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Abstract. In this paper, images of the tempered W-Hilfer fractional integral and the
tempered ¥-Caputo fractional derivative under the generalized Laplace transform are
derived. The results are applied to find a solution to an initial value problem for a
nonhomogeneous linear fractional differential equation with the tempered ¥-Caputo
fractional derivative of an order o for n — 1 < a < n € N. An illustrative example is
given for 0 < a < 1 comparing solutions to the same initial value problem but with
different tempering and V.
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1 Introduction

Unilateral Laplace transform defined as

CUA())(s) = / T et iyt

for an exponentially bounded function f: [0,00) — R is a classic tool used in
theory of ordinary differential equations to find a solution to an initial value
problem. Same transform can be used for differential equations with constant
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Generalized Laplace Transform 147

delays (see e.g., [5,12]) or fractional derivative (cf. [8,10,11]). Recently, a mod-
ification of the Laplace transform was applied in [7] to differential equations
with Riemann-Liouville and Caputo type fractional derivatives derived from
¥-Hilfer fractional integral. In this paper, we apply this generalized Laplace
transform to find solutions of fractional differential equations containing a
newly defined [9] tempered ¥-Caputo fractional derivative which represents a
connection between tempered Caputo derivative [13] and ¥-Caputo fractional
derivative [1].

Our results for linear differential equations are in a good agreement with
solutions found in [7] if we neglect tempering, as well as with solutions from [9]
to homogeneous equations. The results for differential equations can be easily
applied to systems (see Remark 3).

We note that generalizations of the classic Caputo fractional derivative such
as the above mentioned ones provide more flexible alternatives with practical
applications e.g. in viscoelasticity [17] or diffusion processes [3,18] (see also
references therein). Method of Laplace transform was also applied in [15] along
with Adomian decomposition to obtaind a semi-analytical solution to a nonlin-
ear fractional differential equation with Caputo—Fabrizio fractional derivative.
In [6], p-Laplace transform, which is a particular case of the generalized Laplace
transform, was used to solve equations containing generalized Caputo deriva-
tive.

The paper is organized as follows. In the next section, we collect prelimi-
nary results. In Section 3, we derive images of the tempered ¥-Hilfer fractional
integral and the tempered W-Caputo fractional derivative under the general-
ized Laplace transform. The final section is devoted to Cauchy problems for
differential equations with the tempered ¥-Caputo fractional derivative.

Throughout the paper, we denote by N, Ny the set of all positive and non-
negative integers, respectively.

2 Preliminary results

In this section, we recall some known and other results that will be helpful for
next sections.
First, we recall results from [7] on a generalized Laplace transform.

DEFINITION 1. Let f € Cla,00) and ¥ € Cl[a, 00) satisfy the assumption
H ¥'(t) > 0 for all ¢ € [a,00), and lim;_,oc ¥(t) = c0.

The generalized Laplace transform of f is defined by

La{f 0} = [ o @O @) ;)0 (1)at

a

for all values of s such that the integral is valid.

Theorem 1. If f € Cla, ) is of ¥(t)-exponential order, i.e., there exist non-
negative constants M, ¢ and T > a such that |f(t)] < Me®® for all t > T,
then Ly {f(t)} exists on (c,00).
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Remark 1. Let f € Cla,o0) be of ¥(t)-exponential order for some increasing
¥ € Cla,00), and M,c > 0, T > a be such that |f(t)] < Me® for all
t > T. Then the continuity of f gives the existence of M; > 0 such that
maxyeiq,r) | f(t)] < Mi. So taking M = max{M, Mie=¥@} the increasing

property of ¥ implies |f(t)] < M Me®*® for all ¢ > a. Therefore, whenever ¥ is
increasing, we can take T = a.

Furthermore, when ¥ is increasing, we can always assume that ¢ > 0.
Indeed, if ¥(t) > 0 for all ¢ > a, this is obvious. If ¥(a) < 0, we have

< W (t) < W (t) 4e(P(t)—¥(a)) —e¥(a)\,(cte)¥(t)
[f(t)] < Me < Me¥We (Me Je

for all ¢ > a, where € > 0 is arbitrary fixed.

The next lemma concludes some of the properties of the generalized Laplace
transform (for some other properties see [7]).

Lemma 1. Let ¥ € C'a,0) satisfy assumption H. The generalized Laplace
transform has the following properties:

L Lo{(f o )0} = Lol F()}Lalg()} for appropriate functions f, g of

U (t)-exponential order, where

(f *0 g)(t / f(s (W(t) + W (a) — W(s))) ' (s)ds

is a generalized convolution (cf. [7]). We shall call this particular convo-
lution W¥-convolution.

2.If a >0, A >0, then

I' (@)

Lo {[2(0) — (@) e AOTD ] () = O

for s > =X, where I'(z) = [;°t*~ e 'dt is the Euler gamma function

(cf- [16]).

Proof.  For the proof of statement 1 see [7, Theorem 3.10]. To prove statement
2 we set ¢ = ¥ (t) — ¥(a) to derive

Lo {[#(t) ~ W@ e 0@ ()
= /w[@(t) — (a)]* Lo~ HNEO- @]y (1) gy

o0 1 e 5 I'(o)
_ a—1 —(s+)\)qd — / ~a—1 =45 =
/oq ’ ROV N O OV

Condition s + A > 0 was needed when we changed § = (s + \)g. O

We shall also need the following result from [7, Corollary 2].
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Lemma 2. Let W € C" Ya, 00) satisfy assumption H. Let f € C" 1[a,00) be

such that .
o _ (1 d
0= (gai) 10

is of W(t)-exponential order for each k = 1,2,...,n —1, and fg[pn] € Cla,0).

Then the generalized Laplace transform of f&,n] exists and

Lol f 0} s) = s Lol B}s) — 3 5" )
k=0

In the rest of the paper, we shall denote xg)] (t) = z(t).

The following definitions of a generalized fractional integral and a corre-
sponding Caputo-like fractional derivative are from [9].

DEFINITION 2. Let o« > 0, A > 0, the real function z(¢) be continuous on
[a,b] and ¥ € Ct[a,b] be an increasing function. Then the tempered W-Hilfer
fractional integral of order « is defined by

1

I8N a(t) = IX0)

/ t(W(t) —0(s)* e MTOTTENP (5)2(s)ds

for ¢ € [a,b].

DEFINITION 3. Let ¥ € C™[a,b] be such that ¥'(t) > 0 for all t € [a,b]. For
n—1<a<n,néeN, \>0, the tempered ¥-Caputo fractional derivative of
order « is defined by

40!

C na,\¥
DEA () = =
B

/ (W (1) — 0(s)" 1 (5)aly (5)ds

for ¢ € [a, b], where

it = [ 2] (27 0atr).

Note that using the ¥-convolution we can write
1

a,)\,Wx _

(2() = @@ e TOTD sy 2 (1) (21)

Moreover,
. NN
2 (1) = (X 0a()) (1), (2:2)
Let us recall that the tempered ¥-Hilfer fractional integral, I&*¥x(t), and
the tempered ¥-Caputo fractional derivative, © D@ ¥ z(t), are generalizations
of the ¥-Hilfer fractional integral (known also as a left-sided fractional integral
with respect to another function ¥ (see e.g. [8, Chapter 2.5])), I&Yx(t), and
the W-Caputo fractional derivative, “ D®¥x(t) (cf. [1]), respectively. More
precisely,

12¥a(t) = 19a(t),  ODva(t) = CDFOva(t).

The following lemma provides a generalization of [1, Theorem 4].
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Lemma 3. Let f € C"[a,b] and n — 1 < a < n for somen € N, and ¥ €
C™[a,b] be such that ¥'(t) > 0 for allt € [a,b]. Then

! —w(a))ik |
et = ) - 3 PO Tl
=k

<

foreachk=0,1,...,n—1 and all t € [a,].

Proof. Let us fix any k € {0,1,...,n — 1}. First, we rewrite the derivative
using integral [1], and then we apply a semigroup property of the ¥-Hilfer
fractional integral [8, Lemma 2.26] to get

LM CDEYa(t) = IRV I @y () = LR (@ 1),

Consequently, we use the definition of 1% and apply the integration by parts
several times to derive

L7 (2 (1) = ) / (W (1) — W (s))" 10 (s)aly (s)ds

T =h
— oy | O - L s

@) —w(a) =11 )
- n—k—1) v ¢

+ m / @)~ w(s)) A ()l s)as
== _2‘1 WE (a)+ / ) () ()l D s)ds
_ :zk:_; @(t)(j_w;(;)t!))jkx[‘g] (a) + /at@(t) - q/(s))%xgm](s)ds
_ _:z; WO—EOP " ) + | W (s)al N s)ds
_ _:zk:_; WO—YOP )+ [ alisyas
_ i) - Z WO IOV ),

This completes the proof. O

We end this section with a particular case of [9, Theorem 2]. We remark
that originally the lemma was proved for a € (0, 1), but the proof works for
any a > 0.
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Lemma4.Let)\>0,a>O,p>1,p(a—1)+1>0,q:ﬁ,b20,

r € Cla,00) be a nonnegative increasing function, ¥ € Cl[a,o0) be such that
U'(t) > 0 for all t > a, and u(t) be a nonnegative function satisfying

¢
u(t) < r(t) +b / (1) — W(s))*Le= M TO-FEO G () (s)ds
for allt > a. Then u(t) < R(t)eP¥®=Y(0) t > q where

) 207 (L(pla 1) + D)7
R(t)=2p7“(t)7 B = q ( (p)\)p(afl)+1 ) be.

3 Generalized Laplace transform and tempered
V-fractional calculus

In this section, we derive some properties of the generalized Laplace transform
usable for tempered ¥-fractional calculus.

Lemma 5. Let a > 0, A > 0, ¥ € Clla,00) satisfy assumption H and x €

Cla,0). Then
Lo{I3M 2 (D)} (s) = ‘iji(’;))}f)

for all s > —\ such that the right-hand side exists.

Proof. To simplify the notation, we denote Xw(s) = Ly{z(¢)}(s). Using
identity (2.1) and Lemma 1, we obtain

LIz alt)} )= Fras Lo { (P02 (@O sy ) ()] 0

le(S)
(s +A)

1 a—1_— t)—Y(a _
- mgw {[g,(t) P (a)) e O ))} (8)Xu(s) =

O
Lemma 6. Letn—1 < a < n for somen € N, A >0, and ¥ € C"[a, 00) satisfy
assumption H. Let x € C™[a, 00) be such that x[f]w is of W(t)-exponential order
foreachk=1,2,...,n—1, andm GC[a 00). Then

|
-

n

Lo{CDEM x(t)}(s) = (s + N Loz ®)}(s) —e M@ (s + 1) 12l (a).
0

~
Il

Proof. Using the relations
C‘Dgz,k,kpx(t):e—)\sll(t)C‘DZV,II/(e)\!ll(t)x(t))7 Ig,k,kpx(t):e—)\lp(t)[g,sp(e)\kl'/(t)x(t))7
(3.1)

from [9], formula

e = 1 (g ) #0] = B

Math. Model. Anal., 28(1):146-162, 2023.
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from [2] and relation (2.2), we obtain

CDg)\,J/m(t) :efz\lll(t)CDg,!P(e)\W(t)x(t)) _ ef)\W(t)I;zfa,l.P([eMP()x(')}[g] (t))

—e MO L (@ (1) = LM (e al (1),

s

Then by Lemma 5, we get

Lo {CDIM ()} (s) = Lo {12 (MOl (1)} (s)
= Ly {e Ol (1)} (s)/ (s + N

Next, we apply [7, Theorem 3.2] stating

Lo{f()}(s) = L{F@ Tt +P(a))}(s) (3-2)

for appropriate function f, where £ is the usual unilateral Laplace transform
[14], to be able to make use of its translation property [14, Theorem 1.27],

L{f(t)}(s) = L{FO)}(s — ).
So, we have
Lo{CDIM ()} (s) = L{e MOl @1 (¢ 4+ w(a)))}(s) /(s + N
= e MO LL (Lt + W (a))H(s +N) /(s + A"
e M@ L {2l (O} +2) e M@ L, (@ O2()) (1)} (s + A)

(s+A)n—e (s+ A)n—«

We finish the proof by Lemma 2 to get

EW{cDg,A,Wx(t)}(s) = (;;A)\W)S;Z)Q [(s + )‘)"Egp{em(t)w(t)}(s + )
n—1
=35+ N Ow() (@)
k=0

— o M) (54 )\)aﬁ{ek(ﬂrw(a)) (Wt +%(a) s+ A)

—/\W(a)z +>\ak1[k]()

|
-

= (s + 0" L{s @t +¥(a)}(s) — e MO D" (s + )2 1all, (a)

n—1
= (s N Lafe®}(s) = Y (s + X a0
k=0

ES
Il
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4 Application to differential equations

In this section, we apply the generalized Laplace transform to differential equa-
tions with tempered ¥-Caputo fractional derivative to obtain a formula for the
solution. In particular, we consider the following initial value problem

DM g(t) = F(t,z(t)), t> a, (4.1)
e¥y(a) =2k, k=01,...,n—1 (4.2)
for some constants x’;7 k=0,1,....n—1, wheren — 1 <a<n &N, A >0,

¥ € C™[a,00) is such that ¥'(t) > 0 for all t > a, and F € C([a,0) X R,R).
Let us recall that x[)?’]w(t) =MW ().

DEFINITION 4. A function x € C™[a, 00) is a solution to the initial value prob-
lem (4.1), (4.2), if “D> M z(t) exists and is continuous on (a,oc0), and x(t)
fulfills Equation (4.1) and initial conditions (4.2).

Theorem 2. Function x is a solution to initial value problem (4.1)-(4.2) if
and only if it solves the integral equation

a

z(t) =e MO Z_: ny

1 W () Le AT T g (\F(s. 2(s))ds
* T /a ((t) — ¥(s)) U'(s)F(s,2(s))ds  (4.3)

for allt > a.

Proof. Applying the operator & to Eq. (4.1) while using [9, Lemma 1]
results in

I(?”\’“’CDg"*"px(t) —a(t e (1) Z )) fE[AJ]w( )

1

“T(a) / t(%) = () e MO (5) (s, 2(5)) ds.

So from initial conditions (4.2), Equation (4.3) follows.
On the other side, applying € D&*Y to Equation (4.3) gives

n—1 ;
CPIA () = O P [e—,\q/(t) Z (P(t) —¥(a)

‘ ]
i=0 7 ’
+ DM IS (L, a(t)).
Then, by the first relation of (3.1) and [9, Lemma 1],
n—1 i
“DPMa(t) = e MY CDIY((1) - W(a))) "2 + F(t,x(t)).

Math. Model. Anal., 28(1):146-162, 2023.
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Since ¢ DX (W (t) — ¥(a))’) = 0 whenever j < n, j € Ny (see [1, equation
(2)]), Equation (4.1) follows.
It only remains to verify initial conditions (4.2). Note that for any k € Ny,

(%]

(a) = [((t) — ¥(a))V] ) (a)

{(W(t)—w(a))j’“j!, k<

e O@@) —w@y]

k
() 0wy

where d;, is the Kronecker delta. Furthermore,
t=a

<W1(t)5t) (eW“)Ig’**‘pF(t,x(t)))]
(k]

(77 d)kfs’“%e”(”F(t,x(t)))] = [ @R 2] (@

G—R)!
0, k>

= jkj!7

t=a

t=a

(1oAY E(t (1)) (a) =

W(t) dt v

t=a

S t — ()R ()M B F (s, x(s))ds =
[F(a_k)/GMw D (5))* 0 ()M F (s, ”)dLa 0

for each k <n —1 < a, k € Ny (for the penultimate equality see [2, proof of
Theorem 1]). Hence, applying f — fyfzp(a) to (4.3) for some k =0,1,...,n—1,

the corresponding initial condition is confirmed. O

Before applying the generalized Laplace transform we need to be sure that
all the assumptions of Lemma 6 are satisfied.

Lemma 7. Let n — 1 < o < n for somen € N, A > 0, ¥ € C"[a,00) be such
that '(t) > 0 for allt > a. If the right-hand side F' € C([a,00) xR, R) of (4.1)
is of W-exponential order, then so are all the functions a:[)ﬁ]q,, k=0,1,...,n—1,
where x(t) is a solution to initial value problem (4.1)—(4.2).

Proof. Let k € {0,1,...,n—1} be arbitrary and fixed. Applying the operator
Io=FAY to Equation (4.1) yields

[oTRATC DaAT 14y e—M(t)Ig—k,chgz,w(ewu)x(t))
n—1 j
w(t)—v(a)F
_ o) {w%(t) 5 W) - (a')) x[;]w(a)} _ [ EAY R (1)
’ = U=k ’

due to relations (3.1) and Lemma 3. Therefrom,

n! i—k
37[;67]47(75) — Z (W(t) _ W(a)) kx[){lp(a) + e)\w(t)lgc—k)\,lpF(t, $(t>)

= Uk
_nil (W(t) - W(a»]_k 7] (a)
T Gomr

) / (W(t) = W(s)* F 1MW (5)F (s, 2(s))ds.  (4.4)
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Now, applying Remark 1, ¥(t)-exponential order of F' implies the existence of
M >0 and ¢ > 0 such that |F(t,y)| < Me®*® for all t > a. On the other side,

2 vyt )3 0~ ey

riy(a)| < max

i — k)! = — 1l
= (j —k)! §=0,1,...,n—1 = J!
<e?®=¥@)  max |2
§=0,1,...;n—1

with the right-hand side independent of k. Hence, denoting

(@) j
Cie =e jopax lzg, (4.5)

from (4.4) we obtain

t
o3y (8)] < Ciee”® + - k) / (@(t) = W(s))* 1MW (5)e Dds.

I'a-—
Taking the substitution ¥(t) — ¥(s) = ¢, we arrive at
+e)w(t) [P(t)—¥(a)
(K] W (1) Me / a—k—1_—(Ac)g
t)| <Cic _— d
‘x)\,lll( )| — e + F(O{ 7 k') 0 q e q
MeAta)¥ () /OO g F e~ tolag,
F(Oé — k) 0
(

Atce)P (t
Me+a¥(®) < (o 4+ —M ) amax(iate)u)
Oorae s =\ g

for all ¢ > a. Since k was arbitrary, the proof is complete. O

Scicew(t) +

= icew(t) +

To show that also a solution is appropriately bounded, we consider the following
linear equation

CDAAT (1) = Ax(t) + f(t), t>a (4.6)
with AeRand f € Cla,00),n—1<a<neN.
Lemma 8. Let n — 1 < a < n for somen € N, A > 0, ¥ € C"[a,00) be such

that W'(t) > 0 for allt > a. If f € Cla,o0) is of ¥-exponential order, then so
is the solution x to initial value problem (4.6), (4.2).

Proof. From Theorem 2 we have the integral representation of solution z,

_ W) —w(a))
2(t) =MD Jgo (¥ (1) . (a)) 2
i [ 00— (6 OO ) (o) + (5.
Hence, for M >0, ¢ > 0 such that |f(t)| < Me®®) for all t > a, we get
|2(t)| <Ciet=NF® 4 ]lj(élo'é) /:(Lp(t) —W(s)) 2t MO DG () |2(s)|ds
+ 2L / t(LT/(t) —W(s))* e XTI O (5)e7 () ds
Ia) Jq

Math. Model. Anal., 28(1):146-162, 2023.
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for Ci. given by (4.5). Using the substitution ¥(t) — ¥(s) = ¢, we can rewrite
the last term as

C /g —Y(a C
Mec?(t) / (t)—w( )qa . —(A+c)qd Mec?(t)
I'la) J, ~ (At

To tackle the case A = 0 along with A > 0, we introduce a new positive constant
v < max{c,1 — A}. Then u(t) = e Y ®)|z(t)| satisfies

M
< ] (max{c,1—-A}—v)¥(t)
u(t) < (Clc + Orom )a) e

|A| / —1,—(X U(t)—v(s !
+ = [ () = w(s))* Lo MIEO=YENG (5)y(s)ds.
(@) Jq
Now, we fix p > 1 such that p(a — 1) +1 > 0 and set ¢ = -5 to be able to

apply Lemma 4. Consequently,

":H»—‘

M
t Cie (max{c,1-A}—v)¥(¢t) .B(¥(t)—¥(a))
uo = ( o C)a> ’ ’

B= Qqql <(pp(/(\pia,,));()a:ﬂl>g <FE40[)>q’
which means

1 M - a maxqc,1—
|x(t)‘ < |:2” (Cic + W) € B )] e( {ed A}JFB)W(t)-

with

This estimation gives that x is of ¥(t)-exponential order. 0O

Now we can state a result on a solution to (4.6), (4.2).

Theorem 3. Let n — 1 < a < n for somen € N, A >0, ¥ € C"[a,0) satisfy
assumption H. If f € Cla,00) is of W(t)-exponential order, then a solution x
to initial value problem (4.6), (4.2) has the form

z(t) = e O Y (W(t) — ¥(a)" Bapn (F() — ¥(a)* A)af
+/t@(f)—w(8))”‘16“‘”“)‘”(S))W'(S)Ea,a((W(t)—W(S))“A)f(S)ds, (4.7)

where Eq, g(2) = Z;io F(#J_FB) is the Mittag-Leffler function (cf. [4, §18.1]).
Proof. According to Lemmas 7 and 8 we can apply the generalized Laplace

transform to Equation (4.6). When we shortly denote X (s) = Ly {x(t)}(s) and
F(s) = Le{f(t)}(s), by Lemma 6 we obtain

(S—i—)\)aX —)\W(a)z +)\ a—k—1 k AX( )+F(S)
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for all s sufficiently large. Therefrom,
X(S) :((8+/\)a_ —1( _)\W(G)ZS—F/\Q k—1 k (S))

=(1—A(s+ X))~ (—WG is—i—)\ Rk L B(s )(s—l—)\)_a).
k=0

Expanding (1 — A(s + A)~®)~! into series we obtain

X(s) =e M@ i(A(er/\)*“)j (s+A)~Ftap
j=0

3
|

k=0
+D (A(s+X) ") F(s)(s+2)
§=0
Therefore,
n—1
z(t) = e (@) Z Apzf + Ay t>a,
k=0
where

A =) ALM(s+ NN, k=0,1,...,n -1,

Ap = i ATLT (s + N) U p(s)(8).

=0

Here £,' stands for an inverse of Ly. Due to (3.2), and properties of ¥, the
uniqueness of the inverse in the set of continuous functions follows from the
same property of the classic Laplace transform. From statement 2 of Lemma 1
one can see that for each k =0,1,...,n — 1,

Ay, = i L () = W(a))FHede 27O
— I'(k+1+ aj)

W (a))*

aj)

=(@(t) - ¥(a)Fe M- WZ Fk+1+
=(W(t) — W(a))te IO ““”Ea,m((wt)— ¥(a))*A).

Next, we apply both statements of Lemma 1, to derive

Ay =( AL+ )0 L)) 0)

J=0

=(F o0 AL+ )70 @)
§=0

Math. Model. Anal., 28(1):146-162, 2023.
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(
(

(f *g

i (w() - w(a))(j+1)aflefA(sP(-)f¢'(a))
A (G + 1a) )

~
*
S
IngE

<
Il
=)

) - a1 A@ () —w(a) N A I() = ¥(a))
(7(-) —¥(a)) jzo G T De) )

(Z() = ¥(a))* e MO E, o (@() ~ W(a))“A))

I
~

/N

g

)
) )

:/ (W () = w(s))* e AV OYO () Eq o (P (1) — P (5))* A) f(5)ds.

/~

So we have proved the statement. 0O

In fact, the statement of Theorem 3 remains valid if we drop the assumption
on f:

Theorem 4. Let n — 1 < o < n for somen € N, A\ >0, ¥ € C"[a,0) satisfy
assumption H, and f € Cla,o0) be a given function. Then a solution x to
initial value problem (4.6), (4.2) has the form (4.7).

Proof. We shall show that x of (4.7) satisfies integral Equation (4.3) with
F(t,z(t)) = Az(t) + f(t), i.e., A+ B=C+ D+ E + F on [a,), where

n—1
A) =0 ST (8) = 0(0)) B gy (1) — W (a))* A)a,
k=
B(t) =/ (W () = W(s)* e XOYENT (5) By o (U(1) — U(5))* A) [ (s)ds,

e = () — W(a))*
) = <>kz_o((>m(>)x§,

D(t) :ﬁ / (Wt — W (52 e NEOPE P (5) A A(s)ds
E(t) :%a) /t(W(t) — W(s))* e ATOIEDY (5) AB(s)ds
F) =i [ 00 = 06O ) (5.

First, using the definition of the Mittag-Leffler function, we have

|
-

n

o o ik
() L (a)) Al
Alt) =e j;o k—l—l—l—aj)

37
= O

e aj Aj -k
LA (t) k (a))™ Al L et
¢ ; k +1+aj) ®)-

™~
Il
=}
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Next,

n—1

SAU()
D(t) = W | w0 - w94 > (7o) -

aj A gk A\ (t) n=l oo
D e
+ 1+ aj) (@) ==

‘ a—1 ajq g Aj+1'r§
x / ((8) = ()"0 s) = (@)W (3)ds s

and, after the substitution ¥(a) + q(¥(t) — ¥(a)) = ¥(s), we get

—AW(t) n—1 oo

¢ ' ; — W(q))ktelt) ity
R I Bl R )+ Atk

I'(a) == /o I'(k+1+ o)
o= A (t) T 1 oo (w(t) — !P(a))k"'o‘(j"'l)Aj"'lxk
= Bla,k+ 1+ aj - 4
I'a) kZO;) ) I'(k+ 1+ «j)
o) Zi W (a) 0D AT
2.2 it L el T
0 aj Ad ok
:ef)\lll(t) Z(w(t) k Z )) a ’
prs = k: + 1+ ay)
where B(t, s) fo )i=1g°~1dq is the Euler beta function (cf. [16]). So

until now we have proved .A C + D. Note that if f = 0, the proof is finished.
We continue with the case of general f. In £ we change the order of inte-

gration:
/ / Jo-Le AT @) (5) A
x ( ) ) 1@’( B ((5) — 0())* A) () dq ds
ﬁ/ / )W (s) — W (q))* e MDY ()0 (g)
< AB o(P(s) = ¥(@)" ) fla)dsda = 75 [ O
% JZO/Q )™ 1(sp(s)—sp(q))a—1+ajw’(s)dsmdq

Then the substitution ¥(q) 4+ o(¥(t) — ¥(q)) = ¥(s) yields

1 t o 1 )
it :7/ o M) () / 1 o)e-lgal+-1g,
(t) @ /). ;} | (1-0)

L () — ()R AT (g) ()

[(a( +1) 4.
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which after using the beta function gives

t a(j+2) J
g(t):/ e_wu)—w(q))(z( (1) 1%((;]8++)2) 'A +1>¢,(q)f(q)dq
a =0

[ _ a=1,=A(F()—¥(q S (q))*7 A7
—/G(W(t) ¥(q)) AT @—¥(a)) ; Faj+1)) )W(q)f(q)dq.

On the other side, in F we apply

1 :{@(t)—wq»w}
o) " [ TG+)) ),

Therefore, B = £ + F and the proof is complete. 0O

Remark 2. For 0 < a < 1 we observe the following;:

1. If A = 0, solution (4.7) coincides with a solution from [7, Theorem 5.2] of
the same problem.

2. Having a zero nonhomogeneity f, solution (4.7) is the same as the solution
in [9, Theorem 6.

Example 1. From Theorem 4 we obtain that the Cauchy problem

CDEAY p(t) — wa(t) = f(t), t>a,weER, (4.8)

z(a) = x4

for 0 <a <1, A >0, ¥ € Cla,o00) satisfying assumption H and f € Cla, 00),
has the solution

2(t) = e MO B, (0 (1) ~ (a))r

+/t(!P(t)—W(S))“16““”W(S))W’(S)Ea,a(w(w(t) —U(s)*)f(s)ds. (4.9)

Note that this time ,T[;{]W (a) = (W g(a) = AV (g,

In paper [7], the Cauchy problem (4.8) is studied with A = 0. The coefficient

w is denoted there by A. The formula (40) from [7, Theorem 5.2] for the solution

to this problem can be obtained by putting A = 0 in (4.9). Similarly, solution

0 (4.8) with A =0, ¥(t) = % from [6, Theorem 4.2] coincides with (4.9). To

illustrate the difference, we provide Figure 1 depicting solutions to (4.8) with
various values of A and ¥ (t).

Remark 8. Although in this section we considered scalar differential equations,
all the results can be easily rewritten for systems, i.e., with 28 € RN, F ¢
C(la,00) x RNV RY) and matrix A € RV*¥. In this case, the absolute value
should be replaced by a vector norm or the corresponding vector-induced matrix
norm. Then the generalized Laplace transform is understood component-wise.
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Figure 1. Solutions to (4.8) witha=0,w=1, f=1, a= %, zg =1and 1. A =0,
W(t) =t (black); 2. A =1, ¥(t) =t (blue); 3. A\ =0, ¥(t) =t + 12 (red); 4. A =1,
W(t) =t 4+ t2 (green).

5 Conclusions

Images of the tempered W-Caputo fractional derivative and the tempered W-
Hilfer fractional integral were found under the generalized Laplace transform.
These results were applied to derive a formula for a solution to an inital value
problem for a nonhomogeneous linear differential equation with tempered ¥-
Caputo fractional derivative of a general non-integer order a@ > 0 and any
nonhomogeneity (of ¥(t)-exponential order or not). A simple example was
given to compare solutions to the same initial value problem but with different
tempering and ¥.

Possible problems to be investigated in the future using the method of this
paper include tempered W-Caputo fractional differential equations with one
or multiple appropriate delays on the right-hand side, equations with linear
differential operator consisting of various tempered ¥-Caputo derivatives on the
left-hand side, stability or asymptotic properties of solutions to such problems,
ete.
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