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ABSTRACT. One of the effective methods for finding exact solu-
tions of differential equations is the method based on the opera-
tor representation of solutions. The essence of this method is to
construct a series, whose members are the relevant iteration oper-
ators acting to some classes of sufficiently smooth functions. This
method is widely used in the papers of Bondarenko for construc-
tion of solutions of differential equations of the integer order. In
this paper, the operator method is applied to construct solutions
of linear differential equations with constant coefficients and Ca-
puto fractional derivatives. Then fundamental solutions are used
to obtain the unique solution of the Cauchy problem, where the
initial conditions are given in terms of the unknown function and
its derivatives of integer order.
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1. INTRODUCTION

The theory and applications of fractional differential equations re-
ceived in the last 10-15 years a lot of research attention from both pure
mathematicians and engineers (see, for instance, [3, 7],[Introduction]).
There exist several different definitions of fractional differentiation. In
this paper we consider the Caputo approach to the notion of the frac-
tional derivative.

Let m be a positive integer and m — 1 < a < m. The Caputo
fractional derivative of order « is defined as (see [8])

m
m—o d

Df(t) =1 i (1), t >0,
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where

I°f(t) == ﬁ/ot(t—ﬂﬁlf(r)dﬂ t>0, 8>0,

is the Riemann-Liouville fractional integral of order f.

If 3 — 0, then it is easy to verify, that I° f(t) — f(¢) almost every-
where [10]. Therefore we may define I°f(t) := f(t), which leads for
a = m to the equality

.

D"f(t) = t).

HOER=YI0

Consider a homogenous linear fractional differential equation
Dy(t) — a1 DLy (t) — ... — am_1 D" Vy(t) — apmy(t) =0, t >0

(1)
with constant real coefficients a;, j = 1,...,m and m > 1. If m = 1,
ie. 0 < a <1, then we have the equation Dy(t) — ayy(t) = 0.

When a = m equation (1) coincides with the ordinary linear differ-
ential equation and for this equation the construction of fundamental
solutions and the solution of the Cauchy problem with the initial data

(n) d
Y (O) 3:% (O) :bn, n:(),l,...,m—l, (2)
are well known. This fundamental theory, based on the characteristic
equation

N — g A — =N — ay, =0,

can be found in any textbook on differential equations. The main goal
of the present paper is to construct the solution of the Cauchy problem
(1), (2) and to obtain the fundamental solutions of equation (1). For
this purpose we modify and use the technique based on the method
of operator algorithms introduced in [1] and then developed by V.V.
Karachik [4] for ordinary differential equations.

There have been several fundamental works on the fractional (or-
dinary and partial) differential equations so far (see, for example, [3],
8], [10], [12], [13]). These works are an introduction to the theory
of the fractional differential equations and provide a systematic un-
derstanding of the fractional calculus such as the existence and the
uniqueness, some analytical methods for solving fractional differential
equations. We note that the Cauchy problem for equation (1) and even
for more general equations has been studied by various authors using
other methods (see, for example, [2], [3], [5]-[14]). The commonly used
methods among these are the Banach fixed point method followed by
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the reduction of the Cauchy problem for fractional differential equa-
tions to a Volterra integral equation of second kind, the Greens func-
tion method, the power series and Yu. 1. Babenko’s symbolic method,
Laplace, Fourier and Mellin transforms and the modification of the
Mikusinski operational calculus, the Adomian decomposition method.
A survey of these methods can be found in [5], [12], [13].

The main idea of the method, which we make use in the present
paper is based on the properties of the normed system of functions and
consists on the following.

Let us introduce the notations

Ly =D% Ly=a;D* '+ ...+ ap_1 D™V 4 q,,

and R, = (0,400). Then equation (1) can be written as L1y(t) =
Lgy(t), t e R+.

A system of functions { f(t)}3, is called to be f-normed with re-
spect to operator L; in the domain R, if the equations L fo(t) = f(¢),
and Lifr(t) = fr—1(t) hold everywhere in Ry (see [4]). In case of
f(t) =0, the system {fx(t)} is called 0-normed with respect to L;.

Now let the system { fi(t)}22, be 0O-normed with respect to L; in the
domain R, and satisfy the following two conditions everywhere in R, :

(1) LiLofi(t) = LoLy fi(t), k = 1,2, ...

(ii) the series

y(t) =D Lhfi(t) (3)

converges and allows term-wise application of L.
Then it is easy to verify that the function defined in (3) is a solution
of (1). Indeed,

Lyy(t) = Z LELy fi(t) = Z LS fo1(t) = Lo Z L fi(t) = Lay(t).
k=1 k=1 k=0

If we consider, instead of a 0-normed system, a f-normed system, then
we may construct solutions of non-homogeneous equations.

We note also that a similar method was used to solve the Cauchy
problem for the equation (D%? — X\)Ny(t) = f(¢) in [11], where D% is
the generalized Riemann-Liouville fractional derivative introduced by
R. Hilfer (see [2]).
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2. HOMOGENOUS EQUATIONS

In this section we consider equation (1) and construct a 0-normed
system of functions with respect to the operator L;. Based on these
functions we find the fundamental system of solutions of equation (1).

For s =0,1,...,m — 1 we introduce the following system of functions

tock+s

fs,k(t) - m, k - O, 1,2, (4)

First we show that for any s the system {fs(t)}72, is O-normed with
respect to L; and, from Section 1, it satisfies conditions (i) and (ii).

Lemma 1. Foranys = 0,1,...,m—1 the system of functions { fs x(t) }?2,

1s 0-normed with respect to Ly in the domain Ry, i.e. for allt € Ry
Dafs,[)(t) = 07 Dafs,k<t) = fs,kfl(t)a k > 17

Proof. Obviously D*t* = 0 for all s = 0,1,....,m — 1. Therefore
D*f,o(t) = 0 for these s.
Let k£ > 1. Then by the definition of derivatives D® one has

pogekes = L / t(t — T)m_a_ld—mTak+sdT
T(m—a) J, drm
— -1 t
_ (Oék + S) (Oék +s ( )) / (t _ T)m—a—thxk—i-s—de
['(m — o) 0
_ (ak+s5)-(ak+s—(m—1)T(m—a)l(ak+s+1—-m

I'(m— «) Fak+s+1—a)
o F(O!kf +5+ 1) ta(k—l)—l—s
Iak—1)+s+1) '

Thus
[(ak+s+1) 3
Datak+5 _ ta(k 1)+s‘ 5
Dak—1)+s+1) (5)
Therefore
o 1 INak+s+1 <
D fun(t) = ( ) gt — g ),

Fak+s+ DT (a(k—1)+s+1)
O

Lemma 2. For any s =0,1,..m—1, k > 1 and allt € R, one has
LILZfS,k<t) = L2L1fs,k(t)7 i.e.

DD fx(t) = D* D 1(t), j=1,...,m— 1. (6)

) takJrsfa
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Proof. Since m — 1 —j < a— 7 < m — j, then by the definition of

derivatives we have

afj)dm_ij‘talﬂrs — Imfaﬂtak+s _
dtm—7 dtm—7

1 ' m—a—1 dm*j ak+s

m/o(t_T> e dr =

(ak+s)---(ak+s—(m—j—1)) ! m—a—1_ak+s—(m—j _

T(m —a) /O<t—7') T M= dr =

(ak+s) - (ak+s—(m—7—1)T(m—a)l(ak+s+1—(m—j))
['(m— ) Mak+s+1—(a—j))
['(ak+s+1)

Iak+s+1—(a—3j))

DafjtakJrs _ ]mfjf(

X

toak—i—s—(oa—j) _

tak+s—(a—j) )

Thus

Do—i (t) = tak—l—s—(a—]).
Jolt) T(ak+s+1—(a—j))

Therefore
DD f () = ! L
ST Tlak+s+1—(a—4)D(m— a)

t dm )
/ (t . 7_)mfozfl TakJrsf(af])dT'
0

dr™
If the number ak +s— (a—j) < m—1 and it is integer, i.e. if k =1
and s € {0,1,...,m — j — 1}, then
DD f,(t) = 0. (7)

Otherwise one has
o Ha—j (akt+s—(a—j)) - (ak+s—(a—j)—(m—1))
DED™ foalt) = L(ak+s+1—(a—7)T(m—a) .

t
/ (t . T)mfaflTakJrsf(afj)fde’
0

and the integral can be written as
I'm—-ao)l'(ck+s+1—(a—7)—m)
Mok +s+1—(a—j) —a)
Therefore, if £ > 1 and s ¢ {0,1,...,m — j — 1}, then

1 tak—i—s—(oz—j)—a'
MNak+s+1—(a—j)—a) (8)

tak—l—s—(a—j)—a

DD f i (t) =
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On the other hand, from (5) we have
1
Ia(k—1)+s+1)
Obviously, if £ =1 and s € {0,1,...,m — j — 1}, then
DDA £ (1) = 0. (9)

Da_jDafs,k(t) _ a—jta(k—l)—&-s‘

Otherwise one has
. 1
DD f 1 (t) =
ol = FatE =D 7 s+ OTm —a)

t dmf‘y
/ (t o T)mfozfl Ta(kfl)JrsdT —
0

drm=i
(ak —a+s) - (ak—a+s—(m—j—1)
Flak—1)+s+1I'(m — «a)

t
/ (t . T)m—a—lTozk—a—l—s—(m—j)dT'
0

The last integral has the form
L(m—a)l'(ak+s+1—a—(m-— j))tak+s—(a—j)—a
F(ak+s+1—(a—j)—a) '
Therefore, if £k > 1 and s ¢ {0,1,...,m — j — 1}, then
1
MNak+s+1—(a—j)—a)

X

D IDf (1) = pokts—(a—j)—a

(10)
Comparing the equalities (7) with (9) and (8) with (10) we deduce the
equality (6). O

According to (3) we introduce the following m functions
ys(t) = D L5 fur(t) =
k=0

toak—l—s

>0,

(alDa—l N Clmlea_(m_l) + am)k—’ t >

k=0

where s =0,1,...,m — 1.
Note that it is well known, (see [8], page 12), that for the Gamma
function the asymptotic estimation

e+ =vaw (5) fivo (1)}

holds as z — oo.
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Theorem 1. Series (11) converges uniformly on any segment [0,T].
Whent € Ry one may differentiate series (11) term-wise at any natural
order and apply operator L, term-wise.

Proof. f m = 1, ie. 0 < a < 1, then the statement of the theorem
follows from the asymptotic estimation of the Gamma function.

Let us assume m > 1 and denote ¢ = a — (m — 1) and a =
max{|ai], ..., |am|}. Then it is not hard to verify that
tak—i—s

Dm—2+a i Da " k <
(a1 I R +a)—F(ozk+3—|—1)’_

tak—l—s
k m—2+¢ € k
D e+ D+ ) .
@ o D )
k k
Note that >, . .. _, .y = mkF.
m 1---tm

Therefore
(DmeJrE + -4 D¢ + 1)kfs,k(t> =

Z < » k» )D(m2+5)’i1 L. Dsim_lfsk(t> —
11...0m, ’

(m—2)k

2 2 < zlkm > DD fu(t)

n=0 (m72)i1 +(m73)i2 ot —2=n

IN

(m—2)k k
mt 3 D" ) DY fun(d)
n=0 7=0
since the corresponding derivatives of f, x(¢) are positive and
D7 f, 1 (t) = DI D" f, 1 (t).
Let (D —1)gsx(t) = fsx(t) and (D° — 1)hs (1) = gsx(2), i-e.
t
gs,k(t) = / €Tf37k(t - T)dT
0

and

t
hoa(t) = / PEL (1) gus(t — 7).
0
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where E. ,(z) =3 1, F(#iu) is the Mittag-Leffler function (see [10]).
Then fsx(t) = (D — 1)(D° — 1)hs (), and therefore

(m—2)k

k Z D" Z Dz—:]fs L) = mk(D(mfZ)kJrl - 1)(Ds(k+l) _ 1)hs,k<t)

— mk(D(a—l)k—i-l—i-a . D(m—2)k+1 . Da(k+1) + 1)hs,k(t)

After some routine calculation exhibited below we have the following
estimate for hg j(1):

85 tE
hoi(t) < u/ sl/n (t — 7 — p)**odpdr

ak +s+1)
E. E(T )e 1 k4s+1
— E— t « S d
F(akz+s+2)/oT (t=7) T
Es,s(TE)et L(e)l(ak + s+ Q)tak+s+1+5
Fak+s+2)T(ak+s+2+¢)
G(t)tak+s+l+€

Fak+s+2+¢)

where G(t) := I'(¢)E..(7°)e’ is a bounded function in any segment
0,77.

Let N—1< < N,and 0 < N < (m — 1)k + 2 be an integer
number. Let the integer ky be such that kge > 1. From here on in this
Section it is assumed that k > ky. We apply the operator D? to the
function hgx(t). First we note

dN t
eoeslt) = [ ALt )

since all the corresponding derivatives of f;x(t), up to order N —1, are
zero at the origin. In the same way one has

dN t . dN
dt_Nhs’k(t> = /O T Eeve(TE)dt_Ngs’k(t —7)dr.

Therefore

N t N
D’hei(t) = IV~ ,BCZ—NhSk() ﬁ /0 (t— )N P12 (2)de

t - . 1 t . dN
= [ B gy [ 0 st — sl

¢ B t—7 N—p—1 N
Al ) i
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Thus
¢
D'Bhsyk(t) = / Ts_lEgﬁg(TE)(D’Bg&k)(t —7)dr,
0

or by using the same argument,

t t—1
Dﬂhs’k(t) = / TE_IE&E(Te) / ep(Dﬁf&k)(t — 7 — p)dpdr.
0 0

To prove Theorem 1 we estimate DPhg(t). First, by direct calcula-
tion (see proof of Lemma 1), one has
tak—i—s toek—i—s—ﬁ

3 — D" =
DPfo(t) =D D(ak +s+1) _F(ak—l—s—l—l—ﬁ)'

Therefore, in a similar manner as we estimated h (), we have

G(t)tak+s+1+€—ﬁ
< .
“Iak+s+24+¢e—p)

Making use of this estimate and the one of hy(t) we easily obtain

‘(D(a_l)k+1+a—D(m_2)k+l—Da(k—i_l)—i-l)h&k (ﬂ‘ < (D(a—l)k-&—l-&-a_{_l)h&k(t) <

DPh(t)

G(t)tk+s G(t)t(xk-l-s-‘rl-i-e
I'(k+s+1) T(ak+s+2+¢e)
Therefore the asymptotic estimation of the Gamma function implies:

00 Zfak—‘,-s
Dm—2+5 L. . De " k <
k_gk (a1 ot a1 D+ an) —F(ak+s+1)‘_
=R0
= (amt)* e (am)Fter
G(t) | t° L pystlte < 00.
(){ ];;F(k+s+1)+ ];F(ak—l—s—l—2+5) >
—ko —ko

Thus series (11) converges uniformly on any segment [0, 7.
Moreover, if t € R, , then it is not hard to verify that

S~ dn & tcxk—i—s
- pm—2+te 4 . m_1D° m) ———— || <
k=ko+n
d" = (amt)k > (am)Fter
G(t)—< t* A Al <
<>dtn{ k; 1“(/7<:+s+1)Jr k; ok +s+2+¢) o
=RoTn =Ko+n

which implies the convergence of the series on the left hand side.
Hence, when ¢ € R, one may differentiate series (11) term-wise at
any natural order.
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Similarly, for any ¢ € R, one obtains

0 - K tozk:—i—s

Ly(a,D™ 2+ ... +q, D°4+a,) — | <
2 b Fo b amaD b an) me ] S

k=ko+m
> ts—a(amt>k e ts—a+1+e(am)ktak
G(t <
<>{ Z F(k;+s—oz+1)+ Z F(ak+s—a+2+e¢) >
k:k0+m k‘=k0+m

i.e. the series on the left hand side converges. Hence, when ¢t € R, we
can apply operator L; term-wise to (11).
O

As consequence of the previous assertions, we conclude that for each
value of s =0,1,...,m — 1 functions (11) are solutions of equation (1).

Theorem 2. Functions ys(t), s =0,1,....m — 1 are linearly indepen-
dent on any segment [ty,ts] C R.

Proof. We prove the theorem by contradiction. Let us assume that
functions ys(t), s = 0,1,...,m — 1 are not linearly independent on some
segment [t1,1s] C Ry, i.e. there exist constants Cj, not all of them are
equal to zero, such that

o(t) == Z_ Csys(t) =0, t € [t1,ta).

According to Theorem 1, functions y,(t) are power series, converging
in R;. Hence function ¢(t) is a power series too, converging in R,.
Therefore p(t) = 0,t € [t1,1s] implies the equality ¢(t) = 0, t € Ry
and, in particular, ¢(0) = 0.

Now it is easy to verify that 0 = Y7 ' Cuy,(0) = Cp. Hence
S C(t) = 0.t € Ry

If we differentiate this equality, taking into account that ygl)(t) =
Ys—1(t), we have that

m—1 m—2
Z Csys—l(t) = Z Cs+1ys(t) = 0.
s=1 s=0

Using the same reasoning as above, we have consistently C; = 0,Cy =
0,...,Cpn_1 = 0. Thus we arrive to a contradiction and we deduce the
linear independence of functions ys(t), s = 0,1,...,m—1, on [t1,t5]. O

Definition 1. The linearly independent functions ys(t), s = 0,1, ...,m—
1, are called the fundamental system of solutions of equation (1).
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Example 1. Let m be a positive integer and m —1 < a < m. Suppose
thata; =0,5=1,2,....m —1, and a,, = A # 0.

Then equation (1) has the form
D%y(t) = Ay(t) = 0,

and according to Theorem 1 the following functions

e N tak+s N takJrs
St = L — — )\ —_— =
us(t) = ; *T(ak+s+1) ; I'(ak+s+1)
)\to‘
— By o (M), s =0,1,...m —1,
“«T'(ak+ s+ T(ak+s+1) on (A7), s "

are the fundamental system of solutions, where E,, s 1(At) is the Mittag-
Leffler function.

3. THE FUNDAMENTAL MATRIX AND THE CAUCHY PROBLEM

In this section we consider the Cauchy problem (1), (2) and find its
solution. Note that existence and uniqueness of solutions of the Cauchy
problem, even for more general equations than (1), were proved by
many authors (see, for example, [7]).

Let ys(t), s = 0,1,...,m — 1 be the fundamental system, defined
above.

Definition 2. The following matriz

yo() (t) ym_l(t)
Y(t) = 0 ?A)(t) TN

m'—l m—l m—l
R () T () NS ()

is called the fundamental matriz of equation (1).

Based on this matrix one can easily find the solution of the Cauchy
problem. Indeed, if y(t) = 3.7 Ciy.(t) is a solution of (1), then
y™(t) = Y Coyt™ () and therefore one has

y( ) Co
y(l)(t) — Y(t) CYl
Y1) (1) o

Thus, if the vector C = (Cy, ..., C,,_1)7T satisfies the equation Y (0)C =
b, where b = (b, ...,b,,—1)T, then y(t) is the solution of the Cauchy
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problem (1), (2). In other words, if we choose C = Y ~1(0)b, then the
solution of the Cauchy problem has the form

y(t) = (Y (0)b,yr(t)), (12)

where yF(t) = (y0<t)7 L) ymfl(t»-
Obviously, in order to ensure the existence of the solution defined in

(12) one should verify that det Y (0) # 0.
Proposition 1. det Y (0) # 0.

Proof. The lemma will be deduced by contradiction. For this let us as-
sume that det Y'(0) = 0. In this case there exists a constant vector C =
(Co, .., Cru_1)¥', such that not all coordinates C are zero and Y (0)C =
0, where 0 is zero vector. This implies that y(t) = 327" Coys(t) is
the solution of equation (1) with the initial data y™(0) = 0, n =
0,1,....,m — 1. But the Cauchy problem has the unique solution and
therefore

y(t) = Coyo(t) + Crya(t) + -+ - + Crnaym-1(t) = 0.

Since not all Cy are zero, the latter implies linear dependent of the sys-

tem y,(t). Thus we have a contradiction, which proves the proposition.
O

Next we show that the maximal number of linearly independent solu-
tions of equation (1) is m.

Proposition 2. Let z(t), t > 0, be any solution of equation (1). Then
x(t) is a linear combination of solutions ys(t), s =0, ...,m — 1.

Proof. Let x(t) be a solution of (1) and ™ (0) = x,,, n = 0,1, ...,m—1.
Obviously y(t) = (Y 1(0)xg, yr(t)) is a solution of equation (1), where

xg = (Tg, ..., m_1)7 satisfies the same initial conditions. Since the
Cauchy problem has a unique solution, then z(t) = (Y ~1(0)xq, y#(t)).
O

Thus, formula (12) gives us the expression of the solution of the
Cauchy problem (1), (2). Further we find the explicit form of the
matrix Y 71(0).

Let p > 0 be any real number. Consider the functions

oo tcxk—l—p

Yp(t) = a D'+ 4, DD g k> 0.
) ;(1 ' Tk pr D) (13)

Obviously, if p = 0,1,...,m — 1, then y,(¢) is one of the fundamental
solutions of equation (1). From here on it is convenient to denote
yB)(t) = DPy(t) for any positive real number 3.
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Theorem 3. Let p > 0, n be integer and n < «. Then

Y (t) = { ) yp—n(t)i X p=n,
P aryy" V() + ot oy () + anyD (1), p+1 <

Proof. If n < p, then

00 takerfn
(n) 1) = a Da—l +etay, Da—(m—l) +a,, k
Yp () %(1 1 )F(ak’—i—p—i—l—n)’
ie. yo (t) = yp—n(t) and first part of the theorem is proved.
If p+1 <n < a, then making use of the equality above one has
00 a(k—1)+a—1
(n) t — (n—p) t) = Dafl . kt— (n—p-1)
40 = A0 = (D@D )
. 00 . i tak+a—1 (n—p—1)
— D'+ .. 4a, D'+ ... 4a,
(a1 et a) kz:%(ch +- - +a >F(ak+(a—1)+1)
= (@D an)y ) = (@D )yl ()
(n—1)
o0 Dol . " tak+cx—1+p
= Z(alDa_l 4t am)k(al L))
— Flak+(a—1)+p+1)
= a0+ agy V() - g o (0) + anyyio i (0):
O

Corollary 1. Let n be integer and 1 < n <m — 1. Then
" (1) — g™ () = azgt" ™ (1) o = @S (6) — a5 (1) = 0.
Proof. If p =0 in Theorem 3, then one has the above equality. O

Corollary 2. Let n be integer and 1 <n <m — 1. Then

y(()n) (0) — alyén_l)(O) — agyén_2)(0) — an_lyél)(()) —a, = 0.

Proof. Obviously if p > 0, then y,(0) = 0 and yy(0) = 1. Therefore, if

p > n, then from Theorem 3 we obtain 35" (0) = dpn—Kronecker delta.
Using this and first part of Theorem 3 we have from Corollary 1

0 =35 (0)—arys" " (0)—asyt" ™ (0) ... —am 150 (0)—any "5 (0) =

y(0) — a1V (0) — agyd" " (0) — asyl" " (0) — - — a1y (0) — a.
]
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Theorem 4. The inverse of the fundamental matriz at t = 0 is given
by the following expression

1 0 0 ... 0

—aq 1 0 .. 0

YH0)=A:= —ay —ay 1 .. 0
—Qm—1 —Qm—9 —Qm—3 ... 1

Proof. As it was stated in Theorem 3, all above the diagonal elements

of matrix Y (0) are zero, i.e. yﬁ")(o) = 0 if s > n. Moreover it has the

following form with the diagonal elements ygs) (0) =1:

1 0 0 .. 0

v (0) 1 0 0

Y(0)=| 420  y"0) 1 0
' (0) g P(0) »"P0) 1

Let us denote by Y; the row of matrix Y (0) with number ¢ and by A;
the column of matrix A with number j, i.e.

Y; = (y57000), ..., 5870, 1,0, .., 0),

Aj = (0, ceey 0, 1, Aty ..., Gm_j)T.
Then Y(0)- A= (Y- A)); -t

ij=T,m"

Note that the last m — ¢ elements of Y; are zero, and the first j — 1
elements of A; are zero. Therefore, if ¢ = j, then Y; - A; = 1 and if
© <7, then Y;- A; = 0. Finally, if ¢ > 7, then

}/7; : Aj =1- y(()Z_J)(O) —day - y((]i_j_l)<0) —..—1- Qi—j,

and if we use Corollary 2 with n = ¢ — j, then we obtain Y; - A; = 0.
Thus Y;-A; = §; ;, which implies that Y'(0)- A is the identity matrix. O

Example 2. Let 3 < a < 4. Consider the Cauchy problem
Dy(t) — arD* 'y (t) — a2 D*?y(t) — asD*Py(t) — agy(t) =0,
y9(0) =b;,5 =0,1,2,3.
According to (12) the solution of this problem has the form

y(t) = (Y7H0) - b,yr(t), (14)
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where
1 0 0 O
—1 o —ay 1 0 0
Y (O) B —Qa2 —a 1 0 ’
—az —a —ap 1
bo
by
b=y, r)=(w wn vz us ),
bs
and
- 1 2 3 k gokts
o(t) = a1 D" " +as D a3 D P +ay)  ———,5s=0,1,2, 3.
ys(t) 2(1 2 3 1) Llak+s+1)

The initial conditions give

y(t) = boyo(t)+(by—aibg)y1 ()4 (ba—asbog—a1b1)ya (t)+(bs—azbo—azby —a1ba)ys(t).

In particular, if a; = g = az = 0,@4 7é 0 and bg = 1,b1 = bg = bg =
0, then the solution is

( ) = by yO bO Z Ay =7~ F ]ﬂ 1 bo Ea71(&4ta).

Next consider the case When a; # 0,a2 =a3 = a4 = 0, and b3 =
1,bp = by = by = 0.
In this case one has

tak+3
k a—1)k
?J( ) (bs—asbo a2b1—a1bz)y3 = y3 ZalD ak: n 4)

i . sak+3—(a—1)k i RS \ i Ltk
- a1 — (N = a; P ap a7y =
2 “T(ak+4—(a— Dk 2"k 13) 2171
t2
=a; e — 1 —ayt — afg]

Thus the solution of the Cauchy problem

D‘“y( ) —a; Dy (t) =0,
has the form
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Example 3. Let m be a positive integer and m—1 < a < m. Consider
the Cauchy problem

Dy(t) — Ay(t) =0,
yD(0) =b;, j=0,1,---,m— 1.

Obviously, for this equation Y ~1(0) = E, i.e. the identity matrix and
the fundamental system of solutions was found in Example 1. Therefore
according to (12) the solution of the Cauchy problem has the form

m—1
y(t) =D bst’ Ea s (M%),
s=0

i.e. we have the known result from [5].

4. NON-HOMOGENEOUS EQUATIONS

Let f(t) be an arbitrary continuous function in the domain [0,7).
In the present section we consider a non-homogeneous equation

Dy(t) — a1 Dy (t) — ... — @y DIy (t) — any(t) = (1),

te(0,7), (15)

and the Cauchy problem (2),(15). Again, as in the homogenous case, if
m = 1,ie. 0 < a < 1 then we have the equation D*y(t)—ayy(t) = f(t).
If we consider the initial data

y™(0)=0, n=0,...,m—1, (16)

with equation (15), then, as it was noted above, this Cauchy problem
has a unique solution. We denote this solution by ys(t). Let g(t) be
the unique solution of the problem (1), (2), which has the form (12).
Then, because of the linearity, the function y;(¢) + g(¢) will be the
unique solution of the problem (15), (2). Thus, to solve the Cauchy
problem (15), (2) it is sufficient to find y¢(¢).

Let yo—1(t) be the function defined in (13) and Lo := £D*"1. We
first study some properties of y,_1(t).

Lemma 3. Function y,_1(t) is the solution of the Cauchy problem:

(Lo — La)y(t) =0, t >0,

y(])(O) — 07] = 0’ 17 N 2, and y(afl)((n =1.
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Proof. Consider the system of functions
tak+a71

15t = =————, k=0,1,2, ...
fa l,k() F(ozk:+a)’ 07 ) Sy

By direct calculation we can verify that D* f,_; o(t) = 1 and therefore
Lofa-10(t) = 0. Hence in the same way as in Section 2, one can show
that this system is O-normed with respect to Ly and satisfies conditions
(i) and (ii) from Section 1. Therefore

ya,l(t) = Z Lgfa—l,k@)
k=0

is a solution of the equation (Ly — Lq)y(t) = 0,t > 0. Now it is not
hard to show that y,_1(t) satisfies the Cauchy conditions. O

Theorem 5. The unique solution of the Cauchy problem (15), (16)
has the form

yy(t) = / (o (t — 7)dr. (17)

Proof. Since f(t) is a continuous function in the domain [0,7), using
the Cauchy conditions for y,—_1(¢) one obtains

& ! d’ ,
@yf(t) :/0 f(T)%yafl(t - T>d7-> J= 17~-~7m - 17 te [07T)

Therefore y;(t) satisfies the Cauchy conditions (16). On the other hand
(see the proof of Theorem 1)

¢
Dy (1) :/ F (YD gas)(t = T)dr, j=1,.om—1, L€ [0,T).
0 (18)
The function F(t) := C‘lit:n,—:lyf(t) is absolutely continuous in [0,7") and
F(0) = 0. Therefore (see [10], p. 40)
d d
I “—F(t)=—=I""“F(t).
Making use of this equality we apply the operator 4 to (18) with j = 1.
If we note that D*"'y, ;(0) = 1, then

Luys(t) = Dys(t) = £(t) + / F() Loy (t — 7)dr.

Hence, due to Lemma 3,

(Ln = La)y; (1) = f(t) + /Ot F)((Lo = La)ya—1)(t — T)dT = [ ().
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If f(t) is a real analytic function in (0,7), i.e.

J0) =" FP0), te 0,7) (19)

n=0
then the function y(¢) has a particularly simple form.
Lemma 4. If f(t) = t"/n!, n is non-negative integer, then y;(t) =
Yatn(t)-
Proof. Consider the system of functions
ak+a+tn
INak+a+n+1)

By direct calculation we can verify that L; foi,0(t) = f(t). Therefore
in the same way as in Section 2, one can show that this system is f-
normed with respect to L, and, from Section 1, it satisfies conditions

(7) and (i7). Hence

fa+n,k(t) = s k= 0, 1,2,

Yatn (t) = Z Ll2€fa+n,k<t>
k=0

is a solution of the equation (L — Lo)y(t) = f(¢),t € (0,T).
Obviously yain(t) satisfies the Cauchy conditions (16). O

Example 4. Let m be a positive integer and m—1 < o« < m. Consider
the Cauchy problem

Dey(e) — ylt) = 1.

yD(0)=0,7=0,1,....m — 1.

According to Lemma 4 the solution of this problem has the form

e tak—l—a—f—n
— ta+n Ea7a+n (ta) .

Yr(t) = Yasn(t) =

— I'(ak + o +n)

The following statement is an easy corollary of Lemma 4.

Theorem 6. Let f(t) be a real analytic function in (0,T), i.e. f(t)
has the form (19). Then

yr(t) =D f7(0)yarn(t).
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Remark. Since

n

en®) = [ = gy

then one has

yr) = > 0)yara(t)
= /OZf(n)(O)(t;—!T)nyaﬂT)dT

- [ Yot — 7Y

i.e. yg(t) has the form (17).

5. CONCLUSION

30 years ago a mathematician from Uzbekistan B.A. Bondarenko
introduced the Operator Algorithms method to solve partial differen-
tial equations (see [1]). Recently, in 2012 V.V.Karachik [4] adopted
this method to solve the ordinary differential equations and in [11] the
authors used the same method for solving some fractional differential
equations. The main purpose of this paper is to show that by use of
the Bondarenko method one can construct the fundamental solutions
of more general fractional differential equations (1) (in fact, we may
apply this method for the general linear differential equation with con-
stant coefficients and the Caputo derivatives considered in [7]). As it
was shown in Introduction, this method is very simple, a solution of
the equation has the form (3), and to use this method, unlike to other
methods, we do not need to introduce and investigate many new no-
tions (for example, in the modified Mikusinski method (see [7] and [12])
we introduce a new spaces C, and with the operations of the Laplace
convolution we obtain a commutative ring, then extend this ring to the
quotient field). We also note that in the Bondorenko method the solu-
tion of the Cauchy problem has a particularly simple form (see formula
(12) and Theorem 4).
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