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1. Introduction

Matrix functions are an important mathematical tool, not only in mathematics, but
also in several fundamental disciplines like physics, engineering, and applied sciences.
Special matrix functions are used in a variety of fields including statistics [1,2], but also
in probability theory, physics, engineering [3,4], and Lie theory [2]. In particular, J6dar
and Cortés [5,6], at the beginning of this century, initiated the investigation into the ma-
trix analogs of the gamma, beta, and Gauss hypergeometric functions, thus giving the
foundation of the theory of special matrix functions. Indeed, in [7], it is shown that the
Gauss hypergeometric matrix function is the analytic solution of the hypergeometric matrix
differential equation. Dwivedi and Sahai expanded their studies on one of the variable
special matrix functions to include # variables [8,9]. In [10], this topic is discussed, in detail,
in an extended work on the Appell matrix functions. The matrix analogs of the Appell
functions and Lauricella functions of several variables were studied in [10,11].

Polynomials of one or more variables are introduced and investigated from a matrix
perspective in [12-14]. Cetinkaya [15] introduced and studied the incomplete second
Appell hypergeometric functions together with their properties.

Jédar and Cortés [6] defined the region of convergence and the integral representation
of the Gauss hypergeometric matrix function by using the matrix parameters represented
by 2F; (4; B; C; z). The generalized hypergeometric matrix function, abbreviated to pFy/isa
natural generalization of the Gauss hypergeometric matrix function [16].

In particular, the hypergeometric matrix function plays a fundamental role in the
solution of numerous problems in mathematical physics, engineering, and mathematical
sciences [17,18].

The multidisciplinary applications of fractional order calculus have dominated recent
advances in the subject. Without a doubt, fractional calculus has emerged as an exciting
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new mathematical approach to solving problems in engineering, mathematics, physics
models, and many other fields of science (see, for example, [19-21]).

Because of their utility and applications in a variety of research fields, the fractional
integrals associated with special matrix functions and orthogonal matrix polynomials have
been recently receiving attention (see, for example, [22-28]).

The main goal of this paper is to investigate the analytical and fractional integral
properties of the ,R; matrix function. This function is a combination of the generalized
Mittag—Leffler function [29-31] and the generalized hypergeometric function; it is useful in
many topics of mathematical analysis, fractional calculus, and statistics (see e.g., [32-36],
as well as in the field of free-electron laser equations [19,37] and fractional kinetic equa-
tions [38].

In this paper, we will discuss the convergence of the matrix function ,Rs, as well
as its analytic properties (type and order) that have certain integral representations and
applications. The organization of this paper is as follows. Section 1 introduces the theory of
matrix functions and includes some preliminary notes and definitions. In Section 2, we use
the ratio test with perturbation lemma [39] to prove the convergence of the matrix function
+Rs. Section 3 presents a new Theorem 2 for obtaining the properties of the ,Rs; matrix
function via Stirling’s formula for the logarithm of the gamma function, including analytic
properties (type and order). Section 4 discusses some contiguous relations, differential
properties, matrix recurrence relations, and the matrix differential equation of the ,R;
function that shows new theorems. Section 5 discusses some integral representations of
the ,Rs matrix function, as well as the generalized integral representation (see, Theorem 8),
which involves some special cases that are related to integral representations, such as the
Euler-type, Laplace transform, and the Riemann-Liouville fractional derivative operator
of the ,Rs matrix function. In the final section, we discuss the fundamental properties
of the ,Rs matrix function, as well as certain special cases, such as Laguerre and Kon-
hauser matrix polynomials, the Mittag-Leffler matrix function, and the generalized Wright
matrix function.

Preliminary Remarks

Throughout this paper, for a matrix A in CN*¥, its spectrum ¢(A) denotes the set of

all eigenvalues of A. The two-norm will be denoted by || A||», and it is defined by (see [5,6])

Allz = sup 1Az
x#0 ||x||2

. 1. .
where for a vector x in CV, ||x||, = (xTx)2 is the Euclidean norm of x. Let us denote the

real numbers M(A) and m(A) as in the following
M(A) =max{Re(z):z€0(A)}; m(A) =min{Re(z) :z € c(A)}. 1)

If f(z) and g(z) are holomorphic functions of the complex variable z, as defined in
an open set Q) of the complex plane, and A and B are matrices in CN*N with ¢(A) C Q
and ¢(B) C Q, such that AB = BA, then it follows from the matrix functional calculus
properties in [5,6] that

f(A)g(B) = g(B)f(A).

Throughout this study, a matrix polynomial of degree £ in x means an expression of
the form

Py(x) = Apx’ + Ay x4+ 4 Ajx + Ao,
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where x is a real variable or complex variable A; for 0 < j < ¢, and Ay # 0 are complex

matrices in CN*N where 0 is the null matrix in CN*N,
We recall that the reciprocal gamma function, denoted by I -1 (z) = ﬁ, is an entire
function of the complex variable z, and thus T~1(A) is a well defined matrix for any matrix

A in CN*N_1In addition, if A is a matrix, then
A+/{I is aninvertible matrix for all integers ¢ > 0, 2)
where [ is the identity matrix in CN*N_Then, from [5], it follows that
(A)y=AA+ID)...(A+({-1D])=T(A+LDTYA); £>1; (Ap=1 (3

If ¢ is large enough so that for ¢ > || B||, then we will mention the following relation,
which exists in Jédar and Cortés [6,7], in the form

I(B+ D)7 < ¢ > ||BJ|. )

1 .
C—1Bl"

If A(¢,n) and B(¢,n) are matrices in CN*N for n > 0 and ¢ > 0, then it follows, in a
manner analogous to the proof of Lemma 11 [5], that

i i A(l,n) = i A(l,n—20),

n=0/¢=0 n=0 /=0 (5)
Y. Y B(,n)=Y ) B(l,n—1).
n=0/(=0 n=0/(=0

According to (5), we can write

o0 [%"] SIS

SN Al =Y Y Al +20),

n=0 (=0 n=0¢=0 (6)
S Y B(6n) =Y Y B(tu+t0)
n=0 /(=0 n=0/¢=0

2Fi(A,B;C;z) = i (AMB)Q[(C)EHZ@, @)
(=0 ’

for A, B, and C matrices in CN*Nm such that C + ¢ is an invertible matrix for all integers

¢ > 0 and for |z| < 1. Jédar and Cortés [6,7] observed that this series is absolutely
convergent for |z| = 1 when

m(C) > M(A) + M(B),

where m(Q) and M(Q) in (1) are for any matrix Q in CN*N,
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Definition 1. As p and q are finite positive integers, the generalized hypergeometric matrix
function is defined as (see [16])

pF(A1, As,..., Ap;B1,Ba,..., By;2)

o M
z _ _ _

=>> 1AV (A2)e - (Ap)e[(Br)] (Bt [(By)el ™
=0 (8)
0 ZZ P q -1

=Y 1A {H(B;)e] ,
(=0 ** i=1 i=1

where Aj; 1 <i < pand B]-; 1 < j < g are matrices in CN*N sych that

Bj+ {1 are invertible matrices for all integers £ > 0. )

If p < q, then the power series (8) converges for all finite z.

If p > q + 1, then the power series (8) diverges for all z, z # 0.

If p = q + 1, then the power series (8) is convergent for |z| < 1 and diverges for |z| > 1.
If p = q + 1, then the power series (8) is absolutely convergent for |z| = 1 when

q p
2 m(B;) > Z%M(Ai). (10)
j= i=

e =

5. Ifp = q+1, then the power series (8) is conditionally convergent for |z| = 1 when
4 q p
Y M(A;) —1<) m(Bj) <Y M(A). (11)
i=0 j=0 i=0
6. Ifp=q+1, then the power series (8) diverges from |z| = 1 when
9 p
Y m(Bj) < ) M(A;) -1 (12)
j=0 i=0

where M(A;) and m(B;) are as defined in (1).

2. Definition and Convergence Conditions for the ,Rs(P, Q, z) Matrix Function

This section discusses the convergence properties of the ,Rs matrix function.

Definition 2. Let us suppose that P, Q, Re(P) > 0, Re(Q) > 0, A;; Re(A;) > 0,1 <i <rand
Bj; Re(B]-) > 0,1 < j < sarematrices in CN*N such that

Bj + {1 are invertible matrices for all integers £ > 0, (13)

where r and s are finite positive integers. The matrix function ,Rs(P, Q, z) is then defined as

}’RS<A11A2/"-/AV;BllBZI-"/BS;P/Q;Z)

o L

= 3 5 (A (A (A (B (BT (0P + Q)
o (14)
© [ r s 1 N

-L e le] oo - pw.

o = (=0

-1
where Wy = 5 T (A0 | T8y TP+ Q)

We will now investigate the convergence properties of the ,Rs(P, Q,z), where one
obtains
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=

:}L“JOS“P<H (AT AB@)] 'T71((P+ Q) H)

e (At (A, 4 o)A +z1—21(1—[\ﬁe (Bi+() (B +ZI)Bj+z1—;1>

1 .

L = limsup(JuL])
{—o0

1

= limsup
l—00

(ﬁneww(m Qre-i)

1
7

T THA) i-1T(B))
V2me——1¢l+3

-1
= lim sup
{—00

o(Bj+I) g+t 1 (B) BMI)
| | B + 1) "Bl [ _—_p(Bj) (B~ BiT2
) (\/Zne ( ]>

p 1

_ (4 +Q) gp+ (P Q+%I—
e Q

V27 ( ) \/ZNe*Z*WE %

r S ) o o } ) 1 o 1
HHEB]HIHPHQ Ai—lI+01 BJ+A1(A1-—|—€I)A’+H*7[(B]-+£I) Bj—ll+51
i=1j=1

,
H\/ZTre—(AiJ’U)(Ai + H)Afréz—%z (me—Ai(Ai)A,——y)
i=1

1
7

~ limsup
{—o0

1
(0P + Q) P-Qthly~1-} !

T S 7
HHE/ZPJrQJréI(Ai +€I)A1’“1’%I(B]- + EI)fijﬁlJr%I(gP_i_ Q)7£P7Q+%Igféf% !
i=1j=1

~ limsup
{—o0

HH (A; + £0) (Bj+€£1)1(€P+Q)P

i=1j=1

~ ||e’*1|| lim sup
{—o0

Y4
H(A,- + 0043 01) B3l (P 4 Q) QR

The last limit shows that:

1. Ifr <s+1, then the power series in (14) converges for all finite z.

2. Ifr = s+ 2, then the power series in (14) converges for all |z| < 1 and diverges for all
|z| > 1.

3. Ifr > s+ 2, then the power series in (14) diverges for z # 0.

The above definition of the ;R (P, Q, z) matrix function can be referred to in reference
to [40], whereby the different method is taken into consideration by being used in proving
it is based on the perturbation lemma [39] and ratio test detailed in this paper.

As an analog to Theorem 3 in [6], we can state the following:

Theorem 1. 1. Ifr = s + 2, then the power series in (14) is absolutely convergent on the circle
|z| = 1 when

Y m(Bj) =) M(A (15)
j=1

=1

2. Ifr = s+ 2, then the power series (14) is conditionally convergent for |z| = 1 when
r s p
Y M(A)—1<) m(Bj) <) M(A). (16)
i=0 =0 i=0

3. Ifr = s+ 2, then the power series (14) diverges from |z| = 1 when
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im(B]-) < Z}M(Ai) -1 (17)

where M(A;); 1 <i<rand m(B]-); 1 <j < saredefined in (1).
Thus, ,R; is an entire function of z when ||P + I|| > 0.

Remark 1. Let Aj; 1 < i <rand Bj;1 < j < s bematrices in CN*N that satisfy (13), and where
all matrices are commutative. As such, P = Q = Ay = I in (14) reduces to

TRS(IIAZI' . 'rAp; Bl/BZI' . -/Bs; I/ I/Z)

ol ZE 4 s -1 B ©
=) EH(Ai)f {H(Bj)é} I''kP+Q) =Y W, (18)
(=0 """ i=2 j=1 /=0
= 771FS(A2/ . /Ap/ Bl/ BZ/- . ~/BS;Z)

where ,_1Fs is the generalized hypergeometric matrix function detailed in (8).

3. Order and Type of the R (P, Q, z) Matrix Function

In this section, we obtain the properties of the ,Rs matrix function, including its
analytic properties (type and order).

Theorem 2. Let A;; 1 <i <, B;;1 < j <'s, Pand Q be matrices in CNXN that satisfy (13),
and where all matrices are commutative. Then, the ,Rs matrix function is an entire function of

variable z of the order p = ||(P + I)~Y|| and type T = ||(P + I)P~P(P+D 7.
Proof. In applying Stirling’s formula of the gamma matrix function, we obtain

T(A) ~ v2me AAA2] (19)

which recovers Stirling’s formula:

/ 14
JAS 27r£<€> , (20)
and which uses the asymptotic expansion
INT(A) ~ In V27l — A+ (A — ~1)In(A)
: 1)

~ %ln(ZH)I A+ (A %1) In(A)

To evaluate the order, we apply Stirling’s asymptotic formula for a large ¢, and the logarithm
of the gamma function I'(¢ 4 1) is set at infinity as follows:

p( rRs) = limsup fin(f) ‘ = limsup £In(f) ’
e (e I1In(qr) moo II(E TTi2(B)) T (P + Q)ITi—1 (Ai)e] 1)

: lIn(f) H

=1 22
D (e T, T(B; + (DT 1(B)T(¢P + Q) T, T 1(A; + ()T (A)) (22)

1

= limsup H = H(P—I—I)1 ’

{—00 Y

where
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LS InT(L+1)I +1InT(A;) —InT(A; 4 £I) +InT(Bj + £I) —InT(B;) —InT({P + Q)
1 ¢In(l)
1n(27f)  £In() . fln(e)
L2 0m(0) ' T (0~ 7n(0)
(2

b4

i=1

.

< |
w

I

=1

l

72(Bj+ 1)) (Bj+£1)In(B;+¢I)  (Bj+ ¢I)In(e)
2 /In(0) A0 ~ /In(0)
1In(271(By))  ByIn(B;) , ByIn(e)

2 lIn(/ ) LIn(¢) £In(¢)

1In2r({P+Q)) ({P+Q)In(/P+Q) (¢(P+Q)In(e)
2~ ‘() () T (0
1In(27(A;)) 4 Ailn(A;)  Ailn(e)

2 {In(¥) £In(¢) LIn(¢)

C1In@a(A D) (A D) In(A; + ) | (Ai+ (D) In(e)
2 ({In(f) a A0) {1In(0)

Thus, we obtain the order p = |[(P + 1)~}

We obtain the asymptotic estimate for I'(/P 4+ Q) and I'(¢ 4+ 1) by repeatedly applying
the asymptotic formula for the logarithm of the gamma function:

g r s —1r-1 e
T =1( rRs):lhmsup ‘€<U2> :llimsup ’E( =1 (A elITja J')é] ( ))
P oo €0 oo !
-1
——hmsupﬁ AMI)(A 4 1) A= I(\ﬁe B+€I)(B _’_£I>B+éll>
{—yo0 i=1j=1
“1p-1(4. b
Vare P+ (gp 4 gypre-dr) T (AT
V2me et
~fhmsup£ HHeB]+ZI+ZP+Q Gy +€I)A*U (Bj+£I)’BF“+%I
{—c0

i=1j=1
e

(4P + Q) ~P-Q-2lp=l3 [

r S

1

~

ep

e(P+Dp (A + D)4 3 (A, + 1) (B + £1) "B+ (B; 4 1)~

i=1j=1

limsup ¢
{—00

o
l
(6P + Q)0 2l (¢p + Q) Pr -3

e(P+I)pPP(P+I)1H H(PJFDP P(P+1)!

Finally, we arrive at the type of function T = H (P+ I)p~P(P+D

4. Contiguous Function Relations

The contiguous function relations and differential property of the ,Rs; matrix function
are established in this section.

Assume that A;(i =1,2,...,r) and Bj(j =1,2,...,s) have no integer eigenvalues for
those matrices that commute with one another. The relation A;(A; + 1), = (A; + kI)(A;),,
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when combined with the definitions of the matrix contiguous function relations, yields the

following formulas:

oo _/

Re(A14) = 1 (A De(An)e . (A)l(BD)] (B [(B)d T (EP + Q)
=0

2 (Ay +0) (A1>_1Wg(z).

Similarly, we obtain

1 o

rRs(Ai+) = (Ai> Y (Ai+LDWy(z),
=0
o 1
rRs(Ai*) = (Ai*I) Z (AiJr(gl)I) W((Z),
=0

0 -1
RB4) = (8) - (B+01) wita),

_1 0
rRs(Bj—) = (Bj— 1) Y (Bj+ (k—=1)I)W(z).

For all integers n > 1, we deduce that:

n

n -1 o
Re(Ai+nl) =]] (AiJr(kl)I) Yo TT(Ai+ (6+k=1))W(2),

k=1 {=0k=1
n o n -1
PRs(Aj—nl) =J(Ai—kD) Y. T] (A, + ( 1) Wi(z),
k=1 (=0k=1
n o n -1
/Ro(Bj+nI) = T](B; + ( Z (B F(C+k—1)1 ) W, (),
k=1 =0k=1
rRs(B]'—I’lI) :ﬁ (B]'—kf) iﬁ —F(f—k)I)Wg(Z).
k=1 (=0k=1

(23)

(24)

(25)

Remark 2. If we apply the above results for (25), we obtain the contiguous relations for the

generalized hypergeometric matrix function [16].

Theorem 3. Let A, B, P, and Q be commutative matrices in CN*N tyat satisfy the condition (13).

Then, the following recursion formulas hold true for , R

rRs = <9P + Q) rRs(Q + 1)/

_ . d
where 6 = zZ 7

(26)
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Proof. Starting with the right hand side, we have

Q,R(Q+1) +2zP2

= RA(Q+T)

00 l r s
=QrR(Q+1)+ P{Z % 1 ]‘[(Ai)g{
]

i=1

-1
(B]»),Z} r'rP+Q+1
i=1

© r s -1
S QR(QED Y anm[ <Bj>e] T (e + Q)(¢P + Q)
j:l

|
(=0 ! i=1

S

) Z£ r -1
QY HTTn | TT)| rwep+ Q)]
=0 7" i=1

S

=1

-1
<Bj>4] PP+ Q) = ,R..

Remark 3. For further specific values of the parameters in (26), we obtain the contiguous relations
for the generalized hypergeometric matrix function [16].

Theorem 4. The ,Rg matrix function has the following differential property:

d\* B
<dz> {ZQ IVRS(ALAZI'-'rAr}BerZ/'--,BS;P,Q;CZP)

= zQ-04+DI R(Aq,Ay,..., Ay By, By, ..., BsP,Q — xI;czb).

(27)

Proof. By differentiating term by term under the sign of summation in (14), we obtain the
result (27). O

Theorem 5. Let A;; 1 < i < rand B]-; 1 <j <s, P, and Q be matrices in CN*N that satisfy
(13), and where all matrices are commutative, then the following recurrence matrix relation for R
matrix function holds true:

0 f[(e [+B;—1I) rRS—ZIL[(G I+ A;) R(Q+P) =0, (28)
j:] i=1

where 0 is the null matrix in CN*N,
Proof. Consider the differential operator 6 = zj—z, D, = dz, 02! = ¢z¢. For the matrices that
commute with one another, we thus have
o0 g Z r S 1 1
9H91+B—I rRS*Z wHU—i—B—I [H } ({P+ Q)

]71 i= ] 1

r s 71
= gl W TT(A), [H<B]>“} P+ Q).

=1

When / is replaced by ¢ + 1, we have

I s -1
9H91+B—1 ,RS:Z 7 H M{]‘[ j)g] I '(¢P+Q+P)
j=1 j=1

r

=z[J(6 I+ A) rRs(Q+P).

i=1
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O

Theorem 6. Let A;; 1 < i <rand B]-; 1 <j<s, P,and Q be commutative matrices in CNxN
that satisfy the condition (13), and where all matrices are commutative. Then, the ,Rs matrix
function satisfies the matrix differential equation

Rs(P,Q+ (u+1)I,z) — ,Rs(P,Q+ (u+2)1,2) _z2pzdd2 +Rs(P,Q+ (p+3)1,2)

(29)

+(Q+vD(Q+ (k+2)I) rRs(P,Q+ (4 +3)1,2).

Proof. In using the fundamental relation of the gamma matrix function I'(A + I) = AT'(A)
in (2), we have

rRs(AerZ/-- Ap;BllBZI"'/BS;P/Q—"_ (V+1)I}Z)

2! s ! e (30)
:Z?H [1‘{(3]-)4 ((P+Q+ul) 'T (4P + Q+ ul).
=0 =
Similarly, we find
TRS(AllAZI" Ap/BllBZI . BS/P Q+ (V+2>I/Z)
lp s -1
—Z((ZP—FQ—?—M) —(UP+Q+ (u+1)I) 1)2'1—[ { g:| TP+ Q+ i)
(=0 i j=1 (31)
= TRS(Al/AZI- "/Ap;Bll BZr- ,BS,P,Q"' (V+ 1)112)
o0 B ZZ P s -1 B
- Y+ Qe (e D T T 1P+ Qe+ ).
(=0 ti=1 j=1
Next, we denote the last term of (31) by L, which can be written as follows:
1) Z p s -1
Z (P+Q+ (u+1)D)7! 7 ]_[(A')g [H(Bj)g] TP+ Q+ul)
(=0 =
(32)

= TRS(A]IAZ/'-'/Ap;BllBZI"-/BS;P/Q+ (F+1)I/Z)
- 7RS(A11A2/"'/Ap;BllBZI"’/BS;PIQ+ (l’l+2)112)

The sum L can be expressed as
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o~

s -1
(Ai)e { (Bj)f} ((P+Q+ul)TL(UP+Q+ (u+3)I)

h
I
e
L

~

o e

%

agk
fE‘ N
>

-1
(B]-),g} (P+Q+ul)({P+Q+ (u+1)T (P +Q+ (u+3)I)

+
agk
S|

iy
[}
[

[
~

&~
I

<)
Il
-

S -1
[' (B]')g:| T1 (P + Q+ (u+3)I)
J

S

4 -1
#Q 4 1 T | 1| TP+ Q+ e 3D )
2
o 14 S -1
+r2 Yy - H(Ai)e [H(Bj)z] I 1P+ Q+ (u+3)I)
s 1
20+ @+ )P L S 110 [T16)] T r+a+ v

o0 s -1
Q0@+ (e 1 5 1T [TI8)] T ep 4+ (v,

d2
de(ZZ rRS(AllAZ ///// Ap/ Bl/BZ ----- BSIPIQ+ (]/l+3)1,2))
(04 1)(0+2)2! L : o
=) % 1A [H(Bj)e] I Y(P+Q+ (u+3)I)
=0 : i=1 i=1
or
2 d?
4 EYRS(AllAZ/"'/Ap;B1/B2 ///// BS/P/Q+(}1+3)I/Z)
d
+4z-- /Ry(A1, Ay, ApiBy, By, B P, Q + (n+3)12)
2 22l P : . (34)
=Y, [ 1A [H(Bj)z] I '(eP+Q+ (u+3)I)
=0t i=1 =1
ad Ezg p s -1 1
+3) . [ I(A)e [H(Bj)e} I P+ Q-+ (u+3)I).
=0~ i=1 i=1
Similarly, we have
d
dZ<Z rRs(Al Ag,..., Ap/'BerZ ----- Bs; P,Q + (]1+3)I;Z)>
2 (041)z0 [P s 1
=) ( 7 ) H(Ai)e[H(Bj)z} I '(P+Q+ (u+3)I)
=0 C =l i=1
or
d
ZE YRS(AI/AZI---rAp;BerZ/-~-/BS;P1Q+ (ﬂ+3)[,Z)
0 ng P s -1 . (35)
+3, o [ (A, {H(Bm} I P+ Q+ (u+3)I).
=0 v i=1 j=1
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Therefore, from (34) and (35), we obtain
[} g 14 s -1 1
ZTF{ [H(Bj)g] I ((P+Q+ (n+3)I)
(=0 i= j=
d? 36
:Zzﬁ TRS(AlIAZ//Ap/BllBZI/BS/P/Q+(F+3)I/Z) ( )
d
+ 2 rRs(A1,Ag, ..., Ap;B1, By, ..., Bs; P,Q+ (u+3)I;z).
By taking into account (33), (34) and (36), we have
20 @
L =P?%z 72 rRs(A1, Ay, ..., Ap;B1,By, ..., Bs;P,Q+ (u+3)1;z)
d
+2(P2+ P+ (2Q + (2 + 1)I)P) = \Ry(Ay1, Ay, ..., Ay; By, By, ..., B P, Q + (4 +3)1;2) (37)

dz
+(Q+ul +(Q+u)(Q+ (u+1)I)) yRs(A1, Ag, ..., Ap; By, By, ..., B P,Q+ (u +3)[;2).

By substituting the equation in (37) and taking into account (37) and (32), we yield the
desired proof. [J

5. Integrals Involving the ,Rs Matrix Function

Here, we establish the integral representations and differential property of the ,R;
matrix function, whereby its integrals that involve relationships with other well-known
fractional calculus and special functions are accounted for.

The integral representations of the ,Rs matrix function in [6] can be extended to yield
the following result:

Theorem 7. Let A;; 1 < i < rand Bi;1<j<s be matrices in CN*N sych that B; + LI are
invertible matrices for all integers £ > 0. Suppose that A;, Bj, and B; — A; are positive stable
matrices. If r < s+ 2 for |z| < 1, then we have

rRs (All Ao, ..., Ar; B, By, ..., Bs; P, Q, Z)
1 1 A )BT
= (AT (B; / f )

Avyeo A, A Ay
x ’1R51< Bi,...,BiyBi1... B )

Proof. By definition of the pochammar matrix symbol (3) for Re(B;) > Re(A;) > 0, as
well as by using the integral definition of the beta matrix function, we obtain

(AD(B) ) =T (AT (B AE(B;) [ 4D Aty
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where A;B; = B;A;. Also, we have

= i 7(1‘11)4 (Al (Aig1) g (A (B ™ [(Bj—1) ) (Bjg) 171

—
os]
w
S~—
S
|
_
X
—
AN
—
=
SN—
=
AN
—
==
2=
~
—
—
os]
<
N—
\
-
hS
+
5
-
=
—
—
~~
N~—
]
b
[
~~

=T (A)T ™ (B; — A))T'(B)) /01 A1 — ) B AT
k! (Al)ﬁ s (Aifl)g(AiJr])g R (Ar)g
[(B)7" . [(Bifl)g]’l[(Bjﬂ)p]*l [(By),) " at

=T 1(A)T (B, - / P (1 — p)Bi A

Al/ ceey Ai—ll Ai+1l LR /A?’/
X rlel< Bi,...,Bj_1,Bjs1,..., By zt | dt.

Remark 4. If Ay = P = Q = [ in (38), we obtain the results for the generalized hypergeometric
matrix functions [16].

Theorem 8. The following integral representation holds true:

1
/O {9+ Ry(Ay, Ay, ..., ApiBy, By, ..., B P,Q +vI;t0)dt

= \Ry(A1, A, ApiB1 By, By P,Q+ (0 + 1)E1) — (Ro(Ay Ay, Ay O
Bi,By,...,Bs;P,Q+ (u+2);1).
Proof. By putting z = 1in (31), we obtain
(AllAZr*-'/Ap;Bl/BZI‘--rBS;P/Q+ (V+2)I’1)
= ( AZ/--~ AplBllBZIIBSIPIQ+(]/[+1)111)
o P s -1 (40)
Z?]‘{ {]‘{ M] P+ Q+ (u+ 1)) T 1P+ Q+ ul).
/=0 = =
One can observe that
29MH Ry(A1, Ag,..., Ap; By, By, ..., Bs; P,Q + ul; ")
o IP+Q+ul P s -1 )
=) 7 H(Ai)e {H(Bj)f} L (6P + Q + ).
(=0 ’ i=1 j=1
On integrating both sides with respect to z, this yields
Z
/ {9+ Ry(A1, Ay, ..., Ay By, Ba,..., B P, Q + v t")dt
0
14 - R 0P+ Qiul
:Z'H(Ai)g[H(Bj)g} r (£P+Q+y1)/ t ot 41
=0 ia =1 0 (41)

o] P S -1
= Z %H(Al)g [H(B])p:| 1—‘71(613 +Q+ HI) (lP+Q+ (,‘M + 1)1)712€P+Q+(P’+1)1.
! =1
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By putting z = 1in (41), we obtain
1

/0 {9+ R((A1, Ay, ..., Ay By, Ba,..., B P, Q+ v ")t

o 1 P s -1 . . (42)

5 4 1T T8 e+ e+ @+ e

0% i=1 i=1

Taking into account the work of (40) and (42), one can obtain the equation detailed
in (39). O

Theorem 9. The ,Rs matrix function has the following integral representation
VRS(A]/AZI oo /AI’; Bl/ BZ/ ey BS/ Pl Q/Z) = F_l (Al)

/O #41-To=t _\R.(As,..., Av;By,By,...,Bs; P,Q,zt)dt

(43)

Proof. When using the definition of the gamma matrix function
T(Ay+/40) = / ety
0
we obtain (43). O

Theorem 10. The Rs matrix function satisfies the following representations

r(é) 7‘+1RS (¢/ Al/ A2/ e /Ai'/. Bl/ B2/ L /BS;Z)

44
= V21§ |e? exp(—e") ;Rs(A1, Aa, ..., Ar; By, By, ..., Bs;ze"); T (“44)

where ® = ¢ +it, ¢ > 0,17 < s+ 1, the (P, ) is the Fourier transform of ® ([41])

F(®, 1) e ®(u)du, T € R > 0. (45)

=1

Proof. By substituting the t = ¢" in (43), we can easily acquire the Fourier transform
representation of the ,Rs matrix function. O

Theorem 11. The Euler-type integral representation of the ,Rs matrix function is determined as
7’+KRS+K(A11A2/- ~-/AVrA(P‘K)'Bll BZ/ . BS/ (P+ Q/K)/P/ Q/CZK)
— P p)r(p+ QI Q) [z -0

Al/AZI "/A K
TRS( By, By, ...,Bs PQ“)‘”

where x is a positive integer and A(P,r) is the array of parameters

(46)

1.1 1 1
A(P,x) = -P,—(P+1),=(P+2I),...,=(P —1)I).
(Px) = <P, (P 1), (P+21),..., (P+ (x~1)])
Proof. By putting f = zu and t = zdu into the equation, we obtain

/ZtPJr(Kﬂfl)I(Z -~ t)Q*Idt — PHQ+(k(—1)I /1 P11 u)Qfldu
0 0 (47)

= ZPHQHEDIT(PYL(Q)T (P + Q) (P [(P + Q)r]
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O
Theorem 12. The Euler-type integral representation of the ,Rs matrix function is determined as

cx” !
7+K+ZRS+K+Z (AerZr .. -/AI’IA(P; K)/A(er)/ BerZ/ .. 'IBS/A(P + Q/K + l);Pr Qr )

(K+1)K+l
1
=P+ QrQ [ a-n! ()
Al,Az,...,Ar,' A x Y
x ,Rs( B B B DQct (1—t)")dt.

Proof. When using the beta matrix function, we obtain

/ltP+(K€71)I(1 _ R e-Dlg,
0
=T

(49)
(PYT(QT (P + Q) (P)xe(Quel(P + Q)eac] -
When using the above equation (49), we obtain (48) O
Theorem 13. The Laplace transform of the ,Rs matrix function is determined by
2 |:tQI I’RS(All AZ/ cecy AV/ Bl/ BZ/ cecy BS/ P/ Q/ th);s
:/ {Q-Te=5t R (A1, Ag,..., Av;By,Ba, ..., Bs; P, Q,zt")dt (50)
0
== SiQ TFS<A1/ AZ/ cecy AV/ Bl/ BZ/ cecy BS/'ZSiP)/
where L[f (t);s] is the Laplace transform
Slf(t);s] = /O e~Stf(t)dt = F(s),s € C.
Proof. When using Euler’s integral, we have
_ © _ I'(¢P+ Q)
(P+Q—1. .1 tlP+Q—T 75
E[t ,S] = /0 e s t dt = W, (51)
where min Re(¢/P + Q),Re(s) > 0, Re(s) = 0,0r 0 < Re(/P+ Q) < 1.
When using the above Equation (51), this yields the right-hand side of (50). O
Theorem 14. As such, the following integral formula holds:
X
/0 (x - t)QiI TRS(AlIAZ/ e /AV; Bl/ B2/ cey BS/ P/ Q/Z(x - t)P)
Q-1 R(A}, Ab,..., AL;B},BS,...,B,;P,Q, zt")dt (52)

= ¥l R(A 4+ A Ay + A, .., A+ Al B+ B!, By + B, ..., Bs + B, P,Q+ Q;zxP).

Proof. On employing the convolution theorem of the Laplace transform, we obtain

2[/: ¥(x — 7)Q(0)dT;s] = L[¥(x);8)€[Q(7); ). (53)
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When using (53), we obtain

X

2[/ (x — )91 ,Rs(Ay, Aa, ..., Ay;B1,Ba, ..., Bs; P, Q,z(x — 1))
0

Q-1 R(A4, A,,...,AL;BY, B, ... B P, @, ztP)dt; 5]

= £[x® ! ,Ry(A1, Ay, ..., Ar; By, By, ..., Bs; P,Q,2x7);s]

exQ 1 Ry(A}, Ab,...,Al; B}, B, ..., B, P,Q, zx"); ]

S

> S -1 r -1
S (Am[l‘[(Bj)e} 2 H(A;)][Hw;),} ()P0~

) e |
j=1 J i=1 j=1 (54)
s

ERRE ‘ ‘ EEAU JEES b oo
_ZZf‘ (Az)flil—[(B])gil | (Ai)]{H(Bj)]} G

j=1 j=1

o [/ S r s 1, ; 1 ,
:ZZW[[(AW;L (Bj)éj} H(Ag)]{H(B]%)]] 4—P—Q-Q

(=07=0 i=1 =1 i=1 j=1
© L LT . s . -1 ' ,

Yy H(Ai+Ai)g[H(Bj+Bj)4 sP-0-Q
(=07=0 “* i=1 j=1

When using (51), we find that
o1 (SféprfQ’) _ xZPJrQJrQ’fIrfl(EP 1O+ Q/) (55)

When we use the inverse Laplace transform, we obtain the right hand side of (54), and
when we use (55), we obtain

xQFQ=l R(Ay + AL, Ay + Ay, Ay + AL;By + B, By + B, ..., Bs + B, P,Q + Q' 2x").
O

Theorem 15. For x > a, the following relations hold true:

x [(z — )% ,Ry(A1, Ay,...,Ar; By, By,...,Bs; P,Q;c(z — a)P)

56
= (x—a)%t@ DI R(A1, Ay, ..., Ar;B1, By, ..., Bs; P,Q +al;c(x —a)b), °
where 17, is the right-sided Riemann~Liouville (R-L) fractional integral operator ([42,43])
@ Lo a1
(nﬁ f) ()= £y / (x — D LF()dt, x > a,
and
D*, [<Z — )1 ,Ry(A1, Ay, ..., Ay B1,Ba, ..., Bs; P, Q;c(z — a)P) -

= (x—a)Q @I R(A1, Ay, ..., Ay By, By, ..., Bs; P,Q — al;c(x —a)P),

where DY, is the right-hand-sided Riemann—Liouville (R-L) fractional derivative operator of order a

(20w = (55) (mees) o
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and

Dgf |:(Z - ﬂ)Q_I rRs(AerZ/ oo /Ar; Bl/ BZ/ ey BS/ Pr Q;C(Z - a)P) (58)

= (x—a)Q @Dl R (A1, Ay, ..., Ay; By, By, ..., Bs; P,Q —al;c(x —a)P),

where ]D)Zf is the right-hand-sided Riemann—Liouville (R-L) fractional derivative operator of order
“/

(227) 0 = (B0 2 (0907 ) b 011 € 0.1

Proof. When using the relation, we obtain

%, {(z — a)f”QI] =T(P+ Q)T 1P+ Q+al)(x — a)PHRH=DI x5y (59)
this yields the right hand side of (56). Thus, we obtain

If, {(z —a)% " \R(A1,Az,..., Ay; By, By, ..., Bs; P, Qic(z — a)F)

o0 s -1

=) Z*flﬁI(Ai)e [H(Bj)tz} I (P + Q)2 (z — a)*PTQ7]
(=0 "" i=1 j=1

— i ’if IEI(AI-)Z [ﬁ(Bj)g} 71r—1(ep + Q4+ al)(x — a)PHQF (=11
(=0 """ i=1 j=1

1
= (x— a)QJr(“*l)I +Rs(A1, Ay, ..., Ay; B, By, ..., Bs; P,Q +al;c(x — a)P).

When using the relation

e {(z - a)éPJrQI] =TUP+ Q)T (P4 Q+ (n—a)l)(x —a)PHQI—a=DI x5 o (60)
and
D" [(z - a)ePJFQ*("_“_l)I} =T(UP+Q+ (n—a))T 1P+ Q —al)(x —a) P+ (11 > 4 (61)

to prove assertion (57), we use (60) and (61), which gives

‘. [(z )@ \Ry(Ay, Ay, ..., Ay By, By, .., Be P, Qs c(z — a)ﬂ

d

n
= (dx> e [(z —a)9 1 ,R(A1, Ay, ..., Ar;By, By, Bs; P, Q;c(z — a)P)]

n
= (;;) [(x — )@t DL R (A, Ay, ..., Ari B, By, o, B P, Q + (n — &) [e(x — a)P)]

= (x— a)Q*(“H)I +Rs(A1,Az,...,Ay;B1, By, ..., Bs; P,Q —al;c(x — a)P).

By applying the ID)g'f right-hand-sided Riemann-Liouville (R-L) fractional derivative oper-

ator of order &, we obtain

1{~A= [(z - a)f”Q—f] — T(¢P+ Q)T (LP + Q+ (1= B)(1 — &))I)(x — a) PHHI=AI—)-1I (g
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D (x _ a)ZP+Q+((1‘B)(1BL)l)I:| _ (ﬁp-f— Q+ ((1 _ ‘B)(l _ Dc) _ 1)[) (x _ a)ZPJrQJr((l*ﬁ)(lfa)*Z)I’ (63)

= [<z - a>€P+Q+<<1-ﬂ><l-“>-2>f} =T(P+Q+((1-p)(1—a) = 1)) b
_1(€P L0+ ((1 . ﬁ)(l . DC) . 1)1 + ,B(l _ DC)I)(X _ a)fP—&-Q-‘r((l—‘B)(1—0()—2)1-&-,8(1—&)[’

and
<]D>Z’f {(z - a)f”Qf} =T(P+ Q) 1(¢P+ Q —al)(x —a)P+Q-(+1I  (g5)
Thus, we obtain

D*P [(z — )91 ,Rs(A1, Ay, ..., A;B1,By,...,Bs; P,Q;c(z —a)P)

= HfJ(rli )dx i’i’ A=) |:( - a)Q_I TRS(All AZI‘ . '/Ar/' Bl/BZI' . -/BS;PI Q;C(Z - a)P):|

at

—1° p1—a) ddx {(z — a)QHl*ﬁ)(l*“)I +Rs(A1,As,...,A;B1,By, ..., Bs; P, Q+ (k—a)L;c(z — a)P)}

= (x—a)9 @V R(A1, Ay, ..., A; By, By, ..., Bs; P,Q — al;c(x — a)P).
O

6. Some Special Cases and Applications

In this section, we develop an integral of the ,R; matrix function that involves a
relation with some of the special cases related to the integral representations of the ,Rs
matrix function, which is also explained below.

Theorem 16. As |z| < 1, Re(B) > Re(A) > 0of the 1R, matrix function satisfies the following
Euler-type integral representation, we obtain the following:

1
r+1R(E, A(A,7); A(B,7); P,Q;z) = T(B)T 1 (A)T (B — A) / tA (1= )P A Ep o p (2t dt (66)
0
where Ep o £ (z) is a three-parametric Mittag—Leffler matrix function [40].

Proof. For convenience, let ,, 1R, be the left hand side of (66), then

1Ry (E, A, 1) A(B,r); P, Qi) = z FENCAY A+ D) (At (r = 1))
(67)
< (B (B4 D)™ [ (B4 (= DD T (P4 Q).
When using the relation [16], we obtain
(A)g,:rfff[<A+(i_1)I> =0,1,2,..., (68)
i=1 0

where 7 is a positive integer.
Thus, (67) becomes

1R (E, A(A,1); A(B,7); P, Q;2z) = Y - (E)o(A)p[(B)y) 'T 1P+ Q),  (69)
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and we find
(A)pel(B)y] L =T(B)YT Y AT YB—-A)B(A+1(,B—A). (70)
When using (69) and (70), we arrive at
1R (E,A(A,7); A(B,7); P,Q; 2)

o {
-1 %(E)AAM[(B)M]-%*<ep +Q)
=0

EP + Q) / tA+(r£—l)I(1 _ t)B_A_Idt

= \

E
=I(B)r(A) / (A1 = P ATE o p (2t

Theorem 17. For any matrix E in CN*N, the following assertion integral holds true:

r+1R(E, A(A,1); A(B,1);1,Q;2)

=T(B)r Y (Ar(B- / tA1 (1 — )B=AT R (E; Q; 2t")dt 7

Proof. For P = I'in (66), the three-parameter Mittag-Leffler matrix function E , p Q(xtz)
coincides with the confluent hypergeometric matrix function. Thus, we obtain 7D, O

Theorem 18. For the 1R, matrix function, we find that it satisfies the following Euler-type
integral representation:

ri1R (=1L, A(A,1); A(B,7);kI,Q;z) = T(B)T (AT }(B — A)

72
x T(n+1)T 1 (nkI + Q)/ A1 = )B1Z29 (2t k) at 72

where n,k € N and Zg_l(z; k) are the Konhauser matrix polynomials [16,44-438] of degree n in z*.
Proof. By performing E = —nl and P = kI, we find that (66) reduces to

Ry (—nl, A(A,7); A(B,1); kI, Q; z)

— (BT (A (B - A4) /0 NI pBATE (et
When using the result defined in [16,45], this leads to the right-hand side of (72). O

Yet another such integral representation is obtained in a straight forward manner as
follows.

Theorem 19. For n € N, the following integral representation reduces to
rr1R (—nI, A(A,r); A(B,r);11,Q;z) = T(B)I 1 (A)T !(B - A)

x T(n+ 1T Y(Q + nl) /O =11 — 1)B=A-TLQ (247 at,

(73)

where LY ™! (2) is a Laguerre matrix polynomial [14].
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Theorem 20. The ,, 1R, matrix function satisfies the following result:

oozf

r1Re(E, A(A,7); A(B,7); P, Q;2) = T(B)TH(A) ) =T ' (B— A—LD)(A+ D)7
= (74)

X 1R (E,A(A+LLr); A(A+ (£ +1)1,7);P,Q;z)

Proof. From the equation in (66) and when letting ,;1R; be the left-hand side of (74),
we obtain

1R (E,A(A,7); A(B

/1) P,Q;2)

= T(B)T (AT (B - A) / #A1(1 = )P ATEp o p (2t
0
00 1

=T(B)T'(A) 'y (B—A—U)Zl(E)kzkr (kP+Q)/ AT (kDI g

= i—o K 0

-1 (=D 4 o 1 k -1

=T(B)T1(A) T (B=A—t1) Y S (E)ZT- YkP+ Q)(A+ (£ +1k)I)

=0 : k=0""
=T(B)I 1(4) Y (_1)Z(A+€I)* Y(B—A—1I) il k(A + £

= =k
X [(A+ (L+1)D)y] T (kP 4 Q)2F

_ —1)* e
=T(B)T 1(A)€ZO( 21) (A+¢D)7 T Y (B—A—¢I)
X 1R (E,A(A4+LLr); A(A+ (0 +1)L7); P,Q; z).
O
Corollary 1. For |z| < 1, the 3Ry matrix function is given by
2R1(A,I;B; P, I;z) = T(B)I "1(A) 2¥2(A, I; B, P; z). (75)
Proof. From (38), we obtain

2Ry(A,L;B;P,1,z) = T (AT~ / #A=T(1 = )B-A~T | Ro(L; —; P, I, zt)dt
—T YA (B - A)r(B)/ (A= (1 - p)B-A- IZF (6P + 1) (zt) dt

—T AT (B / #A=1(1 = H)B—A~TEp (21)dt,

where Ep(zt) is a Mittag-Leffler matrix function.
By using the relation between the Mittag-Leffler matrix function Ep(zt) and the
generalized Wright matrix function , ¥, [45], we find

/ tA 1 B A— IEp(Zt)dt (B_A) Z‘YZ(A,I,‘B,P,‘Z) (76)

where Y5 is a special case of the generalized Wright matrix function ,¥; in [22]. This
completes the proof [J

7. Conclusions or Concluding Remarks

We were motivated in this paper to obtain a recurrence relation and to then use this
result to obtain an integral representation of the »R; matrix function. The results presented
in this paper appear to be novel in the literature. The convergence properties of the ,R;
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matrix function with some of its properties—including its analytic properties (type and or-
der), as well as the contiguous function relations and differential property of the , Ry matrix
function—were established. The contiguous relations for the generalized hypergeometric
matrix function; the extended integral representations and the differential property of the
rRs matrix function with its integrals involving relationships with some other well-known
fractional calculus equations with special functions; the transform method with an appli-
cation to the Mittag-Leffler matrix function; Euler-type integral representation; and some
special cases related to the integral representations of the ,Rs matrix functions, are also
explained in this paper. Since several of the results that involve the generalizations and
extensions of the hypergeometric matrix functions have the potential to play important
roles in the theory of the special matrix functions of mathematical physics, applied math-
ematics, engineering, probability theory, and statistical sciences, it would be interesting,
and possible, to develop its study in the future. As a result, in this context, some particular
cases, as well as our main results, can be applied theoretically, practically, and in some
numerical, algorithmical points of view. With the assistance of this article, a variety of fields
and their applications can be accessed, such as the representation of the matrix R-function
via Fourier transformation, the distributional representation of the ,Rs matrix function, and
the Euler-type integral matrix representations of the generalized Ry matrix function (which
were developed in some special cases from the perspectives of the Konhauser and Laguerre
matrix polynomials). We can also now study some applications in the areas of probability
theory and groundwater pumping modeling via the pathway integral representation of the
rRs matrix function and the pathway transformation of the ,R; matrix function in terms of,
as well as, the solution of the fractional matrix differential equations that involve the Hilfer
derivative operator (which involves the composition of the Riemann-Liouville fractional
integral and derivative). The conclusions of this work are thus diverse and important;
therefore, it will be intriguing, and possible, to expand the study of these conclusions in
the future.
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