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FRACTIONAL INTEGRAL OPERATOR AND
STATISTICAL DISTRIBUTION

MRIDULA GARG AND MAHESH KUMAR GUPTA

Abstract. The present paper deals with a generalized fractional integral operator involving
the well-known Fox’s H-function. Here, we first obtain the images of certain special functions
under this operator and then apply them to the study of a generalized form of a finite statistical
distribution. Thus, we obain the distribution function, characteristic function and mathemat-
ical expectation of a function for this statistical distribution. We also mention certain, known

particular cases of our findings.

1. Introduction and Definitions

The aim of this paper is to study the application of the following fractional integral
operator [9, p.2] to certain statistical distributions.
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where ¢ > 0 and H},{C’QN [x] stands for the well-known Fox's H-function [3] defined by [14,
p.10, eq.(2.1.1)].

In the sequel we shall also use the multivariable H-function introduced by Srivastava
and Panda [17] which will be represented in the contracted form used in the book [14,
p.251, eq.(C.1)].

For the definitions, various special cases and other details of Fox's H-function and the
multivariable H-function, we refer the above mentioned book.

It may be remarked here that all the Greek letters occurring in these functions are
assumed to be positive real numbers for standardization purpose; the definitions of these
functions will, however, be meaningful even if some of these quantities are zero. Again,
it is assumed throughout the present work that these functions always satisfy the ap-
propriate conditions of convergence [14, pp.12-13, eqns.(2.2.1), (2.2.11) and pp.252-253,
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eqns.(C.4-C.6, respectively]. Also let SY[z] denote the class of polynomials introduced
by Srivastava [11, p.1, eq.(1)] as follows:

(v/u)
Ulg] = g ‘m V)UKAVKT (V =0,1,2,...) (1.2)

where U is an arbitrary positive integer and the coefficients Ay, (V, K > 0) are arbitrary
constants, real or complex. On suitably specializing the coefficients Av,x, SY [z] yields a
number of known polynomials as its special cases [18, pp.158-161].

2. Images Under Fractional Integral Operator (1.1)

Here, we obain images of some elementary functions and Fox’s H-functions under the
fractional integral operator defined by (1.1). The results are given below:
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Proof. Using the definition (1.1) in left hand side of (2.1) and subsituting ¢t = zv
in the integral so obtained, expressing the Fox's H-function in the series form [14, p.12,
eq.(2.2.4)] and interchanging the order of summation and integration, we arrive at the
right-hand side of (2.1) after a little simplification.

Taking ¢ = 0 in the above result, we arrive at the following useful formula after some
simplification.

(1-0,1) ,(aj,aj)1,pP (2.3)

k
o k1 T P(1+k) M,N+1
Ball ="y # “1658)10 (-0~ k1)

1"(0) P+1,Q+1

Lo (i) () :
Result 2. f o > 0, k+ ), _mujlwt_(bj /B;”) +1>0and o + lglsnM(bj/ﬂj) >0

i i=1 1<.7S

(i=1,....1), then
(1) (g) .
b, 8;")1.0:

i
L (w’“ H{H"f:aé? [ sz
i=1




FRACTIONAL INTEGRAL OPERATOR AND STATISTICAL DISTRIBUTION 247

(21z|(—k:1,...,1,0):
N,
(r)
- mk HO,l:M1,Nl;...;Mr,N,.;M,N-I»I :
I"(o.) 1,1:P1,Q1;...;Ir;Qr,P+1,Q Z,‘,.:I; (“k"U . 1,....,1) .
N e
(r+1)

| 2

(af,-l) (1)) o ; (agr) (.1‘))1 Pr’ (1 == U ].) (ajaaj)l P

31’

(2.4)
057, 81,05+ 5 65, B )i (03, B

Proof. Expressing each of Fox’s H-function occurring in the left hand side of (2.4)
in the series form, changing the order of integration and summations, invoking the result
(2.3), we arrive at the right hand side of (2.4) after a little simplification.
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z'=1,...,randK=O,1,...,[%] then
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The proof of the above result can be carried out on the lines similar to those of Result
2.

It may be mentioned here that the result (3) can be manipulated to yield Results
1 and 2. Also it yields the results given recently by Saxena [7, p.208, eq.(5,2,10)] and
Srivastava and Goyal [13, p.649, eqns.(3.6) and (3.7)] on proper specialization.
Recently Srivastava and Hussian [15] and Srivastava and et.al. [12, p.570, eq.(3.10)]
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have also obtained the results involving the fractional calculus of H-function of several
variables.

3. Finite Statistical Distribution

Let us define a family of distributions having the probability density function of the
following form. For o > 0,h # k
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and the following conditions are satisfied:

: ~ (@) 7508
(1) p+§llsnjlg}m(bj /B;7) >0
(i) o+ lglsnM(bj/ﬁj) >0
(i) The parameters involved in (3.1) are so restricted that f(z) remains positive for
h<z<k. (3.8)

It is not out of place to mention here that the statistical distributions involving Fox's
H-function in the p.d.f were studied earlier by Mathai and Saxena [4,5], Srivastava and
Singhal [19], Saxena and Dash [8] (see also Srivastava and Kashyap [16] and Springer
[10]). |

Due to the presence of Fox’s H-function, the distribution considered in (3.1) is quite
general in nature and a number of classical statistical distributions can be obtained from
it on suitably specializing the various parameters involved therein.
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Now, we derive some results for this distribution, with the help of the results obtained

in previous sectioin.
It can easily be verified with the help of definition (1.1) and Result 2 that (3.1)

represents a p.d.f. i.e. ffooo Hajde = 1.

4. Mathematical Expectation of a Function

For any function g(z), the expectation of g(z) with respect to p.d.f. f(z) is defined
by

Blo@) = [ 1@z (41)
Let us consider the function g(z) of the form
@ @
e/, Ne €; E 1 1,Py,
g(z) = H{ o [z Iz — h) Ef“ ( i, ] } (4.2)
=1 1Q£I

Taking the p.d.f. f(z) as given by (3.1), using (1.1) and Result 2 of previous section, we
then arrive at the following after a little simplification.
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and the conditions (ii) and (iii) of (3.3) are satisfied.

5. Characteristic Function

The characteristic function ¢(t) of a random variable x with respect to p.d.f. f(z) is
defined by

#(t) = E{e“**} = /_00 e“*® f(z)dz,w = V-1 (5.1)
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Taking the p.d.f. f(z) as given by (3.1), substituting = for (z — h), interpreting the
result thus obtained in the operator form with the help of (1.1) and using a paritcular
case of Result 3, we easily arrive at the following
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where u = k — h, A is defined by (3.2) and the conditions (3.3) are satisfied.

6. Distribution Function

The distribution function (or the commulatice probability function) F'(¢) for the p.d.f.

f(z) is given by . .
= /— Fle)de = /h f(z)dz ' (6.1)

Substituting the value of f(z) from (3.1), expressing the Fox's H-functions in series form
[14, p.12, eq.(2.2.4)], interchanging the order of integration and summatioins, substituting
(z — h) = (k — h)z in the resulting integral and evaluating the integral with the help of
[1, p.87, eq.(2.5.3)], we arrive at the following result expressed in terms of H-function of
(r + 2) variables, after a little simplification
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where A is defined by (3.2) and the conditions (i) and (iii) of (3.3) are satisfied.

It may be mentioned. here that the results obtained in sections (2) to (6) above are

quite general in nature and are thus capable of yielding several new or known result. For
example, the results obtained earlier by Saigo and Raina [6] and the results discussed in
Exton [2, pp.219-240] can be obtained on suitably specializing the results presented in
this paper. We, however, omit the details for lack of space.
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