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ABSTRACT. In this paper, we use the fuzzy Laplace transformation
(FLT) for the nth derivative of a fuzzy-valued function named as nth de-
rivative theorem and under the strongly generalized differentiability con-
cept, we use it in an analytical solution method for the solution of a fourth
order fuzzy initial value problem (FIVP). We have also generalized the
r-level set representation of fuzzy-valued functions. The related theorems
and properties are proved. The method is illustrated with the help of some
examples and the results are plotted.
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1. INTRODUCTION

The term fuzzy derivative has been introduced in 1972 by Chang and Zadeh [1],
while the the term fuzzy differential equation (FDE) was first formulated in 1978
by Kaleva [2] and Seikala [3]. The theory of fuzzy differential equations (FDEs) has
two branches, the one in which the Hukuhara derivative is the main tool and the
other one is inclusion. This paper is based on the concept of generalized Hukuhara
differentiability. The solution of FDE has a wide range of applications in the dy-
namic system of uncertainty. Moreover the field of FDEs is becoming a necessary
part of science and real word problems [2, 3]. In the last few decades, many method
have been applied for the solution of FIVP as discussed in [4, 8, 19, 20] but every
method has advantages and disadvantages. In the near past Allahviranloo, Kaini
and Barkhordari [5] introduced an approach toward the existence and uniqueness
to solve a second order FIVP. Here we will adopt FLT method in order to find an
analytical solution of FIVP. Recently Salahshour and Allahviranloo [6] has found
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the analytical solution of second order FIVP, then the third order FIVP has been
solved by Hawrra and Amal [7]. In order to solve a FIVP Allahviranloo, Kiani and
Barkhordari [5] stated under what condition FLT can be applied to solve a FIVP.
In [5], they proposed two conditions for the existence of solution of FIVP using FLT
and its inverse, and gave some useful results in the form of first order and second
order derivative theorem such as linearity, continuity, uniformity and convergency
under the new definition of absolute value of fuzzy-valued functions etc. They also
proposed two types of absolute value of fuzzy valued function which define the con-
vergence and exponential order of a fuzzy-valued function to find an appropriate
condition. In addition they have also proved that a large class of fuzzy-valued func-
tion can be solved with the help of FLT. In this paper, we generalize FLT for nth
order FIVP.

The original contributions of the paper are as follows:

e proof of nth derivative theorem [22] for FLT following the approach of [18]
which is different from [22] as they have proved the same theorem by induc-
tion,

e generalization of the r-level set of the fuzzy valued functions in the form of
(7) and (i7)-differentiable for nth derivative,

e generalization of the system of differential equations to nth order in the form
of differential operators, which are (i) and (i7)-differentiable,

e constructing solution of nth order FIVP by FLT.

The paper is arranged as follows:
In section 2, we recall some basics definitions and theorems. In section 3, fuzzy
Laplace Transform is defined. Then we prove nth derivative theorem, which provides
us a base for the generalization of the FLT to solve nth order FIVP. In section 4, we
solve FDEs by FLT. To illustrate the method, several examples are given in section
5. Conclusion is given in section 6.

2. PRELIMINARIES

In this section we will recall some basics definitions and theorems needed through-
out the paper such as fuzzy number, fuzzy-valued function and the derivative of the
fuzzy-valued functions as presented in [2, 3, 8, 9].

Definition 2.1. A fuzzy number is defined as the mapping such that u : R — [0, 1],
which satisfies the following four properties:

(i) w is upper semi-continuous.

(ii) w is fuzzy convex that is u(Ax + (1 — A)y) > min{u(z),u(y)}.z,y € R and
A€ 0,1].

(iii) w is normal that is 3 ¢ € R, where u(x¢) = 1.

(iv) A= {z € R:u(z) > 0} is compact, where A is closure of A.

Definition 2.2. A fuzzy number in parametric form is an order pair of the form
u = (u(r),u(r)), where 0 <r <1 satisfying the following conditions:
(i) u(r) is a bounded left continuous increasing function in the interval [0, 1].
(ii) @(r) is a bounded left continuous decreasing function in the interval [0, 1].
450



Latif Ahmad et al./Ann. Fuzzy Math. Inform. 12 (2016), No. 3, 449-468

(ili) w(r) <wa(r).
If u(r) = u(r) = r, then r is called crisp number.

Now we recall a triangular fuzzy number which must be in the form of u = (I, ¢, r)
where [,¢,7 € Rand I < ¢ < r, then u(a) =1+ (¢ — r)a and w(a) = r — (r — c)a
are the end points of the a level set. Since each y € R can be regarded as a fuzzy
number if

1 ify=t,
y(t)_{o, if y £t

For arbitrary fuzzy numbers v = (u(a),u(«)) and v = (v(«),7(a)) and an arbi-
trary crisp number j, we define addition and scalar multiplication as:

(1) (uto)(a) = (u(a) +2v(a)).

(i) @ o)(a) = (@(a) + ().

(i) (ju)(0) = ju(a), (j1)(a) = ju(0) j >0,

(iv) (ju)(a) = ju(e)a, (ju)(e) = ju(@)a, j < 0.
Definition 2.3. Let x, y € E. If 3 z € F such that z = y + z, then z is called the
H-difference of x and y and is given by =z & y.

Remark 2.4 ([10]). Let X be a cartesian product of the universes, X1, X1, -, X,
that is X = X7 x Xo x---x X, and Aq,---, A, be n fuzzy numbers in Xp,---, X,
respectively then f is a mapping from X to a universe Y, and y = f(z1,22, - ,Zn),

then the Zadeh extension principle allows us to define a fuzzy set B in Y as;
B= {(yqu(y)”y = f(xl? o 71;71)’ (:Elu e 7$n) € X}7
where

uply) = SUP (2, zn)ef—1(y) min{ua, (z1), - ua, ()}, if f_l(y) #0,
0, otherwise,

where f~! is the inverse of f.
The extension principle reduces in the case if n = 1 and is given as follows:

B ={(y,u(y)ly = f(x), x € X)}, where
up(y) = {Sup””efl<y> min{ua (@)}, if f7H(y) # 0,

0, otherwise.

By Zadeh extension principle the approximation of addition of E is defined by
(u ® v)(x) = sup, ¢ p min(u(y), v(r — y)), * € R and scalar multiplication of a fuzzy
number is defined by

(k ©u)(z) = {“(%), k>0,

0 otherwise ,

where 0 € E.
The Housdorff distance between the fuzzy numbers [6, 11] is defined by
d:ExE— RTU{0},
d(u,v) = Sup max{lu(r) —v(r)], [u(r) = v(r)[},
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where u = (u(r),u(r)) and v = (v(r),v(r)) C R.

We know that if d is a metric in E, then it will satisfies the following properties,
introduced by Puri and Ralescu [12]:

(1) d(u+w,v+w) =d(u,v), Vu, v, w € E.

(2) (kOu,kov)=|kld(u,v), Vk € R, and u, v € E.

(3) du ®v,w®de) <d(u,w)+dv,e),Vu, v, w,ecE.

Definition 2.5 ([13]). If f: R x E — E, then f is continuous at point (tg,xo) €
R x FE provided that for any fixed number r € [0,1] and any € > 0, 3 (¢, r) such
that

d([f (&, 2)]", [f (to, z0)]") < e,
whenever |t — tg] < d(e,7) and d([z]", [x0]") < d(e,7) Vt ER, z € E.

Theorem 2.6 ([14]). Let f be a fuzzy-valued function on [a,00) given in the para-
metric form as (f(x,7), f(x,r)) for any constant number r € [0,1]. Here we assume

that f(z,r) and f(x,r) are Reman-Integral on [a,b] for every b > a. Also we assume
that M (r) and M(r) are two positive functions, such that

b
/ (@)l < M(r)
and
b J— -
/ Fla,r)\de < T(r),

for everyb > a. Then f(x) is improper integral on [a,00). Thus an improper integral
will always be a fuzzy number.
In short

[ s = ([ \pteraz, [ Faran

It is well known that Hukuhare differentiability for fuzzy function was introduced
by Puri and Ralescu in 1983.

Definition 2.7 ([15]). Let f : (a,b) — E where 29 € (a,b), then we say that f
is strongly generalized differentiable at 2y (Beds and Gal differentiability). If 3 an
element f'(zg) € E such that

(i) Yh > 0 sufficiently small, 3 f(zo + h) & f(x0), f(z0) © f(zo — h), then the
following limits hold (in the metric d):

lim f(zo+h)© f(zo) — im
h—0 h h—0

= f'(zo0),

f(zo) © f(zo — h)
h

or
(i) Vh > 0 sufficiently small, 3 f(zo) © f(zo + h), f(xo — h) © f(z0), then the
following limits hold (in the metric d):
f(zo—h) © f(zo)

T T h
}Lig%f( 0) @_JC}E o+ ):%iﬂ% - — f'(x0),

or
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(iii) YA > 0 sufficiently small, 3 f(zo+h)© f(z0), f(zo—h)O f(x0), then following
limits hold (in metric d):

lim (zo +h) © f(w0) — lim f(zo —h)© f(z0)
h—0 h h—0 —h

= f'(z0),

or
(iv) Vh > 0 sufficiently small, 3 f(x¢) © f(xzo + h), f(zo) © f(xo — h), then the
following limits holds(in metric d):
lim flwo) & flwo+h) _ lim f(zo—h) & f(zo)
h—0 —h h—0 h

= f/(flfo)-

The denominators h and —h denote multiplication by % ’Tl respectively.

Theorem 2.8 ([16]). Let f : R — E be a function denoted by f(t) = (f(t,7), f(t,r))
for each r € [0,1]. Then
(1) If f is (i)-differentiable, then f(t,r) and f(t,r) are differentiable functions

and f'(t) = (f’(t,r),?(t,T))

(2) If f is (ii)-differentiable, then f(t,r) and f(t,r) are differentiable functions
and f'(t) = (T (t,7), £'(t,1)).

Lemma 2.9 ([17]). Let zy € R, then the FDE v/ = f(z,v), y(zo) = yo € R and
[ RxE — E is supposed to be a continuous and equivalent to one of the following
integral equations.

)=+ [ " f(ty@)dt V€ [zo,za),

y(0)=y'(x)+ (-1 o /I flt,y@t)dt ¥V x € [z, 2],

on some interval (xg, 1) C R depending on the strongly generalized differentiability.
Integral equivalency shows that if one solution satisfies the given equation, then the
other will also satisfy.

Remark 2.10 ([12]). In the case of strongly generalized differentiability to the
FDE’s ¢y = f(x,y) we use two different integral equations. But in the case of
differentiability as the definition of H-derivative, we use only one integral. The
second integral equation as in Lemma 2.9 will be in the form of y!(t) = y} ©
(-1) f;o f(t,y(t))dt. The following theorem related to the existence of solution of
FIVP under the generalized differentiability.

Theorem 2.11. Let us suppose that the following conditions are satisfied:

(1) Let Ry = [xo, 20 + s] X B(v0,9),s,q > 0,y € E, where B(yo,q) = {y € E :
B(y,y0) < q} which denotes a closed ball in E and let f : Ry — E be continuous
functions such that D(0, f(z,y)) < M, ¥(z,y) € Ry and 0 € E.

(2) Let g : [xo,x0 + s] x [0,q] — R such that g(x,0) = 0 and 0 < g(z,u) < M,
Va € [z, zo + s],0 < u < g, such that g(x,u) is increasing in u, and g is such that
the FIVP v/ (z) = g(x,u(x)),u(x) =0 on [zg, zo + s].

(3) We have D(f(x,y), f(z,2) < gz, D(y, 2))L.V (z.y), (¥, 2)€ Ro and D(y, z) <
q.
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(4) 3d > 0 such that for x € [zo, 0 + d], the sequence y} : [xo, o +d] — E given
by b() = yo, 4har(2) =0 © (1) [7 £, y0)dt defined for any n € N.
Then the FIVP y' = f(z,y), y(xo) = yo has two solutions that is (i)-differentiable
and (ii)-differentiable for y.

y' = [zo,20 + 7] = B(yo,q), where r = min{s, s Mil,d} and the successive

iterations yo(x) = yo, Yn+1(2) = yo + [ F(tya(®)dt and y, 11 = Yo, Yhia(2) =
Yo © (—1) f;o f(t,yl(t))dt converge to these two solutions, respectively.

Now according to Theorem 2.11, we restrict our attention to function which are (i)
or (ii)-differentiable on their domain except on a finite number of points as discussed
in [21].

3. Fuzzy LAPLACE TRANSFORM (FLT)

Suppose that f is a fuzzy-valued function and p is a real parameter, then according
to [6, 17] FLT of the function f is defined as follows:

Definition 3.1. The FLT of fuzzy-valued function is [0]

(31) Fo) = Lif0] = [ e s
(32) F) = Lif0] = [ e s,

(3.3) F(p) = [ lim /O = S(t)dt, lim /O ’ eptf(t)dt}

T—>00
whenever the limits exist.

Definition 3.2. Classical fuzzy Laplace transform: Now consider the fuzzy-
valued function in which the lower and upper FLT of the function are represented
by

(3.4) F(pir) = LIf ()] = (£ (&), 1(F (7)),

where

(3.5) I[f(t;r)) = / efpti(t;r)dt = TILH;O eipti(t;T)dt,
0 0

(3.6) I[f(t;r) = /OO e Prf(t;r)dt = Tli_}n;O ’ e PEf(t;r)dt.
0 0

Definition 3.3 ([3]). Let f : (a,b) — E and z¢ € (a,b). Then the nth order
derivative of the function is as follows:

Let f: (a,b) = E, where xy € (a,b). Then we say that f is strongly generalized
differentiable of the nth order at xg, if 3 an element f*(z¢) € E such that V k =
1,2--- . n, one of the following holds:

(i) Vh > 0 sufficiently small,

Mo + h) © [ (@o) and fFH(wo) © fF7 (w0 — h),
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then the following limits hold (in the metric d):
fE M wo +h) © fF (o) i fE N (wo) © f5 7 (w0 — h)

- _ _ sk
lim — 0 A = lim - = ["(20),
(ii) Vh > 0 sufficiently small,
3 N (@) © fF (wo + h) and f*7 (zo — h) © fF7 (20),
then the following limits holds (in the metric d):
o) o M @o+h) @ —h) e P (@) |
M “ =% = R
(iii) Yh > 0 sufficiently small,
3 wo +h) & fF (o) and fFH (w0 — h) & 4 (w0),
then following limits holds (in metric d):
fFNao+h) e o) L P @o—h)o N ae)
A n = Jiny = = (@),
(iv) Vh > 0 sufficiently small,
3 ¥ Hxo) © fF (wo + h) and fF7H(zo) © f5 (w0 — h),
then the following limits holds(in metric d):
k—1 k—1 h k—1 —h k—1
lim [ @) e [ (mo+h) lim [ @o—h) o f7 (wo) F*(x0).

h—0 —h h—0 h

Theorem 3.4 ([7]). Let F(t), F'(t), F"(t),--- , F™(t) are nth order differentiable
fuzzy-valued functions and we denote r-level set of a fuzzy-valued function F(t) with

[E@)" = [fr(t), gr(1)], then [F™(8)] = [£7(8), g7 (1))

Proof. Here F(t) and F’(t) are differentiable, then we can write as [F"(t)]" =
[f/(t), g/ (t)]. Since F"(t) is differentiable, then by Definition 2.6 of [7], a fuzzy-
valued function F : U — Fy(R") is called Hukuhara differentiable at to € U
if 3DF(tg) = F'(ty) € Fo x R" such that the limits limy, o 20 tIE ) g

limy, 0 w exist and is equal to DF (tg).

Similarly, for D?F(to), we have
[F'(to +h) © F'(to)]" = [f.(to + h), g,.(to + R)] © [f;(t0), 9;(t0)]

(37) = [fi(to + 1) © fi(to), g,.(to + ) © g,.(t0)]
and
(3.8) [F'(to) © F'(to — h)]" = [f,.(t0), g,.(to)] © [fr.(to = R), g,.(to — R)]

= [fi(to) © fr.(to — ), g,.(to) © g,(to — h)].

Similarly, for third order, fourth order and continuing up to nth order i.e D™ F'(t¢)
we have

[FC D (to + h) © FO D (t0))”
(3.9) = [f"7 D (to +h), 0"V (to + W] © [£" 7 (t0), 94"V (t0)]

= [f{"V(to + h) © fV(to), iV (to + h) © g{"V(to)],
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[F=D(tg) © F=D(tg — h)]"
(3.10) = [£"D(to),g" V(to)] © £V (to — h), gV (to — h)]
= [f" (ko) © £V (to — h), 9"V (t0) © g V(o — h)].

Now multiplying % to the second order, third order and so on up to nth order and
then applying limit as h — 0 on both sides we get the general form. According to [18],
if n is a positive integer so in the case of (i) and (ii)-differentiability we can write the
nth derivative of the functions F, F’,--- , F(™=1) in the form of Dy, F(to), where
k;i=1,2fori=1,---,n. Now if we want to compute the nth derivative of F' at tg
Moreover D\" ™V F(t) is (i)-differentiable and DS F(to) is (ii)-differentiable. Also
Dggfl)F(to) is (i)and (ii)-differentiable and Dgffl)F(to) is (ii) and (i)-differentiable
and hence proof is completed. O

3.1. Convergence. The FLT can be applied to a large number of fuzzy-valued
functions [6], and in some of the examples FLT does not converge as explained
below and reported in [6].

Example 3.5. Let the fuzzy-valued function f(t) = C’etQ, where C' € FE, then we
get

lim Ce Pel’dt — oo

700 Jo

for any choice of variable p so the integral grows with out bounds as 7 — oc.

In the fuzzy Laplace theory, we have to use absolute value of fuzzy-valued func-
tions. Here we will define two types of absolute value of fuzzy-valued functions as
discussed in [6] and is given in the following definition.

Definition 3.6. Let us consider a fuzzy-valued function whose parametric form is
given as:

fr) =[f&r), f(E;r)].

Now if f is (i)-absolute value function, then V r € [mq, mg] C [0, 1]

[F(tr)] =[£I

If f is (2)-absolute value function, then ¥V r € [mq, ms] C [0,1]

[ft )] = [1F )l 1 £ &),
provided that the r-cut or r-level set is satisfied by the fuzzy-valued function |f(t; )]

Theorem 3.7. According to [6], if a fuzzy-valued function f defined as [f(t;r)] =
[[£(tm)], |f(t;r)]], where f(t;r) and f(t;7) are lower and upper end points fuzzy-
valued functions for r € [O_, 1] respectively, then

(1) If f(t;7) > 0 Vr then f is (i)-absolute value fuzzy function.

(2) If f(t;r) <0 Yr then f is (ii)-absolute value fuzzy function.

Example 3.8. Let us consider f(t;7) = a(r)et, which is discussed in [6] where
a(r) =[1+mr;2 —r], then f(¢) is (1)-absolute and V r € [0, 1], we have

[ftr) = [ +r)e| 12— r)e ] = [(1+r)e’, (2= r)e'].
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Definition 3.9. The integral (3.1) is absolute convergent, if

(3.11) hm/ le PEf(t)|dt
T—00
exists, that is
(3.12) lim [ e Pt|f(t: )|t Tim / P! F(t: )|t
T—>r00 0 - T—>00 0
exist.

If L[f(t)] does not converge absolutely and if f(¢) is (i)-absolute, then

(3.13) |/ e PLf(t)dt |= |/ e P f(tr)dt |, |/ e Pt r)dt]],
(3.14) |/epvcm<J wﬁmm%/ &Pt )],

(3.15) M‘ﬂw w—/ P f(t)]dt — O,

as T — o0, V 7 > 7. This implies that L[f(t)] also converges.

Similar case holds when f is (ii)-absolute. The symbol < is an ordering relation
defined as follows:
For any two arbitrary fuzzy numbers v and v, u < v < u(r) < v(r) and w(r) < v(r),
for all r € [0,1].

Theorem 3.10 ([6]). Suppose that f, f are continuous fuzzy-valued functions on
[0,00) and of exponential order and that f" is piecewise continuous fuzzy-valued
function [0,00). Then

(3.16) L(f"(t)) = p’L(f(t)) © pf(0) © f'(0),

if [ and f' are (i)-differentiable.

(3.17) L(f"(1) = (f'(0)) © (=p*)L(f(t)) © pf(0),
if s (1)-differentiable and f' is (ii)-differentiable.

(3.18) L(f"(t) = ©(pf(0)) © (=p*)L(f(1)) © f'(0),
if [ is (il)-differentiable and f' is (i)-differentiable.

(3.19) L(f"(t)) = p’L(f(t)) © pf(0) = f'(0),

if f and f" are (ii)-differentiable.

Theorem 3.11. According to [7], suppose that f(t), f'(t), f(t) are the continuous
Juzzy-valued function on [0,00) and of exponential order while ' (t) is piecewise con-
tinuous fuzzy-valued function on [0,00) with f(t) = (f(t,r), f(t,r)). Then notations
of the nth derivative of the function is given by B

(3.20) LIf"(t,r)] = p°LIf(t)] © p*F(0) © pf'(t) © f7(0).
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Proof. Here the notations f, f ! ) " means the lower end points functions derivatives

o

and 7/, f . f are the upper end points functions derivatives. By using Theorem
3.2, we have

1’ _m

(3.21) L") = Llf" (60, T ()] = [ (), 0T (7).

Now for any arbitrary fixed number r € [0, 1], using the definition of classical trans-
form, we get

1"

(3.22) Uf" () =PI f(t )] = p*£(0,7) = pf'(0,7) = f(0,7),

"

(3.23) " (&) = PPI[F(t,7)] = 2 F(0,7) = pF (0,7) = F (0,7).
U

Now in order to solve the nth order FIVP, we need the FLT of nth derivative
of the fuzzy-valued functions under the generalized H-differentiability. So we will
prove the following theorem for the fuzzy Laplace transform for nth order FIVP as
follows.

Theorem 3.12 ([22]). Suppose that f,f',---, f™=Y are continuous fuzzy-valued
functions on [0,00) and of exponential order and that f™) s piecewise continuous
Juzzy-valued function on [0,00). Then

L(f™M (@) = p"L(f (1)) ©p" (0 e p" 2 [/ (0) € p" £ (0)
(3.24) :
o...0 f"*l(())
if f,f - fY are (i)-differentiable.
L(f"™ (1) = o(f"D(0) & (=p™)L(f(t)) & p™ " £(0) & p" > '(0)
O @p"—(”—l)f(n—Q)(O),
if £, f - f"=2 are (i)-differentiable and {1V is (ii)-differentiable.
L(f"M (1) = o@D ) e f0D(0) & (—p")L(f(1) © p" ' £(0)
@panf/(O) S--- @pnf(an)f(n73) (O),
(

if fof" -+ =3 are (i)-differentiable and =Y, f=2) are (ii)-differentiable. Sim-
ilarly

(3.25)

(3.26)

L) = 56" £(0) © (—pL®) 05721 (0)
@ ttt e f(n_l)(0)7
if f,--- 7f("il) are (1)-differentiable and f is (ii)-differentiable.

Continuing the process until we obtain 2™ system of differential equations, hence
according to [17] the last equation is

(3.28) L(f"(t)) = p"L(f(t) ©p" " f(0) © p" 2 f/(0) © p" £ (0) - - — "7 1(0),
if f,f - £V are (ii)-differentiable.

(3.27)
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Proof. This theorem is already proved in [22]. In [22], they have used principle of
induction to prove the nth derivative theorem. We follow the approach of [18] to
generalize the Allahviranloo and Ahmadi derivative theorem.

PULIf®)] ep" T f(0) e p 2 (0) e e fTH(0) = < f(t )] —p ' f(0,7)
—p”*f(o,r)---—f"*”(o,r),p Tt )] = p" " F(0,7) — p" 2T (0,7)
-7 Y0,)).

Since

l(i(n) (t7 T)) = l(ﬁ(tv T)) = pnl[i(t, T)] _pn_li(ov T) _pn_2i/(07 T‘) o '_f(nil)(ov T),

W(FOI(t ) = 1F™ (1) = pIF ()] " F O, 1) —p" 2 F (0.7) T
where i(”fl)(O,r) f(" 1)(O r)) and f(n 1)( 0,r) :?("_1)(0,r).

PLIF(D)] & p" F(0) € p" 2 F(0) -+ © £ D (0) = (£t ), LF )t 1),

PILIFO] &P F(0) & "2 F(0) - 0 £ ) = LFM (¢, r), F (1, 7)),
P LIf()]ep™ f(0) e p" 2 f(0)- - © F(0) = L(F™ (1)

Hence the proof is completed.
Now we are going to prove the final equation (3.28), while the equations in the
middle are almost analogous to the proof of (3.24) and (3.28).

PULLf (D] © " F(0) © p" 2 (0) -+ — FI(0) = (ULt )] — " F(0,r)—
P2 (0, =TTV, p R )] — 9T, ) — 2 (0r) -
_i(nfl)(oﬂa)).

Since

l(i(n) (t7 T)) = l(ﬁ(tv T)) = pnl[i(t, T)] _pn_li(ov T) _pn_2i/(07 r) o '_f(nil)(ov T),

FO(t,r)) = 1F™) ) = priF ) —p" F O, 1) —p"2F (0,7) - —F
Also we know that

n

777Y(0,7) = £70(0,7) and fD(0,7) = F
PLIF() & p" T F(0) € p" 2 F(0) - — I 0) = (L)t ), LT )8 7)),

(n=1) . Therefore

PLIF()] 0" F(0) © p"2f(0) - © F I 0) = L™ ), (F (1 1)),
PLIF(D] & p" F(0) € p" 2 F(0) - © FD(0) = L(FM(8)),

which is the required result. O
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4. CONSTRUCTING SOLUTIONS OF FIVP via FLT

In this section we are going to consider the following nth order FIVP under
generalized H-differentiability proposed in [17].

(41) y(n) (t) = f(tv y(t)a y/(t)a T ay(nil)(t))a

subject to the nth order initial conditions

y(0) = (y(0;7),5(0; 7)),

y'(0) = (4 (0;7),7(0;7)),

continuing for nth initial conditions

y"D0) = (¥ 0 (0;7), 7D (0;7)).
Now we use FLT
(4.2) Lly™(®)] = LIf(t,y(1), 4/ (1), -,y D (D).

Using theorem 3.12 and equation (4.2)

P Ly ep™ y(0)op" Y (0) ooy D (0) = Lf(ty(t),y' (1), -+ ,y" (1)),
In the classical form

p Myt )] — "ty (05r) — p" 2y (05r) — - =y (057)

l[f(tv y(ov T)a y/(o; T)a U ay(nil)(o; T))],

(4.3) =

PGt )] — p" (0 r) — p" 2 (057) — - =D (0;7)
= l[?(tv y(O; T)v yl(o; ’f‘), Ty y(n—l) (O; T))]

In order to solve (4.3) and (4.4) we assume that A(p;r) and B(p;r) are the solutions
of (4.3) and (4.4) respectively. Then, we have

(4.4)

(4.5) Hy(t;r)] = Alpsr),
(4.6) l[y(t;r)] = B(p;r).
Using inverse Laplace transform (ILT), we have
(4.7) ly(t;r)] = 17 [Alps )],
(4.8) [G(t;r)] =17 [B(pi 7).

In case of gp-differentiability, if we apply FLT on fourth order FIVP, then we have a
system of sixteen differential equations. It can be listed in the form of a differential
operator on the function f(tp). The list is below
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TABLE 1. Differentiable operators of sixteen possible solution for
order four

| S. No | 1 and 2 differentiability | S. No | 1 and 2 differentiability |

1| (DiDiD:Dy)f(to) 9 (D1D2,D1D5) f(to)
2| (DyDyDyDy)f(to) 10 (D2D1 DDy ) f (to)
3 (DngDlDl)f(to) 11 (DgDQDlDQ)f(tQ)
4 (DngDng)f(to) 12 (DlDQDlDl)f(to)
5 (DngDng)f(fo) 13 (DlDlDQDl)f(to)
6| (D1DyDyDy)f(to) 14 (D2D1D2D5) f(to)
7| (D1D1DyDy)f(to) 15 (DyD1D1Ds) f(to)
8 (DlDlDng)f(to) 16 (DlDQDQDl)f(tQ)

5. EXAMPLES
Example 5.1. Consider the following fourth order FIVP
(5.1) vy +y () =y (1), te[-55]

subject to the fuzzy initial conditions:
y(0) = (r—1L,1—-r),
y'(0)=(r+1,3-r),
y"(0) =2 +r4-r),
y"(0)=B+r5—r).

To solve this example, we will discuss two cases.

Case (i): If y, ¢/, - - .y are (1)-differentiable. Applying FLT on both sides of
(5.1), we get
Lly™ )] + Lly" ()] = Ly (1)),
p'Liy(t)] © p*y(0) © p*y'(0) © py”(0) © 4" (0) + p* L[y (t)] © py(0) © y'(0)
= p*L[y(t)] © p*y(0) © py'(0) © 4" (0).
Now the classical FLT form of the above equation is
Pyt )] — pPy(0,7) — p?y (0,7) —py (0,7) —y " (0,7) + p2[y(t, )]
—py(0,7) —y'(0,7) = p*I[y(t, )] — p*y(0,7) — py'(0,7) — y"(0, 7).

Pt )] = pP50,7) = 07 (0.7) = pg (0,7) =7 (0,7) + pI[g(t, )]
—py(0,7) =7'(0,7) = p’1[5(t, 7)) = p°5(0,7) =7 (0,r) —=F"(0,7).
Applying the initial conditions, we have
pHly(t,r)] = p*(r = Dp*(r+1) = p(2 +7) = B +7r) +p°ly(t, r)lp(r —1) — (r +1)
= pPly(t,r)] = p*(r = 1) = p(r +1) = (2+7),

Pt = p* (A —r)p*(3—=r) —p(d —r) — (5—r) + p2I[H(t, r)lp(1 —r) — (3 —7))

=pUHt )] = p*(1=7) =p(B —7) — (4= 7).
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Taking the inverse Laplace transform of the above equation, then solve for g(t, T)
and G(t,r) , we get

et/2Sin | M3t
y(t,r):(r—1)+(r+1)t+(2+7~)[_t+w]

= V3
+[1+t—%ef/2 (3008 @ + v/3Sin [@ )}

et/28in | Y3t
?(tﬂ"):(1—T)+(3—r)t+(4—r)[_t+w]

V3
+[1 +t— %efﬂ <3Cos [@ + v/3Sin [@D }

FIGURE 2. %(t,r) for example 5.1 (case 1)
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Case (ii): If y,y/ are (1)-differentiable and y",y" are (2)-differentiable.
Applying FLT on both sides of (5.1), we get
Ly 0] + Lly"(t)] = Ly (¢)]
S(y"(0)) © py"(0) © (=p") LIy(1)] © p*y(0) © p*y'(0) + p* Lly(1)] © py(0) © y/'(0)
= 6(y"(0) © (—p°)Lly(t)] © p*y(0) © py'(0).

Now the classical FLT form of the above equation is

Pyt )] — pPy(0,7) — p*y (0,7) —pg (0,7) =5 (0,7) + p*[y(t, )]
—py(0,7) — y’(O, r) = p?’l[y(t, r)] — pQQ(O, r)— py’(O, r) — y” 0,7).
pF(t )] - P50, 7) — p?F (0,7) — py (0,7) —y " (0,7) + p?i[g(t. )]
—pg(0,7) =7 (0,7) = pl[F(t,r)] — p*F(0,r) = F(0,7) —y (0, 7).
Applying the initial conditions, we have

Pyt )] —p*(r=1) =p*(r+ 1) —p(d —r) = (5 —7) + p*I[y(t,r)] — p(r —1) = (r + 1)

=pPly(t,n)] = p*(r = 1) —p(r +1) = (4 = 1),

P )] = p (L —r) = p*B —71) = p2+7) = B+r) +pUHEt, )] —p(l —7) = (3 —7)
=Pt r)] = p*(1 —71) = p(3 —1) = (2+7).
Taking the inverse Laplace transform of the above equation, then solve for y(,r)
and G(t,r) , we get
2¢!/2Sin {@}
y(t,r) = (T—1)+(7’+1)t+(4—r)[—t+—]

= V3
+(5—T)|:1+t—%€t/2 (3Cos @ +\/§Sin[@ )},

et/28in | V3t
?(tﬂ’)—(1—T)+(3—T)t+(2+r)[—t+ﬂ]

V3
1 t
+(3+7) {1 +t— get/2 <3Cos @ + V/3Sin l@b }
Example 5.2. Consider the following fourth order FIVP
(5.2) y" (1) = y(t),t € [-5,5),

subject to the following fuzzy initial conditions:
y(0) = (r—1,1—7),
y'(0)=(r—1,1-r),
y'(0)=(r—-1,1—1),
y"(0)=(r-1,1—1).
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FIGURE 3. y(t,7) for example 5.1 (case 2)

FIGURE 4. %(t,r) for example 5.1 (case 2)

Case (i): If y,9/,---,y are (1)-differentiable. Applying FLT on both sides of
(5.2), we get
Lly™ (#)] = Lly()),
p'Lly(t)] © p’y(0) © p*y'(0) © py” (0) © ¥ (0) = Lly(t)]-
Now the classical FLT form of the above equation is
P4l[g(t7 T)] - Psﬂ(oa T) - P2gl(07 T) - pg” (07 7‘) - g/” (07 T) = l[g(tv T)]?

p4l[y(t7 T)] - psy(oa T) - p2yl(07 T) - py” (07 T‘) - y (07 T) = l[y(ta T)]
Applying the initial conditions, we have

pily(t,m)] = p*(r = 1) =p*(r = 1) = p(r = 1) = (r = 1) = lfy(t,7)],

PGt )] = p* (1 =r)p*(1 = r) = p(L =7) = (1L =) = U[g(t,r)].
Taking the inverse Laplace transform of the above equation, then solve for y(t,7)
and G(t,r) , we get
y(t,r) = (r— 1!

pPP+pi+p+1
pt—1 ’
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And

FIGURE 6. %(t,r) for example 5.2 (case 1)

Case (ii): If y is (1)-differentiable and y/,y",y" are (2)-differentiable.

plying FLT on both sides of (5.2), we get
L™ @) = Lly®)],  te[-55]
o(p’y(0)) & (=p")Lly(t)] © p*y'(0) © py”(0) © y"(0) = Lly(t)].

Now the classical FLT form of the above equation is

PGt )] — pPg(0,7) — p2y' (0.7) —py (0,7) —y  (0,7) = I[5(t,7)],
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Pyt )] = py(0.7) — p*T (0,7) = p7 (0,7) =F (0,7) = L[y(t.7)].
Applying the initial conditions, we have

PG =P (1 =7) = p*(r = 1) = p(r = 1) = (r = 1) = I[5(t,7)],
pUly(t, )] = p*(r = 1) =p*(1 = 7) = p(1 = 7) = (1 = r) = U[y(t, 7)].

Taking the inverse Laplace transform of the above equation, then solve for y(t,7)
and g(t,r) , we get
3 2
_ p _|p"t+p+1

= (r—1)""1 1— g TrmT -
ylter) = = 0| ot [,
et et Cosft]] et 3et Coslt]
LI+Z 2 +“”ﬂ‘j‘ -

_|_

y(t,r) = (r—1)

And

y(tv ’)”) =

57
s”.”.’:.
A
ST T/ |
AN\l
\ P2 AT I AT |
\\0.0.’00.’ Q@,’l.
S N

|

10

FIGURE 8. %(t,r) for example 5.2 (case 2)

466



Latif Ahmad et al./Ann. Fuzzy Math. Inform. 12 (2016), No. 3, 449-468

6. CONCLUSION

We proved the FLT for the nth derivative of a fuzzy-valued function with a
different approach than [22] and provided method for the solution of an nth order
FIVP using the generalized differentiability concept. We also generalized the r-level
set of the fuzzy valued functions in the form of (i) and (i7)-differentiable for nth
derivative. We have solved a number of different problems using this new approach.
However some more research is needed to apply this method for the solution of
system of FDEs which is in progress.
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