Cy,(a,b] and Cy [a,b) C Cy,[a,b)

hold valid. This means that the spaces C"  (a, b] and C", [a, b) are the largest in their families
and contain all other spaces C!(a,b] or C}[a, b), respectively, as their sub-spaces. Thus, in
what follows, we mainly employ the spaces C" ;(a,b] and C" ,[a, b). Evidently, all results
derived for these spaces are also valid for the spaces CJf (4, b] and C}[a,b) with any &« > —1.

In this paper, we introduce and investigate the GFls and the GFDs on a finite interval
(a, b) with the kernels from the space C_1(0,b — a]. Moreover, we often suppose that the
kernels x € C_1(0,b — a] of the GFIs and the kernels k € C_1(0,b — a] of the GFDs are the
Sonin kernels that satisfy the Sonin condition [1]

t

@*HU%:AKQ—TMWMT:{H,0<t§b—m (1)
where {1} stands for the function identically equal to one for t € (0, b — a]. The set of such
kernels will be denoted by S¢.

In the literature, several pairs of the Sonine kernels from Sy were derived in terms
of the elementary and special functions (see, e.g., Refs. [2,5,7,26,27] and the references
therein). The most prominent example known already to Abel (see Refs. [28,29]) is a pair of
the power law kernels

K(t) = ha(t), k(t) = h—a(t), 0 <a <1, @

where the function h, is given by

ha(t) = Frs, > 0. 3)
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Another important example of the Sonin kernels was derived in Ref. [26]:

K(t) = hi_pia(t) + hi_p(t), k(t) = P E g(—1%), 0<a < p <1, 4)

where
) n

z
E,g(z) = —,a>0,8,zcC
p(2) n;)r(omﬂ%) P

is the two-parameters Mittag-Leffler function and h, is defined by (3).
We also mention the following pair of the Sonin kernels that was first deduced by
Sonin in Ref. [1]:

K(t) = (V™ La(2V1), k(t) = (VH* a1 (2VE), 0 < < 1, ®)
where
N Vi (7 ik o (t/2)
WO = Bt M0 = it

are the Bessel and the modified Bessel functions, respectively.

Definition 2. Let a kernel x belong to the space C_1(0,b — a].
The left-sided general fractional integral (LGFI) and the right-sided general fractional integral
(RGF]I) are defined by the following formulas, respectively:

(T IO = (x5 O = [ w(t=)f (e, a <t <, ©

b
(L) £)(8) = /t k(T — t)f(1)dt, a < t <b. @)

In the rest of this section, we discuss the properties of the LGFIs (6) and the RGFIs (7)
that are valid any kernel « from the space C_1(0, b — a]. However, in the next section,
where the GFDs are introduced and investigated, we suppose that « is a Sonin kernel from
the set Sy. In particular, the power law kernel «(t) = h,(t) generates the well-known
left- and right-sided Riemann-Liouville fractional integrals that have been extensively
studied in the FC literature (see, e.g., Ref. [19] for their properties). The kernel «(t) =
M pia(t) +h1_p(t), 0 < a < B < 1from (4) leads to a sum of two left- and right-sided
Riemann-Liouville fractional integrals of the orders 1 — 8 + & and 1 — j, respectively.
Finally, the kernel x(t) = (v/t) "*I_4(2v/t), 0 < & < 1 from (5) generates the following pair
of the left- and right-sided GFlIs:

(T A0 = [(Je-D L= f@dna<iss, @

W N0 = [ =) L@ e nf@dnasi<s

The LGFI and the RGFI introduced in Definition 2 can be studied on different spaces
of functions, see e.g., Ref. [19] for the theory of the left- and right-sided Riemann-Liouville
fractional integrals and derivatives on the finite intervals. In this paper, we focus on the
properties of the LGFI and the RGFI on the spaces introduced in Definition 1.

Proposition 1. Let a kernel x belong to the space C_1(0,b — a.
The LGFI (6) maps the space C_1(a, b] into itself:

Z]I(K) :C_1 (lZ, b] — C_l(ll, l’J] (10)
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and the RGFI (7) maps the space C_1[a, b) into itself:
rH(K) : C—l [11, l’)) — C_1 [a, b) (11)

Proof. First we prove the mapping property (10). Since f € C_1(a,b], then f(t) = (t —
a)P fi(t),p > —1, f1 € Cla, b]. Because the kernel x belongs to the space C_1(0,b — a], the
representation «(t) = t7x1 (t) with g > —1 and %1 (t) € C[0, b — a] holds true. Then we get
the relation

(Lo £)(E) = /ﬂ.t(t — 1)t —a)’rx1(t — 1) fi(t)dT, a <t <b. (12)

Using the variables substitution z = %' we arrive at the formula

(M) f)(8) = (¢ = a)1tpHl /01 211 —2)Piq (z(t —a)) 1 (t —z(t —a))dz, a <t < b. (13)

Denoting the product i (z(t — a)) f1(t — z(t — a)) by g(t,z), the inclusions x; €
C[0, b — a], f1 € C[a, b] mean that the function g is continuous for0 <z < landa <t <b.
Because the function z7(1 — z)? > 0 is integrable, the mean value theorem for integrals
yields the representation

1
(L () = (t—a)““lg(f/-zo)/o 21(1 —z)Pdz
= (t—a)"Pg(f,20)B(g+1,p+1), forsome0 < zg <1, f>a, (14)

which proves the Formula (10).
The proof of the mapping property (11) is completely analogous and we omit it here. O

Now we proceed with formulations and proofs of other important properties of the
LGFIs and the RGFIs on the spaces C_1(a,b] and C_1]a, b), respectively.

Proposition 2. Let a kernel « belong to the space C_1(0,b — a].

For any functions f € C_q[a,b) and g € C_1(a,b], the formula for fractional integration
by parts

b
[ 10 om0t = [ (1 £)0 sty

holds true.

Proof. We start with the representation

/abf(t)(z]l(,{)g)(t)dt — /f / (t — 7)g(v)dvdt
= //f k(t — 1)g(T)dTdt. (15)

Because the integrals in the last formula are absolutely convergent, we can interchange
the order of integration by Fubini’s theorem and get the formula

/abf(t)(lﬂ(,()g)(t)dt = //f k(t — T)g(t)dtdt
- / / fOx(t = Dydtdr = /fg(ﬂommf)(r)dn (16)

which completes the proof of the theorem. [

Proposition 3. Let « and i, be two kernels from the space C_1(0, b — a.
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The LGFI (6) and the RGFI (7) possess the semi-group properties in the form
(I]I(Kl) lH(Kz)f)(t) = (Z]I(Kl *K7) f)(t)/ f €C (IZ, b]/ 17)
(L) L) )E) = (L wnp) (), f € Cafa,b). (18)
As a consequence, the following commutative laws are valid:
(L) L) ) () = (Ly) tLy) F)(E), f € Co1(a,b], (19)
(L) L) I = (L) L) )(), f € Cqla,b). (20)

Proof. We start with a proof of the relation (18) and first represent its left-hand side
as follows:

O A ) = [ 52— (i
b b
= [r@-0 [ rl - 0f@dy
= [ [ a0y

Interchanging the order of integration in the last double integral yields the relation

Ol A = [ [ (= Draly ) fy)avay

= [ 1) [ i~y - vyaray. e

By employing the variables substitution 71 = y — 7, the inner integral of the last formula
can be represented in the form

/ty K1(T — oy — T)dT = /Oy_t k1(y —t—n)re(n)dn = (k1 * x2)(y — 1)

which leads to the Formula (18):

(L) L) I (B) = /tbf(y)(Kl # 12)(y =AYy = (L wny) £)(E)-

For x1, x; € C_1(0, b — a], the inclusion k7 * x; € C_1(0, b — a] is ensured by the
Formula (10) from Proposition 1.

The Formula (17) is a simple consequence from the known properties of the Laplace
convolution:

(Lepy L) ) (B) = (k1 % (k2 % £))(F)
= ((k1 * x2) * f)(t) = (L, xp) F)(E)-

In its turn, the Formulas (19) and (20) immediately follow from the Formulas (17) and
(18), respectively, because of the well-known fact that the Laplace convolution
is commutative. [

It is worth mentioning that, in general, the semi-group properties presented in
Proposition 3 are not valid for the GFIs with the Sonin kernels from the set Sy because the
convolution of the two kernels from Sy does not always belong to S¢. The reason is that
the generalized order of the LGFI (6) and the RGFI (7) with the kernels from S is restricted
to the interval (0, 1). This is a direct consequence from the Sonin condition (1) because the
constant function {1} at its right-hand side corresponds to the definite integral of order one.
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However, it is possible to extend the Sonin condition (1) and to define the GFIs of
arbitrary order that fulfill the semi-group property (see Ref. [6] for the case of the GFIs of
arbitrary order on a positive real semi-axes). This will be done elsewhere.

3. The General Fractional Derivatives on a Finite Interval

In this section, we introduce several different kinds of the GFDs on a finite interval and
study their basic properties including the 1st and the 2nd fundamental theorems of FC. As
in the case of the Riemann-Liouville and the Caputo fractional derivatives with the power
law kernels, we define the GFD (of the Riemann-Liouville type) and the regularized GFD
(of the Caputo type). Moreover, both the left- and the right-sided GFDs will be introduced
and studied.

In what follows, we suppose that the kernels of the GFIs and the GFDs are the Sonin
kernels from the set ;.

Definition 3. Let a pair of the kernels (x, k) belong to the set Sy.
The left-sided general fractional derivative (LGFD) and the right-sided general fractional
derivative (RGFD) are defined by the following formulas, respectively:

(D () = % / K(t—T)f(t)dT, a<t<b, (22)
d b
(D (1) =~ /t k(T — t)f(T)dT, a < t <b. (23)

The reqularized left-sided general fractional derivative (RLGFD) and the regularized right-
sided general fractional derivative (RRGFD) are defined as follows:

(.0 )0 = [ Kt -0 (D)dr, a <<, @

b
(r. Dy F) (1) = —/t k(t— t)f'(t)dt, a <t <b. (25)

A well-known example of the left- and right-sided GFDs introduced above are the
Riemann-Liouville and the Caputo left- and right-sided fractional derivatives with the
power law kernel k(t) = hy_,(t), 0 < a < 1 from the Sonin pair of the kernels defined
by (2).

Another important example is generated by the kernel k(t) = tF=1E, s(—t*), 0 <
a < B < 1 from the Sonin pair (4). For this kernel, the left-sided GFD and the left-sided
regularized GFD on the positive real semi-axes have been already defined and investigated
(see, e.g., Refs. [5,30]). However, to the best of our knowledge, the right-sided GFDs on a
finite interval are introduced here for the first time in the FC literature:

(B N0 = o [ P (- (T as i<,
b
(D A = = [ (=P Byt =)/ (D)t a <t <b,

Finally, we mention the right-sided GFDs on a finite interval with the Sonin kernel k(t) =
(V1) "*I_4(2v/1), 0 < & < 1 from the Sonin pair (5):

(D /) = —E/b(m)’“I,N(Z\/T—t)f(r)dr, a<t<b,

t

(BENE = — [ WTTD VT (T a <t <b
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In what follows, we consider the left- and right-sided GFDs introduced above on the
spaces C!;(a,b] and C![a,]), respectively (see Definition 1). First, a connection between

the GFDs and the regularized GFDs on a finite interval is established.
Proposition 4. For any functions f € C1 | (a,b] and g € C1 ,[a,b), the relations
(1D £)() = fla)k(t —a) + (1, Dy f)(t), a<t<b

and
(D g)(t) = gb)k(b—1t) + (. Dyy g)(t), a<t<b,

hold true, respectively.

Proof. To prove the Formula (27), let us introduce an auxiliary function k(t) = fg k

Then we have the relations
¥(0) = 0 and %fc _k(t),t > 0.

Integration by parts yields

(Bl = —4 [ ke ng@yr
b
= —% g(T)IAC(T—t)L>+Z/tbfc(r—t)g/(r)d’r
d, b ,
. _E(g(b)k(b—t))—/t k(T — t)g'(T)dT
= g(b)k(b—t) + (- Dy g)(t),

(26)

(27)

(s)ds.

which completes the proof of the Formula (27). The Formula (26) can be derived using

analogous steps and we omit its proof here. [J

The next result concerns different kinds of integration by parts formulas for the
GFDs introduced above. It is well known that such formulas play a very important role,
say, in the fractional calculus of variations involving the functionals that depend on the

fractional derivatives.

Proposition 5. The following integration by parts formulas hold true

/ﬂbf(t)(lD(k) gt = /abg(t)(hD(k) f(t)dt + -f(t)(lﬂ(k)g)(t) ,
fecCllab),geCl(ab],

s a@a = [ 50650 Ao [FO6 0]

fe Cl,l(a, bl,g € Cll[a,b),
[ 06D 0 = [ 06De N+ 00N 0)]
fe Cl_l[a,b),g € Cl_l(a, b,

06RO = [ 0D Nt [T N0]
fect(ab],gecClab).

(28)

(29)

(30)

(31)
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Proof. We start with a proof of the Formula (28) and first represent its left-hand side in

the form
A%ﬂﬁ@@gﬂWﬁ:[fﬂﬂLZA%U—rkﬁmivt

Integration by parts in the last integral yields a chain of the relations

b r b b t

[ rog i = |7 [ke-g >dr} — [ 1) [kt —)g(xydrar
= [rouwe ) —/ [ £k - 0)g (v

- 'f<t><zu(k>g><t>' [l / F(Ok(t — D)t

- _f<t><zn<k)g><t>_ + [ 80D f) (D)

which completes the proof the Formula (28). The Formula (29) is proved by following
the exact same lines, whereas the Formula (30) immediately follows from (29) and the
Formula (31) is a direct consequence from the Formula (28). O

In the rest of this section, we formulate and prove the 1st and the 2nd fundamental
theorems of FC for the GFIs and the GFDs introduced above.

Theorem 1. (1st Fundamental Theorem of FC)
Let a pair of the kernels (x, k) belong to the set Sy.
The left- and the right-sided GFDs are the left-inverse operators to the corresponding GFIs:

)= f(t), f€CLi(ab],a<t<h, (32)
)=f(t), feCli(ab],a<t<h, (33)
)= f(t), feCLyab), a<t<b, (34)
(n Dy A ) (1) = f(t), f € CLyla,b), a <t <b. (35)

Proof. We start with a proof of the Formula (32). By definition, the left-hand side of (32)
takes the form

d t
(D () = 5 [ K=D)L
= dt/ (t—1) / (t—y)f(y)dydr.
Interchanging the order of integration in the last integral yields
(D L /() = = / fly / (t = T)x(T — y)drdy. (36)
Due to the relation

/tk(t—r)x(r—y)dT:/Otiyk('r)x(t—y—r)d'(: (kxx)(t—y)=1,0<t—y<b-—a, (37)
Y

the representation (36) immediately leads to the formula

(B TN = 5 [ fdy =), > a

which completes the proof of (32).
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Now we verify the relation (33) and first show that
(1L f)(a) =0 (38)

forany f € C1,(a,b].

Indeed, the inclusion x € C_1(0,b — a] leads to the representation «(t) = tP~!h(t),
p>0,heCl0,b—al. Since f € Cll (a,b], the same arguments that were employed in [31]
for the space C1 (0, +-00) lead to the inclusion f € C[a, b] and it holds that

()0 = [ (=0 0t - (D).

Using the substitution z = =L in the last integral, we arrive at the representation
1
(L () = (¢ —a)? /O 2P h(z(t — @) f(t —2(t — a))dz. (39)

Now let us introduce an auxiliary function as follows: ¢(t,z) = h(z(t —a)) f(t — z(t — a)).
Because the functions f and h are continuous, the function g is continuous in z on the
interval [0,1]. Then we can apply the mean value theorem (the function zP~1 > 0 is
integrable) to the integral at the right-hand side of the Formula (39) and thus obtain
the representation

R 1
(L)) = (t—a)Pg(Fz0) / 214z

0

o 1 o
= (t—a)Pg(t,zo)E, 0<zop<1l,t>a p>0,

which completes the proof of the Formula (38).

Because (j1(,)f)(a) = 0, the formula (33) follows by combining the results provided in
the Equations (26), (32), and (38).

The proof of the Formula (34) is completely analogous to the proof of (32) and the
proof of (35) follows the lines of the proof of (33). O

Remark 1. Applying the methods used in Ref. [5] for the GFI and the GFDs on the real positive
semi-axis, the relations (32)—(35) can be proved on the following spaces of functions that are larger
than C! | (a,b] and C |[a, b), respectively (see Ref. [5] for details):

Coy 0y (a,b] = {f : Iy f € CLy(a,b], (T f)(a) = 0},
C_y0la,b) = {f : L f € CLyla,b), (N f)(b) = O}.

Now we formulate and prove the 2nd fundamental theorem of FC for the left- and
right-sided GFIs and GFDs.

Theorem 2. (2nd Fundamental Theorem of FC)

Let a pair of the kernels (, k) belong to the set Sy.

The compositions of the left- and the right-sided GFIs and the corresponding GFDs take the
following form:

(e 1D f)(t) = f(t) — f(a), f € CLy(a,b], (40)
(L) D f) (1) = f(8), f € CLy(a,b], (41)
(I D(k)f)( ) f(0) = f(t), f € CLy[ab), (42)
(Lo Dy ) (F) = f (1), f € CLyla,b). (43)
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Proof. We start with a proof of the Formula (40). By definition, its left-hand side can be
represented as follows:

(T DN (B) = [ 5= 0D f)(@)dr
= [xte=) [ K- y)f )y

Interchanging the order of integration in the last integral and using the Formula (37) yields
Lo DoNO) = [ 7w [ sle= ke —yyirdy
= [ Fwiy=F0 - fa), (@)

which proves the Formula (40).
To prove the Formula (41), we first show that

(lH(K) k(T— {Il))(t) = {1}, a<t<b. (45)

Indeed, we have the following chain of relations:

t t—a
(il k(T —a))(t) = /a k(t —T)k(t —a)dt = /0 k(t —a—1)k(t)dT
= (kxk)(t—a)={1},a<t<bh.

Because of the inclusion f € C!(a, b], the function f” is from the space C_(a, b]. Now
we can employ the representation (26) and get the following relations:

(Lo R ) = (T (P S)(T) + f(a)k(t - ﬂ))( )
= (1T 1, D f) (8) + f(a) (1T k(T — a)) (£)
= f(t) - f( )+ fla) = f(t),

which completes the proof of the Formula (41).
The proof of the Formula (42) follows the lines of the proof of (40) and the proof of
(43) is completely analogous to the proof of (41). O

4. Conclusions and Directions for Further Research

In this paper, to the best of authors” knowledge, the left- and right-sided GFIs and
GFDs on a finite interval have been introduced for the first time in the FC literature. We
also provided some of their basic properties on the spaces of functions that are continuous
of the finite open intervals, but can have an integrable singularity of a power function type
at one of its end points and on their suitable sub-spaces.

In particular, we derived the formulas that connect the GFDs (of the Riemann-Liuville
type) and the regularized GFDs (of the Caputo type) as well as several integration by
parts formulas for the right- and left-sided GFIs and GFDs. The formulas of this type are
especially important while dealing with the fractional variation calculus for the functionals
that involve the left- and right-sided fractional derivatives.

The main results presented in the paper are the 1st and the 2nd fundamental theorems
of FC formulated for the left- and right-sided GFIs and GFDs on a finite interval. These
theorems allow for an interpretation of the operators introduced in the paper as some FC
operators. In particular, we showed that the GFDs are the left-inverse operators to the
corresponding GFIs. In fact, this property can be interpreted as a definition of the fractional
derivatives as soon as the notion of the fractional integrals is fixed (see Ref. [32] for a
discussion of properties of the FC operators).
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The research line initiated in this paper can be extended in several directions. The first
important topic for further research would be to develop a theory of the left- and right-sided
GFIs and GFDs on a finite interval on other classical spaces of functions, say, on the Holder
spaces or the weighted L,-spaces (see Ref. [19] for a theory of the Riemann-Liouville
fractional integrals and derivatives on a finite interval on these spaces of functions).

In this paper, we dealt only with the GFIs and the GFDs on a finite interval of the
“generalized order” less or equal to one (see the Sonin condition (1)). However, in Ref. [6],
the Sonin condition has been extended in a manner that allows defining GFIs and the GFDs
of arbitrary order on the positive real semi-axis. It would be worth to develop similar
constructions for the case of the GFIs and the GFDs on a finite interval.

In a recent paper [11], the so-called 1st level GFDs on the positive real semi-axis were
introduced and investigated. These derivatives contain the GFDs (of the Riemann-Liouville
type) and the regularized GFDs (of the Caputo type) as their particular cases. Thus, any
result that concerns the 1st level GFDs covers the corresponding results for the GFDs and
for the regularized GFDs. Similarly to the case of the positive real semi-axis, a general
construction of the GFDs on a finite interval that covers both the GFDs (of the Riemann—
Liouville type) and the regularized GFDs (of the Caputo type) introduced in this paper
would be useful.

Finally, we mention here the open problems related to the ordinary and partial frac-
tional differential equations with the GFDs. In Ref. [2], this line of research was initiated
by Kochubei for the GFDs on the positive real semi-axis with the Sonin kernels from the
Kochubei set. In the meantime, many other papers devoted to this topic have been pub-
lished, see, e.g., Refs. [33—41] and the recent survey in Ref. [3]. The fractional differential
equations with the left- and right-sided GFDs on a finite interval introduced in this paper
would be another important topic for further research.
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