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EULER TYPE INTEGRAL INVOLVING GENERALIZED
MITTAG-LEFFLER FUNCTION

SHAKEEL AHMED AND MUMTAZ AHMAD KHAN

ABSTRACT. In this paper, we obtain some theorems on certain Euler type
integrals involving generalized Mittag-Lefller function. Further, we de-
duce some special cases involving Wiman function, Prabhakar function
and exponential and binomial functions.

1. Introduction

In 1903, the Swedish mathematician Gosta Mittag-Leffler [6] introduced the
function

n

(1.1) Ea(z):;m, a € C, Re(a) >0,

where z is a complex variable and a > 0. The Mittag-Leffler function is a di-
rect generalization of exponential function to which it reduces for o = 1. For
0 < a < 1 it interpolates between the pure exponential and hypergeometric
function le Its importance is realized during the last two decades due to
its involvement in the problems of physics, chemistry, biology, engineering and
applied sciences. Mittag-Leffler function naturally occurs as the solution of
fractional order differential or fractional order integral equation. The general-
ization of F, (z) was studied by Wiman [11] in 1905 and he defined the function

as
(1.2) E,p5(z) = Z F(#irﬂ)’ a,f € C, Re(a) >0, Re(pB) > 0,
n=0

which is known as Wiman function.
In 1971, Prabhakar [7] introduced the function E 4(2) in the form of

(1.3)
o (Mnz"
v o n
E)4(2)=> Flom + Bl o, B,7 € C, Re(a) >0, Re(B) >0, Re(y) > 0,
n=0
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where () is the Pochhammer symbol [9].

Mo=1 (Vn=7r+D(+2)--(y+n-1).

Recently, Shukla [10] introduced the function E_'%(z) which is defined for
a,B,v € C, Re(a) > 0, Re(8) > 0, Re(y) >0 and g € (0,1) N, as

o0

Vil (L) — ('7)11"’2”
(1.4) Eys(z) = z;) T'(an + B)n!’

The function £} () converges absolutely Vz if ¢ < Re(a)+1 and for |z < 1
if ¢ = Re(a) + 1. It is an entire function of order (Re(«a))™?.
Now we recall the basic Euler integral which defines the beta function

1
(1.5)  B(a,pB) :/0 w11 —u)ft = %, Re(a) > 0, Re(B) > 0,
and Gauss’s hypergeometric function
1
) o Fifa, By 2] = m/o e e L (e 2
- _ i (@)n(B)n i
n=0 (V)H n! ,

where z ¢ [1,00) and Re(8), Re(y — 8) are positive for the integrand and
|z| < 1 for the series. Euler generalized the factorial function from the domain
of natural numbers to the gamma function

(1.7) INa) = /OOO t* L exp(—t)dt, Re(a) >0,

defined over the right half of the complex plane. This led Legendre to decom-
pose the gamma function into the incomplete gamma functions, (o, z) and
I'(«, ) which are obtained from Eq.(1.7) by replacing upper and lower limits
by x, respectively. These functions develop singularities at the negative in-
tegers. Choudhary and Zubair [4] extended the domain of these functions to
the entire complex plane by inserting a regularization factor exp(—%) in the
integrand of Eq.(1.7). For A > 0 this factor clearly removes the singularity
coming from the limit ¢ = 0. For A = 0 this factor becomes unity and thus we
get the original gamma function. We note the following relation [3, p. 20 (1.2)]

(1.8) Tula) = /000 t* Lexp (—t - ?) dt = 2(A)% K,(2VA), Re(A) >0,

where K, (z) is the modified Bessel function of the second kind of order n (or
Macdonald’s function [2]). The relationships between the generalized gamma
and Macdonald functions could not have been apparent in the original gamma
function.
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We note that the Riemann’s zeta function ((z) defined by the series [1,
p. 102 (2.101)]

(1.9) C(m):Z%, x> 1,
n=1

is useful in providing convergence or divergence of other series by means of com-
parison test. Zeta function is closely related to the logarithm of gamma function
and to the polygamma functions. The regularizer exp(—?) also proved very
useful in extending the domain of Riemann’s zeta function,there by providing
relationships that could not have been obtained with the original zeta func-
tion. In view of the effectiveness of the above regularizer for gamma and zeta
functions, Choudhary et al. [3] obtained an extension of Euler’s beta function
B(a, ) in the form

(1.10)  B(a,p;A) = /o w1 —u)?Lexp (ﬁ) du, Re(A) > 0.

Clearly, when A = 0 Eq.(1.10) reduces to the original beta function. The
extended beta function (EBF) B(a, 8; A) is extremely useful in the sense that
most of the properties of the beta function carry over naturally and simply for
it.This function is also related to other special functions.

In this paper, we obtain some theorems on Euler type integral involving
generalized Mittag-Leffler function and discusses their special cases.

2. Theorems

Theorem 1. If o, 3,7, € C, Re(a) > 0, Re(8) > 0, Re(y) > 0, Re(d) > 0,
Re(p) > 0, Re(A) > 0 and g € N, then

/01 w11 — u)® L exp <u(17:4u)) () du

qnz .

Proof. Denote L.H.S. of Theorem 1 by I, then

! —A
Il = /O Up_l(l — U)6_1 exp (m) Eg:%(zuo‘)du

Using the definition of generalized Mittag-Leffler function (1.4), we get

1 o'}
I = p—1 1— 5—1
! /Ou (1= )" exp u(l —u) Zfan—i—ﬁ

1
_ qn? an+p—1 1— 6—1 —A d
Zfan+ﬂn'/u (1—u) eXp(u(lu) “
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which further on using the definition of the extended beta integral (1.10), we
get

o0

_ (V)gnz" _
L = nz:;) Tlon + ﬂ)n!B(an +p,6; A).

Corollary 2.1. For A =0, Theorem 1 reduces to the following result:

ﬁ /01 up71(1 — u)aflEZ:%(zu’J‘)du = EZ:%_H;(Z).
Remark 2.1. If we set p = 3, then the corollary 1.1 reduces to the known
relation [10, Eq.(2.4.1)].
Theorem 2. If o, 83,7,0,p,A\,A € C, Re(a) > 0, Re(8) > 0, Re(y) > 0,
Re(d) > 0, Re(p) > 0, Re(A) > 0, Re(A) > 0; |arg(2if$)| <, and g € N,
then

bu—a”_l — 1) Yeu A ex 4 9 (b —u))du
[ a0 s e (e ) B0 0)a

_ Vanz"
= (ac+ d)* ZZ m' an+ﬂ)n'B(p_m’6+fn_m)

m=0 n=0

p—m, —A 5
—(b—a)c

x (b—a)Ptotin=1, g —_—
( ) 2t ac+d

p+o+ fn—2m ;
Proof. Denote L.H.S. of Theorem 2 by I3, then

b _
I, = / (u—a)? (b —u)’"Ycu+d)* exp <(uTé—u)) E3[2(b— u)’]du.

Using the definition of exponential and generalized Mittag-Lefller function, we

get
b oo
_ o Np=1(p o N\G—1 A (Vgnz" (b_“)fn
I3 /a (u—a)’" (b —u)’"(cu+d) ZO ufam fumm'z T(an+ A)n du

i " (v) qnz (b —u)fm /
v St (an + B)n! a
which further on using the integral [8, p. 263]

/b(t —a)* Yb— )P (ut +v)7dt

u— a)pf'mfl(b _ u)‘Hf”*'”*l(cu + d))xdu

—

—(b—a)u

= B(a, B)(b— a)aJrﬁ—l(au + ) o Fy {a, —v;a+ 5; (au 1)

bu +wv <
ar T
& au + v

yields the required result. (]

(Re(a) > 0,Re(B) > 0);
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Corollary 2.2. For A =0, Theorem 2 reduces to the following result:

b
/ (w—a)P (b —u)’(cu + d)/\El:%(z(b —u)f)du

= d)‘ K} b— p+o+fn—1
e+ 03 B 0 6 o))
P 7>\ ;
¥ o Fy —(b—a)c
ac+d
p+o+fn ;

Corollary 2.3. Fora =0, b =1, Theorem 2 reduces to the following result:

/01 w11 — u)? Y (cu + d)* exp (%) EY4(2(1 — w))du

W)

S PP Ve e A

—C

p+do+ fn—2m ;

Theorem 3. Ifa, 8,7, pu, A\, A € C, Re(a) > 0, Re(f) > 0, Re(y) > 0, Re(u) >

0, Re(\) > 0, Re(A) > 0; p,o >0 and ¢ € N, then
1
—A
/ w1 — )P A1 =t (1 — u)?) "% exp <
0

u(l —u)

T
N

) E (2u)du
qnz
= ZZ oerﬂ T (a)r BN+ an+ pryu— A+ or; A)
Proof. Denote the L.H.S. of Theorem 3 by I3, then

_ 1u)\—1 7uu—k—1 —tuP(1 — u)°) ¢
fr/o (1= w1 — (1 - u))

—A
. E%q [¢3 .
X exp (u(lu)) o5 (zu”)du

Using the definition of generalized Mittag Leffler function (1.4), we get

I3 = /1 w1 = w)P A = tuP (1 — u)?) 78

—A v Wagnz"u®
exp (u(l —u) nz;) I(an + ﬂ)n'd

_ (’Y)qnzn ! an—1 p—A—1 P o\—a
_Z%m O(u))‘Jr (1 —u)" 2711 = tuP(1 —u)?)
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X exp (ﬁ) du.

Which further on using the integral [5, Eq.(3.5)]
! —A
/0 w1 = w)P A1 = tuP (1 — u)?) % X exp <m) du

’fl

Z BA+pn,pu— A+ on; A)

yields the required the result. (]

Corollary 2.4. For a =0, Theorem 3 reduces to the following result:

e s —A
/0 u/\ 1(1—“)“ A 1exp (m) Eg:%(zua)du

qnz )
= Zfan BA+an,u— X A).

Corollary 2.5. For a = A =0, Theorem & reduces to the following result:

1 e n
A-1 “A=1 7.4 (o, 0 (V)anz
U 1—u)# E5(zu)du = ——————DB(an+ A\, u — A).
| eta-w Bou)du = 3 B )

3. Special cases

Putting v = ¢ =1 in Theorem 1, we get
(3.1)

1
p—1r1 _,\0—1 —A .
/0 w7 (1 =)’ exp <7u(1—u))Eaﬁ zu® nzl“om—i—ﬁ (an+p,d;A),

where E, g(z) is a Wiman function (1.2).
Putting ¢ = 1 in Theorem 1, we get
(3.2)

. - A N
/0 uf 1(17,“)5 1exp <m)El,B(zu )du:;mB(oerp,(;;A),

where E ;(z) is a Prabhakar function (1.3).
Putting « = 8 = = ¢ =1 in Theorem 1, we get

o o0 n

(3.3) /01 w1 — u)’Lexp (TAu) + zu) du=Y" %B(n + .6 A),

n=0

which further for § = 1 give

(3.4) /O1 W= exp (ﬁ + zu) du=B(p,1— 2 A).
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Putting v = ¢ = 1 in Theorem 2, we get
(3.5)

/ab(u—a)p_l(b—u)5—1(cu+d)x exp( _A

(u—a)(b— )

= (ac + d)* Z Z (*;ll!)m F(@;: ﬁ)B(p —m, 0+ fn—m)

) E, pl2(b—u)]du

m=0n=0
p—m, —A )
—om— —(b—a)c
x (b — p+o+fn—2m—1 F (
(b—a) 2 ac+d
p+o+fn—2m ;
bc+d
(Re(p) > 0, Re(A) > 0; |arg(ac+d)| <),

where E, 5(z) is a Wiman function.
Now putting ¢ = 1 in Theorem 2, we get
(3.6)

/ab(ua)pl(bu)‘Sl(cuﬁLd)A exp ( _A

(u—a)(b—u)

= (e S 3 A B, )6

> E] (2(b— u))du

== an + B)n!
P 7>\ ;
« o F) —(b—a)c
ac+d
p+o+ fn ;
(Re(p) > 0, Re(X) > 0; |arg(2%)| < )
: |ar
VY ) € ) agachd ),

where E ;(z) is a Prabhakar function.
Now putting « = 8 =+ = ¢ =1 in Theorem 2, we get
(3.7)
—A

/ab(u —a)?" Y b —u)° Y (cu+ d)* exp (m +2(b— u)f) du

= (ac + d)* Z Z (=A™ ;—TB(p —m, 6+ fr—m)(b — a)ptotn—2m=1

m=0n=0 m'
P 7>\ ;
« o F) —(b—a)c
ac+d
p+o+fn ;
(Re(p) > 0, Re(\) > 0; |arg(2D)) < )
p b ) g ac+d b

where exp(z) is the exponential function.



486 S. AHMED AND M. A. KHAN

Lastly, putting a = 0, 8 =1, ¢ = 1 in Theorem 2, we get
(3.8)

/ab(u —a)? (b= )’ Ncu+ d)* exp ( _A

(u—a)(b—u)

= (ac+d)* i i (7)71,2"3(/) —m,p+ 0+ fn—2m)(b—a)TOt/nL

)[1 —2(b—u)f ] Vdu

n!
m=0n=0
P =A ;
o F) —(b—a)c
ac+d
p+do+fn
Putting v = ¢ = 1 in Theorem 3, we get
(3.9)
! —-A
/0 w1 — w)P A = tuP (1 — w)?) "% exp <m) Eqo p(zu®)du

z" t"
-3y (). B(A = Ator A,
e OF(oerﬂ)(a) (Atan+pr.p tor )T!

where E, 5(z) is a Wiman function.
Putting ¢ = 1 in Theorem 3, we get

(3.10)
! —1 p—Ai—1 P o\—a —A Yy «

‘s

ﬁv

= E E ———————(a)r B(A+an+pr,u— X+ or; A)
— — I'(an+ B)n!

where E ;(z) is a Prabhakar function.
Putting « = 8 = = ¢ =1 in Theorem 3, we get
1
/0 w1 —w)P A =t (1 — w)?) % exp (m + zu) du
BI1) e .

t'f‘
= ZZ H(a)TB(/\jLoqupr,u— /\+O'7’;A)ﬁ.
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