Bull. Korean Math. Soc. 56 (2019), No. 6, pp. 1423-1433
https://doi.org/10.4134/BKMS.b180934
pISSN: 1015-8634 / eISSN: 2234-3016

RIEMANN-LIOUVILLE FRACTIONAL FUNDAMENTAL
THEOREM OF CALCULUS AND RIEMANN-LIOUVILLE
FRACTIONAL POLYA TYPE INTEGRAL INEQUALITY AND
ITS EXTENSION TO CHOQUET INTEGRAL SETTING

GEORGE A. ANASTASSIOU

ABSTRACT. Here we present the right and left Riemann-Liouville frac-
tional fundamental theorems of fractional calculus without any initial
conditions for the first time. Then we establish a Riemann-Liouville frac-
tional Polya type integral inequality with the help of generalised right
and left Riemann-Liouville fractional derivatives. The amazing fact here
is that we do not need any boundary conditions as the classical Polya
integral inequality requires. We extend our Polya inequality to Choquet
integral setting.

1. Introduction

We mention the following famous Polya’s integral inequality, see [5], [6, p.
62], [7] and [8, p. 83].

Let f (z) be differentiable and not identically a constant on [a, b] with f (a) =
f(b) = 0. Then there exists at least one point £ € [a, b] such that

4 b
f > ——s / f(x)dz.
7O o= [ @
In [9] Feng Qi presents the following very interesting Polya type integral
inequality which generalizes the last inequality:

Let f (z) be differentiable and not identically a constant on [a, b] with f (a) =
f()=0and M = sup |f'(x)|. Then

z€Ja,b]
b
[t

is the best constant in the above inequality.

(b a)2
<2 M
| )

(b—a)?
where ~—~
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We are greatly motivated by the above classical Polya inequalities.

2. Background

Here the background contains only original results.
We need:

Definition. Let 0 < ¢ < 1, f € C([a,b]). The right Riemann-Liouville frac-
tional integral is given by (see [1, p. 333])
_ I _
(1) +Dyf(t) ::7/ (r—1t)? 1f(7)d7', Yt € [a,b],
I'(q) J;
where T" is the gamma function.

The right Riemann-Liouville fractional derivative of order ¢ is given by (see
[4, p- 89])

1

b
(2) «DEf () = _F(lq)jt/t (r—=t) 7 f(r)dr, Vt € [a,b].

We give:

Theorem 2.1. Let 0 < ¢ < 1 and f € C([a,b]). Assume that ;D}f €
L ([a,b]). Then

(3) DT (DR f (1) = f (), Vtelab],
which means
b
@ S0 [ =0T DI ) Ve ).

This is a kind of fundamental theorem for right Riemann-Liouville fractional
calculus without any initial condition.

Proof. Since 0 < g < 1,then1—¢ >0 and ¢ —1 < 0. We have that

b
) DY (=5 DY F )=~y [ =07 () dm e,

dt

Furthermore it holds

6) Dy (DIf () = —

b
F(q)/t (r—1)? .,-Dgf(T) dr

d 1 b ¢
__dt{l“(q—i—l)/t (r— 1) TDbf(T)dT}.

Next we apply integration by parts to

b
F(ql—l—l)/t (r—t)? .,-Dgf(T)dT
b
B r(q1+ 1)/& (r=®" % D f () dr
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b
M) = g (=0 D]~ [0 D
_ (b_t)q q—1 -1
= T+ D] D).
Therefore we have
b
(8) -2 {F(qlﬂ)/t (r— ) .DIf(7) dT}
_ (Y
A T (q) [tDb lf(t)L:b'

Consequently we find
(-1

O) WDy GDLF ) =1 () = DI W] S

Here by assumption f € C ([a,b]) and ; DY f (t) € Lo ([a, b]), therefore ; DI~ f ()
is bounded at ¢t = b.
We notice the following: we have

, 0<g< 1.

10 DIVF () = — ' )1 d
(10) DI = =g [ T ()
and
. 1 b _
1Dy} f(t)’ < F(l_q)/t (r—t)"7|f (1) dr
1o ae) ° .
< r(1i[;;]/f (r— 1) "dr
e oy (0 =)0
) “T0o0 09
Nl gy =)'
a I'(2-q) '
That is
(12) thflf(t)\ < ”Ff(;_’[“q’g] (b—1)'"", Vte[ab].
Hence
(13) Jlim [, DI~ f ()] =o0.
Therefore

(D r ]  =o.

t=b
We have proved that

(14) Dyt Dy f (1) = f (1), Yt € [ab]. O
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‘We need:

Definition. Let 0 < ¢ < 1, f € C ([a,b]). The left Riemann-Liouville frac-
tional integral is given by (see [4, p. 65])

(15) WJDUF (1) = ﬁ/ (t— 1)L F (r)dr, VE € [a,b)].

The left Riemann-Liouville fractional derivative of order ¢ is given by (see
[4, p. 68])
16) WD) = g [, e o

oD STa-gd ), T 7)dT, ,b].

We give:
Theorem 2.2. Let 0 < q < 1 and f € C([a,b]). Assume that ,D}f €
L ([a,b]). Then
(17) aDt_q(aDgf(t)):f(t)7 Vie [a,b],

which means
I _
(19 F@O =g [ -0 WD (D) Ve b,
I'(q) Ja

This is a kind of fundamental theorem of left Riemann-Liouville fractional cal-
culus without any initial condition.
Proof. From [4, p. 71, (2.113)], there, when 0 < ¢ < 1, we get

- _ t—a)!
1 D7 (uDLf (0) = £ (1) = [DF 1 ()] t-a)
19 DD o) =0 - o) S
We notice that (¢ —1 < 0)
1
20 D) = ————

Hence it holds

/ (t—7)" 7 f(r)dr, Vt € [a,b].

1

DI O] < g [ =D Il

Moo (')

B Wl oo ae) (8 —a)'

(21) Fi-q (-9
gy (- )
B I'(2-q) '
That is
T
(22) «Di (1) SiF(Q—q) (t—a) , Vt € [a,b].
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Hence
tlir;l+ DI (t)‘ =0
Therefore
(23) D) =0
The theorem is proved. [l

3. Main results

Next we present the Riemann-Liouville fractional Polya type inequality with-
out any boundary conditions.

Theorem 3.1. Let0 < g < 1, f€C ([a,b]). Assume that . D} f € Lo ([a, “E2])

2
and ;DY f (t) € Loo ([2£2,0]). Set

1) N ()= max {JaDL ()], ex0) e DEF Ol ey -
Then
b q+1
(b—a)

(25) /a \f(t)|dtSN(f)W-
Inequality (25) is sharp, namely it is attained by

¥t — (t_a’>q7 tE[a,LH)}7
(26) f(t)._{ (b—1)7, te[“T*bz,b], 0<g<l

Clearly here non-zero constant functions f are not possible.

Proof. By (18) we get that

1 t
F )] < =— [ (t—7)"".DLf (7)|dr
(27) H /a (t—a)!
< aDEf ()l fa, 2521 T+
for any t € [a, a%rb} .
By (4) we get that
1 b -1
IfOI< == [ (r=t)"  |:D{f(7)|dr
(28) I'(q) /t -
< 1eD5f ()l o, [z 4] Tq+1)

for any t € [“T'H’,b] .
Hence we get that (by (27), (28))

a+b b

/ab |f ()| dt = /aT f(t)|dt+/a;rb If(¢)] dt
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a+b

D2 Ol ey [ (¢ )t

1
L(g+1)

b
(29) oDy f (Dl g2 4) /{ib (b— t)th]

2

b—a\""!
(")

_ o+l
DS (0] ey (b 2 a) 1

_ g\t
N F(q1+ 2) <b 2 ) {”aDgf(t)”oo,[a,”;rb]

+ Dy f (t)lloo,[a%b,b]]

1

T+ D@+ laD{ f (t)Hoo’[a’Lb}

2

_ )t
(30) < mc { o DES (O oo DL O] et )} o7

So we have proved

(31)

b —a q+1
[ 15 @1 de < max {JuDEF Ol o e DL Ol foge )} s

[ (qg+2)2¢

Inequality (31) is sharp, it is attained by

—a)" a, atb
(32) T ;{ Ez—t))q: i[[jt% 0<q<l.

Notice that
o 7((45Y))-7((45),)- (559"

so that f € C ([a,b]).
We see that (by (16))

oDIf( 1 di/ t—71) U (r—a)dr
1 di/a (1 9= Y a)(qH)_1 dr (by [11, p. 256])
B 1 dT(1-q)T(q+1)
BY =ra—ga& 1@ (t—a)
r(q+1)j(t—a):r(q+1),\ﬁe[a,a;b].
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That is
(35) o DEF Ol o fa,e50) =T (g +1)-

2

Similarly acting (by (2))

b
DT ) = ~g=gy g | T-0 T =) ar
b
- (11_ > %/t (r = )97 (b — ) @D i (by (11, p. 256))
_ 1 dT(g+1)I(1-q)
(36) T T(l-gq)at T (2) (b—1)
= dr g6
= T+ S =Tt ie [(H—b,b} .
That is
(37) Hth?(t)Hoo,[aTH’,b] =T(¢g+1).

We have found that
(38) maX{Han? (t)HOO’[a’aT%] leDEf (t)Hoo,[“T“’,b]} =I(g+1).
Therefore the right hand side of (31) for f becomes
Fg+1)b-a)™  (b-a)™

(39) T(g+2) 20 (¢g+1)20

But we notice that

/ab|f(t)|dt:/abf(t)dt
_/+ (ta)thJr/abb(bt)th
_ 1 (b;)ﬂ(b;)ﬂ
(40) =&+ 1 (2 (b;ayﬁl) - (&1&5

(¢+1)
By (39) and (40), inequality (31) is attained by f, that is (25) is sharp. O

In the next assume that (X, F) is a measurable space and (RT) R is the set
of all (nonnegative) real numbers.

We recall some concepts and some elementary results of capacity and the
Choquet integral [2,3].
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Definition. A set function p : F — RT is called a non-additive measure (or
capacity) if it satisfies

(1) (@) = 0;

(2) p(A) < u(B) forany AC Band A, B € F.

The non-additive measure p is called concave if

(41) p(AUB) +p(ANB) < pu(A) + p(B)

for all A, B € F. In the literature the concave non-additive measure is known
as submodular or 2-alternating non-additive measure. If the above inequality
is reverse, p is called convex. Similarly, convexity is called supermodularity or
2-monotonicity, too.

First note that the Lebesgue measure A for an interval [a,b] is defined by
A ([a,b]) = b—a, and that given a distortion function m, which is increasing (or
non-decreasing) and such that m (0) = 0, the measure p(A) = m (A (A4)) is a
distorted Lebesgue measure. We denote a Lebesgue measure with distortion m
by p = pir,. It is known that p., is concave (convex) if m is a concave (convex)
function.

The family of all the nonnegative, measurable function

f:(X,F) = (R*,B(RY))

is denoted as LY, where B (R™) is the Borel o-field of RT. The concept of the
integral with respect to a non-additive measure was introduced by Choquet [2].

Definition. Let f € L¥. The Choquet integral of f with respect to non-
additive measure p on A € F is defined by

(12) ©) [ fu= [“utta: s @ 2 pn A ar

where the integral on the right-hand side is a Riemann integral.
Instead of (C) [y fdu, we shall write (C) [ fdu. If (C) [ fdu < oo, we say
that f is Choquet integrable and we write

L};(u>—{f:(0)/fdu<oo}.

The next lemma summarizes the basic properties of Choquet integrals [3].

Lemma 3.2. Assume that f,g € L{ ().
(1) (C) Jladp=p(A), Ae F.

(2) (Positive homogeneity) For all A € R, we have (C) [Afdu = X -
(@) [ fdp.

(3) (Translation invariance) For all ¢ € R, we have (C) [ (f +¢)dp =
(C) [ fdp+c.

(4) (Monotonicity in the integrand) If f < g, then we have

© [ tau<(©) [ gin.
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(Monotonicity in the set function) If p < v, then we have (C) [ fdu <

(C) [ fv.
(5) (Subadditivity) If u is concave, then

© [G+9du=© [ sdu+(©) [ gin.

(Superadditivity) If p is convez, then

© [ G+9duz© [ sau+(©) [ gin.

(6) (Comonotonic additivity) If f and g are comonotonic, then

© [+9dn=(© [ fau+(©) [ gin.
where we say that f and g are comonotonic, if for any x,x’ € X, then
(f (@) = f (@) (g (z) —g(a)) = 0.

We next mention the amazing result from [10], which permits us to compute
the Choquet integral when the non-additive measure is a distorted Lebesgue
measure.

Theorem 3.3. Let f be a nonnegative and measurable function on RT and
U = [y, be a distorted Lebesque measure. Assume that m (z) and f(x) are
both continuous and m (x) is differentiable. When f is an increasing (non-
decreasing) function on RT, the Choquet integral of f with respect to pu, on
[0,t] is represented as

t
(43) ©) [ Sl = [ 't ) £ (@) o
[0,¢] 0
however, when f is a decreasing (non-increasing) function on R™, the Choquet
integral of f is

(44) ©) [ = [ ' (@) f (@) do.
[0,] 0

‘We make:

Remark 3.4. From now on we assume that f : RT — RT is a monotone
continuous function, and g = piy,, i.e., p(A) = m (A (A4)), denotes a distorted
Lebesgue measure, where m is such that m (0) = 0, m is increasing (non-
decreasing) and continuously differentiable.

By Theorem 3.3 and mean value theorem for integrals we get:
i) If f is an increasing (non-decreasing) function on RY, we have
(43)

©) [ fpm & / ! () f (2) da

[0,¢%]
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(45) =m/ (t* —¢) /Ot f(x)dz, where £ € (0,¢*), t* > 0.

ii) If f is a decreasing (non-increasing) function on R*, we have

t* t*
@0 © [ gin,® [ @ i@d=nt© [ f@ad
[0,¢%] 0 0
where £ € (0,t*), t* > 0.
We denote by

47 (6 = {

for some & € (0,t*) per case, t* > 0.
We give the following Choquet-fractional-Polya inequality without any boun-
dary conditions.

m' (t* — &), when f is increasing (non-decreasing)
m’ (§), when f is decreasing (non-increasing),

Theorem 3.5. Let 0 < q < 1, f = flio], t* > 0, be continuous and all
considered as in Remark 3.4. Assume further that ¢D{f (t) € Loo ({O t*D

)2
and D}, f (t) € Lo ({%,t*D Set
(48) N () @) = max { DL Ol o) DB Bll iz 11} £ > 00

Then
(t*)q+1

49 C fdpm <y ON(f) () =7———=, t">0.

w @f . ON ) () oy g3

Clearly here f can not be a non-zero constant.

Proof. By Theorem 3.1 and earlier comments. (]

We give some examples for m.
Remark 3.6. 1) If m(t) = IL—H’ t € RY, then m (0) = 0, m(t) > 0, m’ (¢t) =
ﬁ > 0, and m is increasing. Then v (¢*,&) < 1.

i) Ifm(t)=1—et>0,teR", then m(0) =0, m (t) =e >0, and m
is increasing. Then v (t*,£) < 1.

iii) f m(t) =et—1>0,¢t € R, m(0) =0, m(t) =e >0, and m is
increasing. Then ~y (t*,&) < e'.

iv) If m (t) = sint, for ¢t € [0
m is increasing. Then v (t*,¢)

, 2], we get m(0) =0, m’ (t) = cost > 0, and
1.
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