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Abstract

The theory of fractional differential equations has become a powerful mathematical frame-
work for modeling systems that exhibit memory and hereditary characteristics. Among
the various fractional operators, the ¥-Hilfer fractional derivative provides a unifying and
flexible tool that generalizes several classical derivatives through appropriate choices of
v and its parameters. This dissertation is devoted to the qualitative analysis of different
classes of fractional differential equations involving the -Hilfer derivative, with partic-
ular emphasis on Ulam-type stability. We discuss five problems pertaining to -Hilfer
fractional differential equations with the main objective of analyzing the stability of the
solution in Ulam-Hyers sense.

In the first problem, we study an abstract fractional differential equation. Using
Banach'’s fixed point theorem and suitable fractional inequalities, we establish sufficient
conditions for the existence and stability of solutions in the sense of Ulam—Hyers and Ulam—
Hyers—Rassias. Numerical results are provided to illustrate the solutions of the system for
different weight functions and fractional orders. The next problem extends the analysis
to Mittag—Leffler-type stability for )-Hilfer abstract fractional differential equation. The
existence results are obtained via Schauder’s fixed point theorem, and stability is analyzed
in the sense of Ulam—Hyers—Mittag—Leffler and Ulam—Hyers—Rassias—Mittag—Leffler.

In the third problem, we consider a neutral fractional differential equation with
delay involving the 1-Hilfer derivative. Such models describe systems where the present
state depends on both current and delayed terms. Krasnosel’skii’s fixed point theorem
is used to prove the existence of solutions, and the stability in the sense of Ulam—Hyers
and Ulam—Hyers—Rassias. Numerical simulations are presented to illustrate the behavior
of delayed fractional systems. In another problem, we investigate a coupled system of
fractional differential equations. Banach’s and Schauder’s fixed point theorems are applied
to establish the existence and qualitative stability results of Ulam—Hyers and generalized
Ulam—Hyers type. A real-world application to a blood alcohol concentration model is
presented, and numerical results are compared with experimental data to demonstrate the
effectiveness of the 1-Hilfer fractional approach.

The fifth and final work focuses on a system of three fractional differential equations,
each of different order. The existence and uniqueness of solutions are proved using

Banach’s fixed point theorem, and the stability is analyzed in the sense of Ulam—Hyers
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vi Abstract

and generalized Ulam—Hyers. As an application, a chaotic financial system is examined,
and numerical experiments highlight the emergence of complex and chaotic behaviors in
y-Hilfer fractional systems.

In summary, this dissertation develops a unified framework for the qualitative analysis
and Ulam-Hyers-type stability of diverse classes of fractional differential equations under
the general v-Hilfer fractional derivative. By addressing abstract, neutral, coupled, and
system of three fractional differential equations, the work advances the understanding of
how memory, delays, and interactions influence stability. The results provide a rigorous
mathematical foundation for modeling and analyzing complex phenomena in science,
engineering, and finance, where non-local and memory-dependent effects play a crucial

role.
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CHAPTER

Introduction

1.1 Background and Motivation

In mathematics, few concepts have proven as universal and transformative as the derivative.
It lies at the heart of Newton’s laws of motion, governs the flow of heat in Fourier’s
theory, and underpins Maxwell’s equations of electromagnetism and Schrddinger equation
in quantum mechanics. It is not an exaggeration to say that almost all of the physical
problems in this world can be represented through differential equations. It becomes
essential to solve them to know the outcomes. Although solving the differential equation is
an important aspect from the quantitative view, it is equally important to give importance to
the qualitative study of differential equations. The qualitative study of dynamical systems
lies at the heart of mathematical modeling and analysis. A dynamical system describes the
evolution of a state over time under deterministic or stochastic rules, frequently expressed
in the form of differential equations, whether integer order or fractional order. Such
formulations are indispensable in understanding the underlying mechanisms of complex
processes across disciplines, including engineering, biology, physics, economics, and
ecology.

In practice, explicit analytic solutions to these equations are rarely attainable, particu-
larly when models increase in dimension and incorporate nonlocal or memory-dependent
effects. Consequently, the qualitative theory of differential equations has become central:
rather than providing exact solutions, it investigates the structural properties of systems
such as boundedness, recurrence, asymptotic behavior, and, most importantly, stability.
Stability theory, in particular, evaluates the sensitivity of system trajectories to perturba-
tions, thereby offering insights into robustness, reliability of numerical schemes, and the
validity of control mechanisms.

However, the classical models as these mentioned above rely on derivatives of integer

order - capturing only the instantaneous and local behavior of a system. Real-world
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phenomena, however, are often richer: materials retain memory of past deformations,
diffusion occurs at anomalous rates, and biological processes evolve with hereditary effects.
Such complexity calls for a calculus that can transcend the rigid framework of integer
orders.

This motivation gave rise to fractional calculus, the extension of differentiation and
integration to arbitrary real or even complex orders. Its origin dates back to 1695, when
L’Hépital asked Leibniz about the meaning of a derivative of order 1/2. What began as
a mathematical curiosity gradually evolved into a deep and elegant theory, enriched by
the contributions of many leading mathematicians. Euler (1730) studied properties of
fractional exponents, while Lagrange (1772) introduced generating functions that hinted
at fractional operators. Laplace (1812) developed transform techniques that later became
central to solving fractional differential equations. Fourier (1822) showed how fractional
derivatives could naturally appear in heat conduction, and Liouville (1832) gave the first
rigorous definition of fractional integration on the real line. Riemann (1847) extended these
ideas by introducing what is now known as the Riemann-Liouville integral, Holmgren
(1865) contributed to the analytical foundations of the subject, while Griinwald (1867) and
Letnikov (1868) provided equivalent discrete formulations, giving concrete computational
meaning to fractional derivatives. Later contributions by Laurent (1884) and Nekrasov
(1888) expanded the analytical foundations of the subject.

In the early twentieth century, Hardy (1917) and Littlewood (1929) studied singular
integrals and fractional operators, while Marcel Riesz (1949) linked fractional calculus
with potential theory and harmonic analysis. The second half of the century witnessed
a decisive shift toward systematic treatments. Oldham and Spanier (1974) published the
first modern textbook on fractional calculus, followed by the influential work of Samko,
Kilbas, and Marichev (1987; English edition 1993), which established rigorous definitions
and properties of fractional integrals and derivatives. Miller and Ross (1993) advanced
applications to differential equations, while Podlubny (1999) unified theoretical and applied
perspectives, highlighting applications in physics and engineering. The works of Diethelm
(2004) and Kilbas, Srivastava, and Trujillo (2006) significantly expanded the field by
studying existence and uniqueness results, stability theory, and boundary value problems
for fractional differential equations.

Alongside the theoretical development, various methods for solving fractional dif-
ferential equations were introduced. Analytical techniques included Laplace and Fourier
transforms, Mellin transforms, and series expansions involving special functions such
as the Mittag-Leffler function. Fixed point theorems (Banach, Schauder, Krasnosel’skii,
etc.) became central tools for proving the existence and uniqueness of solutions. With
the increasing complexity of real-world models, numerical methods such as fractional
Euler’s method, predictor—corrector schemes, and spectral methods were developed to

approximate solutions of both linear and nonlinear fractional differential equations (FDEs).
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Another important development is concerned with the nature of the kernels used in
fractional operators. Classical derivatives such as the Riemann-Liouville and Caputo types
are defined with singular kernels, typically of the form (¢ — s)~“, which naturally encode
memory but pose difficulties in certain applications. In recent years, nonsingular kernel
operators have been introduced, such as the Caputo—Fabrizio derivative (2015), which
employs an exponential kernel, and the Atangana—Baleanu derivative (2016), which uses
the Mittag—Leffler kernel. These new definitions aim to avoid singularities at the origin
while preserving memory effects, thereby providing more flexibility for physical modeling.

As a result of these developments, FDEs emerged as a central focus of research.
This field grew rapidly, not only in the analysis of existence, uniqueness, and some other
qualitative properties of the solutions, but also in the design of efficient numerical methods
capable of approximating solutions with memory and nonlocal terms. This evolution
transformed fractional calculus from a mathematical curiosity into a mature discipline with
applications ranging from viscoelasticity and rheology to anomalous diffusion, control
theory, bioengineering, and finance. Today, FDEs stand at the frontier of applied mathe-
matics, serving as both a natural extension of classical models and a powerful framework
for capturing complex behaviors that cannot be described by integer-order dynamics.

In recent decades, attention has shifted toward generalized fractional operators that
provide greater modeling flexibility. Among these, the v-Riemann—Liouville integral and
the y-Hilfer fractional derivative have emerged as powerful tools. By introducing an
auxiliary function 1) (t), these operators incorporate different time scales and non-uniform
dynamics into calculus. The w-Hilfer derivative interpolates between the )-Riemann—
Liouville and ¢)-Caputo derivatives through a parameter 5 € [0, 1], thus offering a unified
framework that encompasses several classical cases. This flexibility makes v)-fractional
operators especially useful in the study of nonlinear, neutral, and delay systems, as well as
in the analysis of Ulam—Hyers stability and other qualitative properties of solutions.

From its origin in a speculative question to Leibniz, fractional calculus has evolved
into a vibrant and indispensable area of mathematics. The development of /-fractional
operators marks a significant stage in this evolution, enriching the theoretical foundation
and broadening the range of applications of fractional differential equations.

The evolutionary landscape of fractional calculus has witnessed remarkable diversifi-
cation, with mathematicians, scientists, and researchers continuously proposing innovative
definitions of fractional derivatives to address the growing complexity of modern scientific
challenges. While the pioneering works of Riemann—Liouville, Griinwald—Letnikov, and
Caputo established the foundational pillars of fractional calculus, the contemporary math-
ematical community has embraced the sophisticated Hilfer fractional derivative and the
more recent 1-Hilfer derivative as powerful generalizations that unify multiple classical
operators under elegant mathematical frameworks. These various definitions of fractional-

order derivatives, along with their intricate properties, have been extensively documented
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in numerous authoritative texts and research publications [7,12,43, 50,78, 80, 81], forming
a rich theoretical foundation for modern applications.

The profound superiority of fractional calculus over its classical integer-order coun-
terpart lies in its extraordinary capacity to capture the intrinsic memory and hereditary
characteristics inherent in complex natural phenomena and engineered systems. Unlike
traditional mathematical models that often oversimplify or entirely neglect these crucial
memory effects, fractional derivatives serve as sophisticated mathematical instruments
that naturally encode historical dependencies, making fractional-order models significantly
more realistic and accurate representations of real-world systems. This fundamental advan-
tage has catalyzed revolutionary applications across diverse scientific domains, including
wave propagation phenomena [21,27], viscoelastic material behavior [40, 50], advanced
control systems [34,42,44], chaos theory and nonlinear dynamics [26,49], sophisticated
electrical circuit analysis [4, 5], biological system modeling [17,20, 65]. Further advance-
ments in financial market dynamics, signal and image processing, biomedical engineering,
fractional-order neural networks, cryptographic systems, autonomous vehicle control, and
emerging artificial intelligence applications, can also be observed.

The fundamental distinction between integer-order and fractional-order differential
operators reveals a profound mathematical paradigm shift that has transformative impli-
cations for system modeling and analysis. Classical integer-order differential operators
exhibit purely local characteristics, requiring only infinitesimal neighborhood information
around a specific point to compute derivatives, thereby capturing instantaneous rates of
change. In stark contrast, fractional differential operators possess inherently non-local
properties, meaning that the fractional derivative of a function at any given point depends
not merely on the local behavior, but incorporates the entire history of the function across
its domain. This non-locality manifests the remarkable property that “the next state of a
system depends not only on its current state, but also upon all its past states,” fundamentally
altering our understanding of system dynamics and introducing unprecedented complexity
in both geometric interpretation and analytical solution methodologies.

This non-local nature of fractional operators enables the mathematical representation
of systems exhibiting long-range temporal correlations, persistent memory effects, and
hereditary properties that are ubiquitous in natural phenomena but impossible to capture
with conventional integer-order models. From the molecular scale behavior of viscoelastic
polymers to the macroscopic dynamics of financial markets, from the intricate patterns
of biological growth to the complex propagation of acoustic waves in porous materi-
als, fractional calculus provides the mathematical language necessary to describe these
sophisticated memory-dependent processes with unprecedented accuracy and physical
insight.

Furthermore, recent advances in fractional calculus have introduced variable-order

fractional operators, conformable fractional derivatives, and operators with non-singular
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1.2 Classification of Fractional Operators 5

kernels, expanding the theoretical framework to accommodate even more complex phe-
nomena involving time-varying memory effects and distributed parameter systems. These
developments represent the cutting edge of mathematical modeling, offering researchers
powerful tools to tackle previously intractable problems in fields ranging from quantum
mechanics and field theory to epidemiology and climate science, thereby positioning
fractional calculus as an indispensable mathematical foundation for twenty-first century

scientific discovery and technological innovation.

1.2 Classification of Fractional Operators

Over the history of fractional calculus, a wide variety of fractional-order integral and
differential operators have been introduced. The motivation for these developments stems
from two main directions: (i) the need to model increasingly complex physical and
engineering processes, and (ii) the attempt to address certain analytical or numerical
difficulties inherent in earlier definitions. Almost all such operators can be characterized
by the kernel used in their definition, and they are broadly classified into two families:
operators with singular kernels and those with non-singular kernels. Since some special
functions serve as indispensable parts of fractional calculus, we mention and define some

of them below.
1.2.1 Special Functions in Fractional Calculus

One of the basic functions of fractional calculus is Euler’s Gamma function I'(-),

which allows non-integer and even complex values [32].

Definition 1.1. The Gamma function I'(-) is defined by
() = / e~sst1 ds, (1.1)
0
which converges for Re(t) > 0.

The Gamma function I'(+) satisfies the following relations:

T(t+1) = tI(t), Re(t) >0, (1.2)
T(t+1)=t, teN. (1.3)

The Mittag-Leffler functions have important roles in the theory of fractional calculus,

which are also generalizations of exponential functions.

Definition 1.2. The one-parameter () Mittag-Leffler function is given by

00 tk
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The two-parameter (o, ) Mittag-Leffler function is given by

00 tk
Ea7ﬁ<t) = kzzom, te (C, Re(a) > O, Re(ﬁ) > 0. (15)

The solutions to fractional differential equations are often expressed not in terms of
elementary functions, but through a generalization of the exponential function, such as the
Mittag-Leffler function.

When 5 = 1, it reduces to the one-parameter Mittag-Leffler function, E,(t) =
E, 1(t). For« = 1 and /3 = 1, it becomes the standard exponential function, E, () = €.
Mittag-Leffler function naturally arises as the solution to fractional-order linear differential

equations.
1.2.2 Fractional Operators with Singular Kernels

The classical and most fundamental fractional derivative operators are the Riemann—

Liouville and Caputo derivatives, both defined via singular kernels of the form

(t—s)™@

&7

O<a<l

These operators naturally encode long-memory effects and nonlocal behavior, making
them suitable for a wide range of physical models. However, their singularity at t = s
poses analytical and numerical challenges.

Several other important operators also belong to the singular-kernel family. The
Hadamard derivative, introduced in the late 19th century, employs a logarithmic kernel
and is useful for problems defined on a multiplicative time scale. The Katugampola
derivative, proposed more recently, unifies the Riemann—Liouville and Hadamard forms
into a single general framework, thereby broadening the scope of applications. The Hilfer
derivative, introduced in 2000, interpolates between the Riemann-Liouville and Caputo
derivatives through an additional parameter 3, and has proven effective in modeling
processes where intermediate memory effects are relevant. Further extensions include the
Prabhakar derivative, which incorporates a three-parameter Mittag—Leffler kernel, and its
generalizations that capture stretched memory effects. The most flexible among these is
the ¢-Hilfer derivative, which combines the Hilfer framework with an arbitrary increasing

function 1), allowing the modeling of systems on generalized time scales.
1.2.3 Fractional Operators with Non-singular Kernels

To circumvent the singularity-related issues, Caputo and Fabrizio [12] introduced in

2015 a derivative defined by a non-singular kernel of exponential type:

at — s)
l—«a

k(t,s):exp<— ), 0<a<l,
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1.3 Important Fractional Operators with Singular Kernel 7

now widely known as the Caputo—Fabrizio derivative. This approach eliminates the
singularity and simplifies certain analytical and numerical treatments.
Atangana and Baleanu [10] further generalized this idea by introducing a derivative

with a non-singular kernel of Mittag—Leffler type:

(t —s)°
k(t,s) =E, (—a I ) :

—

which is now termed the Atangana—Baleanu derivative. These formulations, together
with other contributions in [7,78, 80, 81], have been argued to capture more realistically
phenomena involving material heterogeneity, viscoelasticity, and anomalous diffusion.
However, some drawbacks have been identified: Diethelm [19] observed that the funda-
mental theorem of fractional calculus does not hold for these operators, while Zhang [84]
pointed out that the derivative always vanishes at the initial instant, restricting admissible
initial conditions.

In summary, fractional-order operators can be broadly grouped into those with
singular kernels, which possess a well-established theoretical foundation but may suffer
from analytical and numerical difficulties, and those with non-singular kernels, which offer
computational and modeling advantages at the expense of certain mathematical properties.
The proliferation of these operators - from Riemann—Liouville and Caputo to Hadamard,
Katugampola, Hilfer, Prabhakar, 1-Hilfer, Caputo—Fabrizio, and Atangana—Baleanu, etc.,
reflects the rich and ongoing evolution of fractional calculus as it adapts to the needs of

both theory and applications.

1.3 Important Fractional Operators with Singular Kernel

The theory of fractional calculus is built upon the generalization of the standard integral
and differential operators to arbitrary, non-integer orders. This section introduces the
key operators that form the mathematical foundation of this thesis, progressing from the

classical definitions to the highly generalized -Hilfer framework.
1.3.1 Classical Fractional Operators

Building upon the fractional integral, several definitions for fractional derivatives have
been proposed. The cornerstone of most fractional derivative definitions is the fractional

integral. The classical form is the Riemann—Liouville fractional integral [32, 50, 87].

Definition 1.3 (Riemann-Liouville Fractional Integral). Let o > 0 and u(t) be an inte-
grable function. The Riemann—Liouville (RL) fractional integral of order « is defined

as
1

I3 u(t) = (o)

t
/ (t — 8)* tu(s)ds, (1.6)
where I'(-) is the Euler’s Gamma function.
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Definition 1.4 (Riemann—Liouville Fractional Derivative). For n — 1 < «a < n, the

Riemann-Liouville fractional derivative of order « is defined as

De u(t) = (jt) I out) = F(nl—a) (i) / e lu(s)ds. (1)

A significant drawback of the RL derivative is that its initial value problems involve

fractional-order initial conditions, which often lack a clear physical interpretation.

Definition 1.5 (Caputo Fractional Derivative). To address the issue of initial conditions,

Caputo introduced an alternative definition where the integer-order derivative is considered

first:

it = 135 (5) )= g

n— )

/t(t — 5"y (5)ds, (1.8)

which is known as Caputo derivative. The key advantage of the Caputo derivative is that the
initial conditions for associated differential equations are specified in terms of integer-order

derivatives, which is more suitable for modeling real-world phenomena.

Definition 1.6 (Hilfer Fractional Derivative). The Hilfer derivative generalizes both the
RL and Caputo derivatives. Forn —1 < a < nand 0 < § < 1, it is defined as

-« d ! —B)(n—a
g0 0] ><dt> i (1.9)

The parameter (3 is the “type” of the derivative. When 3 = 0, the Hilfer derivative reduces
to the RL derivative. When 3 = 1, it becomes the Caputo derivative.

1.3.2 Generalized Fractional Operators

A further and powerful generalization is achieved by incorporating the function ) (t)

into the definitions, leading to the v -Hilfer operator and its special cases [14].

Definition 1.7 (¢-Riemann-Liouville Fractional Integral). Let o > 0, and v (t) be an
increasing, continuously differentiable function such that i)' (t) # 0. The 1)-Riemann—

Liouville fractional integral of a function u(t) with respect to 1) (t) is defined as
y 1 .
L) = 5o | YO0 = 96 uls)ds (1.10)

Definition 1.8 (¢y)-Hilfer Fractional Derivative). Forn — 1 < a <nand 0 < < 1, the
W-Hilfer fractional derivative of a function u((t) with respect to 1 (t) is defined as

a,f; n—a); 1 d " —B)(n—a);
HposBivy () = [/ <Wt>dt> [0 4y, (1.11)
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1.4 Some Important Definitions and Results 9

This operator unifies a vast class of fractional derivatives. By selecting specific forms
for ¢(t) and /3, one can recover numerous well-known operators. Its main special cases

are the 1)-Riemann-Liouville and )-Caputo derivatives.

Definition 1.9 (v)-Riemann-Liouville Fractional Derivative). This is a special case of the
W-Hilfer derivative with = 0:

o 1 d\" ()
DEVu(t) = <¢,(t)dt> 1% (t), (1.12)

Definition 1.10 (v)-Caputo Fractional Derivative). This is a special case of the \-Hilfer
derivative with f = 1:

; — 1 d\"
CpVy(t) = [nm 0 () ult). (1.13)

1.3.3 ¢ -Hilfer Fractional Operator

da Sousa and de Oliveira [14] first presented the -Hilfer fractional differentiation
operator, which resulted in constructing ¢-Hilfer FDEs and prompted subsequent research.
Its importance can be seen in the wide applicability of these fractional operators. -
Riemann-Liouville fractional integral has gained a reasonable amount of attention because
of its utility to fractional differential operators like 1)-Riemann—Liouville (Dgﬁw), -Caputo
(CD(‘)’T/’), and 1)-Hilfer fractional derivative (7 Dgf ”p), etc., where o, and 3, respectively,
denote the order and type of operator.

Figure 1.1 illustrates the versatility of the v)-Hilfer fractional derivative framework.
By varying f3, distinct types of fractional derivatives are obtained: 5 = 1 corresponds to
the y-Caputo fractional derivative, 5 = 0 to the 1)-Riemann—Liouville fractional derivative,
and 0 < 8 < 1 yields the generalized Hilfer fractional derivative. Furthermore, selecting
1 (t) = t recovers the fundamental forms of fractional derivatives, while 1(t) = log(t)
and ¢(t) = t°, where o € RY, result in the Hadamard and Katugampola-type fractional
derivatives, respectively. This comprehensive generalization provides a unified framework,
offering deeper insights and broader applications in fractional calculus. The v-Hilfer
fractional derivative and 1)-Riemann-Liouville fractional integral are capable of generating

a variety of different fractional operators due to their flexible kernel function (see [14]).

1.4 Some Important Definitions and Results

In this section, we present some definitions and results relevant to the thesis.
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Caputo
Pt) =t
> 1 — Caputo »| Caputo — Hadamard
=1 ¥(t) = log(t)
»| Caputo — Katugampola
v(t) =t7
> Hilfer
P(t) =1
HDngﬁﬂb Y — Hilfer »| Hilfer — Hadamard
0<p<l U(0) = log 1)

» Hilfer — Katugampola

(t) =7
»  Riemann — Liouville
PE)=t
P — Riemann — Liouville > Hadamard
=0 ¥(t) = log(t)
= Katugampola
o(t) =17

Figure 1.1: Flowchart of fractional derivatives obtained by varying parameter J and weight function
1 (t) within the framework of -Hilfer fractional derivative.
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1.4.1 Some Functional Spaces
(1) C(J,X) Space: Let C(J, X') denote the space of all continuous functions v : J —

X with the supremum norm ||.||¢, i.e.,

lulle = sup [lu(®)]]«- (1.14)
teJ

(17) AC(J,C) Space: Let AC(J,C) denote the space of all absolutely continuous
functions v : J — C. Here, the space AC(J,C) coincides with the space of

primitives of Lebesgue summable functions, i.e.,

u(t) € ACWTC) & ult) = e+ /Iv(s) ds, Vit € J, (1.15)

b
where c is some constant and v is a Lebesgue summable function, i.e., / v(s)ds <

oo. Thus, if a function u € AC(J, C), then it has a summable derivative u (t) almost

everywhere.

Let us denote by AC™(J,C), where n = 1,2, ..., the space of those
functions v which have continuous derivatives up to order (n — 1) on J with
u™ Y ¢ AC(J,C).

(i17) Weighted Space: We denote the weighted space by C'_..,[a, b] with ¢ being the

weight, and for all continuous functions w(t) on (a, b], it is defined as

Crypla, b = {u : (a, 8] = R (¥(t) — 9(a))' u(t) € Cla,b]}, 0 < v < 1}
(1.16)

with the norm

[t lerlon = mase [G4(E) = (@) a0, (1.17)

1.4.2 Important Lemmas

Lemma 1.1. [82, Grinwall’s Inequality] Suppose that u(t) and v(t) are continuous
real-valued functions defined on 0 < t < T with u(t) > 0. Assume that u and v satisfy

t
u(t) < ky + k;Q/ u(s)v(s)ds (1.18)
0
on 0 <t < T, where ki and ko are constants with ky > 0. Then,
t
u(t) < ky exp (k;Q/ o(s) ds) (1.19)
0
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on<t<T.

Lemma 1.2. [82, Generalized Gronwall’s inequality] Let 1) € C'[a,b] be an increasing
function with ' (t) # 0,Vt € |a, b]. Make the following assumptions:

1. w and v are two non-negative integrable functions,

2. w is a non-negative and non-decreasing continuous function on |a,bl. With u(t), v(t)

and w(t) satisfying

u(t) < o(t) +w(t) /at(w(t) —(8))* tu(s)y' (s)ds, (1.20)
one has
t e~ [w(s)'(a)])" oy ,
u(t) o0 + [ 3 SR = () ()ds, (1.21)
Vt € [a,b].

Lemma 1.3. [/4] Let o« € (n — 1,n), and § € [0, 1]. Then,
Y I u(t) = I5Pu(2). (1.22)

Lemma 1.4. [14] Let u(t) € C"(J,R), a € (n — 1,n) and B € [0,1]. Define v =
a + B(1 — «). Then, the following properties hold:
pr— " W) YOy 1 dynk
ISV H DBy () =u(t) — (W ( —)
x ISPty i), (1.23)
HD@By [8%ay(t) =u(t). (1.24)

1.4.3 Fixed Point Theorems

Another important constituent in the area of fractional differential equations is the
fixed point theorems, without which it is very difficult (actually almost impossible) to
study the existence and uniqueness of solutions of nonlinear differential equations. Fixed
point theorems are nowadays the most widely used tool in the area of fractional differential
equations. The most frequently used fixed point theorems are Banach’s fixed point theorem,
the nonlinear alternative of Leray-Schauder’s type, Krasnosel’skii’s fixed point theorem,
Schaefer’s fixed point theorem, Schauder’s fixed point theorem, Burton-Kirk’s fixed point
theorem, etc. Below, we state those fixed point theorems which are essential for obtaining

the results in the works of the thesis.

Theorem 1.1. If a family F' = {f(t)} in C(J, R) is uniformly bounded and equicontinuous
on J, then F has a uniformly convergent subsequence { f,(t)}5° . If a family F' = {f(t)}
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1.5 Fractional Functional Differential Equations 13

in C(J, X) is uniformly bounded and equicontinuous on J, and for only t* € J, { f(t*)} is

relatively compact, then F has a uniformly convergent subsequence { f,,(t)}°2;.

Theorem 1.2. [24, Banach’s fixed point theorem] Let (X, d) be a non-empty complete
metric space. Let S: X — X be a map such that, for any u,v € X,

d(Su, Sv) < kd(u,v),0 <k <1

holds. Then, the operator S admits a unique fixed point u* € X.

Theorem 1.3. [24, Schauder’s fixed point theorem] Let ) be a Banach space and let S
be a non-empty, closed, bounded, and convex subset of C). If the operatorT' : S — S is
continuous and the image T'(S) is a relatively compact subset of S, then the operator T

has at least one fixed point in S.

Theorem 1.4. [24, Krasnosel’skii’s fixed point theorem] Consider a Banach space X,

and a subset ) C X that is nonempty, convex, bounded, and closed. Define the mappings
S1: X = Xand Sy : Q) — X such that

1. Sy is a contraction,
2. Sy is completely continuous,
3. Siz4 Soz € Qforall z € .
Then, there exists z* € ) such that z* = S;12* + Syz*.

Note: It may be noted that fixed point theorems enable us to establish the existence of a
fixed point, thereby confirming the existence of a solution. However, in some cases, the
Arzela—Ascoli theorem is required to show that the associated operator is compact. The

theorem is stated below.

Theorem 1.5. [24, Arzela—Ascoli Theorem] Let F' C C(J, X) be uniformly bounded and
equicontinuous. If X is a Banach space and for some t* € J, the set {f(t*) : f € F}is
relatively compact in X, then F is relatively compact in C(J, X).

1.5 Fractional Functional Differential Equations

Differential equations are a central tool for describing evolutionary processes in the applied
sciences. While classical models often rely on integer-order operators that capture only
local and instantaneous dynamics, many complex processes in nature and technology are
more accurately described by functional differential equations, which allow one to consider
the influence of the system’s prehistory or after-effects. Various classes of such equations

are of fundamental importance in fields as diverse as epidemiology, electronics, automatic
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control, and population dynamics, where the future evolution depends not only on the
present state but also on its history. This historical dependence can manifest as a continuous
memory or as a response to discrete past events, known as delays. Fractional calculus
has emerged as one of the best tools to characterize long-memory processes, anomalous
diffusion, and long-range interactions, making the corresponding fractional differential
equation models more realistic. The combination of these two concepts leads to the
powerful and intricate class of fractional functional differential equations (FFDEs). Their
evolution is significantly more complicated, and the existence theorems for their solutions
are more difficult to establish, as not all of the classical theory of differential equations can
be directly applied. A particularly challenging subclass is the neutral fractional functional
differential equation, in which the delay terms also occur in the derivative of the unknown
solution, a structure that is essential for modeling many physical and engineering processes.
Furthermore, many real-world systems are subject to abrupt, short-term perturbations,
which are best modeled by impulsive fractional differential equations. These impulses
can be instantaneous, representing sudden shocks, or non-instantaneous, where the change
remains active over a finite time interval, as is often the case in pharmacotherapy. Since few
phenomena exist in isolation, the interactions between different components of a system
are often described by coupled systems of fractional differential equations, which are
indispensable in fields like pharmacokinetics and epidemiology. Finally, from an abstract
viewpoint, all of these classes of FFDEs can be studied in infinite-dimensional Banach
spaces, which provides a powerful, unified framework for investigating the existence,
uniqueness, and qualitative properties of their solutions using operator-theoretic methods.
The increased complexity of these abstract, neutral, coupled, and impulsive systems
necessitates the development of a new theoretical framework to rigorously analyze their

solutions.

1.6 Ulam-Hyers Type Stability in Dynamical Systems

Stability analysis plays a vital role in understanding the qualitative behavior of fractional
differential equations. Among several notions, Ulam—Hyers stability has become an
effective concept for measuring how approximate solutions deviate from exact ones when
small perturbations occur in the governing equation. This idea has been generalized to
fractional operators, giving rise to various extensions such as generalized Ulam—Hyers
stability, Ulam—Hyers—Rassias stability, generalized Ulam—Hyers—Rassias stability, and
Ulam—Hyers—Mittag—Leffler stability.

In recent years, numerous studies have explored these stability types for fractional
and -Hilfer fractional differential equations. da Sousa and de Oliveira [16] introduced a
unified ¢-Hilfer framework and established corresponding stability results. Abdo et al. [2]
examined Ulam-Hyers—Mittag—Leffler stability for ¢)-Hilfer problems with delay, while
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Ahmed et al. [3] analyzed existence and stability results for implicit fractional pantograph
systems. Liu et al. [37] and Shah et al. [62] investigated existence and stability results for
fractional models involving the ¢)-Hilfer derivative through fixed point techniques, and
Abdeljawad et al. [1] extended such results to Hilfer-type impulsive neutral systems with
variable delay. Several related works have further advanced this area; for instance, da Sousa
and de Oliveira [15] studied Ulam—Hyers stability for nonlinear fractional Volterra integro-
differential equations, Lima et al. [36] considered )-Hilfer equations with impulses and
delay, and Shankar and Bora [63] established generalized Ulam—Hyers—Rassias stability
for fractional integro-differential systems with applications to electrical circuits. Motivated
by these developments, the present thesis focuses on qualitative analysis and various forms
of stability for ¢)-Hilfer fractional systems, including neutral and coupled cases.

Consider the nonlinear v)-Hilfer fractional differential equation
HpP¥a(t) = f(t,2(t)), t€la,T), (1.25)

where 0 < a < 1,0 < 8 < 1,and ¢ € C'[a, T is an increasing function with ¢/ (t) # 0.

Definition 1.11 (Ulam—Hyers Stability). The v-Hilfer fractional differential equation
(1.25) is said to be Ulam—Hyers stable if there exists a constant Cyyy > 0 such that for
every function y : [a, T] — R satisfying

DXy (1) — fty(t)| <e, telaT),
for some € > 0, there exists an exact solution x(t) such that
y(t) — ()| < Cume, telaT]

Definition 1.12 (Generalized Ulam—Hyers Stability). The equation (1.25) is said to be
generalized Ulam—Hyers stable if there exists a continuous, strictly increasing function
P : [0,00) — [0,00) with ®(0) = 0 such that for any y(t) satisfying

D2y (1) — f(ty(®)] <,

there exists an exact solution x(t) for which

ly(t) —2(t)| < B(e), t€a,T],

Definition 1.13 (Ulam-Hyers—Rassias Stability). Let ¢ : [a, T] — [0, 00) be continuous.
The equation (1.25) is said to be Ulam—Hyers—Rassias stable with respect to o if there
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exists Cygr > 0 such that for every y(t) satisfying

D2y () — f(ty(1)] < o(b),

there exists an exact solution x(t) with
ly(t) — x(t)| < Cunre(t), tE€la,T).

Definition 1.14 (Generalized Ulam-Hyers—Rassias Stability). Let ¢ : [a,T] — [0, 00)
be continuous and nondecreasing, and ® : [0,00) — [0,00) be a continuous, strictly
increasing function with ®(0) = 0. The equation (1.25) is said to be generalized Ulam—

Hyers—Rassias stable if there exists a constant Coypgr > 0 such that, for every function
y(t) satisfying
D2 y(t) — F(ty(0)] < o),

there exists an exact solution x(t) of the equation satisfying
y(t) — 2(D)| < Caunr ®(p(t),  t€la,T].

Definition 1.15 (Ulam—Hyers—Mittag—Leffler Stability). The equation (1.25) is said to
be Ulam—Hyers—Mittag—Leffler stable if there exist constants Cy; > 0 such that for every
e > 0 and every y(t) satisfying

" Dy(e) — f(t,y(®))] < eBaf (1(8) — ()]
there exists an exact solution x(t) such that
ly(t) — 2(t)| < Crr e Bo|(¥(t) — ¥(a)*], t€[a,T],

where E,(+) denotes the one-parameter Mittag—Leffler function.

Definition 1.16 (Ulam—Hyers—Rassias—Mittag—Leffler Stability). Let ¢ : [a,T] — [0, c0)
be continuous. The equation (1.25) is said to be Ulam—Hyers—Rassias—Mittag—Leffler
stable if there exist constants Cy g > 0 such that for every y(t) satisfying

DI () = £t ()] < R () — ()]

there exists an exact solution x(t) for which

ly(t) — 2(t)] < Crrr () Ba| (0(8) = ¥(@))*], 1 € [0, T).
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1.7 Literature Survey

The stability analysis of solutions to fractional differential equations represents a corner-
stone of modern mathematical analysis, crucial for ensuring the robustness of models that
capture memory and hereditary properties inherent in complex systems across physics,
engineering, and finance. The concept of Ulam—Hyers (UH) stability, and Ulam—Hyers—
Rassias (UHR) stability originating from the fundamental works of Hyers, Ulam, and
Rassias [54, 58] on functional equations, has been profoundly extended into the fractional
calculus setting. This framework provides a powerful lens to analyze whether the existence
of an approximate solution guarantees the proximity of an exact solution, a question of
paramount importance for both theoretical and numerical applications. The foundational
texts by Podlubny [50] and Kilbas et al. [32] established the mathematical bedrock for this
field, exploring classical Riemann-Liouville and Caputo operators. However, the advent of
the v-Hilfer fractional derivative by da Sousa and de Oliveira [14] marked a significant

paradigm shift, introducing a unifying operator defined as

H Dot () — [P (wll(t) ;lt ) [ (126)
where n = [«a]. This generalization, which encapsulates a family of derivatives (e.g.,
Hilfer for ¢ (t) = ¢, Hadamard for v (¢) = log(t), has catalyzed a new wave of research
into the existence, uniqueness, and stability of solutions for increasingly complex FDEs.
Initial investigations into v -Hilfer FDEs focused on establishing core stability results
for scalar equations. da Sousa and de Oliveira [15] pioneered this effort, proving Ulam—
Hyers—Rassias stability for nonlinear Volterra integro-differential equations using fixed
point theorems. This work was swiftly followed by studies incorporating more realistic
model features, such as time delays. The analysis was further extended to systems with
infinite delay by Abdo et al. [2] and to impulsive systems, which model sudden state

changes, in a comprehensive form by Lima et al. [36] for the problem

HDgPa(t) = f(t,x),  t€(0,T)\ {t,... tu},
Ax(ty) = I(z(ty)), k=1,2,...,m, (1.27)
L772(0) = yo, 2(t) = h(t),  te€[-r0].

Their works confirmed that fixed point methods and generalized Gronwall’s inequalities
remain effective tools for deriving UH and UHR stability criteria even in the presence of
discontinuities.

Recent developments in abstract fractional differential systems have gained signif-
icant attention, particularly in Banach space settings. Wang et al. [73] investigated the

existence of mild solutions for (k, U)-Hilfer Sobolev type fractional evolution equations,
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demonstrating sophisticated resolvent family techniques without requiring the existence of
the inverse operator. Their work extends the classical Cy-semigroup theory to fractional
settings, establishing new theoretical foundations for abstract systems. Similarly, Ganesh
et al. [23] developed comprehensive Hyers-Ulam-Mittag-Leffler stability results for frac-
tional differential equations involving two Caputo derivatives, utilizing fractional Fourier

transform techniques to establish stability criteria of the form

(1.28)

{CDax(t) +a®DPx(t) = f(t,x(t), t>0,
z(0) =z, 2'(0) = 1,

where their analysis revealed the crucial role of Mittag-Leffler functions in characterizing
stability properties of multi-term fractional systems.

Concurrently, a significant branch of research has focused on FDEs subject to nonlocal
boundary conditions, which often provide a more realistic description of physical processes
than classical initial conditions. The works of Harikrishnan et al. [25] on pantograph
equations and Ahmed et al. [3] on implicit pantograph differential equations extended
the application of the v)-Hilfer derivative to these problems. A comprehensive treatment
was provided by Thaiprayoon et al. [70], who investigated a complex v -Hilfer implicit

fractional integro-differential equation with a mixed nonlocal condition:

HDsPa(t) = £ (¢ (), Dy a(t), Iii¥a(t)), t€(0,T],

S wir(n) + 3w DI () + 3 0 IV a(6,) = A.
i=1 j=1 r=1

establishing four separate types of Ulam stability. This work, alongside that of Asawasamrit
et al. [9] on Caputo derivatives, highlights the mathematical intricacies of problems with
nonlocal data.

The advancement in coupled fractional systems has been remarkable, with Muthaiah
et al. [46] providing groundbreaking results on Ulam-Hyers stability for coupled sequential
Hilfer-Hadamard fractional integro-differential systems. Their investigation of nonlinear
coupled systems enhanced by nonlocal Hadamard fractional integrodifferential multipoint
boundary conditions demonstrated the effectiveness of fixed point theorems in establishing
existence, uniqueness, and stability properties simultaneously. Furthermore, the recent
work by Mani et al. [41] on coupled Caputo-Hadamard fractional neutral differential
equations with unbounded delays has opened new avenues for understanding the stability
of neutral systems under coupling effects.

Neutral fractional differential equations present unique mathematical challenges that
have attracted considerable research attention. Huseynov and Mahmudov [29] conducted

an extensive analysis of positive fractional-order neutral time-delay systems, providing
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representation formulas for solutions and establishing conditions for system positivity.

Their work on linear matrix coefficient systems of the form

C Nna —Czx(t—7) = Azx T\t —T
{z)u@) Ca(t —7)] = Ax(t) + Ba(t —=7), >0, (1.30)

z(t) = o(t), te[-70]

established fundamental results for neutral systems with multiple delays. Complementing
this, Bedi et al. [11] focused specifically on Ulam-Hyers stability of neutral delay frac-
tional differential equations, providing sufficient conditions that ensured the stability of
approximate solutions.

The study of chaotic behavior in fractional-order financial systems has emerged as
a particularly exciting application area. Alzaid et al. [8] analyzed chaotic complexity
in financial mathematical models using generalized Caputo fractional derivatives and
established existence and uniqueness results through fixed point analysis. The model with
three state variables exhibits rich dynamical behavior, with bifurcation diagrams revealing
chaotic behavior across broad parameter ranges. Yang and Li [79] further advanced this
field by presenting a novel fractional-order financial system considering non-constant
elasticity of demand, demonstrating that such systems can exhibit diverse chaotic dynamics

and periodic oscillations influenced by fractional orders and system parameters.

1.8 Research Motivation and Objectives

Despite these considerable advances as discussed above, the literature reveals distinct
and critical gaps that this thesis aims to address. First, while the stability of scalar 1)-
Hilfer equations is well-explored, the analysis of coupled systems of such equations
remains largely underdeveloped. The dynamics of interacting components introduces
cross-coupling terms that significantly complicate the stability analysis. Qian et al. [52]
made important contributions by studying coupled systems of Caputo-type fractional
differential equations with integral boundary conditions, establishing existence results
through the Leray—Schauder alternative theorem and developing Hyers—Ulam stability
conditions, but comprehensive analysis of 1-Hilfer coupled systems remains incomplete.

Secondly, the stability theory for neutral fractional differential equations within the
w-Hilfer framework is still nascent. Neutral differential equations, where the derivative
depends on the history of the function, are crucial for modeling systems with heritage
effects on the rate of change. Prabu [51] provided some initial results for i)-Caputo
fractional integro-differential equations with finite delay, but the neutral case requires more
sophisticated analysis.

Thirdly, while Mittag-Leffler stability has been established for various fractional
systems, the development of Ulam—Hyers—Mittag—Leffler stability theory specifically for

1-Hilfer systems requires further advancement. The natural decay behavior characterized
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by Mittag—Leffler functions provides a more appropriate framework for fractional systems
than classical exponential stability, yet comprehensive results combining Ulam-Hyers
robustness with Mittag—Leffler decay properties remain limited. Sene [61] investigated
Mittag—Leffler input stability of fractional differential systems, but the integration with
Ulam—Hyers concepts for i/-Hilfer operators requires deeper investigation.

The emerging field of generalized fractional operators has also introduced new stabil-
ity challenges. Ren and Zhai [55] developed stability analysis for generalized fractional
differential systems using comparison principles, while Ibrahim [30] established general-
ized Ulam-Hyers stability for fractional differential equations in complex Banach spaces.
These developments suggest that the )-Hilfer framework may need further extensions to

accommodate even more general classes of operators.

1.9 Outline of the Thesis

This thesis is organized in seven chapters, with Chapters 2—6 addressing a distinct class of
problems related to the qualitative analysis and stability of fractional differential equations
within the framework of the -Hilfer fractional derivative. Chapter 7 concludes with a

summary and directions for future research.

Chapter 2 presents the study of Ulam—Hyers and Ulam—Hyers—Rassias stability for -
Hilfer abstract fractional differential equations in Banach spaces. Using Banach’s fixed
point theorem and suitable fractional inequalities, sufficient conditions are derived to ensure
the existence and stability of solutions. Numerical solutions are provided for different

weight functions by varying the order and type of the /-Hilfer derivative.

Chapter 3 extends this framework to incorporate Ulam—Hyers—Mittag—Leffler and Ulam—
Hyers—Rassias—Mittag—Leffler stability for v-Hilfer abstract fractional differential equa-
tions. Existence results are established via Schauder’s fixed point theorem, leading to a

refined characterization of solution behavior in fractional systems.

Chapter 4 focuses on neutral fractional differential equations with delay. Such equations
model systems in which the present state depends on both current and delayed terms. Kras-
nosel’skii’s fixed point theorem is employed to prove existence results, while Ulam—Hyers
and Ulam—Hyers—Rassias stability are established under suitable conditions. Numerical
results are presented for different weight functions and fractional orders to illustrate the

solution of delayed systems.

Chapter 5 investigates coupled fractional differential equations. Banach’s and Schauder’s
fixed point theorems are used to derive qualitative properties and establish Ulam—Hyers
and generalized Ulam—Hyers stability results. A real-world application to blood alcohol
concentration modeling is presented, and numerical simulations of the -Hilfer coupled

system are compared with experimental data to validate the accuracy of the model.
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Chapter 6 examines a system of three fractional differential equations with different
orders of 1-Hilfer derivative. Existence and uniqueness of solutions are obtained through
Banach'’s fixed point theorem, followed by an analysis of Ulam—Hyers and generalized
Ulam—Hyers stability. As an application, a chaotic financial system is analyzed, and
numerical experiments demonstrate the emergence of complex, chaotic behavior in -

Hilfer fractional systems.

Chapter 7 summarizes the main contributions of the thesis and outlines prospective
directions for further research. The overarching aim of this work is to develop a unified and
rigorous framework for the qualitative analysis and Ulam—Hyers-type stability of diverse
classes of fractional differential equations under the general )-Hilfer fractional derivative.
The results obtained not only extend and generalize existing findings in the literature, but

also provide new insights and applications to fractional modeling of real-world systems.
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CHAPTER

On Ulam type stability of the solution to a -
Hilfer abstract fractional functional differen-

tial equation

In this chapter, we study the existence and uniqueness of solutions for a ¥-Hilfer abstract
fractional differential equation. We then establish Ulam—Hyers and Ulam—Hyers—Rassias
stability results. Furthermore, a numerical scheme is developed to illustrate the theoretical
findings, and numerical solutions are presented for different fractional orders and types

using three choices of the weight function.

2.1 Introduction

The concept of Ulam-Hyers and Ulam-Hyers-Rassias stability finds significant relevance
in various real-world systems. For example, in electrical engineering, the stability of
RLC circuits, which exhibit memory effects and time delays, can be analyzed using such
stability concepts [63]. Similarly, in biological systems, such as epidemic modeling and
co-dynamical systems involving diseases, e.g., cholera and COVID-19, where memory
effects and environmental interactions are crucial, the stability of the solutions under
small perturbations is essential to understand the disease dynamics and to predict reliable
long-term outcomes [71]. These works underscore the practical utility of the theoretical
results presented in this study.

da Sousa et al. [15] used the -Hilfer operator in studying stability in the sense of

Ulam-Hyers-Rassias for the following nonlinear FDE:

DXy (t) = f (ty(®), DI Vy(t))  t € T = (a,T),

L7y(a) =ya, a<y=a+p—ap, T >a.
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Harikrishnan et al. [25] successfully studied the existence and uniqueness of the
solution to initial value problems with non-local conditions for the pantograph equation
which was guided by a /-Hilfer fractional derivative. Ahmed et al. [3] examined the same to
an implicit pantograph FDE expressed in terms of ¢/-Hilfer fractional derivative, in addition
to the corresponding Ulam-Hyers stability. Abdo et al. [2] additionally investigated the
Ulam-Hyers-Mittag-Leffler stability for a functional FDE containing a )-Hilfer derivative
subject to an infinite delay. Thaiprayoon et al. [70] also established the qualitative properties
for a class of 1-Hilfer implicit fractional integro-differential equation comprising a mixed
non-local boundary condition, and examined the associated Ulam stability in the form of
Ulam-Hyers and Ulam-Hyers-Rassias stability. Motivated by these works, Lima et al. [36]
investigated the sufficient conditions for the same issue including the Ulam-Hyers stability
of the solution to a fractional impulsive delay differential equation.

Taking inspiration from the above works, we are encouraged to consider the following

1-Hilfer abstract fractional functional differential equation:

¥pogs — u = Au u =10,a
{ D0+ [u(t) P(t7 (t))] A <t>+Q(tv (t))>t€‘] [O’ L (2.1)

u(0) = wo,

where 7 Dg;"* denotes the «-Hilfer fractional derivative with a € (0,1) and 3 € (0,1]
as the order and type, respectively, and A is a non-negative scalar. First, we look at the
existence and uniqueness of the solutions which is always thought to be crucial for the
analysis of complex physical systems as it provides insight into the long-term behavior of
the system.

In this direction, we employ the Banach’s fixed point theorem, which is a well-known
tool in functional analysis, to establish the desired results. Thereafter, we explore the
stability of the proposed abstract fractional functional differential equation subject to
the conditions of stability in the sense of (i) Ulam-Hyers (UH), (ii) generalized Ulam-
Hyers (GUHR), (iii) Ulam-Hyers-Rassias (UHR), and (iv) generalized Ulam-Hyers-Rassias
(GUHR). These stability conditions have significant implications in the analysis of FDEs.
To showcase the applicability of the derived results, a suitable example is considered for
establishing the existence and uniqueness of its solution and the corresponding stability
result.

For abstract functional fractional differential equations involving the ¢)-Hilfer deriva-
tive, a numerical approximation method is developed in this study. This method is essential
for examining solution trajectories, particularly when it becomes challenging to obtain
explicit analytical solutions. Through the approximation of these equations, which capture
the memory effects and intermediate dynamics that are crucial to fractional systems, we
may effectively observe the change in the behavior of the solution by adjusting different

parameters. The analysis carried out here attempts to highlight the important role of the
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w-Hilfer fractional derivative which has more capability in modeling real-world systems
and underscores the utility of fractional calculus in solving complex real-life problems.
The structure of the chapter is as follows : In Section 2.2, the existence and uniqueness
of solutions for the /-Hilfer abstract fractional differential equation are discussed. In
Section 2.3, the Ulam—Hyers and Ulam—Hyers—Rassias stability results are established. In
Section 2.4, a numerical scheme for the v)-Hilfer abstract fractional differential equation is
developed, and numerical solutions are presented for different fractional orders and types
using three different weight functions. Finally, Section 2.5 concludes the chapter with a

summary of the main results and possible directions for future research.

2.2 Existence and Uniqueness Results

Studies involving 1)-Hilfer fractional derivative have displayed worthy interest among the
academic community across various disciplines. In this direction, to accomplish the same
for equation (2.1), the Banach’s fixed point theorem is used to establish the existence and
uniqueness of the solution to the abstract functional differential equation which involves
a more general fractional derivative in the form of -Hilfer fractional derivative in an
attempt to widen this study to a broad class of fractional derivatives.

Throughout this chapter, we take 7 = o + 8 — o for computational ease.

Theorem 2.1. Let o € (0, 1) and B € (0, 1] denote the order and type, respectively, of the
FDE given by

HDe [u(t) — P(t,ult)| = Au(t) + Q(t,u(t)), teJ=[0,d],
2.2)
u(0) = uo,

where u(t),y(t) € CH([0,a],R), ¥(t) is an increasing function, and ' (t) # 0 for all
t € J. Assume P(t,u(t)) and Q(t,u(t)) to be continuous functions. Then, u(t) satisfies
the nonlinear 1)-Hilfer abstract fractional functional differential equation (2.2) if and only
if it satisfies

{uo — P(0, uo)]
INGOINCE)

u(t) = P(t,u(t)) + + 151 | Ault) + Q(t u(®))), (2.3)

where Igiw denotes the 1)-Riemann-Liouville fractional integral of order «.

Proof. Invoking v-fractional operator Ié’iw to equation (2.2), along with Lemma 1.4, we

get

I [ DR (u(t)=P(t,u(t) )| = L5 [Au(t) + Q(t,u(t)
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— ult) = Plt,u(0) - L 0) - PO,u(0)
=I5 [Au(t) + Q(t, u(t))]

+ 15 | Aut) + Q(t, u(1))]. (2.4)

Thus, it leads to equation (2.3).

Now, applying the fractional operator Dgf Y to equation (2.4), we have

T2 ~7)
o HDgiﬁ;iﬁIgiw [Au(t) +Q(t, u(t))]

HDSP¥lu(t) — P(t,u(t))] = # Do [u(

H paoBir, () — i _ Hpapy [Uo - P(Oauo)]
= D0+ [ (t) P(t, <t>>] D0+ F(’Y)F(Z—’y)

+ Au(t) + Q(t, u(t)).

Since Hpef¥ B0 _ g and Hpef W) 0,
" T(MMLE-1)  T(rE-7)
the desired result is established, thereby concluding the proof. 0

In order to establish our main result with respect to existence of the solution, the

following hypothesis is required:

Hypothesis 2.1. There exist two Lipschitz constants [, > 0 and ls > 0 satisfying Lipschitz

condition in u for continuous functions P and (), respectively, i.e.,

[P(t,ui (1)) = P(t,ua(1))] < lifua(t) = ua(t);
and |Q(t,ur(t)) — Q(¢, ua(t))] < bofur (t) — ua(?)]-

For the sake of convenience, we write

a1 = L(Y(t) —¥(0)"7, (2.5)
- M _ at+y—1
and by = T+ a) (¥(t) — 1(0)) , (2.6)

withp = A+ .

Theorem 2.2. Let Hypothesis 2.1 be valid. If
a;+b; <1, (2.7)

then equation (2.1) admits a unique solution on J, where a, and b, are given by equations
(2.5) and (2.6), respectively.
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Proof. Consider the operator S : C'(J,R) — C(J,R). Then,

- u [UO — P(O,Uo)]
+ a7 ) 0900 = 060 [Au(s) + Q. (s s}
‘We have
|(Sur)(t) = (Sua)(t)] = |[P(t,us(t)) — P(t, ua(t))]|
+ F(la) [ @ - v \[A(m(s) — us(s)) + Qls, ui(5)) — Qls, ua(s))]| ¥'(s) d
< lfua(t) — ua(t))
+ g ) 0 =006 A+ () = (o) (5) s
< L(() = $(0)) i ®) = us(®)llcys
p \ a—1 =11
+la(®) = st s | (00 = 0" (6(5) = w0 (5) ds
= L((t) = v(0)) " fur(t) — wa®)les,
p T(a)I(y)
+lua(8) = vt iy o 1 o () = ¥(0)
v-1 pL'(7) _ oS 0
< ()~ BP0 = 60) 7 fn(®) — e,
The above implies that
I(Su)®) = (Sun)@llerry < (a1 +b)wr®) = ws®)llor  @8)

This immediately establishes S as a contraction. Consequently, Banach’s fixed point
theorem ensures that .S has only one fixed point which is the unique solution to equation
(2.1)on J. ]

2.3 Stability Analysis

We provide the definitions of different stability concepts in the sense of UH, GUH, UHR,
and GUHR.

Definition 2.1. Equation (2.1) is said to be UH stable if there exists a constant kg € R™

such that, for each ¢ > 0 and for each solution u of the inequation

D5 [u(t) — Pt ult)] — Au(t) — Q(t, u(t)| < e, (2.9)
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there exists a solution u to equation (2.1) with
a(t) — u(t)] < kge, t € J. (2.10)

Definition 2.2. Assume that u satisfies the inequation (2.9) and wu is a solution of equation
(2.1). Then, equation (2.1) is said to be GUH stable if there exists a function ®o €
C(J,RT), with ®5(0) = 0, which satisfies

[a(t) —u(t)] < Pale), t € J. (2.11)

Definition 2.3. Equation (2.1) is said to be UHR stable with respect to ¢ € C(J,R") if
there exists a constant kg ¢ > 0 such that, for each € > 0 and for each solution u of the

inequation
7 D5 ut) = P(t,u(®)] — Aut) — Q(t,u(®)| < e@a(t),te J,  (212)
there exists a solution u(t) of equation (2.1) satisfying
a(t) — u(t)] < kocPa(t)e t € J. (2.13)

Definition 2.4. Equation (2.1) is said to be GUHR stable with respect to ®¢ € C(J,R™)

if there exists a constant kg ¢ > 0 such that, for each solution u of the inequation
DG () = Pl u(®)] - Ault) - Qe u(d)| € Bal)te S, @14)
there exists a solution u(t) of equation (2.1) satisfying
(t) — u(t)] < kooPa(t), t € J. (2.15)

Remark 2.1. A function i € C*(J,R) is a solution of (2.9) iff there exists a function
w € CY(J,R) (which depends on 1) such that

(i) |u(t)] <eVted,

(ii) H DLV a(t) — P(6, (1)) = Aat) + QL (b)) + u(t), ¥t € J.

Similar observations apply to inequations (2.12) and (2.14).

Theorem 2.3. Let Hypothesis 2.1 be valid and also that a, + by < 1. As a consequence,
equation (2.1) is UH stable.

Proof. Let u(t) be a solution of inequation (2.9) so that

Dy a(t) — P(ta(t)) — Au(t) — Q(ta(t)| < e. (2.16)
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Further, let u(¢) be the unique solution of the following problem:

{HD(?;M[U(U — P(t,u(t))] = Au(t) + Q(t, u(t)), t € J,
u(0) = up.

Applying operator I}’ * to both sides of (2.16), one obtains the following:

ate) = Pt a(0) — (ol — LA + (e a(0)
(A(T) — D))"
<e NCES) (2.17)
Subsequently,
i(t) — ulo)
 [o(t) ~ P, ute) = ST — 1 u() + 0.t
< [o(0)= Pt o) = ST — i iaac + e )

+ [Pt a(t) — P(t,u(®))] + I [Ala(t) — uw(t)] +Q(t a(t)) — Q(t, u(t))]].

Now using equation (2.17), we get

i) ~ u(o)] £ = E0 4 Pt a() = Pt ule)
FISEA() — ()] + QU (0) — Q(t,u(®)]
< (I o) = @) + 524 + 1) () = )
eff’f?l)}g” O”f) T T () = ) () = ()| o)
—6(?—[1 a+1 [H/ i(lfll)nr(ia)w(”_@b(s))m_w,@)d%

=

(T) —¢(0))~ 1 p a)"
S U —i)Ta+1) [H;r(na+1)<1—zl(wm_wo)) ) }

U(T) — ¥(0)" p
1— 1) (e + 1)E”(1 —1

— 7 N

(1) = $(0))"),

™
—~

where E,, is Mittag-Leffler function of one parameter. Finally, we have

[a(t) = u(t)| < eke, (2.18)

TH-3946_206123107



On Ulam type stability of the solution to a 1-Hilfer abstract fractional functional
30 differential equation

where (W(T) ~ ¥(0))"
- P
E. T) — (0 °‘>.
1= e = 1B (g ) v o)
Subsequently, we can conclude that equation (2.1) is UH stable. Next, considering ®¢(¢) =
kce with @4 (0) = 0 ensures that equation (2.1) is GUH stable. O

ke =

In order to establish UHR stability, we require the following hypothesis:

Hypothesis 2.2. Let & € C(J,R") be an increasing function. Further, let there exist a
constant \g > 0 such that, for each t € J, one has

£ Da(t) < AePe(t). (2.19)

Theorem 2.4. Assume the validity of Hypotheses 2.1-2.2, and equation (2.7). Then,
equation (2.1) is UHR stable.

Proof. Consider u(t) to be a solution of inequation (2.12) so that
7Dy [a(t) — Pt a(t)] — Au(t) — Q(t, i(t))| < e@q(t),t € J. (2.20)
On the other hand, let u(t) be the unique solution to the problem

{HDS‘fW[U(t) — P(t, u(t))] = Au(t) + Q¢ u(t)), t € J,
u(0) = up.

Applying operator I5:" to both sides of (2.20), the following can be obtained:

[a(t) = Pt a(0) = fgra — 16214 + Q(t, @)

’ dfb%(t;' T(ITE—) 2.21)
Subsequently,

a(0) ~ ()

= o)~ Pttt - o= EON gty + Qi)

< o)~ pt.ate) - o= PON  gaag + Qo)

7)
+|P(ta(t) — P(tu(t)] + I A a(t) — u(t)] + |Q(t, a(t) — Q(t, u(t))]].
Now, using equation (2.21), we have

a(t) — u(t)| <eda®q(t) +[P(t a(t)) — P(t,u(t))]
+ I [Ala(t) — u(®)] +1Q(t a(t) — Q¢ u(t))]]
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Using Hypothesis 2.1, we get

(1= 1) a(t) ~ ull
< eXealt) +p 1) ~ u(D) s (40 =05V ()

< Aaa(t) + 5 [[i(t) — u(t) |, (H(T) = (s))".

Nla+1)
That is,
N oD () p - a
fat0) — w(tl. < 2 B i) — w0 (4T — 60
Ia+1)
< (=0T 1) - s w2
Finally, we have
la(t) — u() | < koa®a(t)e t € J, (2.22)

F(Oz aF 1))\@
(1 =) (a+ 1) = p(p(T) = b(s))*

Hence, equation (2.1) is UHR stable. Next, by setting ¢ = 1 in (2.20) and (2.22) with
¢ (0) = 0, we can conclude that equation (2.1) is GUHR stable too. O

where koo =

Remark 2.2. Ulam-Hyers stability can easily be obtained from Ulam-Hyers-Rassias
stability by setting ®¢(t) = 1 in equations (2.12) and (2.13), and comparing them with
equations (2.9) and (2.10), respectively. While Ulam-Hyers stability ensures bounded
deviations under constant perturbations, Ulam-Hyers-Rassias stability extends this by
accommodating state-dependent perturbations, providing a more general framework for

analyzing dynamic uncertainties.

We focus on a specific example of the i)-Hilfer abstract fractional functional
differential equation in order to relate our findings to the study of existence and stability of

the solution in the Ulam sense.

Example 2.1. Consider the -Hilfer abstract fractional functional differential equation
with appropriate functions P(t,u(t)) and Q(t,u(t)), and let A = %. This gives equation
(2.1) the following form:

e tu(t)
4et 4+ et

H pagssv [u(t) ] S S () teab]

10 (9+e ) (1 4u(t) T (2.23)

u(a) = uq.
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Case1: Let v = 2,8 =L and ¢(t) =t, t € [0,1]. Then,

B 1
T det 4 et

1
<% lus (t) — ua(t)],

|P(t, ui(t)) — P(t, us(t))| e~ () — e Mua()|

L fetm(®) eTua(?)
|Q(t, ui(t)) — Q(t, us(t))] TO4et [ T+u(t) 1+ U2(t>‘
Sll() luy () — ua(t)].

1

Assuming that Hypothesis 2.1 is satisfied with |, = % and ly = 4,

the validity of equation (2.23) as follows:

we carefully examine

1 F L

ar+ b = | (@(1) = () +

- EWWU —(0))*7! =0.490641 < 1.

Invoking Theorem 2.2, we now establish the existence of a unique solution to (2.23) in the
interval [0, 1].
Additionally, invoking Theorem 2.3, we also establish that equation (2.23) achieves UH

stability with a suitable parameter value of

5 1
ke 41“(%)]E§ [ﬂ

By setting & = t*/° as a continuous function, we obtain

2. 1 t b
eat) = 6 / (t — 5)5 12 ds
3

IA
r1
/—\’_\
~—
O\H_O
—
~
»
~—
ol
ISH
V)

IA

i

Therefore, Hypothesis 2.2 is satisfied with Ao = 55
3

. As a result of Theorem 2.4 with

ko= ———

equation (2.23) is UHR stable.
Case 2: Let o« = 2,3 = 5 and Y(t) = Int, t € [1,¢]. Assuming that Hypothesis 2.1 is

satisfied with || = L

and l2 = Oer1’

%%H we carefully examine the validity of condition (2.7)

as follows:

a1+b1:

1 1 [ 9e+11 I'(y) o
et (10(9e+1)> (F(’y+a)> (lne) }
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=0.235114 < 1.

Therefore, by Theorem 2.2, it can be concluded that equation (2.23) admits a unique
solution in [1, e].
Consequently, by Theorem 2.3, we establish that equation (2.23) is UH stable with

4e* +1 . [(9e +11)(4e? + 1)

ke = E
T 4eT(3) 3L 40e2(9e + 1)

Additionally, considering ®¢c = Int*/?, Hypothesis 2.2 is satisfied with Ao = ﬁ Asa
3
result of Theorem 2.4, equation (2.23) is Ulam-Hyers-Rassias stable in the interval [1, e]
with
1

5 9e+11
F(§) ~ 10(9e+1)

k@,G = 4e2
4e2+1

This example establishes the effectiveness of the assumptions as well as the results of

all the obtained theorems.

2.4 Numerical Approximation

In this section, we present a numerical approximation of the solution of fractional differen-
tial equation (2.1) involving the -Hilfer fractional derivative. This simulation accounts
for the non-locality and memory effects inherent in fractional calculus. By refining the
fractional order v and type f3, the fractional formula provides a reliable approach for
obtaining accurate approximations of the solution.

Using Theorem 2.1 and Definition 1.7, equation (2.3) can be rewritten as

F o [UO — P(O, Uo)]
u(t) =P(t,u(t)) + P02 - )
i r(la> | ) = ()7 [Au(s) + Qs u(s)]/ (s)ds. (2.24)

Equation (2.24) can be approximated as

o ” [Uo — P(O, uO)]
U(tn+1) —P(tm (tn>> + F(V)F(? — 7)
i ) = 06" [Aus) + QLo u(s))] o (o)
B " [ug — P(0,up)]
IR e YO YO
Z {AU te) + Q(tr, u } /t:l ¥(s))* M (s5)ds
[UO O U[) L

= U(tny1) =P(tn, u(tn)) +

SOIE +;[Au te) + Q(tk, u(t))| A%,
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where A7 = 5 (W () — P(tea1)™ — (V(ta) — 9 ()7

This approximation helps visualize the trajectories of the solution by varying the order
and type of v-Hilfer fractional derivative for different choices of v (¢) function. In the
following, we provide a suitable example with two different choices of ().

Example 2.2. Consider the problem

e tu(t) . iu e tu(t) .
det + e—t] 10 () + 9+e ) (1+ut) telab) (2.25)

TD [u(t) ~
u(a) = u, = 1.
The successive iterative solution of equation (2.25) can be expressed as

A e—t(n)u(n) [uo = P<07 UO)]
’LL(” 5 1) _4et(n) + e—tn) F(’Y)F(Q =1 P)/)

n—1 U(k) G_t(k)u(k) 3

(%)) = (1)) 1 —((E(R)) =9 (E(k)))™T

« —
where Ay | = Tlatl)

2.6 ;
—a=02 —2=102
——0 = 0.4 94l =04
- 3=08 —— 5 =10.6|
—— =084 22 —.— 3 =104

e

0 2 4 fi 8 ] 0 2 4 i 8 10

(@) a=0.1,9(t) =t (b)a=0.9,9(t) =t

Figure 2.1: Fixed « and varying (3

We consider the two cases: (i) (t) = t, (i1) (t) = log(t). In Figure 2.1, one can
observe the solution trajectories for fixed values of oy at both lower (0.1) and higher (0.9)
values, while varying (. Following this, for Figure 2.2, [3 is kept fixed at 0.1 and 0.9, while
« varies for 1 (t) = t. Experiments with 1)(t) = log(t) are presented with the similar
consideration in Figures 2.3 and 2.4 . The findings indicate that solution trajectories
are minimally impacted by o values near 1, whereas significant trajectory deviations are
observed at lower o levels in Figures 2.1 and 2.3.

By highlighting the ways in which previous states impact the current behavior, the

different values of o represent memory or hereditary qualities inherent to fractional-order
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wlt)

(@) 5 =0.1,9(t) =t (b) B =0.9,9(t) =t

Figure 2.2: Fixed S and varying «

w(t)

—— 3 =021
——1 =04
—— 3 =06
—~—G =08

(@) a = 0.1,9(t) = log(t) (b) o = 0.9, ¢(t) = log(t)

Figure 2.3: Fixed « and varying 3

(L8

wlt)
wlt)

0.6

——a =04
——a =04

—e—a =108
4

(@) § = 0.1,(t) = log(1) (b) 5= 0.9,4(t) = log(t)

Figure 2.4: Fixed ( and varying «
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systems, providing a more comprehensive view of the solution. In particular, lower values
of a introduce stronger memory effects, causing the system to deviate significantly from
the classical derivative behavior. This retention of past influences is a key feature of
fractional-order systems, shaping their unique dynamics.

Because of this versatility, fractional-order systems can be fine-tuned to mimic
complicated dynamics unique to a given application by choosing the appropriate o values.
For instance, Figures 2.3 and 2.4 demonstrate how the logarithmic weight function 1 (t) =
log(t) further amplifies the impact of historical dependence, especially when o is small.
This is particularly useful for applications involving diffusion processes or biological
systems where changes occur over long time scales. This makes fractional-order systems
extremely versatile in capturing historical dependence and long-term interactions.

Overall, these figures clearly illustrate how the interplay among o, 3 and the weight
function 1(t) governs the dynamics of the system. By adjusting these parameters, one can
model a wide range of behaviors, making fractional-order systems highly adaptable for

diverse real-world applications.

2.5 Conclusion

In this chapter, we have established theoretical results with respect to the stability of the
solution for the 1)-Hilfer abstract functional fractional differential equation. By leveraging
the Banach’s fixed point theorem and the generalized Gronwall’s inequality, we have
successfully demonstrated the existence, uniqueness, and stability of the solutions in the
Ulam-Hyers and Ulam—Hyers—Rassias sense. The analysis highlights two distinct types
of stability: Ulam—Hyers stability, which ensures bounded deviations in the solutions
under constant perturbations, and Ulam—Hyers—Rassias stability, which accounts for state-
dependent perturbations, providing greater flexibility in addressing dynamic uncertainties.
To further illustrate the behavior of the system, we analyzed the trajectories of the solutions
under varying fractional orders and types, using both linear and logarithmic forms of the
weight function. This approach is particularly significant, since finding the analytical
solutions for such equations under the generalized 1/-Hilfer fractional operator presents
considerable challenges.

While this study focuses on Ulam—Hyers and Ulam—Hyers—Rassias stability, it has
limitations in addressing highly nonlinear or chaotic behaviors. We plan to expand the
stability analysis to include advanced types of stability, such as Ulam—Hyers—Mittag—
Leffler stability. Additionally, applying the model to real-world data will allow for further

validation and refinement, enhancing its practical applicability in various domains.
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CHAPTER

On the Ulam-Hyers-Rassias-Mittag-Leffler
stability of the solution to a i)-Hilfer abstract

fractional differential equation

This chapter devises an appropriate mathematical framework to explore the stability
of the solution to 1-Hilfer abstract fractional differential equations. Schauder’s fixed
point theorem serves as a cornerstone in establishing the existence of the solution for
such equations. Building upon this foundation, we elegantly demonstrate the Ulam—
Hyers—Mittag—Leffler stability as well as the Ulam—Hyers—Rassias—Mittag—Leffler stability
pertaining to such equations. By leveraging fixed point theory and generalized Gronwall’s
inequality, we develop a rigorous framework that guarantees the existence and stability of
the solution. This study demonstrates how resilient and consistent the solutions remain in

the face of disruptions.

3.1 Introduction

The most recent studies looking at Ulam—Hyers—Mittag—Leffler (UHML) stability has
profoundly advanced the field of fractional-order differential equations, providing critical
insights and robust methods for analyzing the stability of complex dynamic systems
[37,62,75]. The study of Ulam-type stability for solutions of fractional differential
equations has attracted considerable attention; see, for example, [22,30,33,45,74,76,85,86],
where various methodologies have been employed. For instance, Wang and Zhang [75]
used a comparable approach to establish existence and uniqueness results for a Caputo-type
fractional-order delay differential equation, while Ortocol and Ilea [48] applied the Picard
operator method to obtain results for a fractional differential equation with delay.

Using sophisticated techniques such as fixed point method and generalized Gronwall’s

inequality, research endeavors such as [15, 16] addressed the uniqueness of solutions for
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1-Hilfer FDEs, in addition to establishing the UHR stability. Liu et al. [37] analyzed the
uniqueness and UHML stability of the solution to a fractional delay differential equation

together with the subsequent form employing the Picard operator technique:

DG (0] = f(t,2(1), 2(9(1))), t € (0,4,
L77Y2(0%) = 2, € R,
z(t) = ¢(t),t € [—k,0].

Rahima et al. [57] investigated the Ulam—Hyers—Rassias—Mittag—Leffler (UHRML)
stability for ww-fractional partial differential equations. Shah et al. [62] examined the
UHML and UHRML stability for nonlinear fractional reaction-diffusion equations with
a delay. Analytical results for ABC-type pantograph equations with respect to another
function [68], nonlocal hybrid inverse problems with delay [60], G-ABC implicit fractional
equations with stability analysis [56], and impulsive neutral systems involving multi-term
Hilfer derivatives [1] have all been the subject of recent works that have made significant
contributions to the theory of generalized fractional operators of different type and stability
in UHML sense.

The purpose of the present study is to address certain issues related to the existence
and stability theory of real-order differential and integral operators. Inspired by the
works mentioned above, we are concerned with the following ¢/-Hilfer abstract fractional
differential equation (x>-HAFDE):

{HDf)‘f;w[u(t) — P(t,u(t))] = Au(t) + Q(t,u(t)), t € J =[0,q], a.1)

u(0) = u,.

In Problem (3.1), & ]D)g’f " denotes the 1-Hilfer fractional derivative of order o €
(0,1) and type 3 € [0, 1], with respect to a strictly increasing, continuously differentiable
function ¢ : J — R satisfying ¢'(t) # O for all £ € J. The unknown function is
u : J — €, where (2 is a Banach space, A is a non-negative scalar, P : J x ) —
and ) : J x Q — ( are given continuous functions. The initial condition is given by
u(0) = wuo.

The distinguished originality in this study is the creation of a general framework
for the stability of the solution of abstract fractional differential equations that involve
the 1)-Hilfer derivative. Unlike existing studies restricted to specific systems, the current
approach addresses a broad class of abstract functional fractional differential equations. By
incorporating the generalized Gronwall’s inequality with Schauder’s fixed point theorem,
we establish the existence and several forms of stability, such as UHML and UHRML
stability. To the best of our knowledge, this is one of the original instances in which this

methodology has been used to address such problems in an abstract setting.
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The structure of the chapter is as follows: in Section 3.2, Schauder’s fixed
point theorem is used to prove that solutions exist. In Section 3.3, we examine
a number of concepts of stability, such as Ulam—Hyers—Mittag—Leffler stability and
Ulam-Hyers—Rassias—Mittag—Leffler stability, which are supported by appropriate in-
equalities and integral estimates. We prove our stability results using illustrative scenarios

in Section 3.4. Finally, Section 3.5 brings the study to a close by summarizing the findings.

3.2 Existence Result

In this section, we focus our investigation on a wider class of fractional derivative H DS‘;ﬁ v
using Schauder’s fixed point theorem to prove the existence of the solution for the abstract
differential equation incorporated with the more general fractional operators. We employ

the following notation for computational convenience:

[V(t) = (0)]" = ¢7(t,0).

Theorem 3.1. Let o € (0, 1) and 5 € [0, 1] denote the order and type, respectively, of
fractional differential equation (3.1). Further, let u(t), ¥(t) € C'(J,R) with 1(t) as
an increasing function and V'(t) # 0 forall t € J. Let P(t,u(t)) and Q(t,u(t)) be
continuous functions. Then, u(t) satisfies the nonlinear 1»-HAFDE (3.1) if and only if it

satisfies

Y (¢,0)

u(t) = P(t,u(t)) + ()

[ty — P(0,u,)] + I (Au®) + Qt,u(®)).  (3.2)

Proof. Invoking i-fractional integral operator [, g’iw to equation (3.1), and from Lemma

1.4, we get

I |1 DE (u(t) — P(t,u(®))] = I (Au(t) + Q(t,u(t))).

Therefore,

ww—mmw»—W&%”ﬁﬂmﬂwwm—Pmmmﬂ

=I5 (Au(t) + Q(t, u(1))).
From the initial condition, we get

Yt 0)

u(t) = P(t,u(t)) + )

[uy — P(0,u,)] + I5i (Au(t) + Q(t,u(t)).  (3.3)
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This consequently results in equation (3.1).

Now, applying # Dgf ¥ to equation (3.3) yields

1 et = et pe,u(e)) + F ot | VB pig )]

I'(7)
+ Apapv e (Au(t) +Q(t, u(t))),

where, for 0 < v < 1, and we have HDgf;sz—l(t, 0) = 0 [14]. Then,
TDe % lu(t) = P(t,u(t)| = Au(t) + Q(t, u(t)).

This establishes the desired result, thereby completing the proof. 0
In order to establish our main result, the following hypotheses are considered.

Hypothesis 3.1. Let P(t,u(t)) and Q(t, u(t) be uniformly bounded continuous functions

on J.

Hypothesis 3.2. Tiwvo Lipschitz constants [y > 0 and ls > 0 exist satisfying Lipschitz

condition in u for functions P and @), respectively, i.e.,

[Pt u, (1) = P(t uy (8)] < hfu, (8) = u, (4],
and |Q(t,u, (1)) — Q¢ u,(8)] < lofu, (8) — u,(8)]-

Theorem 3.2. Let Hypothesis 3.1 be valid. Then, equation (3.1) admits at least one

solution in J.

Proof. Let Q) = {u € Cr1ywl[0,a] : |lulle,_, , < MO} be a non-empty, bounded, closed,

and convex subset of C_, [0, a], with M, chosen such that

mzwmwmqw+w¥f%f9@m1
(Al + QU u)ler ) 75700

We now define the operator S : C_, 4[0,a] — Ci_,4[0,a], where C_, 40, a] is the
weighted Banach space endowed with the norm

lulle,_,, = sup_ [~ (t, 0)u(t)|
t€[0,a]

Let S be defined as

(¢, 0)

(Su)(6) =P(t,u(t) + 5

[uo - P(Ovuo)]
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o [0 = 9(6)* (Auls) + Qs uls) ) ds.

Now, we have

1
W[uo - P(O’ uo)]

+F<1a)¢1—’y(t,0) /Ot(w(t)—w )*~H Au(s) + Q(s, u(s))|ds.

The result can be obtained step-by-step in three steps which will lead to establishing .S

|(Su) ()" (t, 0)] =|P(t, u(t)v' (£, 0)] +

having a fixed point. To establish the existence result via Schauder’s fixed point theorem,
it suffices to verify the necessary conditions. We proceed as follows.

Step 1. To establish that S is continuous.

Let {u,} be a sequence such that u,, — win Cy_ 4.

We have

[((Sun)(t) — (Sw)()) &' ~7(£,0)

[P alt)) — P u®)] (2, 0) + ——1(2,0)

ey
$ [0 — 0D [Alun(s) = u(s)) + Qs un(s)) — Qs u(s))] s

SW@%@D—Hmmeﬂ@®+ﬁ;W”@®
< [ w) a%m% —U|+@®wAM—MMmMMS
1 o

xMma>—wnmﬂwﬂwwwﬂ»—Q@wmmhwl

By continuity of P(¢, u(t)) and Q(¢, (u(t)), we obtain that

|[(Sua)() = (Su)(®)]4'(£,0)] = 0,

as u, — u. This implies that .S is continuous.
Step 2. To prove that .S is uniformly bounded.
We have

(Su) (B8 (¢, 0)] <IP(E, ul®)v ™ (0)] + ——[u, — P(0,u,)]

L(y)
P, 0) -
['«) /0 (1) —(s)) (A|u(s)| +[Q(s, U(S))Dds

Y~ 1(t,0)
['(v)

+

<[P, u®)lle,_,., + [ug — P(0,u,)]

TH-3946_206123107



On the Ulam-Hyers-Rassias-Mittag-Leffler stability of the solution to a 1-Hilfer abstract
42 fractional differential equation

1

+ [Alle®ller., +IQ® vller ] 5

:M()v

¥ (t,0)

and consequently,

(Sw)(Dlle, .., < Mo.

Thus, S is uniformly bounded.
Step 3. To prove that .S is equicontinuous and compact.
We have

|(Su)(t1) (¥ (t1,0)) = (Su)(t2) (' (£2,0))]
=[Pt u(t)) ("7 (11, 0)) — Plta, u(ta)) (' (t2,0))

é.é) [(@7(0,0)) [ () = ()™ [Au(s) + Q(s, uls)] ds
- 0 0] ) 6 s+ Q]

1 1y th -
=+ m {(1/) (t1, 0))/ (W(t1) — ¥(s)) [Au(s) + Q(s, U(S))}ds
1 1 48 to Y.
_IY05“¢ @%0»}[;(¢@g-¢@» [Au(s) + Q(s, u(s))]ds

1
(@+~—1D(a) Alu®)lle .

+11Q(t, u(®))lle, ., | [1°(1,0) = 4 (t, 0)] ds.

<|[P(t1, u(t1)) = P(ta, u(t2))llcy .y +

Thus,

[((Su) (t) @7 (11,0)) = (Su) (£2) (&7 (22, 0))) | = 0,

asty — to.
Consequently, it is established that the family Swu : u € () is equicontinuous. Now using
the Arzeld-Ascoli theorem 1.5, we can conclude that S'is a compact operator. Thus, S has

a fixed point. Hence, equation (3.1) has at least one solution on J. ]

3.3 Stability Analysis

This section discusses the UHML and UHRML stabilities of equation (3.1). The concept
utilized here is adapted from Rus [59] and Wang et al. [75].
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Definition 3.1. In relation to E,[(1(t) — 1(0))®], equation (3.1) is considered UHML
stable if there exists some cg, > 0 such that, for every € > 0 and the solution u(t) to the

inequation

DR alt) — Pt ()] — Aa(t) - Q(t. (1)) < Bal((r) — 0(0)]. te ]
(3.4)

there exists a solution u(t) of equation (3.1) satisfying

|a(t) — u(t)] < cp,eBa[(P(t) —(0))%], teJ (3.5)

Remark 3.1. A function i € C*(J,R) is a solution of inequation (3.4) iff there exists a
function ¢ € C'(J,R) (which depends on @) such that

(i) [C(1)] < eBa[(¥(t) —(0))], Ve J,
(ii) "DV Ta(t) — P(t, a(t)] = Au(t) + Q(t,a(t)) + ¢(t), Yt e J.

Definition 3.2. In relation to E,[(1(t) — 1¥(0))?], equation (3.1) is considered UHRML
stable if there exists some cg, > 0 such that, for every € > 0 and ®(t), and the solution

u(t) to the inequation

D5 [a(t) — P(ta(t)] — Au(t) — Q(t, alt)| < e@(®)Eal(h(t) — $(0)?], t€ J,
(3.6)

there is a solution u(t) of equation (3.1) satisfying
(t) — u(t)] < cr,e@()Ea[(¥(t) —(0))], te€J (3.7)

Remark 3.2. A function i € C*(J,R) is a solution of inequation (3.6) iff there exists a
function n € C*(J,R) (which depends on ) such that

(i) [n(t)] < e@(t)Ea[(4(t) = 4(0))7], Ve J,
(ii) T DSV Ta(t) — Pt a(t)] = Aa(t) + Q(t, a(t)) +n(t), Vte J.

Theorem 3.3. Assume that Hypotheses 3.1-3.2 are satisfied. Then, equation (3.1) is UHML
stable on J.

Proof. Let 4(t) be a solution of inequation (3.4) so that
DG ) - PGt ()] — Aa(t) — Q)| < Ba[v(1,0) 1€ T, (3.8)

and assume %(0) = u(0) = ug in order that both solutions satisfy the same initial condition.

Further, let u(¢) be the unique solution of the equation
&P lu(t) — P(t,u(t)] = Au(t) + Q(t, u(t)), t € J,
u(0) = u,.
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Applying operator Igf” to both sides of inequation (3.8), one obtains the following:

a(t) — P(t,a(t)) — Cr 2 [u, — P(0,u,)] — I [Aa(t) + Q(t, a(t)))|

(3.9)

Subsequently,
1) —u(t)
o) - Pt uo) 5, = PO, = A0 + Qe )]
<o) - Piea() = 55D, — PO - 571430 + Q0 2(0)]

+ |P(t,a(t)) — P(t ul(t))] + Loy [Ala(t) — u(t)] + Q¢ at) — Q(t, u(h))]].

Next, using equation (3.9), we get

ja(t) — u(t)|
<o [y (¢, 0)] + | P(¢, a(t)) — P(t, u(?))]

+ I [Ala() — u(t)] +1Q(t at) — Q(t, u(t))]

b [a(t) — w()] + I6E° (A + L) [alt) — u(t)]

<eBa[y%(2,0)] +
<e (Eﬁi(z)o)] 4 (1 jll—l}_)?( ) /Ot(w(t) _ w(s»afl ]ﬂ(s) _ u(s)| 1/1/<S)d8

<e [?/)a(t 0)] _|_/0 <A+l2> F(l (¢(t) —w(s))a_1€Ea[¢a(S70)]1//(8)618

Ea[*t,0)]n A+l o
<=iny g eo)

<cg, €Ba[(¥(t) — 1(0))?],
where ¢, = K, [M{@/J(t) — @/}(0)]‘1} . Thus, equation (3.1) is UHML stable. O

1-1;

Theorem 3.4. Assume that Hypotheses 3.1-3.2 hold. Then, equation (3.1) is UHRML
stable on J with respect to ® if

L5 @ (H)Ealy?(t,0)] < (t)Ea[¢(, 0)].
Proof. Let 4(t) be a solution of inequation (3.6) so that

D5 a(t) — Pt at)] — Au(t) — Q(t a(t)| < e@(t)Ea[p(£,0)],t € J, (3.10)
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and assume %(0) = u(0) = wy in order that both solutions satisfy the same initial condition.

Further, let u(¢) be the unique solution of the equation

{HD(SLW[U@) — P(t,u(t)] = Au(t) + Q(t, u(t)), t € J = (0,4,
u(0) = u,.

Applying operator / S‘jrw to both sides of inequation (3.10), one obtains the following:

alt) — P(t,a(t) — Yo, — P(0,u,)] - 5[ Aa(t) + Q(t, (1))

T'(v) (3.11)
< eB(t)E,[b°(t,0)].
Subsequently,
a(t) — u(t)
:mw—mmw»—EH%QM—P@%n—m%wm+@wmmﬂ

mw—mmw»—ﬂﬁ%mw—P@%n—m%%@+Qmmmﬂ

+ [Pt a(t) — P(t,u())] + I [Ala(t) — u(®)| +Q(t, a(t) — Q(t, u(®)|]-

3

Next, using equation (3.11), we get

[a(t) — u(t)|

Eq[v*(t,0)] A+

Seq)(t) (1 & ll) - (1 = ll)r<0é) /Ot(q/)(t) - ’l,b(s))a—l |1~L(S) . U(S)l 77D/(S)ds
Se@(t)w

[ (D) o 00 = vty eat 220y
<ed(t) Ea( [lwi(z )0)} ) {(If ir zlf) ot 0)}

<c,, €@(Ea[(v(t) — ¢(0))],

where ¢, = -E [A”? [(t) — w(O)]O‘}. Thus, equation (3.1) is UHRML stable. [

1-0; 7% 1=

Next, we examine the authenticity of our results through two examples in the next

section.
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3.4 Examples

Example 3.1. Consider 1)-HAFDE (3.1) with o = %, b= % Thus, the following form can
be obtained from equation (3.1):

cos(t)
e’ +2

sin(t)u(t — 0.5)
(e +9) (1 4+ u(t —0.5))’

t € (0,al,

u(t —0.5)] = éu(t) +

(3.12)

P ) = PO )] = | ) — )
.
<3 lu(t) —wa(t)],
and

|Q(E, ur(t)) — Q(t, ua(t))| =

e +9) (L+u(®) (@ +9) (1 +ua(t))

Jur (8) = ua(8)] -

wy () sin(t) ug(t) sin(t) !

1
<
—10

Then, |, = %712 = 1—10,A + 1y = 1%. Thus,

C

1 A+ 3 9
= @ =E;|—|.
Ba 1 _ | “{1—11@” (t’o)} 2 3[20}

This implies that equation (3.12) is both UHML and UHRML stable.
Case 2: Let Y(t) = €, t € [0, 1]. Similarly, equation (3.12) is UHML and UHRML stable
with

i 71
Fa 1=l

A+

E
1-04

3
C =
2

[290(6— ni)

Example 3.2. Consider 1)-HAFDE (3.1) with o = %, A= % Thus, the following form can
be obtained from equation (3.1):

Ea[ (e, O)} —

wlr

e tu(t —0.5)
(114 e ) (1 4+ u(t —0.5))’

e tu(t —0.5)

H 539
D32 t
o+ [U() 5€t+€_t

| = —u(t) + t € (0,qal,

1
6
u(0) = u,.
(3.13)
Case 1: Let y)(t) = t, t € |0, 1]. Then, we have
CleTtun(t)  etua(t)

’P(tﬂu(t)) - P(t, u2(t))’ - 5et 4 et o Het + et
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1
Sg |ur(t) — uz ()],
and
e—tu1 (t) €_tU2(t>
|Q(t,ui(t)) — Q(t, ua(t))| = ‘ Ml +e ) (1+w@) (Al+et) 1+ uz(t))‘
1
<13 |y (t) — ua(t)] .

Then, |, = %,lg = 1—12,14—1— ly = i. Thus,

o . A*'b¢“@4n}::6Ez{3}.

= E,

cor N — L [1—[1 5 3110

This implies that equation (3.13) is both UHML and UHRML stable.

Case 2: Let i(t) = €', t € (0, 1]. Similarly, equation (3.13) is UHML and UHRML stable
with

1 A+12 6 3 2
- E, “(t,0)| = 2Ea2|>(e — 1)5|.
Ba T 11, {1—h¢( )} 53[m@ )}

Cc

3.5 Conclusion

Our study used a rigorous mathematical framework to explore the complexities of -
Hilfer abstract fractional differential equations. Using Schauder’s fixed point theorem,
we established the existence of solutions, providing a strong theoretical foundation for
further investigation. Furthermore, by applying the generalized Gronwall’s inequality, we
derived the Ulam—Hyers—Mittag—Leffler and Ulam—Hyers—Rassias—Mittag-Leffler stability
results, demonstrating the robustness of the solutions under perturbations within given
parameters. A stronger Lipschitz continuity condition was required to ensure the stability
in the Mittag—Leffler context.

By establishing the existence and stability of solutions, this research provides deeper
insight into the dynamics and adaptability of abstract differential equations involving
generalized fractional operators. These findings pave the way for future studies and
applications in various scientific and engineering fields. The extension of the present
study to recently developed fractional operators, including the generalized proportional
Caputo and Atangana—Baleanu-type derivatives [67, 69], which provide greater versatility
in modeling memory and hereditary effects, is a potential direction for further investigation.
The combination of v-Hilfer derivatives with impulsive effects or stochastic perturbations
remains largely unexplored and could significantly broaden the applicability of the results

presented here.

TH-3946_206123107



TH-3946_206123107



CHAPTER

Solutions of Nonlinear ¢)-Hilfer Neutral Frac-
tional Differential Equations: Existence, Sta-

bility and a Numerical Perspective

In the present chapter, we investigate a nonlinear neutral fractional differential equation
involving the generalized 1)-Hilfer fractional derivative of order « and type 3, addressing
both theoretical and numerical aspects. An existence result for the solution is established
via Krasnosel’skii’s fixed point theorem, and sufficient conditions are derived for Ulam-
Hyers and Ulam-Hyers-Rassias stability. To support these theoretical results, numerical
approximations are provided for both cases of fixed § with varying «, and fixed o with

varying /3, using three kernel functions (%).

4.1 Introduction

Furati et al. [22] established the existence, uniqueness, and stability of solutions for
nonlinear fractional differential equations involving the Hilfer derivative in weighted
continuous function spaces. Moreover, Shankar and Bora [64] analyzed the Ulam—Hyers
stability of non-instantaneous impulsive integro-differential equations using the Caputo
derivative, demonstrating their results through an application to electrical circuits. In
order to model financial crises, Norouzi and N’Guérékata [47] used measurements of non-
compactness to examine the existence, uniqueness, and stability of solutions for a class
of 1-Hilfer fractional differential systems. Luo et al. [39] investigated the Ulam—Hyers
stability of nonlinear v)-Hilfer fractional differential equations with time-varying delays:

TSPy (t) = Ayo(t) + Ago(t — h(t)) + f(t, v(t),v(t — h(t))),t € [0, ],
v(t) = o(t),t € [—h,0].
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More broadly, the stability of i-Hilfer fractional differential equations has been
extensively studied, alongside various related classes such as integro-differential equa-
tions, impulsive systems, nonlinear Volterra equations, and systems with infinite delay, as
discussed in recent surveys [15, 16,25].

Motivated by recent advancements in the study of -Hilfer fractional differential
equations, particularly those addressing stability and existence results across various
functional frameworks, we examine a class of nonlinear neutral fractional differential

equations with finite delay, formulated as follows:

4.1

{HDgf”"[u@) — P(t,u(t = d(t)))] = Q(F, u(t), u(t — d(t))), t € J,
u(t) = o(t),t € [=h,0],

with Dgf ¥ denoting the v-Hilfer fractional derivative operator, d : Rt — R*, ¢ :
[—h,0] - Rand J = [0, a.

The structure of the chapter is as follows: Section 4.2 presents the existence result
using Krasnosel’skii’s fixed point theorem. Section 4.3 discusses Ulam—Hyers and Ulam—
Hyers—Rassias stability results. In Section 4.4, a numerical approximation is provided,
demonstrating how the behavior of the solution changes with different kernel functions

and fractional parameters. Finally, Section 4.5 concludes the work with a summary.

4.2 Existence Results for Nonlinear v -Hilfer Neutral Fractional
Differential Equations

This section focuses on establishing the existence of solutions for a class of nonlinear

neutral fractional differential equations featuring the ¢)-Hilfer fractional derivative. The

analysis is carried out by converting the given differential equation into an equivalent

integral equation and employing Krasnosel’skii’s fixed point theorem.

Theorem 4.1. Let o € (0,1), 8 € [0,1] and u(t), ¥(t) € C'([0,a],R) with ¢(t) as a
non-decreasing function and ' (t) # 0. Let P(t,u(t — d(t))) and Q(t, u(t), u(t — d(t)))
be continuous functions. Then, u(t) satisfies the -Hilfer nonlinear neutral fractional

differential equation

H na,B _ ult — = U ult — = a
{%+M®Pw@dWHQ@@thmeﬂﬂ,@D

u(t) = ¢(t),t € [=h,0],
if and only if it satisfies
u(t) =P(t,u(t —d(t))) +

I QU u(), ult - d(1)))).

—
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Proof. 1t is straightforward to show that u(t) = ¢(t), vVt € [—h, 0]. Now, we establish the
result for ¢ € [0, al.

Invoking the ¢)-fractional integral operator Igiw to equation (4.1), we obtain
I3 (M DG ut) = Pt ult = d())] = I3 |Q(t u(t), u(t = d(1)))].

Therefore,

_ (¥(0) — ()
u(t) =P(t,u(t — d(1))) + Iy [Q(t, u(t), u(t — d(1)))] + T(I(1 =)

< [ (W) — () [ul0) = P(O, u(~d(O)] (s)ds
— u(t) =P(t,u(t —d(1))) + I |Q(t, ult), u(t — d(1)))]
1

5 m[u@) — P(0,u(—d(0))]. 4.3)

This consequently yields the integral representation of the solution to equation (4.2).

Now, applying 7 Dg‘f ¥ to equation (4.3) yields

Hpefvu(t) = DGV Pt ult — d(t))) + ¥ D5
+ " DI QU ul®), ult — d(1)))],
where 7 D&% [u(0)] = 0 and # DS [P (0, u(—d(0))] = 0. Therefore,
TG ult) - Pt ult — d(1))] = Q¢ ul®), u(t - d(1)))-

This establishes the required result and thus concludes the proof. ]
For obtaining the further desired results, we make the following hypotheses:

Hypothesis 4.1. Let P : J x R — R be a continuous function. Then there exists Lp > 0
such that

[Pt un(t —d(t)) = P(t up(t — d(t)))] < Lplua(t) — ua(t)],

forallt € J.

Hypothesis 4.2. Let () : J X R x R — R be continuous and bounded function. Then there
exist Mg > 0 and Lg > 0 such that

|Q(t, u(t), u(t — d(t)))] < Mq,
Q(t, wn(8), i (1)) = QUt, ua(t), Wa(t))] < La[Jua(t) — ua(t)| + | (t) — @a(t)]],
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forallt € J.

Hypothesis 4.3. There exists r > 0 such that

(W(T) — ¥(0))

M, 4 K| <
T(a+1) @t =,

[P]oo +

u(0) — P(0, u(—d(0)))

II(2—7)
Theorem 4.2. Suppose Hypotheses 4.1-4.3 hold. Then, the fractional differential equation

where K., =

(4.1) possesses at least one solution u € C([—h,T|,R).

Proof. tis easy to show that u(t) = ¢(t), vVt € [—h,0]. We now go ahead to establish the
result for ¢ € [0, a.

We proceed via decomposing the operator S into S; + .S as

(Su)(t) = P(t, ult = d(1))) + K, + IGFQ(t, u(t), u(t — d(t))).
Siu Sou

First, we show that S, is a contraction.

It is easy to follow that

[S1u1 — Syug|| = [P(t, ui(t — d(t))) — P(t, ua(t — d(t)))]
< Lp|lui(t) — ua(t)|]-

Thus, S; is a contraction.
Next, we prove that .S, is completely continuous.

For any convergent sequence u,, — u in C'(J, R), the continuity of S, follows from

1 T ! a—1
|Satun(t) — Syu(t)] S@/ V()W (T) = ()" Lo lun(s) — u(s)|

+ [un(s — d(s)) = u(s — d(s))|] ds

2Lg
<———((T) — ¥(0)*||u, — .
<o 3 ) = ) — oz
The right-hand side above vanishes as n — oo since u,, — w uniformly. It implies the
continuity of S5.
Now, forall u € Q = {u € C(J,R) : ||u|| <7},

IS2#llets) < gy s [ 9/(5)((0) = (5) Qs u(s) (s — d(s)) s

M t a—1
< F((jj) sup | 4/(s)(¥(8) = $(s))"ds

= m(iﬂ(ﬂ —1(0))7,
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where Mg = sup,c; |Q(t, u(t), u(t — d(t)))| < oo. It implies the boundedness of S,.
Next, for any t1,t, € J with t; < t5, we have

1

|Saufts) — Syu(ty)| = \@ /Ot2 ((t2) —1(0))* ' Q(s, u(s), u(s — d(s)))dsv'(s)
1

T T /Otl(w(tl) —p(0))* I Q(s, uls), u(s — d(s)))|dsy' (s)

a)
1 2 a—1 /

gy ) 00 ~ () Qs uls), uls — dls))dsy (5

- F(la) [ @t = 0(0)" Qs us), uls — d(s))ds (5

I Ma ) [0606) = w0 = () — v10)"lds ()

1 2 a—1 /

FligayMe [ W0) = w0 dsy(s)

— [Soulta) = Soultn)] € | s [(6(8) = 0(0)° = (1) — v(0)°]1

Thus, |Sou(ty) — Sou(ty)| — 0 as ¢y — to. It implies the equicontinuity of Ss.
Finally, we establish that S(2) C Q. For Q = {u € C(J,R) : |Ju| < r} with

|Su(t)|| =||P(t, u(t — d(t))) + m

115 [ (), ult — d(e)]I.

[u(0) = P(0, u(=d(0))]]

This implies that

Mq

> Pl + ——2
"2 1Pl + Ry 1)

(V(T) — $(0)* + [ K, |.
Therefore, we have S(§2) C (.
By Krasnosel’skii’s fixed point theorem, Swu has at least one fixed point u € €2, which

establishes the existence of at least one solution of equation (4.1). [l

4.3 Ulam-Hyers and Ulam-Hyers—Rassias Stability Analysis

This section focuses on the stability behavior of solutions to the proposed nonlinear neutral
fractional differential equation involving the 1)-Hilfer derivative. The stability in the sense

of Ulam—Hyers and Ulam—Hyers—Rassias are investigated using adequate techniques.
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Definition 4.1. For equation (4.1) to be considered Ulam—Hyers stable, a constant K € R*
must exist such that, for every € > 0 and for every solution y of the inequality

DG u(t) — P(tu(t — d(b)] - Q(t,ut), u(t — ()| < e, (44)
there exists a solution u(t) to equation (4.1) such that
u(t) —y(t)] < Ke, t € J. (4.5)

Remark 4.1. Equation (4.4) admits a solution y € C*(J,R) if and only if a function
w1 € CY(J,R) exists that is dependent on y in such a way that

(i) | (t)| <e€ forallt € J,

(ii) "DG (1) - P(t,y(t — d(D)))] = Qt, (1), y(t — d()) + p(t) =0, Vi€ J.

Definition 4.2. For equation (4.1) to be considered Ulam—Hyers—Rassias stable with
respect to O(t) € C(J,R™), there must exist a constant Ko > 0 such that, for every e > 0
and for every solution y of the inequality

D5 [u(t) — P(tu(t — d(1))] — Q(t u(®), u(t — d(t)))| < eB(t),t € J,  (4.6)
there exists a solution u(t) of equation (4.1) such that
u(t) = y(t)] < KeO(t)e,t € J. 4.7)

Remark 4.2. Equation (4.6) admits a solution y € C*(J,R) if and only if a function
o € C*(J,R) exists that is dependent on y in such a way that

(i) |pa(t)| <€ forallt € J,
(i) 7D [y() ~ Pt y( = d(0)] = Qe y(t), y(t — (D) + alt) =0, Vi € )
Theorem 4.3. Suppose Hypotheses 4.1-4.3 hold, and the condition

Lp+2LoC, <1 (4.8)

is satisfied. Then, equation (4.1) is Ulam—HYyers stable.

Proof. Ttis quite straightforward to show that u(t) = ¢(t), vVt € [—h, 0]. Next, we establish
the result for ¢ € [0, al.
Let

DG [ult) — Pt ult — d(1)))] — Q(t ult), ult — d(t)))] < e, (4.9)
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Invoking ¢)-Riemann-Liouville integral operator to both sides of inequation (4.9), we have

) = Plt,ut = d(t))] = K, = QU u(t) ult — d(1)| < I

which implies

[u(t) = P(t,u(t — (1)) = K — I Q(t, u(t), u(t — d(t)))| < e
Now, we have

lu(t) = y()] < |[u(t) = P(t,y(t - d(t)))
<|fu(t) = P(t,u(t — d(t)))

+ |P(t, u(t — d(t))) — P(t
+ |15 QU u(t), ult — d

(@) ()"
- T(a+1)

T ISV 1Q( u(t), ult — () — QL (), y(t — d(1)))].

| - Ky = I Qt y(®), y(t — d(1))]
| = Ky =I5 Q(t, ult), ult — d(1)))|
y(t—d(t))

1) — I Q(t, y(t), y(t — d(1)))|

+ | P(t,u(t — d(t)) — P(t,y(t — d(t)))|

Subsequently, the above inequality can be written as

6(8)] < €Ca + Lp|3(t — )] + Lo I (16()] + 3(t — d)])
< €Co + Lp|16]loo + LoIgi’ (2116]loo),

where 6(t) = u(t) — y(t), Co = L= and [|6]|oc = supyefo,71 [6(1)]- Then,

eC,
" Lp—2LoCy’

0o <
6 < <

The final stability constant can be considered as

Ca

K —
1— Lp —2LoC,’

provided Lp +2LqoC, < 1. O

For discussing the stability in Ulam—Hyers—Rassias sense, in addition to Hypotheses

4.1-4.3, we introduce an additional hypothesis as follows:

Hypothesis 4.4. Assume that ©(t) € C(J,R") is a continuous and non-decreasing

function. Further, suppose that there exists a constant Ao > 0 such that the following

TH-3946_206123107



Solutions of Nonlinear 1-Hilfer Neutral Fractional Differential Equations: Existence,
56 Stability and a Numerical Perspective

inequality is satisfied for everyt € J:
I$PO(t) < XeO(1). (4.10)
Theorem 4.4. Suppose that Hypotheses 4.1-4.4 hold, and the condition
Lp+2LoC, <1 4.11)

is satisfied. Then, equation (4.1) is Ulam—Hyers—Rassias stable.

Proof. Tt is easy to show that u(t) = ¢(t), Vt € [—h, 0]. Next, we establish the result for
te€[0,al.
Let

D5 [u(t) — Pt ult — d(1)))] — Q(t, u(t), u(t — d(t))| < eO(t).  (4.12)
Applying ¥-Riemann-Liouville integral to both sides of inequation (4.12), we have
[ult) - P(t,ult - dO))] — K, — I Q(, ult), ult — d(r)))| < IS eO(),

which gives

[u(t) = P(t, u(t — d(t))] = K, = I*Q(t, u(t), u(t — d(¢)))| < ee®(1).
Now, we get
Jut) = y(t)|

< [[u(t) = Plt,y(t — dO)] — K, — IEQ(t,y(t). y(t —d(1)))]
Pt ult —d()) - P<t,y< d(o)))|

I QU (), ult — d(1))) — Qt, y(#), yt — d(t)))]
<eXeO(t) + [P(tult — () — P(t,y(t — d(t))

+ I QU ult), u(t — d(t)) — Q(t,y(t), y(t — d(1)))] -
Thus, we have
[u(t) = y(8)] < eXeO) + Lp|d(t — d(1))] + Lo g (1()] + 16(t — d(1))] )
Therefore, the above inequality can be written as

6(8)] < XoO(t) + Lp|d(t — d)| + Lol (15()] + |6(t — d)])
< AeO(t) + Lpdlloo + Lolsi (2[18]),
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where 6(t) = u(t) — y(t), Co = L2 and [|6]|ec = supyego,ry [5(2)]-

Then, we get
6)\@@(75)
Lp—2LoC,

Oloo <
[le < 1
The final stability constant can be considered as

—_— Ca
1—Lp—2LoC,’

Ke

provided Lp + 2LoC, < 1. U

To demonstrate the practical applicability of the theoretical framework for Ulam—
Hyers and Ulam—Hyers—Rassias stability, we construct a concrete example that meets
the necessary conditions. This demonstrates the reliability of the proposed model and
offers more insight into how solutions behave under small disruptions, in addition to

demonstrating the application of the stability results.

Example 4.1. Consider the following nonlinear 1)-Hilfer neutral fractional differential

equation with constant delay:

H HouBitp arctan(u(t—0.3)) ] __ in(u(t)) e 'u(t=0.3)
D [u(t) — Z(th) } = 10(1i|u(t70.3)|) + %t € a0 (4.13)

u(t) = ¢(t) = 15 cos(2t),t € [—h,al,

where o € (0,1), § € [0, 1], and the nonlinear terms are defined as

arctan(u(t — 0.3))
5(1 +t2) ’

P(t,u(t — 0.3)) =

and

sin(u(t)) e u(t — 0.3)
(1 + |u(t —0.3)]) 20

t,u(t t—0.3)) =
The function P satisfies the Lipschitz type condition
N . L. -
|P<t7u1) - P<t7u2)| S 5’“1 — Uz|,

while () also satisfies

1

20 Uul — UQ‘ + \&1 — ﬁg”

|Q(t, w1, t1) — Q(t, ug, Ug)| <

Subsequently, for the function O(t) = (In t)g, the following fractional integral condition
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(IR A8 } ¥}
.51 0.
(.36
(.3
; _a0.35
% 0.308 2
B SRR
- 0306 b
= =1 .33
0,304
0.32
1.302 (.31
[ L.
1] 0.2 0.4 (1.6 L5 1 i} 0.2 0.4 .6 (L. ]
(@ () =t, t €[0,1] and ¢(t) = Int, t € (b)¥(t) =€, t € 0,1]
[1,€]

Figure 4.1: Variation of the stability bound Lp + 2LoC, with respect to « for two different
expressions, illustrating the influence of fractional order on stability.

is satisfied:
I5O(t) < XeO(t),

where 1)(t) = Int. Through computation, we obtain the bound

. 2
Ie(t) < ﬁ(lﬂt)%,
, 2
with \¢ = — when o« = 0.5.
T
Case 1: Y(t) =tandt € J =0, 1].
Here, we have .
Co=———.
['a+1)
Therefore,
1
K = ~ 1.4057.

1—Lp—2LpC,
With K ~ 1.4057, the system satisfies the key stability condition Lp + 2LoC, < 1,

confirming both Ulam—Hyers and Ulam—Hyers—Rassias stability.
Case 2: (t) =Intandt € J =[1,€].

Here,
(Ine —In1)~ 1
Co = = .
['a+1) ['(a+1)
Therefore,
1
K ~ 1.4057.

T 1—Lp—2LoC,
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With K ~ 1.4057, the system satisfies the key stability condition Lp + 2LqC, < 1,
confirming both Ulam—Hyers and Ulam—Hyers—Rassias stability.
Case 3: Y(t) =c' andt € J = |0, 1].

In this case,
(e —1)*

Ca = T(a+1)

Thus, .
K= ~ 1.5335.
1 —Lp—2LgC,

With K =~ 1.5335, the system satisfies the key stability condition Lp + 2LoC, < 1,
confirming both Ulam—Hyers and Ulam—Hyers—Rassias stability.

In all three cases above, the computed K values confirm that each system satisfies
the key stability condition illustrated in Figure 4.1, which shows that Lp + 2LoC, < 1,
thereby ensuring both Ulam—Hyers and Ulam—Hyers—Rassias stability.

4.4 Numerical Approximation

The objective of this section is to examine how the solutions behave when the order o and
the type [ of equation (4.1) are varied. A numerical scheme is proposed to approximate the
solution of the fractional differential equation (4.1), which incorporates the ¢)-Hilfer frac-
tional derivative. This approach effectively captures the non-local and memory-dependent
features. Through the adjustment of o and /3, this method provides an accurate and flexible
means of approximating the solution.

To facilitate the numerical implementation, equation (4.1) is written in a modified

form as follows:

1l
(L2 -7)
+ 1“(104) /0 (P(t) — (5)* " Q(s, ul(s), u(s — d(s)))dsy/(s). (4.14)

u(t) =P(t, u(t —d(t))) + [u(0) = P(0,u(=d(0))]

Equation (4.14) can be approximated as

Wtn1) =P(tn, ultn — d(tn)) + = —~rm

+ a7 Wl = V) Qs u(s) (s — () (5

0

— Ultaer) =P(tult — d(t) + M[um) ~ P(0,u(~d(0))
b 3 Qo). olt— ) [ (606~ v s
k:l k—1
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1
= u(tny1) =P(tn, u(t, —d(t,))) + TT@— ) [u(0) — P(0,u(—d(0))]
1 n
Fi Z (tr, u(tr), u(ty — d(tr)))Cpi,

where €2, = oo [((ta) — (ti1))® — ((ta) — (t))°).

This numerical approximation enables the visualization of the solution trajectories
by altering the order and type of the 1/-Hilfer fractional derivative, considering different
forms of the function 1 (t). To illustrate the method, an example is presented using three
distinct choices for ().

F =101, 1) =t T=0.8, ¢t) =1
0,105
0.1} e t———————
oanl L———\—k 01l
0,08 |
0,085 | i
_ o7} . /!
= 0.06 3
SR 0.00 |
L — e — i
.04 |—a=03 / = c: :
=05 0.085 -/ _“ 0k
0.03 {—a=10.T '| f ——7
—a=09 E—— o= 0
0.02 — o0 N
1] .2 i {6 L1 51 1 o (1] 0.4 0.6 0.8 1
t
@ p=0.1 (b) 5=0.9

Figure 4.2: Fixed (5 and varying « for ¢ (t) =

B=01, ¢lt)=¢ . A= 00, ) = e
(.11 ' - -

01t e
L{_f__\/___ 0105
0.00F |
008 ¢ 0.1
.07}

= = 0005
= 006 =

—a=01 —_— L —a=01
a=023 o= 0.3

(.04 /
=05 noss L/ a =00

0.08 ) —a = 0.7 \ o —a=07
&= 0.9 8 _ o= 0.9

.00

002 = 008
1] 0.2 . . & 1 ] 0.2 0.4 0.6 0.8
t t

(a8 =0.1 (b) 3=10.9

Figure 4.3: Fixed (3 and varying « for ¢(t) =

Example 4.2. Consider the following nonlinear neutral fractional differential equation

involving the Hilfer fractional derivative with respect to the function ¢ (t):

H no,B5¢ arctan(u(t—0.3))] __ sin(u(t)) e tu
Dyi {“(t) T T 501+ } = To(+ju@=03)) T
u(t) = ¢(t) = = cos(2t),t € [~h,al.

10

(=03) 4 ¢ [a,b
w o tElel] (4.15)
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3 =01, ¥{t) = Iuft) 3= 0.9, ¢{t) = lu(t)
0.2 . .2

0.01 1

oo0tf |\ [\___, -0.01

0182 R 0002
-0.03 -0.0%

0.0 e 0,04

-(0.05 SR
- - 3 - a 3

.01 H

(@ ps=0.1 Mb)3 =09
Figure 4.4: Fixed /3 and varying « for ¢(¢) = In(t)

a=00, $it)=1

0105

0.005
= 006 |
0.0 | mm
—F=01
0.04 | — 3 = 0.3
F=105

0.03 3 = 0.7
#=08

— =01
{ — =03
0.085 |- G 05

0.8
t] L2 .4 1Lis LR 1 i 02 (h4 LG 0.5

t i

(a)a=0.1 (b)a=0.9

Figure 4.5: Fixed « and varying [ for ¢(t) =

The delay term is considered a constant, given by d(t) = 0.3.

To approximate the solution numerically, we use the following discrete form based

on fractional convolution:

tnin) = Pltn,ultn —d)) + m (0) ~ P(0,u(~d))]
+ 0 2o QUi u(t). ult = )i

k:l

(V(tn) = P(te-1))* — ((tn) — ¥ (t))"

where v = a + 8 —af, Cp) = Mot D) , P(t,u) =
t ~ . it~
m, and Q(t,u, ) = 10?1111—(1—”])11\) + 620u. The initial condition is given by ¢(t) =

110 cos(2t) on [—h, al.

Numerical results are illustrated in Figures 4.2—4.7, each consisting of two subfigures.
Figures 4.2—4.4 display the approximation of u(t) for fixed values 5 = 0.1,0.9 with
varying o, for three different kernel functions: 1 (t) = t over [0, 1] (linear), 1 (t) = €' over
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Figure 4.6: Fixed o and varying 3 for ¢ (t) = ¢!
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Figure 4.7: Fixed « and varying (3 for ¢)(t) = In(t)

0, 1] (exponential), and 1 (t) = In(t) over [1, €] (logarithmic), respectively. Figures 4.5~
4.7 reverse the setting by fixing o = 0.1,0.9 while varying [3 over the same set, again
for the same three respective kernels. For Figures 4.2—4.4, when [ = 0.1, the solution
curves for different a are clearly separated, indicating strong sensitivity to fractional
order. As [3 increases to 0.9, the curves converge, showing that higher [ reduces the
influence of . Similarly, for fixed o in Figures 4.5—4.7, we observe that small o results
in more dispersed curves with respect to varying 3, while for larger «, the sensitivity
decreases. The logarithmic kernel (1 (t) = In(t)) uniquely reverses the ordering of the
curves, highlighting the influence of the weight function on the dynamics of the system. In
conclusion, lower values of o and 3 correspond to stronger memory and hereditary effects,
leading to a more significant variation in the solution profile. In contrast, higher values
tend to suppress these effects, producing smoother and more regular behavior. The choice
of the kernel function 1 significantly shapes the evolution: linear and exponential weights
show conventional ordering, while the logarithmic weight accentuates early-time behavior

and alters the curve hierarchy.
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4.5 Conclusion

In this study, we have established important results regarding the Ulam—Hyers and Ulam—
Hyers—Rassias stability for ¢)-Hilfer fractional differential equations with delay and neutral
terms. Using Krasnosel’skii’s fixed-point theorem, we proved the existence of solutions
under appropriate conditions, contributing to the theoretical understanding of fractional-
order systems. The theoretical findings have been validated through a carefully constructed
example, demonstrating the practical applicability of the stability results. Additionally, we
presented numerical approximations of the model for both fixed § with varying o, and
fixed o with varying (3, under different weight functions such as linear, exponential, and
logarithmic, highlighting the impact of fractional orders and kernel types on the solution
behavior. These numerical results offer valuable insights into the dynamics of the system.
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CHAPTER

Ulam-Hyers Stability Analysis of a Coupled
y-Hilfer Fractional System with Application
to Blood Alcohol Dynamics

In this chapter, we investigate a coupled system of ¢)-Hilfer fractional differential equations.
First, the existence and uniqueness result is established using Banach’s fixed point theorem,
and an existence result is further proved by employing Schauder’s fixed point theorem.
Moreover, the Ulam-Hyers and generalized Ulam-Hyers stability of the system are explored
under suitable conditions. A numerical scheme is also developed to approximate the
solution of the v)-Hilfer coupled system. Finally, our results are applied to a real-world
problem, modeling the blood alcohol concentration in the human body. Comparing the
numerical solutions for various weight functions with experimental data and the classical
integer-order model, we demonstrate the improved accuracy and flexibility of the fractional

framework.

5.1 Introduction

Beyond the theoretical analysis, the application of fractional models to real-world problems
has gained considerable momentum. The non-local nature of fractional derivatives makes
them particularly well-suited for modeling systems with memory, such as those found in
biology, medicine, and engineering [66,72]. A compelling example is the modeling of
blood alcohol concentration (BAC). The classical integer-order model, while providing
a baseline approximation, often fails to precisely capture the complex, time-dependent
dynamics of alcohol absorption and metabolism in the human body [38]. The development
of fractional models offers a promising avenue to address these limitations. By introducing
a fractional order, a model can be fine-tuned to more accurately represent the observed

experimental data, leading to a better understanding and potentially more reliable applica-
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tions, such as in the development of breathalyzers and other diagnostic tools. Our present
work builds upon this foundation by providing a rigorous analysis of a coupled -Hilfer
fractional system and validating our findings through a numerical simulation of blood
alcohol dynamics.

Motivated by the growing interest in such generalized systems, the current work

focuses on a nonlinear coupled system involving )-Hilfer FDE on the interval J = [0, T']:

TDG u(t) = Pt u(t),o(t), te
(

Hp&Pvoy(t) = Q(t,ult),v(t), t € J,

S e (5.1)

V= 4o
s

Il—’YT/J (O

where 0 < a < 1,0 < B8 < 1l,and vy = a + 8 — afB. We assume that ¢y € C'(J, R) is
strictly increasing with ¢’'(t) # 0 for all ¢ € J. Let E = C;_..,;[J, R] denote the weighted

space of continuous functions endowed with the norm
lulle = sup |(¥(¢) = $(0)' " u(?)]. (5.2)
€

In the context of the BAC model, we show that the ¢/)-Hilfer fractional system captures
the absorption and elimination processes more accurately when compared to the classical
integer-order model. Our simulations reveal that different fractional orders and weight
functions significantly influence the fidelity of the model to experimental data, thereby
justifying the use of 1)-Hilfer operators for physiological modeling.

The structure of the chapter is organized in the following manner: Section 5.2 presents
the existence and uniqueness theorems using fixed point theory. Section 5.3 addresses
the Ulam-Hyers and generalized Ulam-Hyers stability results. Section 5.4 provides a
numerical scheme and applies the model to BAC data. At the end, the key findings are
highlighted in Section 5.5.

5.2 Existence and Uniqueness of the Solution

The existence and uniqueness of solutions to the coupled system of -Hilfer FDEs defined
on the interval J = [0,7] is investigated in this section. To achieve this, the problem
is initially reformulated as an equivalent system of integral equations, that serves as the
foundation for our analysis. For brevity in the forthcoming analysis, we introduce the

notations

AJ(E,0) = (@) —(0))7, Ot s) == ((t) = ¥(s))¢(s).
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Lemma 5.1. The system (5.1) is equivalent to the following coupled system of integral

equations:

B A;_l(t,O)
T
AN, 0)
=)

Proof. Applying the 1)-Riemann-Liouville fractional integral operator Igiw to the first two

wo + Zgi P(t, u(t), o(t)) (1),

u(t)
(5.3)

vo + Ly Q(t, u(t), v(1)) (¢).

equations of system (5.1), and using Lemma 1.4, we have

—1
_ MI&:’W#
L'(y)

We immediately obtain the system (5.3). [

15 B DS u(t) = u(t)

u(0).

5.2.1 Ecxistence via Banach’s Fixed Point Theorem

To proceed with establishing the existence and uniqueness theorem for our problem,

we make the following assumption.

Hypothesis 5.1. The functions P,Q) : J x R x R — R are continuous and satisfy
the Lipschitz conditions: there exist constants Lp, Lo > 0 such that for all t € J and

Ui, Uz, V1,02 € R,

|P(t, u1,v1) — P(t, ug, va2)| < Lp(Jug — ug| + |v1 — va)),
|Q(t, uy,v1) — Q(t, ug, va)| < Lo(|ur — ug| + |vr — va)).
With this, we now state and establish the main result as follows.

Theorem 5.1. Let Hypothesis 5.1 hold. If

['(v)

m(l/f(T) —(0)*(Lp + Lg) < 1, (54

then the system (5.1) possesses a unique solution (u,v) € E X E.

Proof. Define the operator 7 : E x E — E x E:
T (u,0)(t) = (Ta(u, v)(1), Ta(u, v)(1))

with

~A)THt,0)

Ti(u,v)(t) = ) ug + F(la) /Ot 0.7 (t, s)P(s,u(s),v(s)) ds,
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and

A'Y—l
Ta(u,v)(t) = w

Let (uq,v1), (ug,v9) € E X E. Then, for t € .J, we obtain

vo + I‘(loz) /Ot 0571 (t, 5)Q(s,u(s),v(s)) ds.

Ay (4, 0)[Tr(wr, v1) (8) — Ti(uz, v2)(2))]

< A0 OF7005) (s, 10(5),01(6) = Plsv ), (o) s

< Azlp_v(@ 0);{; /Olt @ﬁ_l(t, s) (Jui(s) — ua(s)| + |vi(s) — va(s)]) ds

_ L . ~
< Allp V(t,O)F(Q (|luy — uol|lg + [|v1 — ngE)/O Sy 1(t,s)A; 1(5, 0)ds.

Use of the identity for the 1)-Riemann-Liouville fractional integral of a power function

given by

1 t o 1 _ I'(y) at+y—1
@/0 Ch (t,s)Aw (s,O)ds—mA¢ (t,0)

yields
Ay (8, 0)| T (ug, v1) (8) = Ti(uz, v2) (2)]

_ I b
< Lo (s = talls + s — eal) A5(0.0) e s A5 (10)
I'(v)

= me(¢(t) = 9(0)* (lur — w2llp + llor — vall) -

Taking the supremum over ¢ € J, we obtain

|71 (ur, v1) — Ti(ug, v2)|| e

PO (1) = (0= (s — izl + s = walle).

< Lp—2l o
= "T(a+7)

Let K = F(Fofl)w) (¥(T') —1(0))*. Then, we have

|71 (w1, v1) = Ti(uz, v2)l|lp < LpK ([lur —uz|lm + [Jv1 — v2l|p) -
Similarly, for 75, we obtain the following:

[ T2(ur,v1) — To(ug, v2) |l g < LoK (|lur — usz||p + [lvr — vl &) -
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Now, consider the norm in the product space £/ X £ given by

T (uy,v1) — T (ug,v2)||ExE

= [|T1(ur,v1) — Ti(uz, v2) | + [ To(ur, v1) — Ta(uz, va)||m
< (LpK + LoK) (|[uys — usl| g + |1 — w2 &)

= (Lp + Lo)K||(u1 — u2,v1 — v2)||pxE-

So, the Lipschitz constant for 7 is L = (Lp+ Lg)K = (Lp+ Lg) F(Fofjr)'y) ((T) —(0))~.
By assumption (5.4), we have L < 1. Consequently, we can conclude that 7 is a
contraction on the Banach space F/ x E, and hence, by Banach’s fixed point theorem, there

exists a unique fixed point (u,v) € E x E as the unique solution of the system (5.1). [

5.2.2 Existence via Schauder’s Fixed Point Theorem

Next, the existence of at least one solution to the system (5.1) using Schauder’s fixed

point theorem is established. We make the following hypothesis to obtain the result.

Hypothesis 5.2. The functions P,Q : J x R x R — R are continuous, and there exist
continuous functions hy, hy : J — [0, 00) and a constant M > 0 such that, for all t € J
and |z|, |y| < M, the following inequalities hold.:

|P(t,u,v)| < hq(t),

|Q(t,u, v)| < ha(t).

Theorem 5.2. Assume that Hypothesis 5.2 holds and that ) € C*(J,R) is strictly increas-
ing with ' (t) # 0 on J. Then, the system (5.1) has at least one solution (u,v) € E X E.

Proof. Define the operator 7 : £ x E — E x E:

T (u,0)(t) = (Th(u, 0)(t), Ta(u, 0)(1)) ,

with
A) (¢, 0) 1ot
Ti(u,v)(t) = wF(y)uO—'—F(a)/o O, (t,5)P(s,u(s),v(s)) ds,
and
A)7N(t,0) 1ot
Tolu, 0)(t) = %wvﬁw/o 0271 (t, 5)Q(s, u(s), v(s)) ds.

We verify the conditions of Schauder’s fixed point theorem.
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Step 1: Selection of Subset 5.
Let B, be the closed, bounded, and convex subset of £/ x E defined by

By = {(u,v) € EXE: |zlpg < M, |yle < M},

where M > 0 is chosen such that

ol Wl yarigr gy ol , Wil g
M > + AT, 0 + AT, 0
- max{w farn 0T Fraen™ TOf

Step 2: Invariance of 3, under 7.

For any (u,v) € By, we estimate 7;(u, v) in the norm of E:

1—vy |uo [Pilloo ) at1- y
|Aw (t,0)7Ti(u,v)(t)] < () < e - 1)/\ (t,0).

Taking the supremum over ¢ € J yields

luol | NP1l a1y
171 (u,v)||e < NORICE 1)/\ (T,0) < M.

Similarly,

|vo] [Palloe 1 ati-
[ T2(u, v) ||l < o) F(a+1)A (T,0) < M.

Thus, 7 (By) C By.
Step 3: Continuity of 7.
Consider a sequence (u,, v,) in By, that follows

(Un,vn) — (w,v) in EXE.

Since P and @) are continuous and (u,,, v,,) converges uniformly to (u, v), it is clear that

uniformly on J.

Now, consider 71 (uy, vy ):

Ayt 0)(Ti (un, va) (1) = Ti(u, 0) (1))

Ay (0) ft
: wa /0 O (t,8)|P(s, un(s), va(s)) = P(s,u(s), v(s))| ds.
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By uniform convergence, for any € > 0, there exists N € N such that, foralln > N,

|P(s,un(s),vn(8)) — P(s,u(s),v(s))| <e Vse.J

Thus,
€ ol
||71(unavn) _ﬂ(uav)“E S m/\w—H W(T, 0)
Similarly,
15 atl—
||7§(umvn) _B(U,U)“E S m/\d’—i_l ’Y(T, O)

Hence, 7 (un,v,) = T (u,v) in E x E, establishing its continuity.

Step 4: Compactness of 7.

We show that 7 is compact via the Arzela—Ascoli theorem. From Step 2, it follows that
T (By) is uniformly bounded. Moreover, to verify equicontinuity, let ¢;,%, € J with
t1 < ty. We estimate

Ay (2, 0) T (u, v)(t2) = Ay (£, 0) T (u, v) (1))

||h1||0<> at+1—y a+1—y
—W‘Aw (£2,0) = AT 77(11,0) (5.5)

By the continuity of 1, the right-hand side in (5.5) tends to zero as t, — ¢; . The same
holds for 75 too.

Therefore, T (By) is relatively compact in £ X E; so 7 is a compact operator.
Since 7 is continuous and B, C E x E is nonempty, closed, bounded, and convex with
T (By) C By, Schauder’s fixed point theorem guarantees the existence of (u, v) € B, such
that 7 (u,v) = (u, v). Consequently, system (5.1) admits at least one solution in £ x E.

O

5.3 Stability Results

In this section, we delve into the UH and GUH stability of the coupled system of nonlinear
w-Hilfer FDEs. Stability analysis is crucial for understanding how small perturbations in

the equations or initial conditions affect the solutions.

Definition 5.1. The coupled 1)-Hilfer fractional system

Hp&P¥u(t) = P(t,u(t),v(t)), tel0,T],

(5.6)
1Dgu(t) = Q(t,ult), v(t), ¢ € [0,T]

with initial conditions
LPu(0h) = wg,  Zo70(07) = vy, (5.7)
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where v = a+ 3 — af3, is said to be Ulam-Hyers stable in F X F if there exists a constant
Cy = (c1,¢2) > 0 such that, for some € = (€1, €3) > 0 and for all approximate solutions

(a,0) € E x E satisfying

D5 a(t) — Pt alt), o(t)| < e, te0,T),

: (5.8)
DG — QU alt), 5(1)| < e t € [0,T],
there exists a unique exact solution (u,v) € E X E of system (5.1) such that
|(@,0) — (u,v)||exe < Cye. (5.9)

Definition 5.2. The coupled system is said to be generalized Ulam-Hyers stable in E/ X E

if there exists a continuous function
d € C(RT x RT,RT), &(0,0) = (0,0),

such that, for every ¢ = (€1, €3) > 0 and for all approximate solutions (4,0) € E X E
satisfying the inequalities in Definition 5.1, there exists an exact solution (u,v) € E X E

of the system with
1@, 0) = (u, v) || 2xe < B(e). (5.10)

Remark 5.1. The coupled 1-Hilfer fractional system (5.1) admits an approximate solution
(u,0) € E x E if and only if there exist perturbation functions jiy, s € C([0,T], R) such
that

(i) |u1(t)] < €1 and |ps(t)| < €, forallt € [0,T],
(ii) fort € [0,T], we have

HD(O)['I'ﬁ;wa@) - P(tv ﬂ(t)7 6@)) + (t)7
HDgPu(t) = Q(t,a(t), 0(t)) + pa(t).

Theorem 5.3. Assume that Hypothesis 5.1 holds and condition (5.4) is satisfied. Then,
the coupled 1)-Hilfer fractional system (5.1) is both Ulam—Hyers stable and generalized
Ulam—Hyers stable in |/ X F.

Proof. Let (u,v) denote the exact solution of the system and let (i,0) € E x E be an

approximate solution satisfying

DS at) — Pt alt), o(t))| < e,
D5 a(t) — Q(t a(t), 5(1))] < 2.
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with Z, 7 a(0) = ug and Z) . 9 (0*) = v
By Remark 5.1, there exist perturbation functions p1, o € C([0,T],R) such that

DR a() = Pt (), 5(1) + (), 511y
DR () = Q(t (), 9(1)) + pa(t),
with [p;(t)] < ¢ fori=1,2andall ¢ € [0,T].
Applying the fractional integral operator Igiw to (5.11), we obtain

A&, 0 N p

a0) = = 2+ BP0 0(0) + T ) 5.12)

RN v ¥

o(t) = lF(T)-UO FISQ(t, alt), o(t)) + I3 pa(t). (5.13)

Subtracting the above two from the corresponding integral equations (5.3) of the

exact solution leads, respectively, to the estimates

[ut) — a(t)] < ¥ [P(,u(t), (1)) = Pt alt), ()| + Zoi¥|m (8],
[o(t) — 3(8)] < Tgi¥ |Q(t, ult), v(t) — Q(t, @(t), 9(1))] + Zgi” [pa(t)].

Using the Lipschitz continuity of P and (), the following integral inequality is
obtained:

|u(t) — a(t)]
< F[(”Oj) /Ot @zfl(u s)(]u(s) —a(s)] + |v(s) — 0(s) ds + / @a 1 (t,5)
(5.14)

Multiplying (5.14) by (1 () — ¢(0))' =7 and then taking suprema yields

LpASH (T, 0)
['a+1)

el Ay (T, 0)
['(a+1)

lu — @l < (Il = alls + o = 9ll) +

Proceeding analogously for v, we obtain the coupled estimate

(61 + EQ)A;—H_FY(T, O)

(1 (Lp+ Lo)AgH (T,0)
['(a+1)

['(a+1) ) (@, 2) = (u, )| pxp <

It follows that the exact Ulam-Hyers stability constant is

o AT, 0)
= - (5.15)
T(a+ 1) — (Lp + Lo)A$ ™ (T, 0)
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Therefore, the system (5.1) is Ulam-Hyers stable with the above Ulam-Hyers stability

constant. Moreover, since the above estimate can be put in the form
H (’l], 17) - (U, U) HEXE < (I)(€)7

with ®(¢) = Cye and ¢(0,0) = (0, 0), the system is also generalized Ulam-Hyers stable.

[
Example 5.1. Consider the following coupled system of 1)-Hilfer FDEs:
: 2 ) 1
7DEue) = 5 + quld) + Gult)
2 14 16 teJ=1[0,1], (5.16)
HD&PY(t) = I + qut) + (),

subject to the initial conditions
Bovu0) =0,  Iyu(0) =0,
where the weight function is chosen as ¥ (t) = t, with
az%, B:%, y=a+ 61— a).

Define

et 1 1 1 1
P(t,u,v)zT—i-zu—i-év, Q(t,u,v) =Vt + §u+5v.

Foranyt € J and uy,us,vy,v9 € R,

|P(t,u1,vl) — P(t,U27U2)| < i|U1 — UQl + %|U1 = U2|,

|Q(t, Uy, Ul) = Q(t, U2,’l}2)| S l]ul — U2| + l|/Ul — /UQ‘.
8 5
Addmg these inequalities gives

‘P(t7u17v1) - P(t7u2av2)| + |Q(t7u17vl) - Q(t7 UQ,UQ)l
< %(‘U,l — U2| + |’01 — UQD.

Thus, P and @ are globally Lipschitz with constant L = %. Fory(t) =t, T =1, and

v =2+ 3(1—2) = I, the Banach contraction condition is

I'(v) . _
mAw(T, 0)L =
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Since this inequality is satisfied, hence, by Banach’s fixed point theorem, the system admits

a unique solution on J. Assume (u(t),0(t)) is an approximate solution satisfying

for all t € [0,1]. Since ¥(t) = t is continuous and non-decreasing on |0, 1], the
Ulam-Hyers stability result is applicable. Hence, system (5.16) admits a unique solu-
tion (u(t), v(t)) which is both Ulam-Hyers and generalized Ulam-Hyers stable. Moreover,
the associated stability constant is explicitly given by

& o0 1

Dla+ 1) = (Lp+ L) Ay (T,0)  T(/3)— 5

u

5.4 Numerical Approximation and Application to Blood Alcohol

Dynamics

In this section, we demonstrate the applicability of the proposed coupled -Hilfer fractional
differential model to a real-world biological process: the dynamics of blood alcohol
concentration (BAC). The primary objective is to illustrate the superior performance and

flexibility of the fractional framework compared to the classical integer-order model.
5.4.1 Classical Integer-Order Model

The standard approach for modeling alcohol concentration in the body is based on
first-order kinetic reactions, which describe the alcohol concentrations A(t) in the stomach
and B(t) in the blood, as follows [38]:

di‘lgt) = “kyA(t), A(0) = 245.8769,
diit) = k1 A(t) — k2 B(t), B(0) =0.

Here, k; represents the absorption rate of alcohol from the stomach into the bloodstream,
and k, denotes the elimination rate of alcohol from the blood. The experimental data for
BAC reported in [38] are reproduced in Table 5.1.

Time (min) O] 10 | 20 | 30 | 45 |80 |90 | 110 | 170
Experiment (mg/L) | 0 | 150 | 200 | 160 | 130 | 70 | 60 | 40 | 20

Table 5.1: Experimental data for blood alcohol concentration (mg/L) from [38].
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For this model, the best-fit parameters are k; = 0.109456 min~! and k, = 0.017727
min~!, which yield closed-form analytical solutions for A(t) and B(t). Figure 5.1 com-
pares the model predictions with the experimental data. While the classical ODE system
provides a reasonable approximation, discrepancies are observed; particularly during the

absorption phase (10-20 minutes) and around the peak concentration.

Comparison of Experimental Data and ODE Model
1 I 1

200 0 : | . | .
O Experimental Data
180 | —A& ODE Model
f‘"‘

60F q i
o \
2140 1 \ .
c ]
g | 3 |
® 120} \ A
b= ! \
€ 100F \ |
& \
° ' \
§ 801 \ i
< ! [_
g 60 -1 n )
53] : N

40 1 !.‘ — i
I g o
20 R ! |

Gﬁ-—.

20 40 G0 80 100 120 140 160 180 200
Time (minutes)

Figure 5.1: Comparison of experimental BAC data with predictions from the classical integer-order
ODE model.

5.4.2 -Hilfer Fractional Model and Numerical Approximation

We generalize the classical system by incorporating the v)-Hilfer fractional derivative,
which effectively captures the nonlocal and memory-dependent dynamics of biological
processes. The coupled fractional model is formulated as

HD&Pv(t) = —kyu(t), (5.17)

H DB (t) = kyu(t) — kao(t), (5.18)

where u(t) and v(t) denote the fractional analogues of A(¢) and B(t), respectively. The
parameters include the fractional order o € (0, 1), the type 5 € [0, 1], and a strictly
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increasing weight function ¢(¢). The associated nonlocal initial conditions are

[—’YTZ)

L7u()|  =uo, I

(8)],_, = vo.

t=0

(5.19)

t=0

where v = a + 5 — af.
Using the fractional integral operator, the coupled system (5.17)—(5.18) admits the

/w
/w

For the numerical approximation, we divide the interval [0, 7] into N sub-intervals with

0

finite difference discretization to the above integral form, we obtain the iterative scheme

equivalent integral form

ult) = o + = — 0 —6(s))" (= kus)) ds, (5.20)

v(t) = vy + po w(s))a_l (klu(s) — kw(s)) ds. (5.21)

step size h = T'/N and denote the grid points by t,, = nh, n = N. Applying a

1 n+1 N
u(tnsr) = to+ =— > ( — kwu(ts) ) G 4, (5.22)
['(a) 7=
1 n+1 (a)
O(tner) =0+ 5o > (kru(te) — kav(te)) Chty i (5.23)

(@) i3
where the fractional weights for the ¢)-Hilfer kernel are defined as

1

Cr(a) _
n+1,k F(Oz + 1)

|(#(tr) — lt-)” = (W) - 0100) ),

The recursive relations (5.22)—(5.23) generate the approximate solutions u(t,,) and
v(t,,) step by step, and thus provide a practical numerical method for studying the dynamics
of the coupled v -Hilfer fractional system. We examine the performance of the fractional
model under different choices of the weight function #(¢). For comparison, the classical
ODE model yields SSE = 775.1745. The optimal parameters and corresponding error
indices - sum of squared errors (SSE) - for the fractional cases are produced in Table 5.2.

Figure 5.2 illustrates the comparison of experimental BAC data with numerical solutions

Choice of w(t) « k’l k‘g ao ai Ug SSE
W(t) =t 0.9342 | 0.036414 | 0.100443 | — - 938.3509 | 536.1602

() = (t+a)® | 0.9342 | 0.052688 | 0.103654 | — | — | 751.0538 | 521.6371

Y(t) = ap + art | 0.9342 | 0.032274 | 0.097205 | 0 | 1.0571 | 991.085 | 486.4897

Table 5.2: Optimal parameters and performance metrics for different choices of ¥ (¢).

of the fractional model under three choices of ¥)(t).
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Figure 5.2: Comparison of experimental BAC data with numerical solutions of the fractional model
for different weight functions (t).

5.4.3 Discussion of Numerical Result

The comparative analysis highlights the advantages of the proposed fractional frame-
work over the classical integer-order model. As shown in Figure 5.1, the ODE model
reproduces the overall behavior of BAC, but fails to accurately capture the absorption
phase (10-20 minutes) and the peak concentration region, leading to noticeable discrepan-
cies. These limitations arise from the local and memory less nature of the integer-order
formulation.

In contrast, the 1-Hilfer fractional model (Figure 5.2) demonstrates a significantly
improved fit across all phases of blood alcohol dynamics. The incorporation of fractional
order v and the weight function ¢ (¢) allows the system to account for memory effects
and heterogeneous dynamics inherent in biological processes. Among the considered
choices of 1, the generalized linear form v (t) = ag + a;t yields the closest agreement
with experimental data, as reflected by the lowest SSE in Table 5.2.

Figure 5.3 provides further insight into the internal dynamics of the fractional model.

Figure 5.3(a) illustrates how smaller values of « slow down the rate of alcohol absorption
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Figure 5.3: Numerical results of the -Hilfer fractional alcohol model with ¥ (t) = ag + ait,
showing the influence of the fractional order o on absorption and transfer dynamics.

from the stomach, producing a more gradual decline in concentration that captures long-
term memory behavior. Figure 5.3(b) presents the corresponding blood—stomach phase
trajectories, where decreasing « leads to smoother and delayed transfer of alcohol between
compartments. These results reflect physiologically realistic kinetics, showing that the
y-Hilfer derivative effectively models the memory-driven interplay between absorption
and elimination.

Previous studies have employed alternative fractional operators such as the Caputo,
Caputo—Fabrizio, or Atangana—Baleanu derivatives [53,72]. Some of these approaches
introduced different fractional orders for each compartment to enhance flexibility. While
this can yield additional degrees of freedom, it often complicates the theoretical analysis
and parameter estimation. In the present work, a unified fractional order « is applied to both
compartments, ensuring analytical consistency and interpretability while still achieving
superior accuracy compared to the classical ODE model.

Overall, Figures 5.2 and 5.3 confirm that the v-Hilfer formulation offers a coherent
and robust extension of the standard alcohol absorption model. It provides a physiologically
meaningful representation of memory-driven effects, leading to improved correspondence

with experimental observations and reduced model error metrics.

5.5 Conclusion

In this chapter, we studied a coupled system of -Hilfer fractional differential equations.
We first demonstrated the existence and uniqueness results using Banach’s contraction
principle and further proved the existence of solutions via Schauder’s fixed point theorem,
providing a solid theoretical foundation. We then investigated the stability properties by
establishing both Ulam—Hyers and generalized Ulam—Hyers stability, demonstrating that

the solutions remain robust under small perturbations and controlled deviations.
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To demonstrate the practical relevance of our results, we developed a numerical
method to approximate the solution of a 1-Hilfer coupled system. As an application, we
modeled blood alcohol concentration in the human body and compared the numerical
outcomes with the experimental data and ODE model. The results showed that the
fractional model provides a better fit to real data in comparison to the classical integer-
order model. Moreover, the numerical simulations of the alcohol concentration in the
stomach and the corresponding blood—stomach phase relation demonstrated that smaller
fractional orders result in slowed absorption and delayed transfer dynamics, which is

indicative of the memory-driven nature of the process.
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CHAPTER

Memory-Driven Financial Chaos: Qualitative
and Numerical Perspectives via the {—Hilfer

Derivative

In this chapter, we consider a system of three -Hilfer fractional differential equations.
Within an appropriate functional framework, we establish the existence and uniqueness
of solutions using fixed point techniques and analyze the stability of the system in the
sense of Ulam—Hyers. The comprehensive numerical study is carried out for fractional
financial chaotic model, revealing rich dynamical behaviors including chaotic, transitional,

and stable under different parameter regimes and choices of the weight function .

6.1 Introduction

Financial markets are fundamentally nonlinear, sensitive to small fluctuations, and prone
to abrupt structural changes. Traditional integer-order models often fail to capture the per-
sistent volatility, structural memory, and hereditary effects observed in real financial data.
These limitations became especially evident during the 2008 global financial crisis during
which classical economic models proved inadequate in predicting systemic contagion and
sudden market transitions. This has motivated the development of more realistic mathe-
matical frameworks capable of capturing long-range dependence and complex interactions
within financial systems [6,28,31,77,83].

Since exact solutions of nonlinear fractional systems are rarely obtainable, numer-
ical methods are essential [18,35]. Fractional systems with generalized kernels require
numerical schemes that preserve the non-local integral structure of the operator. In this
regard, convolution-type methods based on the ¢)-Riemann—Liouville integral formulation
provide an effective computational approach and are well-suited for simulating complex

memory-driven dynamics such as those arising in financial models.
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Fractional chaotic systems with three and four state variables have been widely
studied, exhibiting rich dynamical behaviors such as bifurcations, multistability, and
transitions to chaos. Fractional financial models, in particular, have demonstrated that
introducing memory can alter stability regions, dampen or enhance chaotic behavior, and
fundamentally change long-term economic predictions [6,28,31]. Motivated by these
developments, we study a 1-Hilfer fractional system with three state variables, and as an
application of our numerical framework, we apply this system to a nonlinear financial
chaotic model involving the interaction among interest rate, investment demand, and price
index.

The structure of this chapter is as follows: Section 6.2 establishes existence and
uniqueness results utilizing Banach’s fixed point theorem. Section 6.3 presents Ulam—
Hyers stability results for ¢-Hilfer fractional system. Section 6.4 presents a numerical
scheme adapted to the v -Hilfer operator and applies it to a chaotic financial model under

different weight functions. Section 6.5 concludes the chapter.

6.2 Existence Result for y)-Hilfer Fractional System

Let J = [a,b] be a finite interval on R. The space of all continuous functions F on J
is denoted by C'(J,R). Let v € C*(J,R) be an increasing function such that ¢’ (¢) # 0
for all t € J. Let C(J,R?) denote the Banach space of continuous functions X (t) =
(u(t),v(t),w(t))", endowed with the norm

¥ = max [u(t)] +max Ju(t)] + max |w(?)]. (6.1)

We consider a i/-Hilfer fractional system with non-local initial conditions

DG u(t) = fu(t ut), v(t), w(t)), t€.J=ab],
(t) (), v(t), w

)
(t)), £l

D%y (t) = fo(t,u

(6.2)
D™V w(t) = f5(t ut), v(t), w(t), teJ,
L) = e, LH0()| =, L w()| =,

where 7D%73% is the ¢-Hilfer derivative of order oy, and type f3; with I, 7" the /-
Riemann-Liouville integral of order 1 — ~;; and v; = «; + 5; — o;3;, fort: = 1,2, 3. Here,
firJ xQ xQxQ —  are continuous functions and €2 C R is a real Banach space.

We impose the following hypotheses.

Hypothesis 6.1. Each function f; : J x Q2 x Q x Q — €, 1 = 1,2, 3, is continuous and

satisfies a Lipschitz condition in the state variables, i.e., there exist constants L; > 0 such
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that

|fi(t7 u(t)v U(t)v w(t)> - fi(tv ﬁ(t), @(t)v ﬁ)(t))|

< Lilllu = afl + [Jo = 0l + [Jw — @]].
Hypothesis 6.2. Each f; is bounded on J x 3, i.e., there exist M; > 0 such that
| fi(t,u(t), v(t),w(t))] < M, Vt € J,and u,v,w € €.

Theorem 6.1. Assume Hypotheses 6.1-6.2 to hold and define

A=Y Ft (W =)

i=1

If A < 1, then system (6.2) admits a unique solution on J.

Proof. Using the definition of the v-Hilfer derivative, system (6.2) is equivalent to the

coupled Volterra integral system

W Ty
1 o a;—1 .
+ Eay o HOWE = HO) T R u(©)v(€) wE)ds, i=1.23
(6.3)
Define the operator 7; : 2 — € by
TR < fi()))
1 t ! a;—1
+ i Lo YO@O — @) THAE u(©).v(€), ()it
Let Xi,)i € Q. Foreach: =1,2,3 and ¢t € J. Then,
[(T)i(t) = (TY)i(t)]
< Fay L PO = ()AL () fi(E (e de
Li t / a;—1
< T I = VI [ O - we) e
We know , . o
[ vt - vieytag = =V (64
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Hence, I
). (1) — (< _ aill Y. — V.|
(T20(0) = (TYUO] < g7y (000) = 9@ 1% = 2
Taking the supremum over ¢ € J and summing over ¢ gives
ITX = TY| < AllX =Y. (6.5)

Since A < 1, T is a contraction. Thus, by Banach’s fixed point theorem, 7 admits a

unique fixed point X'*, which is the unique solution of system (6.2). [

6.3 Ulam-Hyers Stability

Definition 6.1. System (6.2) is said to be Ulam—Hyers stable if there exists a constant
Cy > 0 such that, for every € = (€1, €, €3) > 0 and for every function Y = (i, v, ) € Q3
satisfying

D3 () = filt,at), 0(0), (@) < e, i=1,2,3, (6.6)
there exists a unique exact solution X = (u,v,w) € Q3 of system (6.2) satisfying
Vit) = Xi(t)| < Cye, ted i=1,2,3.

Lemma 6.1. A function Y € Q3 satisfies the inequation (6.6) if and only if there exist
continuous functions g; € C(J,Q), i = 1,2, 3, such that

1. |g;i(t)| <€ forallt € J,
Hpyoi By (0 £ (4~ ] 7 ; -
2. Da+ yl<t> B fZ (t,u(t),v(t),w(t)) o gl(t)’ L= 17 27 3.

Theorem 6.2. Assume Hypothesis 6.1 to hold and A < 1. Then, system (6.2) is Ulam—
Hyers stable.

Proof. Let X = (u,v,w) be the unique exact solution and let ) = (u,?,w) be an

approximate solution satisfying
DY) = £t a(). 0(2). () + gi(t). (6.7)

Applying the ¢)-Riemann—Liouville integral operator 1" to both sides of equation (6.7),

we have

Vilt) = =~ ((t) — (@) + I fi(t ), 6(), (1)) + L5V ai(t).  (68)
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For the exact solution X;(), we have

(t) = [ W0 =@+ L), 00, 0@). 69)

Now

Vit) = Aa(t)] < [I50F ( ae), o), 9 () — filt, ult), v(t), w(t)| + |1V g:(t)].
Using the Hypothesis 6.1, we have
0 = 20)| < 52 [ VO “1209 (€)1 dg
N@Lv@w<— &)t de.
Now,
E(t) = [a(t) — u(t)] + [3(t) = v(t)| + |@(t) — w(t)]
Thus,
g Ll t / —il
B0 <3 g [ POW0 - w©) B de
+3 s [ WO - vy de
e L () = ()"
e [, VOO — v ae - E=UE
we obtain

B1) < 3L [/ 0) — (e e %+z@ (&) = yla)™

C(oy +1)

Applying the generalized Gronwall’s inequality, we find that, for all ¢ € J,

B0 < (3 L B3 i) - vl

i=1

where E, (-) denotes the Mittag—Leffler function. Since E, (¢) is bounded for finite ¢, there

exists a constant Cy > 0 (depending on L;, a;, and 1), but not on ;) such that

3
E(t) <Cu) e, te.

i=1
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Consequently,

Vi(t) — X(t)| < Cue,  i=1,2,3,t€ . (6.10)
Hence the system (6.2) is Ulam—Hyers stable. O]

6.4 Application to a Financial Chaotic Model and Numerical Solution

The financial system is inherently dynamic and exhibits complex interactions among
variables such as interest rate, investment demand, and price index. Classical models,
although useful, often fail to capture the long-range dependence and memory effects
observed in real financial data. To address this limitation, we consider a fractional-
order extension of the well-known financial chaotic system using the v)-Hilfer fractional
derivative. This framework not only generalizes existing integer- and fractional-order
formulations, but also introduces a flexible weight function (¢) that enables the analysis

of diverse memory structures and nonlocal behaviors within financial dynamics.
6.4.1 Model: Classical Origin and )—Hilfer Extension

The financial chaotic model describes interactions among the interest rate wu(t),

investment demand v(t), and price index w(t). The classical (integer-order) form is

u(t) = w(t) + (v(t) — r1)u(t),
D(t) = 1 — kov(t) — u?(2), (6.11)
w(t) = —u(t) — kgw(t),

where k1, Ko, k3 > 0 are system parameters controlling the internal adjustment rates
[13,31]. This model exhibits complex dynamics, including chaotic attractors, making it a
natural candidate for studying memory effects in nonlinear finance.

To incorporate nonlocal and hereditary behavior, we extend system (6.11) by replac-
ing the classical derivative with the ¢-Hilfer fractional derivative. Let ¢ : [0,7] — R be a
strictly increasing C'* function with +’(¢) > 0. For fractional orders 0 < «; < 1 and a type
parameter 3; € [0, 1], define

Vi:ai—i_ﬁi_ai/gia 2217273
The resulting v -Hilfer fractional chaotic model is given by

B (t) = w(t) + (v(t) — m)u(t),
Hpo2B2¥o(t) = 1 — mou(t) — u?(t), (6.12)
Hpos P (t) = —u(t) — raw(t),
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with the associated nonlocal initial conditions

I&f’“w)(i(t)’ _ =G X, =u,v,w, for=1,2, 3, respectively.

The nonlinear function v acts as a generalized time scale, controlling how past states
influence the present. Typical choices such as ¢ (t) = ¢, ¢ (t) = log(1+t), and ¢ (t) = e'—1

model different intensities of memory and nonlocal scaling effects.
6.4.2 Integral Formulation and Numerical Scheme

Applying the )-Riemann—Liouville fractional integral operator i to system (6.12),

we obtain the equivalent integral form
CLORRA)
L(y; :

(7@)
F(;) /ot Y(€) () = ¥(©)* 7 £i(& u(€), v(&),w(§)) ds,  (6.13)

Xi(t) =

+

where ¢; is the non-local initial condition and
fi=w+ (v—r)y, f2=1—f€2U—U27 J3 = —u— rzw.

For numerical computation, let 0 =ty < t; < --- < ty = 1 be a uniform mesh with step
size h = T'/N. We approximate the fractional integral in (6.13) using discrete convolution

weights derived from the ¢)-kernel:

(&) ((tn) — (€))7 fil€, u(€), v(€), w(€)) d€

}1
N
o\N
3
<

~ Zn: C,(f/i)fz‘(tk,ukwk,wk), where (6.14)
k=1
o 1 @ @i
CfL,]:}) = T+ 1) [(w(tn) = ¢<tk—1)) = (w(tn) - w(tk)) ], k=1,...,n.
(6.15)

ulty) = WU Z OO L Sh oo () 1 (o(t) — m)ulty),

['(m) I'(a) =
v _ (¢(tn) - 770(0))7271 c 1 - (a2) — kov . U2
(t’ﬂ> F(’}/Q) 2 + F(O{Q) kzz:l On,k []' 2 (tk> (tk)]v
w . (¢(tn> - Z/}(O))%_l c 1 - (a3) —u ke
(tn> - F(’Yg) 3+ F(Oég) kz::l Cn,k [ (tk> 3 (tk>]

This scheme generalizes the discretization of the -Hilfer fractional system.
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6.4.3 Numerical Results and Discussion

In this subsection, we present and analyze the numerical results obtained for the
1-Hilfer fractional financial chaotic model using the integral-type numerical scheme
developed earlier. The system describes the evolution of the interest rate w(t), investment
demand v(t), and price index w(t), which together form a nonlinear macroeconomic
interaction. All simulations use the same initial conditions ¢; = 1, ¢ = 2, and ¢35 = 0.9
to ensure a consistent comparison. The fractional structure introduces memory effects,
allowing present values to depend on the entire history of the system through the ¢)-Hilfer

operator.

Chaotic Case: o = [0.98,0.98,0,98], 3 = [0.95,0.95,0.95], x = [0.80,0.20, 1.40]

Figure 6.1: Chaotic dynamics behavior in the linear case (¢)(t) = t)

To study the influence of different memory structures, three choices of the weight
function are considered: the linear case ¢(t) = ¢, the exponential case 1)(t) = e’ — 1,
and the logarithmic case 1(¢) = 10log(1 + ¢). For each v, three dynamical regimes
are investigated: chaotic, transitional, and stable. In the figures, we use the notation

a = (ag,as,a3), B = (B1,02,03) and k = (K1, ke, k3). Figures 6.1-6.9 display the
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Transitional Case: o = [0.95,0.95,0.95], 8 = [0.90,0.90,0.90], & = [0.90,0.20, 1.50]

Figure 6.2: Transitional dynamics behavior in the linear case (1)(t) = t)
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Stable Case: o = [0.90,0.90,0.90], 4 = [0.80,0.80,0.80], » = [1.00,0.50,2.00|
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Figure 6.3: Stable dynamics behavior in the linear case (¢ (t) = t)
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Chaotic Case: o = [0.98,0.98,0.98], = [0.95,0.95,0.95], & = [0.80,0.20,1.40]

Figure 6.4: Chaotic dynamics behavior in the exponential case (1(t) = e! — 1)
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Transitional Case: o = [0.95,0.95,0.95], & = [0.90,0.90,0.90], & = [0.90,0.20, 1.50]

Figure 6.5: Transitional dynamics behavior for the exponential case (1)(t) = e! — 1)
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Stable Case: o = [0.90,0.90,0.90], 3 = [0.80,0.80,0.80], x = [1.00,0.50, 2.00]
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Figure 6.6: Stable dynamics behavior in the exponential case (1(t) = ¢! — 1)
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Chaotic Case: = [0.98,0.98,0.98], 3= [0.95,0.95, 0,95, x = [0.80,0.20, 1.40]

Figure 6.7: Chaotic dynamics behavior in the logarithmic case (¢)(t) = 10log(1 + ¢))
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Transitional Case: o = [0.95,0.95,0.95], 8 = [0.90,0.90,0.90], & = [0.90,0.20, 1.50]
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Figure 6.8: Transitional dynamics behavior in the logarithmic case (¢)(t) = 10log(1 + ¢))
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Stable Case: o = [0.90,0.90,0.90], 4 = [0.80,0.80,0.80], » = [1.00,0.50,2.00|
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Figure 6.9: Stable dynamics behavior in the logarithmic case (¢/(¢) = 10log(1 + t))
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corresponding results, where each figure contains a four—panel representation consisting
of the 3D phase portrait of (u, v, w) along with the three 2D projections.

(i) Linear weight: ¢ (t) = t (Figures 6.1-6.3). In the linear case, the v-Hilfer
derivative behaves similarly like the classical Hilfer fractional derivative with a uniform
time scale. The results show a clear progression from fully chaotic motion to weak
oscillations and finally to stable convergence. In the chaotic regime (Figure 6.1), all three
variables oscillate irregularly: the interest rate « fluctuates strongly, the investment demand
v exhibits irregular jumps, and the price index w responds sensitively to these fluctuations.
As parameters are adjusted, the system moves into a transitional regime (Figure 6.2), where
oscillations persist, but with more regularity. Finally, in Figure 6.3, all trajectories converge
to a stable equilibrium, indicating that the uniform memory effect smoothens the system
dynamics and encourages stabilization.

(ii) Exponential weight: )(¢) = e’ — 1 (Figures 6.4-6.6). The exponential weight
induces a rapidly growing memory influence, amplifying the importance of recent history.
As a consequence, the chaotic regime in Figure 6.4 is more pronounced: small changes
in u or v lead to large responses in w, and the full system displays high sensitivity to
initial conditions. In the transitional case (Figure 6.5), the trajectories exhibit periodic
or quasiperiodic oscillations with noticeable amplitude variations. As parameters move
toward the stable regime (Figure 6.6), the strong memory effect forces the system to settle
more rapidly, and all variables converge toward a stable equilibrium. The exponential
memory structure thus intensifies both chaos and stabilization depending on parameter
values.

(iii) Logarithmic weight: ¢)(¢) = 10log(1 + t) (Figures 6.7-6.9). The logarithmic
function grows slowly, producing a gently increasing memory effect. This results in
delayed but sustained dynamical interactions: chaotic behavior emerges in Figure 6.7,
but with smoother and less abrupt fluctuations compared to the exponential case. The
transitional regime (Figure 6.8) shows mild oscillations, where the investment demand and
price index evolve with more regular patterns. In the stable regime (Figure 6.9), the system
converges gradually, indicating that the logarithmic memory distributes influence more

evenly over time, leading to smoother long-term behavior.

The numerical experiments reveal that the interplay among fractional order «;, type
parameter (3;, and system coefficients (k1, ko, £3) strongly influences the qualitative dynam-
ics. Lower fractional orders produce stronger memory effects, often enhancing stability,
while higher orders allow the system to respond more sharply, leading to chaotic or transi-
tional behavior. The coefficients determine how quickly the financial variables feed back

into each other, thereby shaping the transition between stability and chaos.

Overall, the results demonstrate that the -Hilfer financial fractional formulation

offers a more flexible and realistic modeling framework than classical integer-order or
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standard fractional-order models. By adjusting the weight function 1), one can modulate
how past information influences current dynamics, allowing for a richer spectrum of
behavior including smooth stabilization, strong oscillations, and fully developed chaos.
This makes the model particularly suitable for capturing complex financial phenomena

exhibiting memory, feedback loops, and sensitivity to historical data.

6.5 Conclusion

A system of three v-Hilfer fractional differential equations was investigated to model the
dynamic feedback among interest rate, investment demand, and price index. Existence
and uniqueness of solutions were established using the Banach’s fixed point theorem. The
system was further shown to be Ulam—Hyers stable.

Numerical simulations, performed under different weight functions ) and parameter
configurations, demonstrated versatile behavior ranging from stability to chaos. The results
reveal that the v)-Hilfer derivative effectively captures non-locality and memory effects,

making it a valuable tool for analyzing complex financial dynamics.
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CHAPTER

Conclusions and Future Scope

7.1 Conclusions

The present thesis is devoted to the qualitative analysis and stability theory of different
classes of fractional differential equations involving the -Hilfer fractional derivative.
The study develops a unified mathematical framework connecting existence, uniqueness,
and various notions of Ulam—type stability for an abstract, a neutral, a coupled, and a
system of three fractional differential equation(s). These works build on the existence
results and Ulam-type stability results for more generalized fractional operators across
different fractional systems, and are further supported by numerical solutions together with
discussions of some relevant real-world applications.

In the Chapter 2, the focus is on v-Hilfer abstract fractional differential equations,
where the existence and uniqueness of solutions were established using Banach’s fixed
point theorem. Ulam—Hyers and Ulam—Hyers—Rassias stabilities were analyzed in a
weighted functional setting, and numerical results illustrated how the fractional order and
the weight function ¢ influence the solution behavior.

The analysis was then extended to incorporate Ulam—Hyers—Mittag—Leffler-type
stabilities, providing a refined stability characterization for 1/-Hilfer abstract fractional
differential equations in Chapter 3. The existence results were obtained via Schauder’s
fixed point theorem, and sufficient conditions were derived to guarantee the Ulam—Hyers—
Mittag—Leffler and Ulam—Hyers—Rassias—Mittag—Leffler stabilities.

The Chapter 4 examined v-Hilfer neutral fractional differential equations with delay,
motivated by systems in which the current state depends on both present and past states.
The existence results were obtained through Krasnosel’skii’s fixed point theorem, and
Ulam-Hyers as well as Ulam—Hyers—Rassias stabilities results were established. Numerical
illustrations demonstrated the influence of delay, order, and weight functions on the solution
behavior.
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Subsequently, a coupled fractional differential system involving the 1-Hilfer deriva-
tive was analyzed in Chapter 5. Existence and uniqueness results were established using
the Banach’s and Schauder’s fixed point theorems. Ulam—Hyers and generalized Ulam—
Hyers stability results were also obtained. An application of the developed numerical
scheme to a blood alcohol concentration model was presented, demonstrating that ¢)-Hilfer
fractional-order dynamics provided a more accurate and flexible description of physiologi-
cal processes with memory. Numerical results were compared with experimental data and
with the corresponding ODE model, validating the proposed approach.

In Chapter 6, a fractional system of three differential equations governed by the
1-Hilfer derivative was investigated. Existence, uniqueness, and Ulam—Hyers stability
results were established. As an application of the proposed numerical scheme, a fractional
financial chaotic model was examined to demonstrate the complexity and sensitivity of
fractional systems. The numerical simulations showed transitions from chaotic dynamics
to stable behavior under varying coefficients, fractional orders, and weight functions.

Overall, this thesis presents a rigorous and unified stability theory for v -Hilfer
fractional differential equations, encompassing multiple system types and a broad range
of stability notions, including Ulam—Hyers stability, generalized Ulam—Hyers stability,
Ulam-Hyers—Rassias stability, generalized Ulam—Hyers—Rassias stability, Ulam—Hyers—
Mittag—Leffler stability, and Ulam—Hyers—Rassias—Mittag—Leffler stability. The results
generalize existing findings and offer new insights into modeling real-world processes

characterized by nonlocality, hereditary effects, and complex temporal interactions.

7.2 Future Scope

Collectively, these findings pave the way for further research and applications in various
scientific and engineering fields. Extending the current framework to recently developed
fractional operators, such as the generalized proportional Caputo and Atangana—Baleanu-
type derivatives, could provide greater versatility in representing memory and hereditary
phenomena. Moreover, the combination of ¢)-Hilfer derivatives with impulsive effects,
stochastic perturbations, or control mechanisms remains an open and promising area. The
analytical and numerical insights developed in this thesis can also be adapted to study
1-Hilfer fractional partial differential equations, stochastic models, and hybrid fractional
systems, thereby enriching both theoretical foundations and interdisciplinary applications
of fractional calculus.
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