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Preface

It gives me great pleasure to introduce as well as discuss, learn, solve, teach, and work with
operator theory. This book discusses some fundamental aspects of the theory of operators
and explores their use to solve a large array of problems. The book addresses many topics,
including the paradigm of complex probability, principal parts extension for a Noether
operator A, the sets of fractional operators and some of their applications, the total and
partial differentials as algebraically manipulable entities, and more.

In mathematics, operator theory is the study of linear operators on function spaces,
beginning with differential operators and integral operators. The operators may be
presented abstractly by their characteristics, such as bounded linear operators or closed
operators; consideration may also be given to nonlinear operators. The study of operator
theory, which depends heavily on the topology of function spaces, is a branch of func-
tional analysis. Also, if a collection of operators forms an algebra over a field, then itis an
operator algebra. Hence, the description of operator algebras is part of operator theory.

Moreover, single-operator theory deals with the properties and classification of operators,
considered one at a time. For example, the classification of normal operators in terms of
their spectra falls into this category. In addition, the theory of operator algebras brings
algebras of operators such as C*-algebras to the fore.

Many operators that are studied are operators on Hilbert spaces of holomorphic functions,
and the study of the operator is intimately linked to questions in function theory. For
example, Beurling’s theorem describes the invariant subspaces of the unilateral shift in
terms of inner functions, which are bounded holomorphic functions on the unit disk

with unimodular boundary values almost everywhere on the circle. Beurling interpreted
the unilateral shift as multiplication by the independent variable on the Hardy space.

The success in studying multiplication operators, and more generally Toeplitz operators
(which are multiplication, followed by projection onto the Hardy space), has inspired the
study of similar questions in other spaces, such as the Bergman space. Therefore, operator
theory has a connection with complex analysis.

This volume illustrates the use of operator theory when applied to solve specific problems
and discusses some fundamental aspects of pure and applied operator theory. It is a useful
resource for scholars, researchers, and undergraduate and graduate students in pure and
applied mathematics, classical and modern physics, engineering, and science in general.

Abdo Abou Jaoudé, Ph.D.
Associate Professor,
Mathematics and Statistics,
Notre Dame University-Louaizé,
Zouk Mosbeh, Lebanon






Chapter 1

The Paradigm of Complex
Probability and the Theory of
Metarelativity: A Simplified Model
of MCPP

Abdo Abou Jaoudé

“Subtle is the Lovd. Malicious, He is not.”

Albert Einstein.

“Mathematics, rightly viewed, possesses not only truth but supreme beauty ... ”
Bertrand Russell.

“Logic will get you from A to Z; imagination will get you everywhere.”
Albert Einstein.

“There are more things in heaven and earth, Horatio, than ave dreamt of in your
philosophy.”
Hamlet (1601), William Shakespeare.

“Ex nihilo nihil fit: Nothing comes from nothing.”
Parmenides.

“All is One. From One all things.”
Heraclitus.

Abstract

All our work in classical probability theory is to compute probabilities. The original
idea in this research work is to add new dimensions to our random experiment, which
will make the work deterministic. In fact, probability theory is a nondeterministic
theory by nature; which means that the outcome of the events is due to chance and
luck. By adding new dimensions to the event in the real set of probabilities R, we
make the work deterministic, and hence a random experiment will have a certain
outcome in the complex set of probabilities and total universe G = C. It is of great
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importance that the stochastic system, like in real-world problems, becomes totally
predictable since we will be totally knowledgeable to foretell the outcome of chaotic
and random events that occur in nature, for example, in statistical mechanics or in all
stochastic processes. Therefore, the work that should be done is to add to the real set
of probabilities R the contributions of M, which is the imaginary set of probabilities
that will make the event in G = C = R + M deterministic. If this is found to be
fruitful, then a new theory in statistical sciences and in science, in general, is elabo-
rated and this is to understand absolutely deterministically those phenomena that
used to be random phenomena in R. This paradigm was initiated and developed in
my previous 21 publications. Moreover, this model will be related to my theory of
Metarelativity, which takes into account faster-than-light matter and energy. This is
what I called “The Metarelativistic Complex Probability Paradigm (MCPP),” which
will be elaborated on in the present two chapters 1 and 2.

Keywords: chaotic factor, degree of our knowledge, complex random vector,
probability norm, complex probability set C, metarelativistic transformations,
imaginary number, imaginary dimensions, superluminal velocities, metaparticles,
dark matter, metamatter, dark energy, metaenergy, metaentropy, universe Gy,
metauniverse G,, luminal universe Gs, the total universe G

1. Introduction

The development of a new theory in physics, which I called the theory of
Metarelativity creates a new continuum or space-time in which a new matter interacts
[1-3]. This newly discovered matter is surely not the ordinary matter but a new kind
of matter that can be easily identified to be the dark matter that astronomers, astro-
physicists, and cosmologists seek to find. In fact, my novel theory shows that this new
matter is superluminal by nature and is related to the new meta-space-time that lies in
the metauniverse G; in the same fashion that ordinary matter is related to the ordi-
nary space-time and that lies in the universe G; that we know. From what has been
proved in Metarelativity, it was shown that the theory does not destroy Albert
Einstein’s theory of relativity that we know at all but on the contrary, it proves its
veracity and expands it to the superluminal velocities’ realm. The new space-time is
“imaginary” since it exists in the domain of imaginary numbers and is now called
meta-space-time or metauniverse because it lays beyond the ordinary “real” space-
time that exists in the domain of real numbers as well as the matter and the energy
interacting within them. Now the relation between both matter and metamatter is
shown in the theory of Metarelativity. The first space-time is called the universe and
the second space-time is called the metauniverse, which is another universe if we can
say as material and as real as the first one but at a different level of experience because
it is superluminal relative to the first one. It is similar to the atomic world that exists
and is real but at a different level of physical experience, in the sense that we have
discovered its laws in the theory of quantum mechanics where we deal with atoms and
particles like when we deal in astronomy and astrophysics with planets and galaxies.
In fact, astronomy is also real in the sense that we have discovered the laws governing
the stars and planets but it lays at a different level of reality from our everyday world
and experience. Metarelativity comes now to enlarge once more the scope of our
understanding to encompass a new level of physical reality.
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Furthermore, my Metarelativity will be bonded to my Complex Probability
Paradigm (CPP), which was developed in my 21 previous research works. In fact,
the system of axioms for probability theory laid in 1933 by Andrey Nikolaevich
Kolmogorov can be extended to encompass the imaginary set of numbers, and
this by adding to his original five axioms an additional three axioms. Therefore,
we create the complex probability set C, which is the sum of the real set R with
its corresponding real probability and the imaginary set M with its corresponding
imaginary probability. Hence, all stochastic and random experiments are performed
now in the complex set C instead of the real set R. The objective is then to evaluate
the complex probabilities by considering supplementary new imaginary dimensions to
the event occurring in the “real” laboratory. Consequently, the corresponding proba-
bility in the whole set C is always equal to one and the outcome of all random
experiments that follow any probability distribution in R is now predicted totally and
absolutely in C. Subsequently, it follows that chance and luck in R are replaced by
total determinism in C. Consequently, by subtracting the chaotic factor from the
degree of our knowledge of the stochastic system, we evaluate the probability of
any random phenomenon in C. My innovative Metarelativistic Complex
Probability Paradigm (MCPP) will be developed in this work in order to express all
probabilistic phenomena completely deterministically in the total universe

Finally, and to conclude, this research work is organized as follows: After the
introduction in Section 1, the purpose and the advantages of the present work are
presented in Section 2. Afterward, in Section 3, we will review and recapitulate the
complex probability paradigm (CPP) with its original parameters and interpretation.
In Section 4, a concise review of Metarelativity will be explained and summarized.
Also, in Section 5, I will show the road and explain the steps that will lead us to
the final MCPP theory, which will be developed in the subsequent sections.
Therefore, in Section 6, and after extending Albert Einstein’s relativity to the imagi-
nary and complex sets, I will link my original theory of Metarelativity to my novel
complex probability paradigm; hence, the first simplified model of MCPP will be
developed. Finally, in Section 7, we will present the conclusion of the first chapter
and then mention the list of references cited in the current research work.
Moreover, in the second following chapter and in Section 1, a more general second
model will be established. Furthermore, in Section 2, a wider third model will be
presented. And in Section 3, the final and the most general model of MCPP, which
takes into account the case of electromagnetic waves will be elaborated.
Additionally, in Section 4, we will present some very important consequences of
the MCPP paradigm. Finally, I conclude the work by doing a comprehensive
summary in Section 5 and then present the list of references cited in the second
research chapter.

2. The purpose and the advantages of the current publication
To summarize, the advantages and the purposes of this current work are to [4-24]:
1.Extend the theory of classical probability to encompass the complex numbers set;
hence, to bond the theory of probability to the field of complex variables and

analysis in mathematics. This mission was elaborated on and initiated in my
earlier 21 papers.
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2. Apply the novel probability axioms and CPP paradigm to Metarelativity and
hence to bond my Metarelativity theory to my Complex Probability Paradigm
and thus show that:

C=R+M
= (R1 +Ry+R3) + (M1 + M, + Ms)
= (R + M) + (R, + M3) + (R3 + M3)
=C+C+C=G+G,+G3;=G.

3.Show that all nondeterministic phenomena like in the problems considered here
can be expressed deterministically in the complex probabilities set and total
universe G = C.

4.Compute and quantify both the degree of our knowledge and the chaotic factor
of the probability distributions and MCPP in the sets R, M, and C.

5.Represent and show the graphs of the functions and parameters of the innovative
paradigm related to Metarelativity.

6.Demonstrate that the classical concept of probability is permanently equal to one
in the set of complex probabilities; hence, no randomness, no chaos, no
ignorance, no uncertainty, no nondeterminism, no unpredictability, and no
information loss or gain exist in:

G (complex matter and energy set) = C (complex probabilities set)

= R (real probabilities set) + M (imaginary probabilities set).

7.Explain the existence of dark matter and dark energy that exist in G, C G.

8.Prepare to implement this creative model to other topics and problems in physics.
These will be the job to be accomplished in my future research publications.

Concerning some applications of the novel-founded paradigm and as a future
work, it can be applied to any nondeterministic phenomenon in science. And com-
pared with existing literature, the major contribution of the current research work is
to apply the innovative paradigm of CPP to Metarelativity and to express it
completely deterministically as well as to determine the corresponding mass and
energy of dark matter and dark energy.

The next figure displays the major purposes of the Metarelativistic Complex
Probability Paradigm (MCPP) (Figure 1).

3. The complex probability paradigm
3.1 The original Andrey Nikolaevich Kolmogorov system of axioms
The simplicity of Kolmogorov’s system of axioms may be surprising [4-24]. Let E

be a collection of elements {E;, E, ...} called elementary events and let F be a set of
subsets of E called random events [25-29]. The five axioms for a finite set E are:
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Applied to
Probability Complex

\Themy A\ Analysis

Applied to

Applied to

Meta Random

relativity Processes
Applied to

The diagram of the Metarelativistic Complex Probability Pavadigm’s major purposes and goals.

Figure 1.

Axiom 1: F is a field of sets.

Axiom 2: F contains the set E.

Axiom 3: A nonnegative real number P,,,(A), called the probability of A, is
assigned to each set A in F. We have always 0 < P,,,(4) <1.

Axiom 4: P,,,(E) equals 1.

Axiom 5: If A and B have no elements in common, the number assigned to their
union is:

Prob (AUB) = Proh (A) + Prob (B)
Hence, we say that A and B are disjoint; otherwise, we have:
Prob (AUB) = Prob (A) -+ th (B) — Prob (AF]B)

And we say also that: P, (ANB) = Py (A) X Pyop(B/A) = Py (B) X Py (A/B)
which is the conditional probability. If both A and B are independent then:

Pmb(AﬂB) = Pmb(A) X Prob(B)'

Moreover, we can generalize and say that for N disjoint (mutually
exclusive) events A1, A, ..., Aj, ..., An (for 1<j <N), we have the following
additivity rule:

N N
Py (/U Aj) = Pus(4)
=1 =

And we say also that for N independent events A1, Aa, ..., Aj, ..., Ay (for 1<j<N),
we have the following product rule:

N N
Py </n A]> = HProb (A])
1 =
3.2 Adding the imaginary part M

Now, we can add to this system of axioms an imaginary part such that:
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Axiom 6: Let P,, =i x (1 — P,) be the probability of an associated complementary
event in M (the imaginary part or probability universe) to the event A in R (the real
part or probability universe). It follows that P, + P, /i = 1, where i is the imaginary
number withi = v/~1ori* = —1.

Axiom 7: We construct the complex number or vector Z = P, + P, = P, +i(1 — P,)
having a norm |Z| such that:

121" = P} + (P /i),

Axiom 8: Let Pc denote the probability of an event in the complex probability set
and universe C, where C = R + M. We say that Pc is the probability of an event A in
‘R with its associated and complementary event in M such that:

Pc? = (P, + Pm/i)2 = \Z|2 — 2iP,P,, and is always equal to 1.

We can see that by taking into consideration the set of imaginary probabilities we
added three new and original axioms and consequently the system of axioms defined by
Kolmogorov was hence expanded to encompass the set of imaginary numbers and realm.

3.3 A concise interpretation of the original CPP paradigm

To summarize the novel CPP paradigm, we state that in the real probability
universe R the degree of our certain knowledge is undesirably imperfect and
hence unsatisfactory, thus we extend our analysis to the set of complex numbers C,
which incorporates the contributions of both the set of real probabilities, which is
R and the complementary set of imaginary probabilities, which is M. Afterward,
this will yield an absolute and perfect degree of our knowledge in the probability
universe C = R + M because Pc = 1 constantly and permanently. As a matter of
fact, the work in the universe C of complex probabilities gives way to a sure
forecast of any stochastic experiment, since in C we remove and subtract from
the computed degree of our knowledge the measured chaotic factor. This will
generate in the universe C a probability equal to 1 as it is shown and proved in
the following equation: Pc> = DOK — Chf = DOK + MChf = 1 = Pc. Many applica-
tions which take into consideration numerous continuous and discrete probability
distributions in my 21 previous research papers confirm this hypothesis and innova-
tive paradigm [4-24]. The Extended Kolmogorov Axioms (EKA for short) or the
Complex Probability Paradigm (CPP for short) can be shown and summarized in the
next illustration (Figure 2):

4. A concise review of Metarelativity
4.1 The new Metarelativistic transformations

Consider the following two inertial systems of referential (Figure 3) [1]:

Assume that v becomes greater than ¢, which is the velocity of light, the system of
equations called metarelativistic transformations, which are the extension of
relativistic Lorentz transformations to the imaginary space-time are:

6
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where i is the imaginary number such that: i* = —1and v—1 = +i and X = .
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4.2 The mass of matter and metamatter

mo

We have in special relativity: m = it =mai.
=2

If v becomes greater than ¢ = 300, 000 km/s, then m becomes equal to:

mo mo mo mo
m = = 5 = > = >
2
\/(—1)><<”——1) Vax =1 VEx[5-1 tixy/5-1
2 c c c
iixmo
= > :mGz
v
c_2_1

yielding hence two imaginary and superluminal particles +i|mg;| and —i|mg;|
where |mg;| is the module or the norm of the imaginary mass mg;. They are called
imaginary in the sense that they lay in the four-dimensional superluminal universe of
imaginary numbers that we call G, or the metauniverse. Matter which has increased
throughout the whole process of special relativity will become equal to infinity when
velocity reaches c as it is apparent in the equations, and in the new dimensions matter
is imaginary due to the imaginary dimensions that we defined in the theory of
Metarelativity. We say that beneath ¢ we are working in the subluminal universe G, or
in the universe, and beyond ¢ that we are working in G, or in the metauniverse.
Additionally, if the velocity is equal to ¢, we say that we are working in the luminal
universe of electromagnetic waves and that is denoted by Gs.

Firstly, in the first following equation:
%01 = mgy(MetaParticle).

2

That means that matter now will decrease till it vanishes whenever the velocity
reaches infinity, which means that mass is equal to zero at the velocity infinity.

Secondly, in the second following equation:

m = \_/’:2”—01 = mg; (MetaAntiParticle).
2
we say mathematically, that if » tends to infinity, 7 tends to zero. Matter now will
continue increasing as in the equation till it vanishes whenever the velocity reaches
infinity, which means that mass is equal to zero at the velocity infinity.
Thirdly, electromagnetic waves (EW), which travel at the velocity of light ¢ exist
in the universe Gz and have a mass:

m =

hf
maG3s = MEw = (,‘_2

where / is Planck’s constant and f is the frequency of the EW.

In the total universe G = G; + G, + G3 we have:

. h
meg =mg1 +magy + maz = ma1 L ilme| +Ci;

And we can notice that m¢ belongs to the set of complex numbers
denoted in mathematics by C. The following graphs illustrate these facts
(Figures 4 and 5).
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Graphs of m = m, I sqrt(1 - vzlcz) and m = +/- m, I sqrt {vzh::2 -1)

6000
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4000
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@ 0
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-2000 '
L i 2
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. 5
c Velocity x10

Figure 4.
The graphs of m = mo/ /1 — % in blue for o <v <c and of m = +mo/\ /% — 1in ved and of m = —mo /% — 1

in green for v>c.

Graphically, we can represent the two complementary metaparticles +i|mg;| and
—i|mg,| and their annihilation in Figure 6 as in the following reactions:

+i |1’VLG2| —1 |1’VLG2| — 2mG1 and +i |1’VLG2| —1 |mG2| — 2 phOtOl‘lS.
4.3 The energy and the metaenergy

We know from special relativity that energy is given by:

2
moC
E=mc*=———=Eg

2
v
1-a

In Metarelativity, we have accordingly the imaginary energy or metaenergy. It is
clear from the equation above that this metaenergy can be positive as:

E= J”mv—\/‘;iclz = Eg; (MetaParticle Energy or MetaEnergy).
2

or it can be negative as:
E= % = Eg,(MetaAntiParticle Energy or MetaAntiEnergy).

2
Additionally, the luminal electromagnetic waves (EW) in the universe Gz have
energy:

Egs = Egpw = hf

where 7 is Planck’s constant and f is the frequency of the EW.
Therefore, in the total universe G = G; + G, + G3 we have:
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The Mass in the Total Universe G = G + G2 + G3 : mg = mg, + m, + m,,

%10°
10

Velocity (Km/s)

}

N
[ X177

\

KON XTI N

ARIS LK 7

4000
2000

-2000

3

Maa -6000i  -6000

G1
Figure 5.
The graphs of mg,(v) in blue, of +ilmg, (v)| in ved, of —ilmg, (v)| in green, where mgw lies in the yellow plane of

equation v = ¢, and of mg = mg, + mg, +mpw = mg, £ilmg.| + ci: in magenta for o <v < + oo in the complex
plane in cyan.

The real universe Gy

mgi (a real particle) or a photon

i ~
+” o
2 0
L ~
’I’ \\
,o‘ \\
,’l ;| \\\ .
7 —ilmg,| +iimg,| . The metauniverse G
* 1 >
\‘\ ”t'
mgi (a real particle) or a photon

Figure 6.

The two complementary particles of metamatter +i|mg,| and —i|lmg, | where |mg, | is the module or the norm of
the imaginary mass me, in the metauniverse G, and their annihilation into the veal matter in the universe G, or
into photons in the universe G.
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The Energy in the Total Universe G=G,+G,+Gs: E; =E_,+E;, +E,

x10%
10

4
34
24

Velocity (Km/s)

NPT
Vin 410/

U
5.4iet14
3.6i e+14

////X\ /N

IR

5.4e+14
3.6e+14

Gie+13 0
) 0 6e+13
-2.4i e+14 2.4e+14

EGZ -5dietld  .54e+14 E

G1

Figure 7.

The graphs of Eg, (v) in blue, of +i|Eg, (v)| in ved, of —i|Eg, (v)| in green, where Egy lies in the yellow plane of
equation v = ¢, and of Eg = Eg, + Eg, + Egpw = Eg, 2 i|Eg,| + hf in magenta for o <v < + oo in the complex
plane in cyan.

Ec=Eg1+Eg +Egs =Eg1 = i|EG2| + hf

And we can notice that E¢ belongs to the set of complex numbers denoted
in mathematics by C. Additionally, |[Eg,| is the module or the norm of the
imaginary energy Eg; in the metauniverse G,. The following graph illustrates these
facts (Figure 7).

4.4 Time intervals and imaginary time

When v > ¢, we get:

IfT = *’v—fT then this means that when v increases, T’ decreases (time contraction).

2
And if T" = —XL then this means that when v increases, T” increases (time dilation).

11
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N\ +t ‘\ — 1
L4

Clockwise in G1 Counterclockwise in G2

Figure 8.
The flow of time in both the universe G, and in a part of the metauniverse G,.

Concerning the explanation of this is that firstly time goes clockwise in the new
four-dimensional continuum G, relative to the universe Gy since it is positive, and
secondly it goes counterclockwise relative to the universe G since it is negative. It is
to say once more that the imaginary number “4” identifies the new four dimensions
that define G, (Figure 8).

4.5 The real and imaginary lengths

2
L'=+ixLi/5—1
4

IfL' = +i x Ly/% — 1 this means that when v increases so L’ increases (Length dila-

When v > ¢, we will have:

tion).
AndifL' = —i x Ly/% — 1this means that when v increases so L’ decreases (Length

contraction).

In fact, the minus sign confirms the fact that a length contraction can occur in G,
when v > ¢ similar to the length contraction in the region where v < ¢ that means in
the universe G;.

4.6 The entropy and the metaentropy

To understand the meaning of negative time in G, relative to Gy, then entropy is
the best tool. We know that entropy is defined as dS > 0 in the second principle of
thermodynamics. We say that when time grows, then entropy increases. Due to the
fact that time is negative as one possible solution in G, this implies that we can have
dS < 0. Consequently, and for this case, we say that when time flows, then entropy (or
metaentropy) decreases. This means directly the following: The direction of evolution
in a part of G, is the opposite to that in G;.

4.7 The transformation of velocities

V-V _&V'-V)
(V_Vlfl) PV = (VV’ch)'

2

We have from special relativity: v =

First Case:
This is the case of two bodies in G;, where their velocities are smaller than c.

— —

Gy Gy
12
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We note that: V = fc, where 0 <f <1and V' = f'c, where 0 <f' < 1.
This implies that:

_lfle—fo) _exex (' =f) _<(f'~f)
(ff'c2 —c?) 2 x (ff —1) -1

This relation is the one we use in relativistic computations. So, it is not new to us
and just as predicted by special relativity.

Second Case:

This is the case of a body in G; (where the velocity is < ¢) and a beam of light
(where the velocity is ¢).

v

—

nght G1

We have now: V = c and V' = f'c, where 0 <f’ < 1. Then:

cz(f'c—c) :C3X(fl_1):c
(exfle)=¢c?)) x(f-1)

This means that light is the limit velocity in G; and is constant in it whatever the
velocity of the body in Gy relative to the beam of light. So just like Albert Einstein’s
special relativity has predicted.

Third Case:

This is the case of a beam of light relative to another beam of light.

V=

— —
Light Light
(V' - V) cx (f'—1)
limo — lim | — )| — i [V~
v T v [(VV’ - cz)} f’lgll f—1) ¢

We know that we have here V = ¢ and V' = ¢. In this case, v = ¢, this is not new to
us also. It is the consequence of the relativistic transformation also.

Fourth Case:

This is the case of a beam of light relative to a moving body in G, where the
velocity is greater than c.

—

s
nght G;
We have now: V = c and V' = f'c, where 1<f’ < + co. Then:

A(f'c—c) :c3><(f'—1):C
(exflc)=c?)) x(f—1)

This means that relative to Gy, light is still the limit velocity and is still constant. In
other words, G, relative to Light is similar to G, relative to Light. Light is the limit
velocity in both G4 and G,. This fact will be more clarified and more understood in the
fifth case.

Fifth Case:

This is the case of a moving body in G; relative to another moving body in G,.

v =

13
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— —

Gy G

+ixmg

We have from Metarelativity: m = \/Z_c»mc;z =
Y1
2

2_.where m g, is the starting

or the smallest mass in Gs.

1
SO, if magy = mO,Gz':?mO)Gz = M@l =
V? V?
== 1 - 1
V2 V2 2
@\/—2—1=1©2 1="=le—5 =2V =2"
C C

sV =cV2

That means that the starting mass which is 70 ¢, in the metauniverse G, occurs
when V = ¢v/2.

Assume that V = ¢v/2 (the smallest velocity in G,) and that V' = pey/2 that is any
velocity greater or equal to the starting velocity, in other words: > 1. This implies
that:

A fevV2—cv2) V2B 1)
(262 —c?) — (28-1)

If f =1thenv = 0.

If f — +oo thenv — 242 = 0.7071c <c.

This is similar to the relativistic transformations since we have:
0<v< %i = 0.7071c <c. As if we are working in G4 exactly. This means that the
universe G, relatively to itself behaves like the universe G, relative to itself since the
velocity of G, relative to G, is smaller than ¢ just like the velocity of G, relative to Gj.
This fact can be also explained as follows: G, is as real as Gy relative to itself but at a
different level of experience and in higher dimensions. Accordingly, we can say that
G relative to itself is a “real” universe but relative to Gy is an “imaginary” universe as
it will be shown in the sixth and seventh cases.

Sixth Case:

This is the case of G, relative to G;.

—

—
Gq G,

We note that: V = fc, where 0 <f <1and V' =f'c, where 1<f" < + oo.
This implies that:

A(fle—fe) Axex(f f)_c(f'—f)
(ﬁcz—cz) 2x (ff —1) -1

So,iff =0=v= o). f—l— ~f'c = | =f'c>csince 1<f' < + oo,

(04)-1
1 e(f'-1
Andlffﬂlévﬂ(l(ff)) f’71):C'

14
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We have here || >c¢. This implies that the metarelativistic transformations are
needed here and for the first time.

Seventh Case:

This is the case of G; relative to G,.

— —
G, Gy

We note that: V = fc, where 1<f < + o0 and V' =f'c, where 0 <f' <1.
This implies that:

v:cz(f/c—fc) :czxcx ' —f) :c(f’—f)
(ff'c2 —c2) 2x (ff —1) -1

So,iff =0 =v=rA2S — F_ foscsince 1<f < + oo.

Fx0)-1 — -1
Andiff' —1=0v— 8L =G = —c 5 pl -

We have here |v| >c¢. This implies that the metarelativistic transformations are
needed here also.

4.8 The new principle of Metarelativity

Now, if we want to elaborate on the new principle of Metarelativity, it will be:

“Inertial observers must correlate their observations by means of relativistic
Lorentz transformations if the velocity is smaller than ¢ and by means of the
metarelativistic transformations if the velocity is greater than c, and all physical
quantities must transform from one inertial system to another in such a way that the
expression of the physical laws is the same for all inertial observers. The subluminal
universe is denoted by Gy, the superluminal universe is denoted by G, and the
luminal universe of frequencies is denoted by G3. The sum of Gy, of the electromag-
netic waves EW, and of G, is denoted by:

G=G1+G3+G2=G1+Light+G2

and all electromagnetic waves (that include light) are at constant velocity in both
G1 and Gz.”

As it was shown that the new theory does not destroy Einstein’s theory of relativity
that we know at all but on the contrary, it proves its veracity and then expands it to
the set of complex masses, time, lengths, and energies, which is the eight-dimensional
complex hyperspace C or equivalently in the total universe G.

5. The four models of MCPP: The road to the final and most general
model of MCPP

In this work and in the following sections in chapters 1 and 2 we will consider three
simplified models of MCPP then present at the end the final and most general model
[1-24, 30-43]. Each model is an enhanced and wider model than the previous one. In
all four models, we will consider the velocities of the bodies moving in G to be random
variables that follow certain probability distributions (PDFs) and certain
corresponding cumulative probability distribution functions (CDFs) in both the
subluminal universe G; and the superluminal metauniverse G,. I have followed this
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methodology in order to develop gradually and systematically the MCPP paradigm
and in order to reach the final and most general model of MCPP that can be adopted in
any possible and imaginable situation. Even the deterministic case, which is a special
case of the general random CPP, was also presented and considered in order to show
that MCPP is valid everywhere either in the deterministic or in the random case.
Consequently, and in each model, we evaluate the associated real, imaginary, and
complex probabilities as well as all the related MCPP parameters in the probabilities
sets R, M, and C; hence, in the universes Gi, G,, G3, and G. Thus, we connect
successfully CPP with Metarelativity to unify both theories in a general and a unified
paradigm that we called MCPP.

In the first simplified model, the body velocities PDF; in G; and PDF, in G, are
taken to be both Gaussian and normal, in addition, the velocity in the metauniverse G,
varies here between ¢ (light velocity) and 2c. In this reduced model, we restricted our
study to G = G1 + G».

In the second simplified and more general model, the body velocities PDF; in G4 and
PDF, in G; are taken also to be both Gaussian and normal, in addition, the velocity in G,
varies between ¢ and nc, where # is an arbitrary and predetermined number having:
Vn,n €R' : n>1on € (1, +0). This was done since the velocities in G, according to
Metarelativity vary between ¢ and infinity. Hence, the second model is an improved
version of the first one. In this model, we restricted our study also to G = G; + Go.

In the third simplified and wider model, the body velocities PDF; in G; and PDF,
in G; are taken to follow any possible probability distribution whether discrete or
continuous and they do not have to be similar at all like in the previous two models,
this in order to be realistic. In addition, the velocity in G, varies between ¢ and #c also.
Thus, the third model is an enhanced model. In this model, we have considered also
only the universe G = G; + G,.

The final and most general model is the sought model of MCPP. It is the goal of all
the calculations made and of the methodology adopted. Here, the body velocities PDF;
in G and PDF, in G; are taken to follow any possible probability distribution whether
discrete or continuous and they do not have to be similar at all in order to be totally
realistic. The velocity in G, varies between ¢ and #nc also. Additionally, we have
included the contributions of the luminal universe of electromagnetic waves, which is
Gs3, where the velocity of the EW is ¢ and the corresponding frequency follows any
possible probability distribution PDF5; and CDF3, respectively. Therefore, we have
considered here the most general case which is the total universe G = G; + G + Gs.
This final model links definitively and in the most general way CPP with
Metarelativity into the unified paradigm of MCPP.

Furthermore, in all four models in the two chapters, we have defined, calculated,
simulated, illustrated, and drawn all the probabilities and all the MCPP parameters in
R, M,and C=G.

6. The Metarelativistic complex probability paradigm (MCPP): A first
model

6.1 The real and imaginary probabilities

Let v1 be the velocity of a body in R; with 0 <v; <c¢ and let it be a random variable
that follows the normal distribution: N(7; = ¢/2, 6,1 = ¢/6) where 7; is the mean or

16



The Paradigm of Complex Probability and the Theory of Metarelativity: A Simplified Model...
DOI: http://dx.doi.org/10.5772 /intechopen.110378

the expectation of this symmetric normal probability distribution of v; or PDF;(v1)
and o, is its corresponding standard deviation.

And let v; be the velocity of a body in R, with ¢ <v; <2¢ and let it be
a random variable that follows the normal distribution: N(7; = 3¢/2, 6,2 = ¢/6)
where 7, is the mean or the expectation of this symmetric normal
probability distribution of v, or PDF,(v,) and o, is its corresponding standard
deviation.

vl vl

Then, PR1 = Pmb(OSVSZ)l) = CDFl(OSVSZ)l) = fPDFl(U)dU = ‘[N(Zj = 0/2, oy :C/6)d1)
0 0

If v; < 0 = Pry = P, (V < 0) = CDF;(V <0) = 0.

[£91 — 0 = Pry — Pooy(V <0) — CDFy(V <0) — | PDF;(0)dv — 0.

0 .
If v, =01 = /2= Py = P (0 <V <¢/2) = CDR(0<V <¢/2) = [ PDFy(0)do = 05.
If v, ¢ = Py — Pup(0<V <c) = CDFy(0<V <c) = jPDFl(v)dv - jN(ﬁ — /2,6, = ¢/6)dv = 1.
If v >¢ = Py = Py (V> ¢) = CDF; (V> ) = :fPDF1(v)dv = {bfPDFl(u)du i TPDFl(v)dv} =(1+0)=1.
And Pry = Poy(c <V <03) = CDFs(c <V <v3) = | PDFs(0)do — | N(& = 3¢/2,, = ¢/6)do.
Ifv;<c = Pro =P, (V<c) = CDFZ(V<C)C: 0. [

IfUz —ct = Ppy, — jPDFz(U)dI) = fN(?j = 36/2, oy = (,‘/6)d1) =0.

3¢/2
If v, =0, =3¢/2 = Pry = Py (c <V <3¢/2) = CDFy(c <V £3¢/2) = | PDF,(v)dv = 0.5.

2 2
If v, = 2c = Py = Py (c < V <2) = CDFy(¢<V<2) = [ PDF,(v)dv = [ N = 3¢/2,0, = ¢/6)dv = 1.

If V> 2

= Ppy, = Pmb(V>26‘) = CDFz(V>ZC)

v2 2c v2
= JPDFz(v)dv = JPDFz(v)dv + JPDFz(v)dv =(14+0)=1

Moreover,
PMl = 1(1 — PRl) = 1[1 — P,ob(O < stl)] = 1[1 — CDFl(O < stl)] = iCDFl(l)l < V<C)

=1 [1 - TPDFl(v)dv] =1 ] PDF (v)dv =i f[N(E =c/2,0, =c/6)dv

0 vl vl

Ifv1<0=
c 0 c
vl vl 0

Ifl)l =0
= Py = i[1 — Pyop(V<0)] =i[l — CDF(V<0)] =i(1—0) =i = Ppp /i = 1.
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Ifl)1 =0 26/2

= Py1 = i[1 — Py (0<V <¢/2)] = i[1 - CDF1(0<V <¢/2)]

c/2 c
—il1- J PDF;(v)dv | =i J PDF;(v)dv =i(1— 0.5) = 0.5i = Py /i = 0.5
0 c/2

Ifl)l —C
= Pyn — i[1 = Pp(0<V <c)] =i[1l— CDF1(0<V <¢)] = i{l - jPDFl(v)dU} =i(1-1)=0
0

If1)1>6 =Py =0 :>PM1/Z = 0.
And

Pyp = i(l - PRz) = i[l 7th((,‘<VS1)2)] = i[l — CDF2(6<V§1)2)] = iCDFz(Z)z <VS2€)

v2 2% 2%
=1 |:1 - JPDFz(U)dU:| =i JPDFz(U)dU =i JN(E =3c/2,0, =c/6)dv

c v2 2

2c c 2c
Ifl)z <c=Pyp=i jPDFz(Z))dU = l{ J‘ PDFz(I))d‘U + f PDFz(Z})d‘U} = Z(O + 1) =1
v2 v2 c

:>PM2/Z =1.

If

(%) — T = Pyp — l'[l—Pmb(stz)] :Z'Pmb(C<VS2€) =ix1 :lépMz/l — 1.
Ifl)z :Ez = 36‘/2

= Pup = i[1 — Poop(c < V <3¢/2)] = i[1 — CDF,(c < V <3¢/2)]

3c/2 2c¢
—i|1- J PDF,(v)dv | =i J PDF;(v)dv = i(1— 0.5) = 0.5i = Py /i = 0.5
c 3c/2
Ifv, =2
2
= Py =i[1 = Pp(c <V <2)] =i[1l — CDF3(c <V <2c)] = i{l - jPDFz(U)dU} =i(1-1)=0
= PMz/i =0

va2>2€ =Py, =0= PMz/i =0.

We have R = R1(0<v <c)+ Ra(c<v<2).

Now, let Pr = Pe:fP2 and it is equal to half of the sum of the cumulative probability
that 0 <V <v; in R and the cumulative probability that c <V <v; in R».

_ CDF;(0<V <v;) + CDFy(c <V <)

T~

= Pp

N =

v2
PDF1(v)dv + J PDF, (v)dv}

v2
N@®=c/2,0, =c/6)dv +

N =

vl
0
vl
0

N@=3¢c/2,0, = c/6)dv}

LY S—
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WehaveinG=C=R + M =Gy + G,: 0<v<2cwithv #c.
So,if 0 <v<¢ = Pri =P, (0<V <v) = CDF1(0<V <v).
And Py = P, (V <¢) = CDF,(V<c) =0

CDF,;(0<V<v)+0 CDF;(0<V<v) Py

= Pr = 5 = > fT

Therefore, we say here that we are working in the real probability universe R = R;
alone.

And if c<v <2c = Pgy; = P,pp(V>¢) = CDF1(V >¢) = 1.

And Pg; = P,y (¢ <V <v) = CDF,(c <V <v)

1+CDF2(C<V§U) _1+PR2

= Pp = > = 3

Therefore, we say here that we are working in the real probability universe R = R,
alone.

And, if 0 <v <2c withv # ¢ = Pg; = P,,,(0<V <v) = CDF(0 <V <v).

And Pg; = P, (¢ <V <v) = CDF,(c <V <v)

CDF1(0<V <v) 4+ CDF,(c<V <v) Ppri+ Pry
2 2

Therefore, we say here that we are working in the real probability universe
R =Ri1+Rs.

And consequently,

; __CDFy(V<0) _ o _

ifv<0= Py +_9_0.

ify = C/2 = Py = __ CDF;(0< / )+CDFy(V<c) _ 05+0 — 0.5,

)

= Pr =

lfv S = P N CDF,(0< +CDF2(V<C) 1_ _ 0 5

CDF;1(0<V <¢)+CDF,(c<V <3 _
if v = 3c/2 = P = Al 2 LG o _ =105 — .75,

ifv = 2 = Py CDF1(0<V<C)+CDF2(C<V<20) 1;1 _ 1

We have M = M;(0<v<c) +M2(c<v <2).

Now, let Py = 2u12Ps and it is equal to half of the sum of the complement of the
cumulative probability that 0 <V <v; in M; and the complement of the cumulative
probability that ¢ < V <v, in M5.

l(]. — PRl) —+ 1(1 — PRZ)

2i —i(P P P P (P P
2% i( 1;1-1— RZ):Z. (R1+ R2) { r1+ Rz)]:i(l—PR)
= Py = [1— CDF1(0<V<1}1)] -2|—l 1— CDF2 2)]

Il
NI .
f—’H

See— 6 O & O &

[1 — PDF; (v)ldv + J[l—PDFz(v)}dv}

[

v2
M-N@®=c/2,0,=c/6)ldv+ J[l —N(@=3c/2,0, =c/6)}dv}

c

%
N®=c/2,6,=c/6)dv + J N@®=3c/2,0, :0/6)dv}

2
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WehaveinG=C=R + M =Gy + G,: 0<v<2cwithv #c.
So,if 0<v<c = Ppy =i[1 — Ppp(0<V <v)] =i[1l — CDF1(0 <V <v)].
And Pppp = i[1 — Py (V <c)] =i[1 — CDF,(V<¢)] =i(1—-0) =1

= Py =

l[l—CDF1(OSVSI))]+ l-‘rPMl |:1_PRq:|
2 2 2

Therefore, we say here that we are working in the imaginary probability universe
M = M; alone.

Andifc<v<2c = Pyy = i[1 — P,y (V>c)] = i[1 — CDF1(V>¢)] =i(1—1) = 0.

And Pppp = i[1 — Py (c <V <v)] = i[1 — CDF,(c <V <v)]

= Py =

0 +l[1— CDFz(C<V§U)] _PM2 _i|:1—PR2:|
2 T2 2

Therefore, we say here that we are working in the imaginary probability universe
M = M, alone.

And, if
0<v <2 withv # ¢ = Py =i[1 — P,y (0<V <v)] = i[1 — CDF1(0 <V <)].

And Pppp = i[1 — Pyop(c <V <v)] = i[1 — CDF;(c <V <v)]

= Py _i1— CDF1(O<V<E)]42rz[l CDF,(c<V <v)] _ PMlerPMz _ i[l _ PR1‘5PR2:| — i[l _ pR].

Therefore, we say here that we are working in the imaginary probability universe
M = M; + M,.

And consequently, if v <0 = Py = i{l — W} =i[1-9]=i=Py/i=1

ifv—c/2 = Py = i[l B CDF1(0SV§£/2)+CDF2(V<C)} = i[1— 9559 = 0.75i

2

= Py/i=0.75

— 03] = 0.25

ifo ¢ = Py — i[l CDF1(0<V<c2)+CDF2(V<c)] [1 %] —0.5i = Py/i — 0.5.

ifv =3c/2 = Py = i{l CDF1(0<V<C)+CDF2 c<V<3c/2:|

= Py /i =0.25

ifo =2 = Py = i{l _ CDF1(05V<C)-;CDF2(C<VSZC)} _ i[l _1_J2rl] —i(1-1)=0

= Py/i=0

In addition, since v = ¢ is an axis of symmetry then we can deduce from calculus
that:

PRl[O <1 <C] = PM2[6'< (1}2 =2 —1}1) SZC]/Z =1 —PR2[0< (1)2 =2c— 1)1) SZC}
Check that: Pr[0< (v1 = 0)<c] = Puple<(v2 =2c —v1=2c— 0=2¢)<2]/i =0

Pril0<(v1 =¢/2)<c] =Pmplc<(v2=2c—v1=2c—¢/2=3¢/2) <2]/i = 0.5
Pr0<(v1 —c)<c]=Pmplc<(a=2c—v1 =2 —c=c¢)<2|/i=1

And,
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PRz[C<1)2 SZC] :PMl[OS(Ul =2 —1)2) <C]/i =1 _PRl[OS(Ul =2 —1)2) <C]
Check that: Profe < (v2 = 2¢) <2] = Pyn[0<(v1 =2c —v, =2 —2c = 0) <c]/i =1
Prole<(v2 =3¢/2)<2%] =Ppy[0<(v1 =2c — vy = 2c — 3¢/2 =¢/2) <c]/i = 0.5

Prle<(va =) <2 =Ppa[0<(v1=2c—v; =2 —c=¢)<c]/i=0

Therefore, for any value of 0 <v <2c with v # ¢, we can write without any confu-
sion that:

Py =i(1—Pg1) and Pgy =1— P /i
hence, M is the imaginary complementary probability universe to the real proba-
bility universe R;.
And Py =i(1—Pgy) and Pro =1— Py /i
hence, M, is the imaginary complementary probability universe to the real proba-

bility universe R,.
Additionally, in condition and in the case where v, = 2¢ — v1, we have:

PR1[0 <1 <C] +PR2[C< (1)2 =2 —'Ul) SZC] =1

hence, R; is the real complementary probability universe to the real probability
universe R;.

And, Pyn[0<v1<c] 4+ Paplc< (02 =2c —v1) <2 =i

hence, M, is the imaginary complementary probability universe to the imaginary
probability universe M.

Moreover, in all cases and for any value of v : 0 <v <2¢ with v # ¢, we have:

Py = PRszszhere R =R1+R,.

And Py = M where M = M; + M,.

Check that:
Py — 1(1 — PRl) + 1(1 — PRZ)
M 2
_ 2 i<PI;1 +Pra) _ i i(PRlz‘PRZ) _ {1 _ (Pr ‘;PR2>] —i(1- Pg)

Hence, M is the imaginary complementary probability universe to the real prob-
ability universe R.

Moreover, we have in G = C = R + M, where 0 <v <2c withv # c:

C=(R1+R)+ M +M) = (R1+M;)+ (R + M) = C; +C,.

In fact, in C; we have: Pc; = Pry + Ppp1/i = Pri+ (1 — Pry) = 1.

And, in CZ we have: PCz = PR2 —|—PM2/Z = PR2 + (1 — PRZ) =1.

And, in C we have:

P P P P,
Pe = Py + Pufi = = R2+{M1J2r Mz}/i
P, P i(1—P (1—P
_ Pri+ R2 i( R1) +1( R2) /i
2 2
_ Pri+Pry (1—Pr1)+(1—Pr2) Pri+Pra Pr1 + Pry
= + - Tl
2 2 2 2
=1
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We can write also:

Pc = Pg + Py /i
_ Ppy+Pro [Pma+Pwmp|,. Pri+Pwm/i Pro+Pap/i Pey  Pe
-T2 *{ 2 }/’ 2 T 2 T2
7P6'1+P6'271+171
i

Consequently: Pc = Pc; = Pc, = 1, in accordance with CPP axioms.

Furthermore, we have:

G=G; (0<v<c) + Gy (c <v £2), which means that the total universe G is the sum
of the real subluminal universe G; and the imaginary superluminal universe or
metauniverse G,.

Additionally, the real subluminal universe G, corresponds to the complex proba-
bility universe C;, which is also subluminal, hence: Gy = C; =R; + M; with (0 <v <c).
And the imaginary superluminal universe G, or metauniverse corresponds to the
complex probability universe C,, which is also superluminal; hence,

G, =C, = R, + M, with (C<US2€).

Therefore,

PGl :PC1 :PRl +PM1/Z:PR1+ (1—PR1) =1 and
Pgy = Pc; = Py +PM2/i = Ppy + (1—PR2) =1.

Consequently, the complex total universe G = Gy (0 <v <c¢) + G (c <v <2c), which
is the sum of the universe and the metauniverse corresponds to the complex proba-
bility universe C having:

G=C=R+M=(R1+Ry) + (M1 +M;) = (R +M) + (R, + M)

=C1 (05v<c) +C, (c<v<2)=G; (0<v<c) + Gy (c<v <2c) with
0<v<2andv #c,

Hence,

Pg —|—PG2_P6‘1 +P6‘2_1—|—1_

P:P:
G=re 2 2 2

1

Hence, Pc = 1, in accordance with CPP axioms.

Thus, we can conclude that, by adding the complementary imaginary probabilities
universes M1, M, and M to the real probabilities universes Ry, R; and R then all
random phenomena in the complex probabilities’ universes C;, C,, and C, and hence
in the subluminal universe Gy, in the superluminal universe G, and in the total and
complex universe G, become absolutely and perfectly deterministic with probabilities:

PCZP6‘1 ZPCZZ]. and PG :PG1:PG2 =1.
6.2 The MCPP parameters of the first model
The real probabilities in R =Ry + Rj:

_ Pri + Pry

Pg >

The imaginary complementary probabilities in M = M; + M:
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Py + Py

Py = >

=i(1- PR)—Z[I—M}

2
The real complementary probabilities in R =R; + Ry:

. P, +P P 1 P 1
PM/Z |: M1 M2:|/ Ml/ + M2/
P P
1<1 P )/l 1 ( R1 RZ)

The Complex Random Vectorsin G =C =R + M = G; + G,.

We have: In Gy: Z1 = Ppy + Py and in Go: Z, = Pgy + Py,

Then, in G: Z = Pg + Py = PRl‘EPRZ + PM142rPM2 — PRI‘EPMl + PRZJEPMZ _ Z1J2rZz'

The degrees of our knowledge

We have: In Gy: DOK; = |Z1|* = |Pry + Pana|* = P34, + [P /i)* = P3, + [1 — Pr)’.
In Gy: DOK, = |Z,* = |Pry + Paa|* = P34, + [Pana/i]* = P2, + [1 — PRo]™.

Then, in G:

DOK = |Z|* = |Pg + Pu|* = Py + [Pu/i]* = Py + [1 — Pg]®

~ [Pri+ Pra Pr1 + Pry
=[] - (3 )]

The chaotic factors:
We have: In G:
Chf1 = 2iPp1Ppp = 2iPrii(1 — Pgry) = 2i2PR1(1 — Pg1) = —2Pg1(1 — Pgy).
In Gy: Chf, = 2iProPay = 2iPrai(1 — Pry) = 2i*Ppa(1 — Pra) = —2Pps(1 — Pra).
Then, in G:

Chf 2ZPRPM = ZZPRZ(]. PR) =2 PR(]. PR = —ZPR(]. —PR)

3 (47)

The magnitudes of the chaotic factors:
We have: In Gq:

MChf, = |Chf,| = —2iPriPmy = —2iPryi(1 — Pgy) = —2i°Pry(1 — Pry) = 2Pg1(1 — Pry).
In G2 MChf2 |Chf2} = —21PR2PM2 = —21PR21(1 PRZ) = —ZiZPRz(l — PRZ) = 2PR2(1 — PRZ)-
Then, in G:

MChf = |Chf| = —2iPrPpy = —2iPgi(1 — Pg) = —2i*Pg(1 — Pg) = 2Pg(1 — Pg)

_ PRt Pra| 1y (PRt Pro
2 2

The deterministic probabilities in G = C = R + M.
We have: In G;:

PCl [PRl -‘rPMl/l] [PRl +(1- PRl)]z =1=1
=DOK; - Chf, =1
= DOK; +MChf, =1
= Pcq

23



Operator Theory - Recent Advances, New Perspectives and Applications

In Gy:
2 12 2 2
PCz = [PR2 —|—PM2/Z] = [PRZ + (1 _PRZ)] =1"=1
= DOK, — Chfz =1
= DOK, +MChf2 =1
= PCQ
Then, in G:

P = [Pr+Py/i* = [Pr+(1—-Pg)) =12 =1

=DOK — Chf =1
=DOK + MChf =1
=Pc

6.3 The deterministic cases and the MCPP parameters of the first model

Additionally, it is crucial and very important to mention here that if the real
probabilities Pp; and Pg, are equal to one or zero, then we will return directly to the
deterministic theory, which is a special nonrandom case of the probabilistic complex
probability paradigm (MCPP) general case. Hence, this certainly proves that MCPP is
always valid in the deterministic case or in the probabilistic and random case.

Consequently, in the deterministic situation, we will have these possible four cases:

Casel:

Pgq = 1and Pg; = 1, that means we are working in G = G; (0 <v <c¢) + G (c<v <2).

PMlzi(l — PR1)= 1(1 - 1): 0 and PMZZi(l - PR2)= 1(1 - 1): 0.

Pa/i=i(1—Pr1)/i =1—Pri=1—1=0and Pap/i= i(1 — Pry)/i =1 — Pgy=
1-1=0.

Py +PM1/Z = Pry +l(1 —PRl)/i =1+ 0=1=Pg = Pc; and
Py —|—PM2/Z = Pro —|—l(1 —PR2)/i =14+0=1=Pg = Pc,.

Hence, Pp = it — 141 — 1 and Py = Buthe — 0420 — g,

So, Pr + Py/i =Pr+i(1—Pg)/i=1+0=1=Pe.

And Pg =feffe — 1 —1 - pc

Zy=Ppi+Pypy=1+0=1

Zy=Ppp+Pup=1+0=1
VAR . 1+1 .
22

DOK; = |Z1* = P2 + (Pan /i)’ =12+ 0 =1

1

Z=Pr+Py=1+0=1=

DOK, = |Z,|* = Py, + (Pwp /i)’ =1* + 0% =1
DOK = |Z|* = P2 + (Py/i)* = 1> + 0> =1
Chf, = 2iPpiPyy =2i x1x0=0
Chf, = 2iProPpp =2i x1x 0 =0
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Chf = 2iPRPy =2 x 1x 0 =0
MChf, = |Chf,| = —2iPpiPmy = —2i x 1x 0 =10
MChf, = |Chf ,| = —2iPpoPry = —2i x 1 x 0 = 0
MChf = |Chf| = —2iPrPy = —2i x 1 x 0 =0
P2 = (Ppy+ P /i)* = (1+ 0> =12 =1
=DOK; —Chf; =1-0=1
=DOK; +MChf; =1+0=1
:PC1
P2 = (Pra+ Pup/i)* = (140 =12 =1
=DOK, —Chf,=1-0=1
=DOK, + MChf, =1+0=1
ZPCZ
P = (Pr+Puy/i) = (14072 =1=1
=DOK - Chf =1-0=1
=DOK +MChf =1+0=1
= Pc

Case 2:
Pgi = 1and Pg; = 0, that means we are working in G = G; (0 <v <c) alone.

PMlzi(l — PR1): 1(1 — 1) = 0and PM2=i(1 — PR2)= l(l — 0) =1.
PMl/izi(l—PRl)/i:1—PR1=1—1:0andPM2/i=i(1—PR2)/i:1—PR2=
1-0=1

PR1+PM1/i:PR1+i(1—PR1)/i=1+0=1=PG1=P61and
PR2+PM2/i PR2—|-Z(1 PRz)/i:0+1:1:PG2:PCZ.

Hence, Pp = Dutfe = 140 — 0.5 and Py = Bufhe = 05 — 0.5,

So, Pg + Py /i = PR+z(1 Pr)/i=054+05=1=Pc.
And Pg =feffe — 11— pc
2
Zi=Ppi+Pypy=1+0=1
Zy=Ppp+Pyp=0+i=1i

Z1+Zz_1+i_1
> =5 2+2—05+051

DOK; = |Z1]* = P2, + (Pw1/i)* =12+ 0> =1
DOK, = |Z,* = P&y + (Pan /i) = 0> + 12 =1
DOK = |Z|> = P2 + (Pm/i)* = 0.5+ 0.5 = 0.5
Chf | = 2iPriPan = 2i x 1x 0 =0
Chf, = 2iPgoPpsy = 2i x 0 x i = 0

Z=Pr+Py=05+05 =
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Chf = 2iPrPy = 2i x 0.5 x 0.5i = —0.5
MChf, = |Chf,| = —2iPpiPmy = —2i x 1x 0 =10
MChf, = |Chf )| = —2iPpoPpa = —2i x 0 x i =0

MChf = |Chf| = —2iPgPy = —2i x 0.5 x 0.5 = 0.5

P = (Pr+Pwn /i) = (140> =12 =1
— DOKy — Chf, =1-0=1
— DOKy +MChf, =1+0 =1
= Pc;q

P2 = (Pra+ P /i)’ = (0+1)° =12 =1
=DOK, —Chf,=1-0=1
=DOK, + MChf, =1+0=1
=P,

P = (Pg + Py /i)* = (05+ 057> =1>=1
=DOK — Chf =0.5—(-0.5)=05+05=1
— DOK +MChf =05+05=1
= Pc

These results can be understood and explained since we are considering in this case
only the subluminal universe G; and discarding totally the superluminal universe G;
hence, we are looking at one part or half of the whole picture, which is the total
complex universe G = G; + G,. Additionally, both G1 and G; have equal probabilities
to be considered in G and which are Pr = Py /i =3 = 0.5. Moreover, and for the same
reason, DOK which is the degree of our knowledge in the whole universe G is mini-
mum and is equal to 0.5; hence, accordingly MChf, which measures the magnitude of
chaos and ignorance in G is maximum and is equal to 0.5. Knowing that Pc in G, which
is computed by subtracting and eliminating chaos materialized by Chf from the
experiment and after adding the contributions of M to G, is always maintained as
equal to 1 = 100%.

Case 3:

Pr1 = 0 and Pg; = 1, that means we are working in G = G, (c <v <2c) alone.

Pri=i(1 — Pgy)=i(1— 0) =i and Ppp=i(1 — Pgy)=i(1—1)= 0.

PMl/i: 1(1 — PRl)/Z =1- PR1: 1-0=1and PMz/i: 1(1 — PRz)/l =1- PR2:
1-1=0.

PR1 +PM1/Z = PR1 +Z(1 7PR1)/Z =04+1=1= PGl = P6‘1 and
PR2+PM2/i PR2+i(1 PRz)/i=1+O=1=PG2 Pc;.

Hence, Pg = Zutlee — 041 — 0.5and Py = PP — 50 — 0 54,

So, Pgr + Pp /i = Pg +l(1 Pr)/i=054+05=1 *Pc

And Pg =Paffe — 1 — 1= pc

Z1=Ppi +Py1=0+4+i=1

Zy=Ppp+Pyp=1+0=1
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ZitZ, i+l i 1
Z:PR+PM:0.5+0.5i:%=%:%+§=0.5+0.5i

DOK; = |Z1]* = P2, + (Pwa/i)* = 02 + 12 =1
DOK; = |Z,* = P%, + (P /i)* =12 + 02 =1
DOK = |Z|> = P2 + (Pm/i)* = 0.5+ 0.5 = 0.5
Chf | = 2iPriPyn = 2i X 0 x i =0
Chfz = ZiPRszz =2ix1x0=0
Chf = 2iPrPy = 2i x 0.5 x 0.5 = —0.5
MChf | = |Chf,| = —2iPpiPpn = —2i x 0 xi =0
MChf, = |Chf ,| = —2iPpsPrp = —2i x 1 x 0 = 0
MChf = |Chf| = —2iPrPpy = —2i x 0.5 x 0.5i = 0.5
P2 = (Ppy + P /i) = (0+1)* =12 =1

= DOK; — Chf; =1-0=1
= DOK; +MChf, =1+0=1
= PC1
P2 = (Pry + Pan /i) = (140’ =12 =1
=DOK, — Chf,=1-0=1
=DOK, + MChf, =1+0=1
= PCz
P = (Pg+ Py /i)* = (05+ 057> =1>=1
=DOK — Chf =05~ (—0.5)=05+05=1
= DOK +MChf =05+ 0.5=1
= Pc

These results can be understood and explained since we are considering in this case

only the superluminal universe G, and discarding totally the subluminal universe G;;

hence, we are looking at one part or half of the whole picture, which is the total complex

universe G = G; + G,. Additionally, both G; and G, have equal probabilities to be

considered in G and which are Pz = Py /i = % = 0.5. Moreover, and for the same reason,
DOK which is the degree of our knowledge in the whole universe G is minimum and is

equal to 0.5; hence, accordingly MChf which measures the magnitude of chaos and

ignorance in G is maximum and is equal to 0.5. Knowing that Pc in G, which is computed
by subtracting and eliminating chaos materialized by Chf from the experiment and after

adding the contributions of M to G, is always maintained as equal to 1 = 100%.
Case 4:

Pg1 = 0 and Pg; = 0, that means that we have impossible events and experiments in

the whole G.
Pvi=i(1 — Pr1)=i(1— 0) =i and Ppp=i(1 — Pro)=i(1-0) =i.
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PMl/iz i(l—PRl)/i = 1—PR1= 1-0=1 andPMz/iz i(l—PRz)/i = 1—PR2=
1-0=1.
Pprq +PM1/i:PR1+i(1—PR1)/i: 0+1=1=Pg = Pcq;and
P, +PM2/i:PR2+i(1—PR2)/i: 0+1=1=Pg = Pc,.
Hence,Pszz%:OandPM:M:%zi.
So, Pg + Py /i = Pg +i(1— Pp)/i=0+1=1=Pc.
And Pg =feffe — 1 -1 = p¢

Z1=Ppi+Pyy=0+i=1
Zy =Py +Pyp=0+i=1

Z1+7Z i +1 2
Z=Pr+Py=0+i=i=20 202

DOK; = |Z1]* = P2, + (Pw1/i)* = 02 + 12 =1

DOK, = |Z,> = P2, + (Pap /i) = 0 + 12 =1
DOK = |Z|* = P2 + (Py/i)* = 0* + 12 =1
Chf, = 2iPpiPpn = 2i x 0 x i = 0
Chf, = 2iPgyPpy =2i x 0 x i = 0
Chf = 2iPgPy =2i x 0 xi=0
MChf | = |Chf,| = —2iPriPy1 = —2i x 0 xi =0
MChf, = |Chf )| = —2iPpoPpa = —2i x 0 x i =0
MChf = |Chf| = —2iPgPy = —2i x 0 xi =0
P2 = (Ppy + P /i) = (0 +1)* =12 =1

=DOK; —Chf, =1-0=1

=DOK1+MChf, =1+0=1
:P(Jl

P = (Pro+ Pup /i) = (0+1)* =12 =1
=DOK, — Chf, =1-0=1
— DOK, + MChf, =1+0 =1
= Pc,

P = (Pp+ Pu/i)’ = (0+1° =12 =1
—DOK — Chf =1-0=1
= DOK +MChf =1+ 0 =1
=Pc

6.4 The first model simulations

We note that in the following simulations, Pgs is the real probability in the luminal
universe Gs for (v = ¢) in yellow in the simulations, where we have VPg; : 0 <Pp3 <1
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and that it will be included in the final most general model of MCPP. Thus, the current
model is a simplified first model. The simulations from Figures 9-12 illustrate the first
model.

All the MCPP Parameters and the Normal Distribution
inG1=C1=R1+M1
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Figure 9.
The MCPP first model parameters and the normal distribution in G,

All the MCPP Parameters and the Normal Distribution
inGz=Cz=R2+M2
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Figure 10.
The MCPP first model parameters and the normal distribution in G,,

29



Operator Theory - Recent Advances, New Perspectives and Applications

All the MCPP Probabilities and the Normal / Normal Distributions
inG=G1+Gz=C=C1 +02
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Figure 11.
The MCPP first model probabilities and the normal/normal distributions in G.

All the MCPP Parameters and the Normal / Normal Distributions
inG=G_+G_=C=C_+C
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Figure 12.
The MCPP first model parameters and the normal/normal distributions in G.
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7. Conclusion

In the current research work, the original extended model of eight axioms (EKA)
of A. N. Kolmogorov was connected and applied to Metarelativity theory. Thus, a tight
link between Metarelativity and the novel paradigm (CPP) was achieved. Conse-
quently, the model of “Complex Probability” was more developed beyond the scope of
my 21 previous research works on this topic.

Additionally, as it was proved and verified in the novel model, before the begin-
ning of the random phenomenon simulation and at its end we have the chaotic factor
(Chf and MCHhf) is zero and the degree of our knowledge (DOK) is one since the
stochastic fluctuations and effects have either not started yet or they have terminated
and finished their task on the probabilistic phenomenon. During the execution of the
nondeterministic phenomenon and experiment, we also have 0.5 < DOK < 1,
—0.5<Chf < 0,and 0 < MChf < 0.5. We can see that during this entire process, we
have incessantly and continually Pc* = DOK — Chf = DOK + MChf = 1 = Pc, which
means that the simulation that behaved randomly and stochastically in the real prob-
ability set R is now certain and deterministic in the complex probability set and
total universe G = C = R + M, and this after adding to the random experiment
executed in the real probability set R the contributions of the imaginary probability
set M and hence after eliminating and subtracting the chaotic factor from the
degree of our knowledge as it is shown in the equation above. Furthermore, the
real, imaginary, complex, and deterministic probabilities and that correspond to
each value of the velocity random variable have been determined in the three proba-
bilities sets, which are R, M, and G = C by P,, P,,, Z, and Pc, respectively. Conse-
quently, at each value of v the novel MCPP parameters P,, P,,, P,, /i, DOK, Chf, MChf,
Pc, and Z are surely and perfectly predicted in the complex probabilities set and total
universe G = C = G; + G; + G3 with Pc maintained equal to one permanently and
repeatedly.

Nomenclature

EKA Extended Kolmogorov’s Axioms

CpPP Complex Probability Paradigm

MCPP Metarelativistic Complex Probability Paradigm

i the imaginary number where i = V—lori?=-1

G, real universe of matter and energy = subluminal universe

G, imaginary universe of matter and energy = superluminal universe or
metauniverse

Gs3 luminal universe of electromagnetic waves

G total universe of matter and energy = Gy (v<c¢) + G2 (v>¢) + G3 (v =¢) =
complex universe

R; real probabilities set in G;(v <c¢)

M; imaginary complementary probabilities set to Ry in G; (v <¢)

R, real probabilities set in G, (v >¢)

M, imaginary complementary probabilities set to R, in G, (v >¢)

28] real probabilities set in G3 (v =¢)

M; imaginary complementary probabilities set to Rz in G5 (v =¢)

() R; + M; = complex set of probabilities in G; (v <c¢)

C R, + M, = complex set of probabilities in G, (v >c¢)
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Cs R3 + M3 = complex set of probabilities in G5 (v =¢)

R R; + Ry + R = real set of events and probabilities in G

M M; + M, + M; = imaginary set of events and probabilities in G

(¢ complex set of events and probabilities in G, C =R + M

Poop probability of any event

Pr1 probability in the real set R in G,

Pry probability in the real set R in G,

Pps probability in the real set R in G3

Py probability in the imaginary set M in G,

P probability in the imaginary set M in G,

Pz probability in the imaginary set M in G3

Pg probability in the real set R in G

Py probability in the imaginary set M in G

Pcq probability in the complex set C; in G4

Pc, probability in the complex set C, in G,

Pes probability in the complex set C; in G3

Pc probability of a real event in R with its associated complementary imagi-
nary event in M = probability in the complex probability set C in the total
universe G

Z complex probability number = sum of P and Py, = complex random vector

DOK =|Z|’= the degree of our knowledge of the random system or experiment, it
is the square of the norm of Z

Chf the chaotic factor of Z

MChf the magnitude of the chaotic factor of Z

c light velocity 22 300,000 Km/s = 3 x 10 m/s = 186,000 miles/s in vacuum

ma1 mass in the real subluminal universe G; of matter

ma mass in the imaginary superluminal universe G, of matter or metamatter

mas mass in the luminal universe G3

mg mass in the complex total universe of matter G

Ex energy in the real subluminal universe G of energy

Eg energy in the imaginary superluminal universe G, of energy

Eg3 energy of the electromagnetic waves in the luminal universe G3 of energy

Eg energy in the complex total universe G of energy

EW electromagnetic waves in G3

f frequency of the electromagnetic waves in G3

PDF probability density function

CDF cumulative probability distribution function
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Chapter 2

The Paradigm of Complex
Probability and the Theory of
Metarelativity: The General

Model and Some Consequences
of MCPP

Abdo Abou Jaoudé

Abstract

Calculating probabilities is a crucial task of classical probability theory. Adding
supplementary dimensions to nondeterministic experiments will yield a deterministic
expression of the theory of probability. This is the novel and original idea at the
foundation of my complex probability paradigm. As a matter of fact, probability
theory is a stochastic system of axioms in its essence; that means that the phenomena
outputs are due to randomness and chance. By adding novel imaginary dimensions to
the nondeterministic phenomenon happening in the set R will lead to a deterministic
phenomenon and thus a stochastic experiment will have a certain output in the
complex probability set and total universe G = C. If the chaotic experiment becomes
completely predictable, then we will be fully capable to predict the output of random
events that arise in the real world in all stochastic processes. Accordingly, the task that
has been achieved here was to extend the random real probabilities set R to the
deterministic complex probabilities set and total universe G = C = R + M and this by
incorporating the contributions of the set M, which is the complementary imaginary
set of probabilities to the set R. Consequently, since this extension reveals to be
successful, then an innovative paradigm of stochastic sciences and prognostic was put
forward in which all nondeterministic phenomena in R was expressed deterministi-
cally in C. This paradigm was initiated and elaborated in my previous 21 publications.
Furthermore, this model will be linked to my theory of Metarelativity, which takes
into consideration faster-than-light matter and energy. This is what I named “The
Metarelativistic Complex Probability Paradigm (MCPP),” which will be developed in
the present two chapters 1 and 2.

Keywords: degree of our knowledge, complex random vector, chaotic factor,
probability norm, complex probability set C, imaginary number, imaginary
dimensions, metarelativistic transformations, superluminal velocities, metaparticles,
metamatter, dark matter, dark energy, metaenergy, metaentropy, universe Gy,
metauniverse G,, luminal universe Gs, the total universe G
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1. The metarelativistic complex probability paradigm (MCPP): a more
general second model

In this section, we will develop the second more general model of MCPP with all its
parameters [1-42].

1.1 The real and imaginary probabilities

Here, and in this second MCPP model, v; is always the velocity of a body in R; with
0 <v1 <c and is a random variable that follows the normal distribution:
N(@1 =¢/2,06,1 = ¢/6) where 7; is the mean or the expectation of this symmetric
normal probability distribution of v; or PDF1(v1) and o,; is its corresponding standard
deviation. And v, is also the velocity of a body in R, with ¢ <v, <7nc and is a random
variable that follows the normal distribution: N(v2 = (n + 1)c/2, 6,0 = (n — 1)c/6) for
a determined and fixed value of n such that Vn,n €R" : n>1&n € (1, +00) and where
D, is the mean or the expectation of this symmetric normal probability distribution of
v, or PDF;(v;) and o6, is its corresponding standard deviation.

First, we will define and calculate the real and imaginary probabilities in the
universes Ry, Ry, M4, and M, in the second model of MCPP as follows:

vl vl
Pri =Py, (0<V <v1) = CDF1(0<V <v1) = [ PDF;(v)dv = [ N(0 =c¢/2,06, = c/6)dv.
0 0
So, if v1 <0 = Pry = P, (V< 0) = CDF1(V<0) = 0.
0
If v = 0 = Py = Poy(V <0) = CDF;(V <0) = [ PDF;(v)dv =
0

N@®=c/2,0,=c/6)dv = 0.

O—o

c/2
Ifv; =7 = ¢/2 = Pry = Poop(0<V <c/2) = CDF;(0<V <¢/2) = [ PDF;(v)dv = 0.5.
0

Ifv; — ¢~ = Pry — Py (0 <V <c) = CDF;(0 <V <c) = [ PDF;(v)dv =
0

[N@=c/2,0, = c/6)dv = 1.
0

vl
Ifv1>¢ = Pry = Pooy(V>¢) = CDFy(V>¢) = [ PDFy(v)dv =
0

c vl
{jPDFl(v)dv + [ PDF1(v)dv} =(1+0)=1
0 c
And we have for the second real probability:

Pr, = th(c‘< VSl)z) = CDF2(6‘< VSUQ)

v2 v2
= JPDFz(v)dv = JN(E =(m+1c/2,0p = (n—1)c/6)dv

So, if v, <¢ = Pry = P,y (V <¢) = CDF,(V <c¢) = 0.
Ifv, — ¢ = Pgp — [PDF;(v)dv = [N(D = (n+ 1)¢/2,0, = (n — 1)c/6)dv = 0.
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Ifo,=v2=m+1)c/2 = Pry =Prpp(c<V<(n+1)c/2) =
(n+1)c/2
CDF,(c<V<(n+1)c/2)= [ PDF,;(v)dv =0.5.

If v, =nc

= Pry = P,y (c <V <nc) = CDF;(c <V <nc)

_ JPDFz(v)dU _ JN(E — (n+1)c/2 0, = (n —1)c/6)dv =1

If v, >nc

= Ppy = P,y (V >nc) = CDF»(V >nc)

v2 nc v2
= JPDFz(v)dv = { JPDFz(v)dv + JPDFz(v)dv} =(1+0)=1

c c nc

Moreover, the first imaginary probability is:

Py = 1(1 — PRl) = 1[1 — th(o < VSUl)] = 1[1 — CDFl(O < VSUl)} = iCDFl(Ul < V<C)

vl ¢ ¢
=i ll - J PDFl(v)dv] =i J PDF1(v)dv =i J N®=c/2,6,=c/6)dv

0 vl vl

So, ifv1 <0 =

¢ 0 c
Pyy =i [ PDF;(v)dv = i{ [ PDF;(v)dv + | PDFl(v)dv} =i(0+1)=i=Py/i=1
vl vl 0
Ifl)1 =0
= Pyy = i[1 = P,op(V<0)] = i[1l — CDF1(V<0)] =i(1—0) =i = Ppn /i = 1.
Ifl)l =0 = 6/2

= Papy = i[1 — Py (0 <V <¢/2)] = i[1 — CDF1(0 <V <¢/2)]
c/2 c
—il1- J PDF(v)dv| =i J PDFy(v)dv = i(1— 0.5) = 0.5 = Py /i = 0.5

0 c/2

Ifv; — ¢~ = Ppy — i1 — P,y (0<V <c)] = i[1 — CDF1(0 <V <c)] =

i{1 - j"PDFl(v)dv} —i(1-1) = 0= Put/i — 0
0

Ifl)l >c=>Pyp1=0= PM1/Z =0.
And we have for the second imaginary probability:

Py = i(l—PRz) = i[l —P,ob(C<VSZ)2)] = i[l — CDF2(6‘<VSZ)2)] = iCDF2(1)2<VS7LC)

v2 ne ne
— [1 _ JPDFz(v)dv] oy JPDFz(v)dU .y JN(E — (n+1)c/2,00 = (n— 1)c/6)dv

c 2 v2
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So,ifvy<c= Py =1 JPDFZ ) {IPDFZ dU+jPDF2(U)dI)} =

(0+1)—12>PM2/1—1.
Ifv, — ¢t

= Ppp — i[1 — Py (V <03)] =Py (c <V <nc) =iCDF(c <V <ne) =ix1=i
—i[l— CDFy(V<c)] =i(1—0) =i

vaz =0 = (71 +1)C/2

= Pyp =i[1 = Prp(c<V<(n+1)c/2)] =i[l — CDF3(c <V < (n+1)c/2)]

(n+1)c/2 ne
—il1- J PDF;(v)dv | =i x J PDF;(v)dv = i(1— 0.5) = 0.5i = Py /i = 0.5
¢ (n+1)c/2

If v, =nc = Ppp = i[1 — Prop(c <V <nc)] =i[l — CDF3(c <V <nc)] =

il—mPDFz dv| =i =0
1= [P | =it -

:>PM2/1 =0

Ifl)2>7l(] =Py =0= PM2/1 =0.

Additionally, we have R = R(0<v <c¢) + Ry(c<v<nc),Vu,n €R? : n>1on (1, +o0).

Now, let Pr = P&efPR and it is equal to half of the sum of the cumulative probability
that 0 <V <v; in R; and the cumulative probability that c <V <v, in R».

CDF1(0 <V <v;) + CDF;(c <V <v;)

= Pr = >
vl v2
= % JPDFl(v)dv + JPDFz(v)dv
0 c
vl v2
. % JN(E — /2,60 = ¢/6)dv + JN(E — (n+1)¢/2,00 = (n — 1)c/6)dv
0 c

Hence, we have inG=C =R + M = Gy + G,: 0 <v <nc withv # c.
So,if 0 <v<c¢ = Pg; = P,y (0<V <v) = CDF1(0<V <v).
And Pgy = P,y (V <0) = P,y (V<) = CDF;(V<c) =0

CDF1(0<V<v)+0 CDF(0<V<v) Pgr
= Fr= 2 - 2 ~2

Therefore, we say here that we are working in the real probability universe R = R;
alone.
And if c<v <nc = Pry = P,o,(V>c) = CDF1(V>c¢) = 1.
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And Pg; = P,,,(c <V <v) = CDF5(c <V <v)

1+CDF2(C<V§U) _1+PR2
2 2

= Pp =

Therefore, we say here that we are working in the real probability universe R = R,
alone.

And if 0 <v <nc withv # ¢ = Pg; = P,,,(0<V <v) = CDF1(0 <V <v).
And Pry = Py, (¢ <V <v) = CDF,(c <V <v)

CDF;(0 <V <v) + CDF,(c<V <v) _ Pg1 + Pps
2 T2

= P =

Therefore, we say here that we are working in the real probability universe
R =Ri+R,.

And consequently, we can deduce from the above the real probability in the
probability universe R = Ry + R, for special velocity cases as follows:

ifv<0= Py W—%ZO.
ifo—c/2 = Pp = CDFl(OSV§c/22)+CDFz(V<c) _ 05+0 — 025
ifp — ¢~ = Py — CDFl(OsV<c2)+CDF2(V<c) _ lT — 05,

ifv _ ( + 1)6‘/2 = P CDF1(0<V<C)+CD2F2( <V§( )6/2) _ # — 075

ifo = ne = Pr = CDF1(0<V<L‘) CDFZ(C<V<nc) % -1

Furthermore, we have M = M1(0 <v<c)+My(c<v<nc), Vn,neR i n>1en € (1, o).
Now, let Py = 21252 and it is equal to half of the sum of the complement of the

cumulative probability that 0 <V <v; in M; and the complement of the cumulative
probability that ¢ < V <v, in M,.

= Py = i(1—Pri) ;1(1 —Pra) _ 2i— Z(PI; tPr) _, ilPra ;—PRZ) :1{1 ~ (Pra -;Pm)} —i(1—Pp)
i[1 — CDF1(0 <V <v1)] +i[1 — CDF(c <V <))
= Py = >
(v 02
- % J[1 — PDF;(v)dv + J[1 — PDF;(v))dv
0 c
(0 2
:% J[l —N@=c/2,6,=c/6)]dv + J[l —N@=m+1)c/2,0, = (n—1)c/6)|dv
0 c

:% JN<I_):C/2’O-U :C/6)d1)+ JN(T):(n+1>c/2’o-v:<n_1)c/6)dv
vl 2
Hence, we havein G = C =R + M = Gy + G 0 <v <nc withv #c.

So,if 0<v<c = Ppy =i[l —Pp(0<V <v)] =i[l - CDF1(0 <V <v)].
And Ppp = i[1 — P,y (0 <V <v)] =i[1 — CDF,(V<¢)]| =i(1—-0) =i

= Py =

i[1-CDF1(0<V<v)]+i _i+Pw _ { Pm]

1+
2 2 2
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Therefore, we say here that we are working in the imaginary probability universe
M = M; alone.

And if c <v <nc = Py = i[1 — Py (V>¢)] =i[1 — CDF1(V>¢)] =i(1—-1) = 0.

And Pppp = i[1 — Pyop(c <V <v)] = i[1 — CDF,(c <V <v)]

= Py =

0 +l[1— CDF2(6<V§U)] _PM2 _ i|:1—PR2:|
2 T2 2

Therefore, we say here that we are working in the imaginary probability universe
M = M, alone.

And if
0<v<ncwithv #c¢ = Py1 =i[1 — P, (0<V <v)] =i[1 — CDF;1(0<V <v)].

And Ppy = i[1 — Py (c <V <v)] = i[1 — CDF5(c <V <v)| =
Pag — z'[lfCDFl(OSVSU)];»i[17CDF2(c<VSv)] = DwtPw — 1 — Putl] — i1 — Py,

Therefore, we say here that we are working in the imaginary probability universe
M = M; + M,.

And consequently, we can deduce from the above the imaginary probability in the
probability universe M = M; + M, for special velocity cases as follows:

if0<0 = Py =i[1- POV —i[1- G =i Pyfi=1.

ifv—c/2 = Py = i[l _ CDFl(osvsf/zz)+CDFz(V<c)] = i[1— 9559 = 0.75i

= Py /i =0.75

ifo —c = Py — i{l - CDF1(°$V<C>+CDFZ<V<C>] =i[1-19% = 0.5 = Py/i — 0.5.

2
ifv=m+1)/2

DF1(0< DF < 1)c/2 1 .
Py —i 1_C 1(0<V <c) + CDF3(c<V < (n+1)c/2) i +0.5 _ 05
2 2
= Py/i =0.25
ifo = nc = Py :i{l_CDF1(O§V<c)-;CDF2(c<V§nc)} :i[l—l_;—l] —i(1-1)=0

= Py/i=0

Therefore, for any value of 0 <v <nc with v # ¢, we can write without any confu-
sion that:

Pain = i(1 — Pgy) and Pgy = 1 — P /i; hence, M is the imaginary complementary
probability universe to the real probability universe R;.

And Py = i(1 — Pgro) and Pgy = 1 — P /i; hence, M, is the imaginary comple-
mentary probability universe to the real probability universe R,.

Moreover, in all cases and for any value of v : 0 <v <nc with v # ¢, we have:

Pr = PRLZPszhere R =Ri1+R,.

And Py = ButPe swhere M = M + M.

We can check that:

Py

_ i(l — PRl) +i(1 — PRz) _ 21 — i(PR1 +PR2) i i(PR1 +PR2) _ l'|:1 B (PRl +PR2)

2 2 2 2 }:i(lfp’?)
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Hence, M is the imaginary complementary probability universe to the real prob-
ability universe R.
Moreover, we have in G = C = R + M, where 0 <v <nc withv # ¢,

Vn,neR' :n>1ene (1, +).

Then, C = (R1 +Ry)+ M1+ M) = (R1 + M) + (R + M;) = C; +C,.
In fact, in C; we have: Pc; = Pry + Ppp1/i = Pri+ (1 — Pry) = 1.

And, in C2 we have: PCZ = PR2 +PM2/Z = PRZ + (1 — PR2) =1

And, in C we have:

. _Pu+P Pvi+Pup] . Pri+P i(1— Ppi) +i(1— Pgo)] .
Pe = Pp + Py /i = r1+Pra |\ P 1 P Ji = r PR ( r1) +i( R2) Ji
2 2 2 2
_Pri+Pr  (1—Pr))+(1—Pr) Pri+Pr Pri + Pry
= + = +1—
=1

We can calculate Pc in another way as follows:

Pc = Pp +PM/l:

PR1+PR2+ Py + Pan /Z.:PRI +PM1/i+PR2+PM2/i:& Pcy
2 2 2 2 2 2
_P61+P62_1+1_

1
2 2

Consequently: Pc = Pc; = Pc, = 1, in accordance with CPP axioms.

Furthermore, we can state now and affirm finally that in this second model:

G =G; (0<v<c) + G, (c <v <nc) that means that the total universe G is the sum of
the real subluminal universe G; and the imaginary superluminal universe or
metauniverse G,.

1.The real subluminal universe G, corresponds to the complex probability universe
C,, which is also subluminal; hence, G = C; = R; + M; with (0 <v <¢).

2.And the imaginary superluminal universe G, or metauniverse corresponds
to the complex probability universe C, which is also superluminal; hence,
G,=C=R, + M, with (C<US7’IC).

Therefore,
Pg1 = Pc1 = Pp1 +PM1/i = Pgp1 + (1 _PRl) =1and

Pgy = Pcy = Pgy + P /i = Pro + (1— Pry) = 1.

Consequently, the complex total universe G = G; (0 <v <¢) + G, (¢ <v <nc), which
is the sum of the universe and the metauniverse, corresponds to the complex proba-
bility universe C having:

G=C=R+M-= (R1 JrRz) + (M1 Jer) = (R1 Jer) + (Rz Jer)

=C,(0<v<e)+ Gy (c<v<ne) =Gy (0<v<c) + Gy (c<v <nc) with
0<v<ncandv #c,

hence:

Pg1 +PG2_P6‘1 +P62_1+1_

Po =Pe=—— 2 2

1
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Consequently: Pc = 1, in accordance with CPP axioms.

Thus, we can conclude that, by adding the complementary imaginary probabilities
universes M1,M, and M to the real probabilities universes Rq,R; and R then all
random phenomena in the complex probabilities’ universes C;, C,, and C, and hence
in the subluminal universe Gy, in the superluminal universe G;, and in the total and
complex universe G, become absolutely and perfectly deterministic with probabilities
expressed totally as follows:

Pc :PC1 :Pc‘z = 1andPG :PGl :PGZ =1

1.2 The MCPP parameters of the second model

The MCPP parameters in this second model are similar to those of the first model
and this is done by including the probabilities Pz and Py corresponding to the second
model.

1.3 The deterministic cases and the MCPP parameters of the second model

The deterministic cases in this second model are similar to those of the first model
and this is done by taking into consideration the probabilities Pz and Py pertaining
and corresponding to the second model.

1.4 The second model simulations

We note that in the following simulations, Pgs is the real probability in the luminal
universe Gs for (v = ¢) in yellow in the simulations, where we have VPg; : 0 <Pp3 <1
and that it will be included in the final most general model of MCPP. Thus, the current
model is a simplified second model. The simulations from Figures 1-3 illustrate the
second and more general model.

2. The metarelativistic complex probability paradigm (MCPP): a more
general third model

In this section, we will develop the third more general model of MCPP with all its
parameters [1-42].

2.1 The real and imaginary probabilities

Here, and in this third MCPP model, v; is always the velocity of a body in R; with
0 <v1 <c and is a random variable that follows any possible probability distribution:
PDF1(?1, 6,1) where 7 is the mean or the expectation of this general probability
distribution of v1 or PDF;(v1) and o, is its corresponding standard deviation. And v, is
also the velocity of a body in R, with ¢ <v, <#c and is a random variable that follows
any possible probability distribution: PDF, (9, 6,,) for a determined and fixed value of
n such that Vin,n € R™ : n> 147 € (1, +0) and where 7, is the mean or the expectation
of this general probability distribution of v; or PDF;(v;) and o, is its corresponding
standard deviation. Note that, PDF; and PDF, do not have here to be similar proba-
bility distributions.
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All the MCPP Parameters and the Normal Distribution
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Figure 1.
The MCPP second model parameters and the normal distribution for n = 6 in G,.
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The MCPP second model probabilities and the normal/normal distributions for n = 6 in G.
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All the MCPP Parameters and the Normal / Normal Distributions
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Figure 3.
The MCPP second model parameters and the normal/normal distributions for n = 6 in G.

First, we will define and calculate the real and imaginary probabilities in the
universes Ry, Ry, M4, and M in the third model of MCPP as follows:

Pr1 =P,,(0<V <) =CDF1(0<V <) = UflPDFl(v)dv.
S0, if v1< 0 = Pgy = Py (V < 0) = CDFl(V<OO) ~0.
Ifo; = 0 = Pry = P,oy(V <0) = CDFy(V <0) = JQPDFl(v)dv = 0.
If v; = Md(v1) = Pr1 = Prop(0<V <Md(v1)) = CODFl(O <V<Md(v)) =
M(}(vl)PDFl(v)dv =0.5.
’ where Md(v,) is the median of the velocity v, probability distribution.
Ifv; > ¢ = Pr1 — P,pp(0<V<c) =CDF1(0<V <c) = ;[PDFl(v)dv =1

vl
If v1>¢ = Pgri = Py (V>c¢) = CDF1(V >c¢) = [ PDF;(v)dv =
0

{jPDFl(u)dv + ?PDFI(u)dv} —(1+0)=1
0 c

And we have for the second real probability:
v2
Pry = Prp(c <V <vy) = CDF(c <V <1,) = J PDF;(v)dv

So, if vy <c = Pgy = P,pp(V <¢) = CDF5(V <c¢) = 0.
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Ifv, = ¢t = Py — jPDFz(v)dv =0.
If v, = Md(vy) = PR; = P,op(c <V <Md(v;)) = CDF;(c <V <Md(1,)) =
MngUZ) PDF;(v)dv = 0.5.
‘ where Md(v;) is the median of the velocity v, probability distribution.
If v, =nc = Pry = Pyyp(c <V <nc) = CDF,(c <V <nc) = TPDFz(v)dv =1

If v, >nc

= Pry = P, (V >nc) = CDF,(V >nc)

v2 ne v2
= JPDFz(v)dv = { JPDFz(v)dv + JPDFz(v)dv} =(140) =

c c nc

Moreover, the first imaginary probability is:

Puy = i(1 — Pry) = i[1 — Py, (0 <V <1)] = i[1 — CDF(0 <V <v1)] = iCDF4(v1 <V <c)
vl c
=i [1 - JPDFl(v)dv:| =i JPDFl(v)dv
0 vl
So, if v1<0 =
c 0 c
PMl =1 I PDF1(1)>6IU = l{ f PDFl(Z))dU + fPDFl(U)dU} = Z(O + 1) =i= PMl/l =1
vl vl 0
Ifl)l =0
= Py = i[1 — Pop(V <0)] = i[1 — CDF{(V<0)] =i(1—0) =i = Py /i = 1.
Ifl)l = Md(l)l)

= Ppy = i[1 = Py (0 <V <Md(01))] = i[1 — CDF;(0 <V <Md(py))]

Md(v1) ¢
=i|l— J PDF1 J PDFl dv—z(l—OS)—051:>PM1/z—05
0 Md(v1)

Ifo; — ¢~ = Py — i[1— Py (0< V<c)] = i[1 — CDF;(0<V <¢)] =
1[1 - J"PDFl(v)dv} =i1-1)=0
0

If1)1 >c= Py =0=> PMl/l =0.
And we have for the second imaginary probability:

Pyp = 2(1 — PRz) = 1[1 — Pmb(C<V§U2)} = 1[1 . CDF2(6‘< VSI)z)] = iCDFz(Uz <V§nc)

=1 [1 - TPDFz(U)dv] =1 TPDFz(v)dv

c 2
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So, ifv2<c:>
PMz—lIPDFz ) {IPDF2 dU+fPDF2(U)dU} :l(0+1):l:>PM2/l:1

vaz — T

= Ppp — i[1 — Py (V <03)] =Py (c <V <nc) =iCDF(c <V <ne) =ix1=i
—i[l — CDFy(V<c)] =i(1—0) =i

If Uy = Md(vz)

= Pyp = 1[1 — Prob(c <V< Md(vz))] = 1[1 — CDFz(C < VSMd(Uz))}

Md(v7) ne
—il1- J PDFy(v)do| =i x J PDFy(0)dv — i(1— 0.5) = 0.5i = Py /i = 0.5
¢ Md(v2)

Ifv, =nc = Py = i[1 — Prp(c <V <nc)] =i[l — CDF;(c <V <nc)| =

i{1 - ?PDFz(v)du] —i1-1)=0
= Papfi=0

Ifl)2>7lC =Py =0= PMz/l =0.

Furthermore, we have R = R;(0<v<c) + Ry(c<v <nc), Vu,n €RT :n>1on e (1, +0).

Now, let Pr = P&ifPR and it is equal to half of the sum of the cumulative probability
that 0 <V <v; in R; and the cumulative probability that c <V <v; in Ry.

vl v2
CDF,(0<V < CDF V< 1
= PR — 1( — _vl); 2(C< _v2) — i JPDFl(U)dU + JPDFz(v)dv
0 c

Hence, wehaveinG=C =R + M = G; + G,: 0<v <nc withv # c.
So,if 0 <v <c¢ = Pg; = P, (0<V <v) = CDF1(0<V <v).
And Pgy = P,y (V <v) = P,y (V<) = CDF(V<c) =0

CDF1(0<V<0)+0 CDF;(0<V<p) Py
= e = 2 - 2 2

Therefore, we say here that we are working in the real probability universe R = R;
alone.

And ifc<v <nc = Pry = P, (V>c) = CDF1(V>c¢) = 1.

And Pg; = P,,,(c <V <v) = CDF5(c <V <v)

1+CDF2<C<V§U) _1+PR2
2 2

= Pp =

Therefore, we say here that we are working in the real probability universe R = R,
alone.
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And if 0 <v <nc withv # ¢ = Pg; = P,,,(0<V <v) = CDF;1(0 <V <v).
And Pgy = Py, (¢ <V <v) = CDF5(c <V <v)

CDF1(0<V <v) + CDF,(c<V <v) Pgri +Pr
2 h 2

= Pr =

Therefore, we say here that we are working in the real probability universe
R =R1+Rs,.
And consequently, we can deduce from the above the real probability in the

probability universe R = Ry + R, for special velocity cases as follows:

ifv<0= Pp=SCOV<0_0_

lfU _ Md(vl) = PR _ CDFl(OSVSMng1))+CDF2(V<C) — 052-0—0 — 025‘

iy — ¢ = Pp — CDF1(05v<c2)+CDFZ(V<c) _ 1+o —05.

ifp = Md(vz) = Pp = CDFl(O<V<c)+C§)Fz(c<V<Md(uZ)) _ 12& = 0.75.

< <
ifo =nc = Pr = CDF1(0 V<c)-;CDF2(c<V ne) _ u -1

where Md(v;) and Md(v;) are the medians of the velocities probabilities
distributions.

Additionally, we have M = M;(0 <v<c) + My(c<v <nc), ¥Vn,n€RT 1 n>1en e (1, +oo).

Now, let Py = 2122 and it is equal to half of the sum of the complement of the
cumulative probability that 0 <V <v; in M; and the complement of the cumulative
probability that ¢ < V <v, in M,.

_ py — (0= Pr) eri(1 —Pro) _2i— i(PI; +Pr) _ . iPr 2+P1ez) _; {1 _(Pr erPRz)] —i(1— Pg)
i[1— CDF1(0 <V <v1)] +i[1 — CDF,(c <V <vy)]
. vl v2 . c nc
-1 { J[1 PDF;(v)]dv + J[1 _ PDFz(v)]dv} - { JPDFl( v + JPDFz(v)dv}
0 c vl 2

Thus, we have inG =C =R + M = G; + G3: 0 <v <nc withv # c.
So,if 0<v<c = Ppy =i[1 — Py (0<V <v)] =i[l — CDF1(0 <V <v)].
And Py = i[1 — P,y (0 <V <0)] = i[1 — CDF5(V <¢)] =i(1—0) =i

= Py =

l[l—CDFl(OSVSU)]+l Z+PM1 1 Pprq
; i
Therefore, we say here that we are working in the imaginary probability universe
M = M; alone.
And ifc<v<nc = Pyy =i[1 — P,y (V>c)] =i[l — CDF1(V>c¢)] =i(1—-1) = 0.
And Pppp = i[1 — Pyop(c <V <v)] = i[1 — CDF,(c <V <v)]

0+4+1i[1—CDFy(c<V< P 1-P
= Py — +1[ 22(C —U)]:%:i[ 2R2]

Therefore, we say here that we are working in the imaginary probability universe
M =M, alone.
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And if

0<v<ncwithv #c¢ = Py1 =i[1 — Py, (0<V <v)] =i[1 - CDF;1(0<V <v)].
And Prp = i[1 — Py (c <V <0)] = i[1 — CDF3(c <V <v)] =

Py = i[l—CDFl(OSV<c)]-24—i[1—CDFz(c<V§v)] _ PMh;PMZ _ i[l _ pm;pm] _ i[l _ PR]-

Therefore, we say here that we are working in the imaginary probability universe
M =M, + M,.

And consequently, we can deduce from the above the imaginary probability in the
probability universe M = M; + M, for special velocity cases as follows:

if0<0 = Py =i[1- POY<O] —i[1 -G —i= Pyfi=1.

if v = Md(v1) = Py = i{l _ CDF1(0SVstgv1))+CDF2(V<C)} =i[1- 0580 — 0.75

= Py/i = 0.75

ifv ¢ =Py — i[l — CDF](OSV<2)+CDF2(V<C>] = i[l 7%} = 0.5 = Py /i — 0.5.

if v = Md(v;) = Py = i[l _ CDF1(0§V<c)+CDFz(c<V§Md(vz))} — i[l _ 1+TO5] — 0.25;

2

= Py/i=0.25
ifo =nc= Py = i{l _ CDF1(O§V<C)-;CDF2(C<V§nc)} _ i[l _ 1;_1] —i(1-1)=0

= Py/i=0

where Md(v1) and Md(v;) are the medians of the velocities probabilities distribu-
tions.

Therefore, for any value of 0 <v <nc with v # ¢, we can write without any confu-
sion that:

Parn = i(1 — Pgy) and Pgy = 1 — Py /i; hence, M is the imaginary complementary
probability universe to the real probability universe R;.

And Pppy = i(1 — Pgy) and Pry = 1 — Papp /i; hence, M is the imaginary comple-
mentary probability universe to the real probability universe R,.

Moreover, in all cases and for any value of v : 0 <v <nc with v # ¢, we have:

Pr = %where R =R, +Ry.

And Py = M where M = M; + M,.

We can check that:

Pag = i(l 7PR1) +i(1 7PR2) _ 21 — i(PRl +PR2) —i_ i(PRl +PR2) _ i|:1 _ (PRl +PR2)

2

2 2 2 }:i(l_PR)

Hence, M is the imaginary complementary probability universe to the real prob-
ability universe R.
Moreover, we have in G = C = R + M where 0 <v <nc with v # c,
Vn,n€R’ :n>1ene (1, +oo).

Then, C = (R1 + Rz) + (M1 +M2) = (R1 +M1) + (Rz Jer) = C1+C,.
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In fact, in C; we have: Pc; = Pgy + Py /i = Pri+ (1 — Pry) = 1.
And, in C, we have: Pc, = Py, -I-PMz/l = Ppy + (1 — PRZ) =1.
And, in C we have:

. Prpi+P Pvi+Pma|,. Pri+P i(1—Pgi) +i(1—P ,
Pe = Py + Pu/i = R1 R | M1 M2 Ji = R1 R2 ( r1) +i( R2) i
2 2 2 2
_Pri+Pr  (1—-Pri)+(1—Pra) PritPro Pr1+ Pro
= + = 4+ -8 -
=1
We can calculate Pc using this method also:
PC:PR+PM/Z
_PR1-|-PR2+ Py + P /i_PR1+PM1/i+PR2+PM2/l‘_Iﬁ lﬁ_Pcl-FPCz_l—Q—l
2 2 - 2 2 22T 2 T
=1

Consequently: Pc = Pc; = Pc; = 1, in accordance with CPP axioms.

Furthermore, we can state now and affirm finally that in this third model:

G = G; (0<v <) + G, (c <v <nc) that means that the total universe G is the sum of
the real subluminal universe G; and the imaginary superluminal universe or
metauniverse Gs.

1.The real subluminal universe G; corresponds to the complex probability universe
C,, which is also subluminal; hence, G; = C; =Ry + M; with (0 <v <¢).

2. And the imaginary superluminal universe G, or metauniverse corresponds
to the complex probability universe C, which is also superluminal; hence,
G, = C; = Ry + M, with (c <v <nc).

Therefore,
PGy = Pcy = Pry + Pan /i = Pre + (1 — Pr1) = 1and

Pgy = Pcy = Pgy + Py /i = Pro + (1 — Pry) = 1.

Consequently, the complex total universe G = G; (0 <v <c) + G, (¢ <v <nc),
which is the sum of the universe and the metauniverse corresponds to the complex
probability universe C having:

G=C=R+M=(R1+Ry) + (M1 +M;) = (R + M) + (R, + M)

=C(0<v<e)+ Gy (c<v<ne) =Gy (0<v<c) + Gy (c<v <nc) with
0<v<ncandv #c,

Hence,

Pg1 +PG2_P(11 +P62_1+1_

PG:PL‘: B ) 5

1

Consequently: Pc = 1, in accordance with CPP axioms.
Thus, we can conclude that, by adding the complementary imaginary probabilities
universes M1,M, and M to the real probabilities universes Rj,R, and R then all
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random phenomena in the complex probabilities’ universes C;, C,, and C, and hence
in the subluminal universe Gy, in the superluminal universe G,, and in the total and
complex universe G, become absolutely and perfectly deterministic with probabilities
expressed totally as follows:

Pc =Pc‘1 ZPc‘z = 13.1‘1dPG :PGI :PG2 =1.

2.2 The MCPP parameters of the third model

The MCPP parameters in this third model are similar to those of the first and
second models and this is done by including the probabilities Pz and Py
corresponding to the third model.

2.3 The deterministic cases and the MCPP parameters of the third model

The deterministic cases in this third model are similar to those of the first and
second models and this is done by taking into consideration the probabilities P and
Py pertaining and corresponding to the third model.

2.4 The third model simulations

We note that in the following simulations, Pg; is the real probability in the luminal
universe Gs for (v = ¢) in yellow in the simulations, where we have VPg; : 0 <Pg3 <1,
and that it will be included in the final most general model of MCPP. Thus, the current
model is a simplified third model. The simulations from Figures 4-6 illustrate the
more general third model of MCPP.

All the MCPP Parameters and the Beta Distribution
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The MCPP third model parameters and the Beta distribution for n = 2 in G,
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All the MCPP Probabilities and the Normal / Beta Distributions
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The MCPP third model probabilities and the Normal / Beta distributions for n=2 in G.
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The MCPP third model parameters and the normal / Beta distributions for n = 2 in G.
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3. The final and most general model: including the case of electromagnetic
waves

In this section, we will develop the final most general model of MCPP with all its
parameters [1-42].

3.1 The real and imaginary probabilities

Here, and in this final MCPP model, f is the frequency of the electromagnetic
waves in Gg since the velocity of all electromagnetic waves is always ¢ with
(Lp = 0 Hz) <f < (U, = 10**Hz) and is a random variable that follows any possible

probability distribution: PDF; (f , af). Knowing that L,, is the lower bound of the

frequency in the probability distribution and U, is the upper bound of the frequency
in the probability distribution. Additionally, f is the mean or the expectation of this
general probability distribution of f or PDF3(f) and oy is its corresponding standard
deviation. Moreover, the annihilation of two real particles in G; or of two imaginary
particles in G, can lead to the creation of electromagnetic waves in G = Gy + G5 + G,
just as proved in the theory of Metarelativity.

First, we will define and calculate the real and imaginary probabilities in the
universes R3 and M3 in the final model of MCPP as follows:

fx
Pps = Pmb(v =cand L, SstE) = CDF3(1) =cand L, stfE) = JPDFg(v =c,f)df
Ly
where f; is a certain value of the frequency fof the electromagnetic wave.
So, we have the real probability in R3: if v # ¢ = Pg3 = CDF3(v #¢) = 0.
And if v = ¢ then:
Iff. <L, = Pg3 = Py,,(F<L;,) = CDF3(F<L;) = 0.
Iffp, = Md(f) = Pr3 = Py (Lp <F <Md(f)) = CDF3(L, <F <Md(f)) =
Md(f)
| PDFs5(f)df = 0.5.
Ly
where Md(f) is the median of the frequencies probability distribution.

Uy
Iffy = Uy = Pr3 = Pyoy(Ly <F <U,) = CDF3(L, <F <U,) = | PDF5(f)df = 1.
Ly

IffE>Ub
= Pp3 = Prob(F> Ub) = CDFg(F> Ub)
fE U, fx
= | porsipiar = 3 [ PoEfIar + | POFS(FIAF | =14 0) =1
Ly Ly Uy

Moreover, we have for the imaginary probability in Ms:
Pz =i(1— Prs) =i[1— Py (Ly <F <fy)] =i[1 — CDF3(L, <F <fy)] =

fE Up
iCDF;3(fy<F<U,) =i|l— JPDF3(f)df =i J PDF;(f)df .
Ly fr
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So,ifv #£¢ = Pyz =i[l —CDF3(v #£¢)] =i(1—-0) =i = Pp3/i = 1.
And if v = ¢ then:

Iffp,<L,=Pm3=i lh][h PDF5(f)df = i{LLf?PDFg(f)df + Lj‘h PDF3(f)df} =
fE fr Ly

i(0+1)=i=Pys/i=1

Uy
Md(f)

Uy
Iffy = U, = Pyz =i | PDFs(f)df =ix 0=0= Pya/i = 0.
U
If fz> Uy = Py = 0 = Pys/i = 0.
Therefore, for any value of f: L, <f < U, we can write without any confusion that:

PM3 = 1(1 — PRB) andPR3 =1- PM3/ir

hence, M3 is the imaginary complementary probability universe of frequencies to
the real probability universe R of frequencies.
Furthermore, we have
R =R1(0<v<c)+Rylc<v<nc) +R3(v =cand L, <f <Uy,),

Vn,n€R’ :n>1eone (1, o).

Now, let Pg = m and it is equal to the sum of the cumulative probability
that 0 <V <v; in R; and the cumulative probability that c < V <v; in R, and the
cumulative probability that v3 = ¢ and L, <f < U, in R3, and all divided by 3.

_ CDF1(0<V <v1) + CDF,(c <V <) + CDF3(V = v3 = c and L, <F <f )

= Py 3
vl v2 fr

= % JPDFl(v)dv + JPDFz(v)dv + [ PDF3(v3 = c,f)df
0 ¢ Lb

Hence, wehaveinG=C=R + M =G; + Gy + G3: 0<v <ncand L, <f <U,.
So,if 0 <v<c¢ = Pg; = P,y (0<V <v) = CDF1(0<V <v).

And Py = P,y (V <v) = P,y (V <) = CDF,(V <¢) = 0.

And PR3 = Pmb(V 7é C) = CDF3(V 7’5 C) =0

_ CDF;(0<V<v)+0+0 CDF(0<V<v) Pp

P
— R 3 3 3

Therefore, we say here that we are working in the real probability universe R = R;
alone.

if0<v<cand L, <f <Uj, = Pr1 = P,;,(0<V <v) = CDF;(0 <V <v).

And Pgy = P, (V <0) = P, (V<) = CDF,(V <ct) = 0.

And Pg3 = Pmb(V =cand L, stfE) = CDF3(V =cand L, stfE)

~ CDF1(0<V<v)+0+CDF3(V=cand L, <F<f;) Pri +Pps
B 3 3

= Pp

Therefore, we say here that we are working in the real probability universe
R =R+ R3.
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And if c <v <nc = Pry = Py (V>¢) = CDF1(V>c¢) = 1.
And Pgy = Py, (¢ <V <v) = CDF3(c <V <v).
And Pgs = Py (V #¢) = CDF5(V #¢) = 0

1+CDF2(C<VSU)+O_1+PR2

— Pp = -
R 3 3

Therefore, we say here that we are working in the real probability universe R = R,
alone.

Andifc<v<ncand L, <f <Uj, = Pry = Pypp(V>¢) = CDF1(V>c) = 1.

And Py, = Pmb(c < VSI)) = CDF2(6‘< VSI))

And Pg3 = Py, (V =cand L, <F <f;) = CDF3(V = cand L, <F <f})

1+ CDF,(c <V <v) +CDF3(U =cand L, stfE) 1+ Py + Pps

= Pp = -
R 3 3

Therefore, we say here that we are working in the real probability universe
R =R, +Rs.

Andif 0<v<ncand L, <f <Uj, = Pr; = P, (0<V <v) = CDF;1(0 <V <v).

And Pgy = P,,p(c <V <v) = CDF3(c <V <v).

And Pg3 = Py, (V =cand L, <F <f;) = CDF3(V = cand L, <F <f})

CDF1(0 <V <) 4+ CDF,(c <V <v) + CDF3(V =cand L, <F <f;) Py + Pro + Pps

Py = _
R 3 3

Therefore, we say here that we are working in the real probability universe
R =Ry +Ry+R;3.

And consequently, we can deduce from the above the real probability in the
probability universe R = Ry + R, + R; for special velocity and frequency cases as

follows:
ifv<0 = Pg=LHYV<0_0_,

ifv =Md(v;) = Pr = CDFl(O<V<Md(v1)>+§DFz(V<C)+CDF3(V%C) 05:0:0 _ (. 1667.

ifv — ¢ = Pp — CDFl(OgV<c)+CDI;2(V<c)+CDF3(V7éc) 1+0+0 — 0.3333.

. CDF;(0 <V <¢)+CDF,(V <¢*)+CDF3(V=c and L, gFg
ifv=c=Pr= 3 ( /i)

_1+0+CDF5(V=cand L, <F<fy) 1+ CDF3(V =candL, <F<fy)
a 3 3

So, if f = Ly, = Pp = 1£9+0 — 1 — 0.3333,

if f = Md(f) = Pg = 005 15 _ .5,

if f = Uy = Pg = 2951 = 2 — 0.6667.

if v = Md(v,)
_p CDF1(0 <V <c) + CDF,(c <V <Md(v;)) + CDF3(V =cand L, <F <f ;)
R:
3
14+ 0.5+ CDF3(V =cand L, <F <f ) 15+CDF3(V:candLb <F<f})
B 3 3
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So, if f = Ly, = Pp = 103+0 _ 1510 _ g 5,
iffp, =Md(f) = Pr = 1+0§+°5
lffE — Uh = PR 1+O35+1 25 _
ifv =nc

Wl

CDF1(0 <V <c) + CDF,(c<V <nc) + CDF3(V = cand L, <F <f)

3
_1+1+CDF3( —candLb<F<fE) 2+CDF3( *candLbstfE)
B 3 3

= Pr =

So, if f = L, = Pp = 50 = % = 0.6667.

if fr = Md(f) = Pp = 11302 =

iffp,=U,=Pp=21= g 1.

where Md(v;) and Md(v;) are the medians of the velocities probabilities distribu-

tions and Md(f) is the median of the frequencies probability distribution.
Furthermore, we have

M =M;(0<v<c)+M(c<v<ne) + Ms(v =cand L, <f <U,),
Vn,neR' :n>1ene (1, +).

Now, let Py = W and it is equal to the sum of the complement of the
cumulative probability that 0 <V <v; in M; and the complement of the cumulative
probability that ¢ < V <v, in M; and the complement of the cumulative probability
that v;3 = c and L, <f < U, in M3, and all divided by 3.

i[1— CDF1(0 <V <v3)] +i[l — CDF,(c <V <v,)] +i[1 — CDF3(V = v3 = cand L, <F <f,)]

= Py = 3
. vl v2 fe
-1 Ju — PDFy(0))dv + Ju — PDF,(0))dv + J[1 — PDFs(v; = o, f)]df
0 c Ly
. c nc Uy
:% JPDFl(v)dv + [PDFz(u)du + [ PDF5(v3 = c,f)df
vl 02 fE
= Py = i(1—Pr) (1 *3PR2) +1(1— Pg3)
_3i—i(Pr +3PR2 +Pry) 1P +P;2 + Pr3) _ i[l _ (Pr +P§z +Pr3)| _ i(1— Py

WehaveinG=C=R+M =G;1+ G, +G3: 0<v<ncand L, <f <Uj,.
So,if 0 <v <c = Ppyy = i[1 — Py (0 < V <0)] = i[1 — CDF1(0 < V <v)].
And Py = i[1 — Py (0 <V <0)] = i[1 — CDF5(V <¢)] = i(1— 0) = i.
And Py3 = i[1 — Py (V #¢)] = i[1 — CDF3(V #¢)] =i(1—0) =i

i1-CDF1(0<V<v)|+i+i 2i+Pm _ { PRl}

1K
3 3

= Py = 3

Therefore, we say here that we are working in the imaginary probability universe
M = M; alone.
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if 0<v<cand L, <f <U, = Pny = i[l — P,y (0 <V <v)] = i[1 — CDF1(0 <V <v)].
And Pap = i[1 — Py (0 <V <0)] = i[1 — CDF,(V <c*)] =i(1—0) = 1.
And Py;3 = i[l —Pmb(V =cand L, SFSfE)} =

i[1— CDF3(V =cand L, <F<f})]

i1— CDF;(0 <V <v)] +i+i[1— CDF;(V =cand L, <F <f)]
3
_ i+ (Pm1+ Pums) :1[1 _ Pra +PR3:|
3 3

= Py =

Therefore, we say here that we are working in the imaginary probability universe
M =M, + Ms.

And ifc<v<nc = Py = i[1 — Pyop(V>c)] =i[1 — CDF1(V>¢)|=i(1-1) =0

And Ppp = i[1 — Py (c <V <9)] = i[1 — CDF(c <V <0)].

And Py = i[1 — Py (V #¢)] = i[1— CDF3(V #¢)] =i(1—-0) =i

0+i[l — CDFy(c<V <v)]+i i+Pwm ,{Z—PRZ}
= Py = = =1

3 3 3
Therefore, we say here that we are working in the imaginary probability universe

M = M, alone.
Andifc<v<ncand L, <f <U,

= Py = i[1 = Py (V>¢)] = i[1 — CDFy(V>¢)] =i(1—1) = 0

And Pppp = i[1 — Pyop(c <V <v)] =i[1 — CDF,(c <V <v)].
And Ppgz = i[1 — Py (V = cand L, <F <f;)] = i[1 — CDF3(V = c and L, < F <f )]

0 +i[1 — CDF;(c <V <v)] +i[1— CDF3(V =cand L, <F <f)] P + Pus
3 3

= Py =

B .[2* (Pra + Pgs3)
=1 f

Therefore, we say here that we are working in the imaginary probability universe
M =M, + M;.

Andif 0<v<ncand L, <f <U,
= Pyy =i[1 — P, (0<V <v)] =i[1 — CDF1(0 <V <v)].

And Pyp = 1[1 — Prob(c< VS‘U)] = 1[1 — CDFz(C < VS‘U)]

And Py;3 = i[l — th(V =cand L, SstE)} =
i[1— CDF3(V =cand L, <F <f})]

i[1 — CDF;(0 <V <¢)] +i[l — CDFy(c <V <)] +i[1 — CDF3(V = cand L, <F <f )]

= Py =

3
P P, P P P
:PM1+ M2 + M3 g R1 + Pra + Pr3 — i1 — Pg]

3 3

Therefore, we say here that we are working in the imaginary probability universe
M =M, + M, + M.
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And consequently, we can deduce from the above the imaginary probability in the
probability universe M = M; + M, + M3 for special velocity and frequency cases as
follows:

if0<0 = Py = i[1 - POY=O) —i[1 - g =i Py/i =1,

if v = Md(v1) = Py = i{l _ CDFl(O5Vst(v1))+§DF2(V<c)+CDF3(V7£c)} _

i[1—938050] — 0.8333{ = Py /i = 0.8333.

ifv - = Py — i[l B CDFl(OgV<c)+CDI;2(V<c)+CDF3(V;£c)} _
i[1— 180 = Z — 0.6667i = Py /i — 0.6667.
ifv=c
~p z|:1 CDF1(0§V<C)+CDF2(V<C+)+CDF3(V:CaI’1dLb SFSfE)
M = —
3
'[l 1+0+ CDF3(V =cand L, stfE)] [2 — CDF3(V =cand L, stfE)
=1 — =1
3 3

So, if f, = L, = Py = i[%5%] = 0.6667i = Py /i = 0.6667.
if fp = Md(f) = Py =i[253] = 0.5i = Py /i = 0.5.
if fp = Uy = Py =i[35}] = 0.3333i = Py/i = 0.3333.
CDF1(OSV<C) + CDF2(6<VSMd(Uz)) + CDF3(V =c andLb SFSfE)
3
CDF3(V =cand L, stfE)]
3 :

IfU:Md(Uz) = Py :i|:1—

1+ 0.5+ CDF3(V =cand L, <F <f;)
3

So, if f, = L = Py =i[0.5—9] = 0.5/ = Py /i = 0.5.

iffp =Md(f) = Pv =i[0.5—- %] = 0.3333{ = Py/i = 0.3333.

iffp = U, = Py =i[0.5—3] = 0.1667i = Py /i = 0.1667.

=ill—

~ifos-

ifv =nc
. CDF1(0 <V <c) 4+ CDF;(c <V <nc) + CDF3(V = cand L, <F <f})
=Py=1il1l-— 3
{1 1+1+CDF3(V:candLb§F§fE)} {1—CDF3(V:candLb§F§fE)}
=1 — =1
3 3

So, if f = Ly, = Pu = i[15%] = £ = 0.3333i = Pp/i = 0.3333.

iffp = Md(f) = Pm = i[23] = 0.1667i = Py /i = 0.1667.

iffp=U,=Py=i[5} =0=Py/i=0.

where Md(v1) and Md(v;) are the medians of the velocities probabilities distribu-
tions and Md(f) is the median of the frequencies probability distribution.

Therefore, for any value of 0 <v <#c, we can write without any confusion that:

Parn = i(1 — Pg1) and Pgy = 1 — Ppi /45 hence, M is the imaginary complementary
probability universe to the real probability universe R;.

And Py = i(1 — Pgy) and Pry = 1 — Papp /45 hence, M, is the imaginary
complementary probability universe to the real probability universe R,.

And Pp3 = i(1 — Pg3) and Pgs = 1 — Pp3/i; hence, M3 is the imaginary
complementary probability universe to the real probability universe Rs.

Moreover, in all cases and for any value of v : 0 <v <nc, we have:

Pp = ButtetPe where R = Ry + R, + R

And Py = ButPieths where M = My + M, + Ms.
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Thus, we can check that:

P (1 —Pg1) +i(1 — Pra) +i(1 — Pr3)
M 3
_3i—i(Prt+PratPrs) . i(PritProtPrs) [} (PritProtPrs)
3 3 3

—i(1— Pg)

Hence, M is the imaginary complementary probability universe to the real prob-
ability universe R.

Furthermore, we can state now and affirm finally that in this final MCPP model:

G=G; (0<v<c) + G (c<v<nc) + Gz (v = ¢) that means that the total universe G
is the sum of the real subluminal universe G; and the imaginary superluminal universe
or metauniverse G, in addition to the electromagnetic waves’ universe G, which
stands between G, and G,.

1. The real subluminal universe G; corresponds to the complex probability universe
C,, which is also subluminal; hence, Gy = C; = Ry + M; with (0 <v <¢).

2.The imaginary superluminal universe G, or metauniverse corresponds
to the complex probability universe C, which is also superluminal; hence,
G,=Cy =R, + M with (c<v<nc), ¥n,n€R" :n>1ene (1, +oo).

3.In addition, the luminal universe Gj of electromagnetic waves corresponds to the
complex probability universe C; of frequencies, which is also luminal; hence,
G3=C3=R; + M3 with (v =cand L, <f <U,).

Therefore,

Pg1 = Pcy = Pgy -‘rPMl/i = Pg1 + (1 _PRl) =1 and
Pgy; = Pc; = Pgy -‘rPMz/i = Ppy + (1 _PRZ) =1 and
Pg3 = Pc3 = Pg3 + Pu3 /i = Prs + (1 — Pg3) = 1.

Consequently, the complex total universe
G=G1(0<v<c)+ Ga(0<v<nc) + G3(v =c),

which is the sum of the universe and the metauniverse and the luminal electro-
magnetic waves universe and which corresponds to the complex probability universe
C having:

G=C=R+M=[R+R,+R3) + (M1 + M, +M3) = (R1+ M)+ (R, +M2) +
(R3 + M3)

=C(0<v<e)+Cy(c<v<nc)+C5(v=cand L, <f <Up)

=Gy (0<v<c) + Gy (c<v<nc) + Gz (v =cand L, <f <U,).

Hence,

_Pgi+Pg+Pg Pey+Pey+Pe; 1+1+1

Pg — Pc — 1
G =5 3 3 3

Additionally,

Pg=Pr+Py/i=Pp+(1—DPg)=1
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Consequently, Pc = Pc1 = Pc; = Pe3 = 1in accordance with CPP axioms.

Thus, we can conclude that, by adding the complementary imaginary probabilities
universes My,M;,M3, and M to the real probabilities’ universes R1, R, R3 and R then
all random phenomena in the complex probabilities’ universes C;, C;, C3, and C, and
hence in the subluminal universe Gy, in the superluminal universe G, in the luminal
universe Gs of electromagnetic waves, and in the total and complex universe G,
become absolutely and perfectly deterministic with probabilities expressed totally as
follows:

Pc :Pcl :PCZ :PC3 = 1andPG :PG1 :PG2 :PG3 =1.

3.2 The MCPP parameters in G; = C3= R3 + M3

In this section, we will determine and calculate all the MCPP parameters in G3 as
follows:

The real probabilities in R =R3: Pg3 = Py (v =cand L, <F<f) =

CDF3;(v =cand L, <F<f}) = ffPDFg(‘U = ¢,f)df for any value of f: L, <f <Uj,.
The imaginary complement::y probabilities in M = M3:
Pz =i(1 — Pgs)
The real complementary probabilities in R =Rj:
Py /i =1 — Pgs
The complex random vector:
Z3 = Pp3z + Pys3
The degree of our knowledge:
DOK; = |Z3|* = |Prs + Pass|” = Pis + [Pu3/i]* = Piy + [1— Prs)’
The chaotic factor:
Chf 5 = 2iPg3Py3 = 2iPgsi(1 — Pgs) = 2i°Prs(1 — Prs) = —2Pgs(1 — Ps3)
The magnitude of the chaotic factor:
MChf, = |Chf ;| = —2iPr3Pymz = —2iPrsi(1 — Pr3) = —2i’Pr3(1 — Pr3) = 2Pg3(1 — Pgs)

The deterministic probability in G3 = C3= R3 + M3:

Pc3 = [Pps + Pus/i]® = [Prs + (1 — Pgs)]" =12 =1
— DOK;3 — Chfy = 1
= DOK; + MChf 5 = 1
= PC3
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3.3 The final MCPP parametersinG=G; + G, + G3=C=C; +C, +C3=R + M of
the final and most general model

The MCPP parameters in this final and most general model are similar to those of
the first and second and third models and this is done by including the probabilities Pr
and Py corresponding to the final model. These paradigm parameters are determined
and computed as follows:

The real probabilities in R =Ry + Ry + R3: Pg = W
The imaginary complementary probabilities in M =M + M, + Ms:

(Pr1+ Pgry + Pg3)

_ Pyt + P + Prs _

P i(1—Pp)=1|1—
M 3 (1= Pe) 3
The real complementary probabilities in R =R1 + R, + R3:
Pu/i = PM1+PA342+PM3 /i:PM1/1+PI\?/l+PM3/Z:i(l—PR)/i:1——(PR1+P§2+PR3)

The complex random vectors:

7 Za+Za+23 (Pr1 + Pa1) + (Pra + Pa2) + (Prs + Pus) _ Pri+ Pra+ Prs +PM1 + Pap + Pa3
3 3 3 3
=Pr+ Py

The degree of our knowledge:
DOK = |Z* = |Pg + Py[* = P% + [Pm/i)* = P&+ [1 — Pg]?
The chaotic factor:
Chf = 2iPgPy = 2iPgi(1 — Pg) = 2i*Pg(1 — Pg) = —2Pg(1 — Py)
The magnitude of the chaotic factor:
MChf = |Chf| = —2iPgPy = —2iPgi(1 — Pr) = —2i%Pg(1 — Pg) = 2Pg(1 — Pg)
The deterministic probability in G = C

P = [Pr+Py/if = [Pr+ (1—-Pp)) =12 =1

=DOK —Chf =1
=DOK +MChf =1
= Pc

3.4 The deterministic cases and the MCPP parameters of the final model

The deterministic cases in this final model are similar to those of the first and
second and third models and this is done by taking into consideration the probabilities
Pr and Py pertaining to and corresponding to the final model.
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3.5 The simulations in the universe G; = C3= R; + M3

All the simulations from Figures 7-10 illustrate MCPP in the luminal universe G3
of electromagnetic waves.

All the MCPP Parameters and the Normal Distribution
inG,=C,=R,+M,
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Figure 7.
The MCPP final model parameters and the normal distribution in G,

All the MCPP Parameters and the Beta Distribution
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Figure 8.
The MCPP final model parameters and the Beta distribution in G,
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All the MCPP Parameters and the Rayleigh Distribution
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The MCPP final model parameters and the Rayleigh distribution in G,
All the MCPP Parameters and the Uniform Distribution
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The MCPP final model parameters and the uniform distribution in G,
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4. Some very important consequences and advantages of the MICPP
paradigm

In this section, we will examine, determine, and deduce some very important
consequences and advantages of MCPP that have been developed in the previous
sections of the two chapters.

4.1 Dark matter and dark energy

According to Astronomical Observations [40-42]:

The total mass-energy of the universe contains 5% ordinary matter and energy,
27% dark matter, and 68% of a form of energy known as dark energy. Thus, dark
matter constitutes 85% of total mass, while dark energy plus dark matter constitutes
95% of total mass-energy content.

= Dark Matter = Metamatter in Go.

= Dark Energy = Metaenergy in G..

G=G;+EW +G;

=3/3=1=100%
=~ 2/3 {+i|Eg| = 1/3 [+i|Egy|] + 1/3 [—i|Eg|]} = 66.66% dark energy in G,

+221/3 (1/30 + 9/30 = 10/30) = 33.33%.

Iceberg similarity:

= 10% of 1/3 = 1/30 = 3.33% ordinary matter and energy in G;.

=~ 90% of 1/3 = 9/30 = 30% dark matter in G,.

Then 22 2/3 + 9/30 = 87/90 = 96.6667% of the total mass-energy content in G

= (dark energy + dark matter) in G, (refer to Figure 11).

4.2 Solution of the cause-effect paradox
As it is known, we have always in the subluminal universe G; (our ordinary “real”

universe) the effect of any action following the cause of this action. In fact, physicists
noted that if tachyons travel in the past then we will have the action cause following

J

TV 1/10 emerged
The real universe Gy

|

9/10 submerged
The Metauniverse G2

Figure 11.
The total universe G = G, + EW + G, similar to an iceberg.
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Figure 12.
The flow of time in both G, and G,.

the action effect, which is certainly absurd. In fact, the solution of this riddle and
paradox follows directly from Metarelativity, where we have ¢ <0 is one possible
solution in G,, then metaparticles or tachyons travel in the past in the “imaginary”
superluminal metauniverse G, where ¢ < 0 relative to the “real” subluminal universe
G,, where ¢ > 0 (Figure 12). This means the following:

1.No action effect before action cause in the universe Gy since faster-than-light
particles travel in the metauniverse G; and not in the universe G;

2.Instantaneous effect on the present in the universe Gy since metaparticles travel
in the metauniverse G, and in the relative past of the universe Gy; hence, the
instantaneous effect of the past in G, on the present in Gy as it is shown in the
figure above since the past has already occurred and its consequences and results
are direct and immediate on the present and current instant.

4.3 Solution of Einstein-Podolsky-Rosen (EPR) paradox or of quantum
entanglement

As a consequence of the previous Section 4.2 is the solution of the very famous EPR
paradox that states if quantum entanglement were true than there should be faster-
than-light particles, which are forbidden by classical Einstein’s relativity.
Metarelativity solves also this paradox. In fact, as it was mentioned, tachyons that
travel in the past of G, relatively to Gy have therefore instantaneous effect on Gy. This
consequence of MCPP explains and supports totally Alain Aspect’s experiment and
results on the instantaneous quantum entanglement of particles in G4 through the
interchange of metaparticles or tachyons in G,, whose effect on the present is instan-
taneous in Gy since they travel relatively to Gy in the past in G, (since t <0 is one
possible solution in G;) (Figure 13).

4.4 Gravitational effect of G, on G, in G

As it was proved in metarelativity [1], light is the limit and the constant velocity in
both Gy and G (refer to Section 4.7 in Chapter 1). Consequently, gravitation behaves
relatively to matter in G just like to metamatter in G, since it has the speed of light.
Therefore, metamatter exerts gravitational effects on the matter just like ordinary
matter as a result of this fact. It is the effect of metamatter on matter that we observe
inside and outside galaxies. Consequently, the dark matter, which is metamatter can
attract ordinary matter. This is what we are actually observing in astronomy.
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<
Metaparticles or Tachyons
Travelling in the Past in G2 v
Spin Up in G1 Spin Down in Gi

= Instantaneous Entanglement of Particles in Gi

Figure 13.
Quantum entanglement of particles in the real universe G,

Therefore,
1.= Gravitational waves travel with the velocity of light.
2.= Light is constant and is the limit velocity in both G; and G,

= The gravitational effect of metamatter in G, on ordinary matter in Gy,

4.5 Beneath the geometric point and beyond the infinity of time

In the Metarelativistic transformations, velocity becomes larger than the velocity
of light and new Metarelativisitc equations are used to express the behavior of matter
(or metamatter) inside it. In fact, starting from zero, when velocity increases, time

starts to dilate as it is shown in the equation 7" = T/,/1 — % and space to contract as it

is shown in the equation L' = L1/1 — % and according to the well-known Einstein-

Lorentz mathematical equations. If v — ¢ then L' — 0 that means when reaching the
velocity of light, length at the end of contraction reaches its limits and becomes equal
to zero. When velocity surpasses the barrier of light, space can start expanding as it is

shown in the equation: L' =i x L lf’—; — 1, or it can start contracting again as it is

shown in the equation: L' = —i x L Z’—; — 1, and this after it has reached the dimen-

sions zero which are the dimensions of a geometric point. As a matter of fact, Euclid
defined in his ELEMENTS [43] the geometric point as a geometrical entity of dimen-
sions zero. What is smaller than zero in algebra are negative numbers. What is smaller
than the geometric zero is new to us. In fact, particles in the atomic world have
dimensions and the smallest particles to our knowledge are the quarks, which are the
constituents of protons and neutrons. Even strings, the smallest postulated entities in
String Theory, have dimensions greater than zero. Surely the dimensions of the quarks
are smaller than the dimensions of protons and neutrons but they still have
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dimensions how small as they can be, but never the dimensions of a geometric point
because zero is nothing in physics and it could not contain neither matter nor energy,
except photons: photons move at the velocity of light and could never have dimen-
sions because nature forbids that a moving body having the velocity of light has any
length. The last fact was shown by Einstein in the theory of special relativity. There-
fore, we can say that when space reaches zero dimensions (when v = ¢) it has reached
the end of the shrinking process and what is smaller than zero in the four real
dimensions of the universe Gy is the zero in the four imaginary dimensions of the
metauniverse G,. Hence, after reaching zero in Gy, space starts here in the
metauniverse from zero to expand opening the field to new four imaginary dimen-
sions as it is shown in the equation derived from the theory of Metarelativity, which is:

L'=ixL 7;—: — 1, or it can start to contract again as it is shown in the equation:

. 2
L'=—ixL a-1
Moreover, starting from zero, if speed continues to increase, time will continue to

dilate in special relativity as it is shown in the equation T' = T//1 — %. If v — ¢ then

T" — +oo that means that if velocity reaches the velocity of light, therefore time
reaches infinity. In fact, infinity in mathematics is the greatest “number” that we can
ever reach while counting but we can never reach. To be more accurate, it is a symbol
more than a number, since no computer could reach infinity. Infinity is not finite by
nature. Infinity is extensively used in mathematics like in series and in sequences in
calculus. This is why light is said to be the limit velocity and the barrier between the two
geometries: the universe G; and the metauniverse G. In fact, if v — ¢ then T" — +o0
and if the velocity surpasses the velocity of light: » > ¢, then time has to surpass infinity
in the “real” subluminal universe Gy: T’ > + oo and hence we start counting time anew
but now in the new “imaginary” superluminal metauniverse G,. The counting is done
now using clocks set up in the metauniverse or in the four imaginary dimensions that we
have already discovered in the previous metarelativistic transformations. We precise
again that the new dimensions are imaginary in the sense that they contain

the imaginary number i. The time measurement can start now counterclockwise

because it is negative and time is said to be dilating again since T" = —i x T/ lc’é —1lor

it can start clockwise because it is positive and time is said to be contracting since

T =ixT/ z—f — 1 and this depends on the sign before the imaginary number i.

Accordingly, as we have noticed, the metauniverse is truly at a different level of
experience, it is in fact beneath the atomic world when speaking about space (dimen-
sions smaller than zero) and beyond infinity when speaking about time. In fact, we
may ask where is this metauniverse if it is beyond infinity and beneath zero? The
answer is evident and it is shown in the equations: in other dimensions, which form
the meta-space-time of the metauniverse G,, in the world of the imaginary number i.
If a new matter is indirectly detected (like dark matter) then Metarelativity is able to
explain it and it takes into consideration its existence because no directly detectable
and visible matter was found. Only its gravitational effect can be detected in G;. So, it
should be another kind of matter, faster than light and unseen by our telescopes and
accelerators. Thus, it should lay somewhere in space-time and this somewhere is the
metauniverse G,. This will truly prove the existence of the metauniverse, which exists
by mathematical and physical proofs and by the power of facts and experience. In
fact, what is essentially more important in physics than the equations themselves is
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the understanding and the explanations given to these equations. What is more
important than mathematics is its meaning and its philosophy.

4.6 The energy of the void

In fact, the metauniverse or the four imaginary dimensions of meta-space-time
may be regarded as a field full of potential and latent energy as we have mentioned
but “invisible” in nature since it is superluminal and imaginary as it is shown in the

equation E = i’m—gxcz = Egy. We said a field because the hidden matter that lies inside
21

2
it forms a field of action and potentialities that can be discovered, like in the atom. The
metauniverse is a field of latent energy relative to G;. What does the metauniverse
mean relatively to itself? The answer to this question was answered before in
Metarelativity [1]. The result derives from the Metarelativistic equations. The out-
come is that the metauniverse relatively to itself is just like the universe relatively to
itself which means as real as the universe (refer to Section 4.7 in Chapter 1). I made
the separation between both (between the two space-times) but in fact they are
related and bonded both mathematically through precise equations. So, we have
discovered the energy of the void, which is the invisible and dark and

superluminal metauniverse G, relative to the visible universe Gy: its hidden imaginary
dimensions, which lay in Gy, its hidden energy (dark energy), and its hidden mass
(dark matter).

4.7 Big Bang theory and the origin of the universe G;: Smaller than and before
Planck’s length and time (1.6 x 103 m and 10~ *3 seconds)

In fact, in our calculations, we expanded the Einstein-Lorentz equations to reach
the metauniverse, as if we have done the backward walk by going from the universe
G; to the metauniverse G,. The direct walk is done from the metauniverse G, to the
universe G and is by saying that from this latent energy, that exists in the universe
G, the universe G; emerged. In fact, if we do the direct walk, we will see our whole
“real” universe G coming out from nothing, from void, from G, to existence like in
the Big Bang model. This “nothing” or this “void” that we noted is the superluminal
imaginary metauniverse that we established its existence in Section 4.6. The dot or the
geometric point (Section 4.5) that we were talking about is the singularity that general
relativity talks about. In fact, according to the Big Bang model, from a singularity, all
real space-time was generated and all matter within it. In the early fractions of a
second, the particles and matter, the space-time itself were condensed in a small
portion. This is said, we could assume that our visible universe came from another
universe, which is the invisible metauniverse itself. This potent and latent energy or
the energy of the void that represents the metauniverse comes from the invisible
matter or the dark matter that is hidden in G, in the total universe G, which is
denoted by:

G = universe G; + EW + universe G,.
which is similar to the complex set of numbers denoted in classical mathematics by C.
So, another proof of the existence of G, is the Big Bang theory and that will be

discussed more clearly and plainly in future publications.
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4.8 Vacuum or the quantum field fluctuations and the uncertainty principle

Now, another proof of the existence of the metauniverse that will be demonstrated
in forthcoming publications is at the level of the atom, where we have according to
this uncertainty principle:

h
AE X At> —
% T 4r

which is called the time-energy uncertainty relation also. The explanation of the
principle of vacuum fluctuation is that energy is created from void during an interval
At and then returns to void after creating virtual particles. In fact, the nothing or the
vacuum as we have seen is the void that we have spoken about (Section 4.6) or the
metauniverse G, that we deduced from Metarelativity itself. Some physicists say that
the whole universe is a quantum fluctuation phenomenon like in the principle of
vacuum fluctuation. This is true if we looked at the equation from a different angle. If
we reshape our minds, we may say that from the metauniverse a quantum phenome-
non occurred that means a parcel of energy burst out from the metauniverse, that is
full of potency, to “real existence,” where the universe G; was created and that will
eventually disappear, say the physicists, in a period of time Az, which is the age of the
“real” universe Gj.

Additionally, according to Metarelativity, the two complementary particles of
metamatter +i|mg;| and —img;| in the metauniverse G, can annihilate into the real
matter in the universe Gy or into photons in the universe G3. Therefore, vacuum
fluctuation is nothing but the annihilations of metaparticles into the “real” universe G,
or into the luminal universe G3 (refer to Section 4.2 in Chapter 1) (Figure 14).

Accordingly, “Ex Nihilo Nihil Fit,” or “Nothing Comes from Nothing” as argued
by the Greek Parmenides.

4.9 Black holes as doors to the metauniverse G,

Furthermore, and as a consequence of what has been said in the previous sections,
we can understand that black holes that contain ultimately at their end the space-time
singularities are nothing but doors to the metauniverse G, (Figure 15).

4.10 Unification of the four interactions in G;

Therefore, since the whole “real” universe G; was created from the metauniverse
G, then all the four interactions in G; were also created from G,. This is to say that

Two Virtual Particles

. .
Metaparticles in G =) in Gi or in Gs

Figure 14.
Vacuum fluctuation and the uncertainty principle.
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Figure 15.
Black holes as doors to the imaginary metauniverse G,
Gravitational
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— . .
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Strong
Weak _

Figure 16.
Unification of the four interactions in the real universe G,,

nature four interactions that exist in G; emerged from the metauniverse G just like
the whole “real” universe G, (Figure 16).

4.11 Ordinary matter/energy and positive/negative dark matter/energy

Sir Isaac Newton’s law of gravitation of attraction is:

F=kFk m;{"/ = Fg = the force in the universe G, where k = 6.674 x 1011 m3-l<g_1-s_2

approximately is the gravitational constant in the international system of units (SI).

sFs=k mGZdX{”Gl =k ii’;’l?m’ =44 (k %{”’) in the universe G.
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So, as a consequence of the first possible solution is the Metarelativistic law of
gravitation of attraction:

S omxm
FG = +l<kd2>

= Positive dark matter and energy of G, can attract ordinary matter in Gy,

= Verification of astronomical observations and the explanation of the dark mat-
ter attraction of ordinary matter in galaxies, stars, etc.

And, as a consequence of the second possible solution is the Metarelativistic law of

gravitation of repulsion:
A, mxm'
FG = —1 (k T)

= Negative dark matter and energy of G, can repulse ordinary matter in Gy,

= Explanation of the expansion of the universe Gy,

= Verification of astronomical observations and the explanation of Einstein’s
general relativity cosmological constant A (his “biggest blunder”).

4.12 Conservation of mass and energy and vacuum fluctuation

The Lavoisier principle in chemistry and science affirms that mass and energy are
conserved. The Law of Conservation of Mass (or Matter) and Energy in a chemical
reaction can be stated thus: In a chemical reaction, the matter is neither created nor
destroyed.

“Nothing is lost, nothing is created, everything is transformed”.

It was discovered by Antoine Laurent Lavoisier (1743-94) about 1785.

Knowing that vacuum fluctuations are the materialization or the annihilation or
the transformation of metaparticles into real particles or photons, consequently, the
total mass and the total energy in the total universe G = G; + EW + G; are absolutely
conserved, such that:

Eg = [Ec1] + [Ecs] + [Ec2] Eg = [Eci] + [Energy of Electromagnetic waves| + [+i|Eg|]
And
mg = [mea1] + [mas) + [me2]&mg = [mai1] + [Mass of Electromagnetic waves] + [£i|me|]
4.13 Determinism and nondeterminism

The mathematical probability concept was set forth by Andrey Nikolaevich Kolmo-
gorov in 1933 by laying down a five-axioms system. This scheme has been improved in
MCPP to embody the set of imaginary numbers after adding three new axioms.
Accordingly, any stochastic phenomenon is performed in the probability set and total
universe G = C of complex probabilities, which is the summation of the set R of real
probabilities and the set M of imaginary probabilities. Our objective in this work was
to encompass complementary imaginary dimensions to the stochastic phenomenon
taking place in the “real” probability laboratory in R and as a consequence to gauge in
the sets R, M, and C all the corresponding probabilities. Hence, the probability in the
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entire set and total universe G = C = R + M is incessantly equal to one independently
of all the probabilities of the input stochastic variable distribution in R, and subse-
quently, the output of the random phenomenon in R can be evaluated totally and
absolutely in G = C. This is due to the fact that the probability in C is calculated

after the elimination and subtraction of the chaotic factor from the degree of our
knowledge of the nondeterministic phenomenon as it is shown in the equation:

Pc® = DOK — Chf = DOK + MChf = 1 = Pc. Consequently, we have applied this novel
CPP paradigm to an important and fundamental problem in physics, which is
Metarelativity theory. Hence, and what is truly crucial, is that we have demonstrated
that probabilistic phenomena can be expressed totally deterministically in the
complex probability set and total universe G = C = R + M. Therefore, and after all,
“God does not play dice!!!” as Albert Einstein put it.

4.14 Entropy and metaentropy

To understand the meaning of negative time in G, relatively to G4, then entropy is
the best tool. We know that entropy is defined as d[Sg1] > 0 according to the second
principle of thermodynamics. We say that when time grows, then entropy and chaos
and disorder increase in G;. Due to the fact that time is negative as one possible
solution in G, this implies that we can have: d[Sg;] < 0. Consequently, and for this
case, we say that when time flows, then entropy (or metaentropy) decreases. This
means directly the following: The direction of evolution in a part of G, is the opposite
to that in G;.

Additionally, d[Sg] = 0 since Ln(Pg) = Ln(Pc) = Ln(1) = 0 in the expression of
entropy in the theory of statistical mechanics:

So = —ksd_piLn (pj) = —ksY 1 x Ln(1) = 0.
j j

That means and most importantly, that for any distribution and in the complex
probability set and the total universe G = C = R + M, we have complete order, no
chaos, no ignorance, no uncertainty, no disorder, no randomness, no
nondeterminism, and no unpredictability since all measurements are completely and
perfectly and absolutely deterministic.

4.15 Conservation of information in G = C

In the complex set and total universe G = C we have the entropy in the theory of
information always equal to O since:

S Hg = —ijlogh(f)j) = _Zl x log,(1) =0
J J
@d(HG) =0

So, no loss and no gain but complete conservation of information in G. Hence, the
Lavoisier Law of Conservation of Mass and Energy applies also to information theory as
it was shown here and in my previous published work [13, 15] so to as well MCPP. In R,
we have disorder, uncertainty, and unpredictability. In C we have order, certainty,
and predictability since Pc = 1 permanently and entropy = 0 constantly. Additionally, in
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‘R we have chaos and imperfect and incomplete knowledge or partial ignorance. In C
we have chaos always equal to 0 (Chf = 0 and MChf = 0) and DOK = 1 continuously,
thus complete and perfect and total knowledge of the now deterministic messages and
the information of the now deterministic experiments occurring in G = C.

4.16 The duality and complementarity principle in R, M, and G

One of the fundamental principles almost omnipresent in whole nature and at all
levels of experience in the physical world, including in some properties and in some
characteristics of the atomic level, is duality and complementarity. This principle is
present also in G, where we have metaparticles with their corresponding
metaEnergies and metaAntiparticles with their corresponding metaAntiEnergies.
Also, the probability P,, in M is the associated imaginary complement of the real
probability P, in R, their sum in C is Pc = 1. Additionally, and in G, the superluminal
metauniverse G, is the “imaginary” complement of the “real” subluminal universe G;.
Hence, we can directly see that this principle dominates nearly all existence whether
inR, M, orG=2C.

5. Conclusion and perspectives

In the current research work, the original extended model of eight axioms (EKA)
of A. N. Kolmogorov was connected and applied to Metarelativity theory. Thus, a tight
link between Metarelativity and the novel paradigm (CPP) was achieved. Conse-
quently, the model of “Complex Probability” was more developed beyond the scope of
my 21 previous research works on this topic.

Furthermore, the theory of Metarelativity is a system of equations written to take
into consideration additional effects in the universe and about the matter inside it.
Metarelativity begins with Albert Einstein’s theory of special relativity and it develops
a system of equations that lead us to further explanations and to a new physics
paradigm. Like special relativity which was created in 1905 and then expanded later to
general relativity to explain, among other things, the aberration in the motion of the
planet Mercury and the gravitational lenses, Metarelativity explains many phenom-
ena, for example, the nature of dark matter laying inside and outside galaxies and, in
the universe, and the existence of superluminal particles or tachyons and their
corresponding dark energy. Metarelativity is a work of pure science that encompasses
mathematics and fundamental physics. All the explanations are deduced from a new
system of equations called the Metarelativistic transformations that were proven
mathematically and explained physically. Hence, Metarelativity was bonded here to
CPP and to develop a new paradigm in science.

In addition, referring to all these obtained graphs and executed simulations
throughout the whole research work, we are able to quantify and visualize both the
system chaos and stochastic effects and influences (expressed and materialized by Chf
and MChf) and the certain knowledge (expressed and materialized by DOK and Pc) of
the new paradigm. This is without any doubt very fruitful, wonderful, and fascinating
and proves and reveals once again the advantages of extending A. N. Kolmogorov’s
five axioms of probability and hence the novelty and benefits of my inventive and
original model in the fields of prognostics, applied mathematics, and physics that can
be called verily: “The Metarelativistic Complex Probability Paradigm (MCPP).”
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As a future and prospective research and challenges, we aim to more develop the

novel prognostic paradigm conceived and to implement it to a large set of random and
nondeterministic phenomena in physics and in science.
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Chapter 3

Sets of Fractional Operators
and Some of Their Applications

A. Torres-Hernandez, F. Brambila-Pagz and
R. Ramirez-Melendez

Abstract

This chapter presents one way to define Abelian groups of fractional operators
isomorphic to the group of integers under addition through a family of sets of fractional
operators and a modified Hadamard product, as well as one way to define finite Abelian
groups of fractional operators through sets of positive residual classes less than a prime
number. Furthermore, it is presented one way to define sets of fractional operators
which allow generalizing the Taylor series expansion of a vector-valued function in
multi-index notation, as well as one way to define a family of fractional fixed-point
methods and determine their order of convergence analytically through sets.

Keywords: fractional operators, set theory, group theory, fractional iterative
methods, fractional calculus of sets

1. Introduction

In one dimension, a fractional derivative may be considered in a general way as a
parametric operator of order a, such that it coincides with conventional derivatives
when a is a positive integer 7. So, when it is not necessary to explicitly specify the
form of a fractional derivative, it is usually denoted as follows

da
o @
On the other hand, a fractional differential equation is an equation that involves at
least one differential operator of order a, with (n — 1) <a <% for some positive integer
n, and it is said to be a differential equation of order « if this operator is the highest
order in the equation. The fractional operators have many representations [1-3], but
one of their fundamental properties is that they allow retrieving the results of con-
ventional calculus when a — #. For example, letf : Q CR — R be a function such that
f €L (a,b), where L} (a, b) denotes the space of locally integrable functions on the
open interval (a, b) C Q. One of the fundamental operators of fractional calculus is the
operator Riemann—Liouville fractional integral, which is defined as follows [4, 5]:

X

JIF (x) = ﬁj (x — £ Y (0)dr, @)

a
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where I' denotes the Gamma function. It is worth mentioning that the above
operator is a fundamental piece to construct the operator Riemann—Liouville frac-
tional derivative, which is defined as follows [4, 6]:

ol f (%), if a<0

aDZf(x) = ;ZT;; (alzfaf(x)) ’ lf a> 0 5

(3)
where 7 = [a] and ,I%f (x) :=f (x). On the other hand, let f : QCR — R be a func-

tion n-times differentiable such that f,f ™ € L} (a, b). Then, the Riemann—Liouville

fractional integral also allows constructing the operator Caputo fractional derivative,
which is defined as follows [4, 6]:

oL f (%), if a<0

; (4)
JUFP (), i a>0

corf o -

where 7 = [a] and ,I% " (x) :==f® (x). Furthermore, if the function f fulfills that

f ®)(2) = 0 Vke{0,1, -, n — 1}, the Riemann—Liouville fractional derivative coin-
cides with the Caputo fractional derivative, that is,

D% (x)=SD% (x). (5)

So, applying the operator (3) with a = 0 to the function x*, with y> — 1, we
obtain the following result [7]:

Tp+1)

Dot = ——HT 2
O T —at1)

X"~ aeR\Z, (6)

where if 1< [a] < p it is fulfilled that oD%x#=§D%*.

2. Sets of fractional operators

Before continuing, it is necessary to mention that due to the large number of
fractional operators that may exist [1-3, 8-23], some sets must be defined to fully
characterize elements of fractional calculus. It is worth mentioning that characterizing
elements of fractional calculus through sets is the main idea behind of the methodol-
ogy known as fractional calculus of sets [24, 25]. So, considering a scalar function % :
R™ — R and the canonical basis of R” denoted by {é,}, . ;, it is possible to define the
following fractional operator of order a using Einstein notation

0%h(x) =epoph(x). (7)

Therefore, denoting by dj, the partial derivative of order # applied with respect to
the k-th component of the vector x, using the previous operator it is possible to define
the following set of fractional operators

o" (h)::{o;; : Jofh(x) and  lim ofh(x) = h(x) sz1}, (8)

x,a
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which may be proved to be a nonempty set through the following set of fractional
operators

OL ()= {ogg . 30ph(x) = (O + u(@d)h(x) and  lim p(a)dfh(x) = 0 sz1},
9)

with which it is possible to obtain the following result:

1 e « _1(a | a
If oo €O0L(h) with i7j = 3o, =>(of +0o5) €0 (h). (10)

So, the complement of the set (8) may be defined as follows
Oy (h):= {o; :Jogh(x) Vk>1 and llg}l oph(x) # dph(x) in (11)
at least one value k> 1},

with which it is possible to obtain the following result:

If of, =éeof, €0, (k) = 3o}

o

== ékozo_j(k) (S Ozjg(h), (12)

where ¢; : {1, 2, .-, m} — {1, 2, ---, m} denotes any permutation different from
the identity. On the other hand, the set (8) may be considered as a generating set of
sets of fractional tensor operators. For example, considering a,n € R? with a = &,[a],
and n = é[n],,, it is possible to define the following set of fractional tensor operators

O (h) = {ogg . Jofh(x) and ofeO: (h)xogj][;]z(h)x--.xo};fl[g]d(h)}. (13)

[a];

3. Groups of fractional operators

Considering a function # : Q CR” — R™, it is possible to define the following sets

nOp o (h)={of : ofe€O} () Yk<m}, (14)
mOpe(h):={of : of€Op([h),) Vk<m}, (15)
mOya(h) =m0y ,(h) U0 (h), (16)

where [2], : Q CR” — R denotes the k-th component of the function 4. So, it is
possible to define the following set of fractional operators

mMOT (h):= [ mOL(h), (17)
keZ

which under the classical Hadamard product it is fulfilled that
0y oh(x):=h(x) Vol € MO (h). (18)
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As a consequence, it is possible to define the following set of matrices

MM, (k) = {Ah,, = A1a(0) : 0 €, MO (k) and Apal) = ([Anal(x)) = (ofH](x)) }
(19)

and therefore, considering that when using the classical Hadamard product in
general o}" 00" # 0¥, Assuming the existence of a fixed set of matrices , M}, (h),
joined with a modified Hadamard product that fulfills the following property
oy ool if i#j (Hadamard product of type horizontal)

7%

oL, if i=j (Hadamard product of type vertical)

(20)

by omitting the function 4, the resulting set ,, M’ (-) has the ability to generate a
group of fractional matrix operators A, that fulfill the following equation

Au(uools), i P4

Aa (01;2> *Aa (0;];) . A (0(p+q)a) ’
aloix )5

if i=j

(21)

through the following set [24, 26]:

nGrma(a) = {A;V:Aa(o;“) . 3AT €,M7,() VreZ and A = ([A;V}Jk) = (o;")}.
(22)

Where VAP A1 Ajj; € mGrnr(a), with i # j, the following property is defined

1, f,a”

(A;fj °Ajjg> cAjjc;; = A[fi ° (Ajjq °Ajj£> = A];,la i=Apq (sz °0j,qx+r>a) s psqsr €Z\{0},
(23)
since it is considered that through combinations of the Hadamard product of type

horizontal and vertical the fractional operators are reduced to their minimal expres-
sion. As a consequence, it is fulfilled that

VAL €,Grm(a) such that  Ap(of,) = Ana(olro0lt) 341, = ALV AL

= Apa (0 2071).
(24)

It is necessary to mention that for each operator of €,,MO. (k) it is possible to
define a group [26], which is isomorphic to the group of integers under the addition,
as shown by the following theorems:

Theorem 1.1 Let of be a fractional operator such that of € ,MOJ (k). So, consid-

ering the modified Hadamard product given by (20), it is possible to define the
following set of fractional matrix operators
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nG(Au(0?)) = {47 = Au(or) + rez and Ay =([47],)=()} @9)

which corresponds to the Abelian group generated by the operator A, (0?).
Proof: It should be noted that due to the way the set (25) is defined, just the
Hadamard product of type vertical is applied among its elements. So,
VA?,A M €,,G(Aq(02)) itis fulfilled that

AP oAl = ([A;p]jk) o ([A;q]jk) — (olipw)a) _ <{A;(p+q>Lk> — AP+ (26)

with which it is possible to prove that the set ,,G(Aq(02)) fulfills the following
properties, which correspond to the properties of an Abelian group:

VAP, A1, AL €,G(A,(0f)) it is fulfilled that (AP A1) oA = Ao (A1 eA)0.1om

X

3A;° €,,G(Au(0%)) such that VAP €,G(Aq(0%)) it is fulfilled that A °<A? = A:X0.1cm

X X

VAY €,G(Aa(0%)) FA.? €,,G(A4(0f)) such that AP oA.? =A:°0.1em

X

VA, A1 €mG(As(0%)) it is fulfilled that AP« A1 =A 1A

x

(27)

Theorem 1.2 Let of be a fractional operator such that of € , MO (k) and let (Z, +)
be the group of integers under the addition. So, the group generated by the operator
A,(0%) is isomorphic to the group (Z, +), that is,

nG(Ag(0%)) = (Z, +). (28)

Proof: To prove the theorem it is enough to define a bijective homomorphism
between the sets mG(Aa(ofj)) and (Z, +). Let y/:mG(Aa (O;j)) — (Z, +) be a function
with inverse function y ! : (Z, +)—»G (A4 (0%)). So, the functions y and y ' may be
defined as follows

w(A;V) =7 and y }(r)=A, (29)

a

with which it is possible to obtain the following results:

X

{ VAL, A €G(Al(0%)) it is fulfilled that w(AF-AM) = W(A;WJ) =p+q=w(AF)+y(A)

Vp,q€(Z, +) it is fulfilled that y~'(p +q) = AP0 = AP A =y (p) oy l(q)
(30)

Therefore, from the previous results, it follows that the function y defines an
isomorphism between the sets ,,G(A,(0%)) and (Z, +).

Then, from the previous theorems it is possible to obtain the following corollaries:

Corollary 1.3 Let o] be a fractional operator such that of € ,,MO ' (h) and let (Z, +)
be the group of integers under the addition. So, considering the modified Hadamard product
given by (20) and some subgroup H of the group (Z, +), it is possible to define the following
set of fractional matrix operators
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nG(Au(0) W) = {A7 = Au(olt) : reH and A7 = ([47],)= ([}, GD

which corresponds to a subgroup of the group generated by the operator A, (0%),
that is,

mG(Aa(05), B) <mG(Aa(0F))- (32)

Example 1 Let Z, be the set of residual classes less than n. So, considering a fractional
operator o € , MO (k) and the set 714, it is possible to define the Abelian group of
fractional matrix operators ,G (Aa (0;’) s Zl4). Furthermore, all possible combinations of
the elements of the group under the modified Hadamard product given by (20) are sum-
marized below:

o) ol 02 o3 ad o5 afy ai o8 o9 o100 4ol cl2 ol3
‘ o ‘Aa A& AH‘ A(r Aﬂ An Aﬂ: Aa’ A(r Aa Aa Au: Aa Au

ADN\AD AT AT AT AT AT AY AT AT AT AP AF AP AP
A |AY AT AT AT AD AT AT AT AT AT AT AR AT AY
AZ|AT AT AY AT AP AT AT AT AD AT AP AF AT AY
AP AT A AT AR AT AT AT AY AT AR AR AD AL AT
A\ AT AT AR AT AT AT AN AT AR AR AD AL AT AT
AP AT AR AT AT AY AN AT AT AR AT AL AT AT AT
AR AR AT AT AT AT AT AP AT AD A AT AR AR AT
AT AT AT AT AR AT AR A A AL AT AT AR AT AY
A A AT AR ATV AR AR AD AR AT AT ALY AD AY AY
AT AT AR AT AP AP AT AT AT AT AT AT AT AT AY
AFIATY ATV AR AP AY AT AT AT AT AT AT AT AT AT
ATHATY AZR AR AT AT AT AT AT AT AT AT AT AT AT
AP|AT AT AT AT AT AT AT AT AT AT AT AT AY AT
AP|AE AT AT AT AT AT AT AT AT AT AT AT AT AT

Corollary 1.4 Let h : R™ — R™ be a function such that 3,,MO(h). So, if it is
fulfilled the following condition

VOZ emMO;‘j;;‘ (h) EmG(Aa (Oz)) CmGFIM((Z), (33)

such that mG(A,, (0;’)) is the group generated by the operator A, (0;’). As a conse-
quence, it is fulfilled that

mGrm(a) = U G(Aa(0f)). (34)

o € MO (h)

It is necessary to mention that the Corollary 1.3 allows generating
groups of fractional operators under other operations, as shown in the following
corollary:
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Corollary 1.5 Let Z; be the set of positive residual classes less than p, with p a prime
number. So, for each fractional operator of € , MO (h), it is possible to define the fol-

X
lowing set of fractional matrix operators

nG* (Aa (02), Z;) = {A;’ =Al(0) : reZ; and A = ([A;V]jk) = (0}") },
(35)

which corresponds to an Abelian group under the following operation
ATTAY =A". (36)

Example 2 Let of be a fractional operator such that of € ,MO ' (h). So, considering
the set 715, it is possible to define the Abelian group of fractional matrix operators
mG " (Aq(02), Z33). Furthermove, all possible combinations of the elements of the group
under the operation (36) are summarized below:

* ‘Afj AF AT A AT AR AT AT AT AR AT AR
1 1 2 3 4 5 6 7 8 9 10 11 12
o | AT AL AT AT AL AL AL ALY AL AL AL AL
A% TASH A% AT A%E A% AR AT AT AT ASY AR A
AZ AR A AP AP ATO AR AT AR AT AT AD AT
Acﬂ Ao?a A06 Ao@ Ao12 A02 AoS AOS AOT] Ao] Ao4 An? Ao'lﬂ
il @ @ @ a @ @ a o @ @ @ o
Ao4 Au4 AOS ADIZ AOS Ao?' Aoll AOJZ Aoﬁ AclU AOI ADS A°9
[ @ @ @ o a @ a o @ o o a
AR AR AV AR AT ATR A A AT AR AN AD AY
AOG A°6 AolZ AOS Aol'l Aoil Aolﬂ AOS AD‘J A°2 AOS A°1 A°7
¥ 143 ¥ I o It ¥ Ies o r @ * ]
AT AT AT AT AT AT AT AT A AT AT AT AT
o8 of a3 oll ob ol o9 o 012 o7 02 o10 o5
Ay AY AT AL AY AL AY AL ALT AT AT ALY AY
AZ VAR AL AT A AR AR AT AT AT AR AR AY
AOAT0 AT A Al AT AR AT AR AR AY AR AT
oll| pell <9 o7 @5 o3 ol 012 Aoll o8 ob od o2
A & A It A o A r{ A & A et A o A & A o A r A @ A e A r
aol2 | Ael2 aoll o10 o9 o8 o7 ob o5 od a3 o2 ol
A(?’ A(F A(}’ A(.“ An’}' Aﬂ’ Al’!‘f A(Y Al}' A(Y A(.“ Al}' A(}’

On the other hand, defining A,(h) = ([Aa(h)]jk) := ([k],), it is possible to obtain the

following result:

VA, €nGrm(a) 3FAp,a €mMT, (k) such that A=A, (0“’) oA(f(h). (37)

X

Therefore, if ®ppp; denotes the iteration function of some fractional iterative
method [26], it is possible to obtain the following results:

Let ag ER\Z = VAh,ag EmM;c:a(h)Elq)FIM

(38)
= q)FIM(Ah,aO)-'-VAh,ao El{q)FIM(Ah,a): aER\Z},
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Let ag € R\Z = VA;Ol (S mGF]M((X)Elq)F[M

9
= (I)FIM(Aao)-.'VAag H{q)FIM(Aa) : aER\Z} (3 )
To finish this section, it is necessary to mention that the applications of fractional
operators have spread to different fields of science such as finance [27, 28], economics
[29], number theory through the Riemann zeta function [30, 31], and in engineering
with the study for the manufacture of hybrid solar receivers [32, 33]. It is worth
mentioning that there exists also a growing interest in fractional operators and their
properties for solving nonlinear algebraic systems [24, 34-41], which is a classical
problem in mathematics, physics and engineering, which consists of finding the set of
zeros of a functionf : QCR” — R”, that is,

{feQ : (Ol =0}, (40)
where || - || : R” — R denotes any vector norm, or equivalently
{¢eQ : [fl(6)=0 Vkx1}. (41)

Although finding the zeros of a function may seem like a simple problem, it is
generally necessary to use numerical methods of the iterative type to solve it.

4. Fixed-point method

Let @ : R" — R” be a function. It is possible to build a sequence {x;},. , by defining
the following iterative method

Xit1= CD(xi), i= 0,1,2,'--. (42)

So, if it is fulfilled that x; — £ € R” and the function ® is continuous around &, we
obtain that
£=limx;; = lim®(x;) = CD(limxi) = ®(§), (43)
the above result is the reason by which the method (42) is known as the fixed-

point method. Furthermore, the function @ is called an iteration function. On the
other hand, considering the following set

B(&0)={x : |x—¢&l <0}, (44)

it is possible to define the following corollary, which allows characterizing the
order of convergence of an iteration function ® through its Jacobian matrix ®V [7]:

Corollary 1.6 Let @ : R” — R" be an iteration function. If ® defines a sequence
{xi}is1 such that x; — £ €R". So, ® has an order of convergence of order (at least) p in
B(&;5), where it is fulfilled that:

1, if IingHQDm(x)H?éO

: 45
2, if lim[|e®(x)|=0 “2)

x—¢&
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5. Fractional fixed-point method

Let Ny be the set NuU {0}, if y € NJ and x € R™, then it is possible to define the
following multi-index notation

m

fj[] Loyl 30 [7],0.lem, X7 = kfi[l[x},g”k

k=1
o ok gk ol

o a[x][lyh a[x] vl a[x] (7]

2 m

(46)

So, considering a function % : Q CR” — R and the fractional operator

7 (08) = 0ol gl (47)

X X

it is possible to define the following set of fractional operators
Swr(h) = 4 s =5 (0%) : ITh(x) with o €O}, ,(h) Vs <n

o
N _
and }mek syh(x) = —axkyh(x) Va,ly| <n 7, (48)

from which it is possible to obtain the following results:

lim s7h(x) = 090900 h(x) = h(x)

a—0

: , _ [k [7]2_” [V -
yﬂ STh(x) = 0] "0y 2 +--0m™h(x) = axyh

o qlrly alvls q[m ﬂ ’
lim 7h(x) = of "o} hix) = 2 2-h(x) Valr| <gn

I
Il .0 mh( )= T

(x) Vlr|<n
If s;reSpi(h) =

lim s&h(x) = O?MIOZ

a—n

h(x) Vnly| <n?
(49)

and as a consequence, considering a function z : Q cR™ — R”, it is possible to
define the following set of fractional operators

mSen(h)={s : sy eSir([h),) Vk<m}. (50)

X(l

On the other hand, using little-o notation it is possible to obtain the following result:

_ 14
If xeB(a;8) = ;@;%Ho Vly|>1, (51)

with which it is possible to define the following set of functions

Ry (a)={r, -

72 )| <olllx —al") VxeBass) },
(52)

X
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where 7, : B(a;5) CQ — R™. So, considering the previous set and some
B(a; 6) CQ, it is possible to define the following sets of fractional operators

3
+3
2%
SR
—

R
Nyl
N

1

{tﬁ’f’ =127 (s3) : s Eme;[(h) and

1 Ya<n
app - o5 Th. —a) P = ,
P h(x) \;\:07’ ise [hlj(a)(x —a)’ + 4 (x) Vp Sq} (53)

mT2 (a, h) = {tZ’“ =127 (sy) + s¥ €nSy(h) and

thx) = > s o) v - >} (54)

which allow generalizing the Taylor series expansion of a vector-valued function in
multi-index notation [7], where M = max {n, q}. As a consequence, it is possible to
obtain the following results:

If 27 €, TyL h@,h) and a—1 =

1Ph + Z},] ]axy j a)}' +7J;(x)’

[r|=1

(55)

X,a,p

If t*2¢€,T" (a,h) and p —1 = t>h(x) =h(a) + Zm:éjog[h]j(a)[(x —a)l, + riy(x).
k=1
(56)

Letf : QCR" — R" be a function with a point £ € Q such that ||f (£)|| = 0. So, for
some x; € B(&; 5) C Q and for some fractional operator t2* €, Ty (x;, f ), it is possible to
define a type of linear approximation of the function f* around the value x; as follows

1o () ~f (i) + ) gog Ty () [ — 1) (57)
k=1
which may be rewritten more compactly as follows
£°f () f () + (0ff1 () ) (e = ). (8)

where (‘JZ[f l; (%)) denotes a square matrix. On the other hand, if x — £ and since
If (£)|| = 0, it follows that

0nf) + (o)) €~ ) = emmi— (o)) fl)  (59)

So, defining the following matrix

Apoo) = ([Anal o) = (oI5 ) (60)
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it is possible to define the following fractional iterative method
Xit1= ‘D(a, xl-) =X; — Af,a(xi)f(xl-), i= 0,1,2,"', (61)

which corresponds to the more general case of the fractional Newton-Raphson
method [25, 36].

Letf : QCR" — R” be a function with a point & € Q such that ||f(¢)|| = 0. So,
considering an iteration function ® : (R\Z) x R" — R”, the iteration function of a
fractional iterative method may be written in general form as follows

O(a, x)=x — Aga(x)f (x), a€R\Z, (62)

where A, , is a matrix that depends, in at least one of its entries, on fractional operators
of order o applied to some functiong : R” — R”, whose particular case occurs wheng = f.
So, it is possible to define in a general way a fractional fixed-point method as follows

Xiy1= d>(a, .’)C,'), i= 0,1,2,---. (63)

Before continuing, it is worth mentioning that one of the main advantages of
fractional iterative methods is that the initial condition x¢ can remain fixed, with
which it is enough to vary the order a of the fractional operators involved until
generating a sequence convergent {x;},, to the value £ € Q. Since the order « of the
fractional operators is varied, different values of a can generate different convergent
sequences to the same value ¢ but with a different number of iterations. So, it is
possible to define the following set

Convy (&) = {CID : lirré D(a, x) =¢,€B(& 5)} (64)

which may be interpreted as the set of fractional fixed-point methods that define a
convergent sequence {x;}; to some value &, € B(&; 6). So, denoting by card(:) the
cardinality of a set, under certain conditions it is possible to prove the following result
(see reference [24], proof of Theorem 2):

card(Convs(¢)) = card(R), (65)

from which it follows that the set (64) is generated by an uncountable family of
fractional fixed-point methods. Before continuing, it is necessary to define the
following proposition [7]:

Proposition 1.7 Let @ : (R\Z) x R" — R" be an iteration function such that
® € Conv;s(&) in a region 8. So, if ® is given by the equation (62) and fulfills the following
condition

lim Ag.() = (F7(9)) (66)

x—&

Then, @ fulfills a necessary (but not sufficient) condition to be convergent of order
(at least) quadratic in B(&;6).

Proof: If ® is given by the equation (62), the k-th component of the function ®
may be written as follows
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n

(], (0, %) = [, — > [Agal ki) [f], (), (67)

j=1

and considering that f (x) = ([fu)} ;i (x)) = (dl[f]j(x)), it is possible to obtain the

following result

{q’(l)]kl(“, x) = 0@, (a, x) = S — Zn:<[A£’“] kj(x) [f(DLl(x) + (a, [Ag’a]kj(x))y]j(x)>’

=

(68)

where &, denotes the Kronecker delta. On the other hand, since f has a point £€Q
such that ||f (£)|| = 0, it follows that

n

00 (@) =8u—" [Aga(©) [fu)Ll ©). (69)

j=1

Then, if ® € Conv;(&) and has an order of convergence (at least) quadratic in
B(&;5), by the Corollary 1.6, it is fulfilled the following condition

n

Z [Ag’“]kj(§> [f(l)Ll(f) =6, Vkl<n, (70)

=
which may be rewritten more compactly as follows

Ag,a (g)f‘u)(f) =1, (71)

where I, denotes the identity matrix of #n x n. Therefore, any matrix A, , that
fulfills the following condition

lim Ay, (x) = (f(”(é))fl, (72)

x—&

ensures that the iteration function ® given by the equation (62), fulfills a necessary
(but not sufficient) condition to be convergent of order (at least) quadratic in B(&; §).

Considering the Corollary 1.6 and the Proposition 1.7, it is possible to define the
following sets to classify the order of convergence of some fractional iterative methods:

Ord* (&) := {cp € Convy(é) : lirré @M (a, x)| # o}, (73)
Ord?(&):= {cp € Convy(€) : 11315 @Y (a, x)||= 0}, (74)

-1

ord!(¢) = {(DeConvé(é) : chiLTéAgﬂ(x) £ (f(l) (§)> or gg}A‘w(g) # (f<1)(§))—1},

(75)
ord?(¢) := {(I)eConv5(§) : chiEéAg,a(x) £ (f(l)(§)> -1 or },if{Ag’”(‘f) # (f“)(é))l}’
(76)
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On the other hand, considering that depending on the nature of the function f,
there exist cases in which the Newton-Raphson method can present an order of
convergence (at least) linear [7]. So, it is possible to obtain the following relations
between the previous sets

ord' (&) cOrd'(¢) and ord*(£) c Ord'(£) U Ord* (&), (77)
with which it is possible to define the following sets

Ord}(&):=ord?(£)nOrd*(¢) and Ord3(¢):=ord®(£) N Ord?(é). (78)

5.1 Acceleration of the order of convergence of the set Ord; &)

Letf : QcR” — R" be a function with a point £ € Q such that |[f (£)|| = 0, and
denoting by ®pp to the iteration function of the Newton-Raphson method, it is
possible to define the following set of functions

<n@@@»={f:@gwwguﬂio} (79)

So, it is possible to define the following corollary:

Corollary 1.8 Let f : Q CR" — R” be a function such that f € Ordyg(£), and let @ :
(R\Z) x R* — R" be an iteration function given by the equation (62) such that
® € ord (). So, if ® also fulfills the following condition

-1

lim Aga(8) = (F7(9) - (80)

a—1

Then, ® € Ord; (). Therefore, it is possible to assign a positive value &, and replace
the order « of the fractional operators of the matrix A, , by the following function

o il £0 and ()] 2
ar([x],,, x) = . , (81)
L R Py AT
obtaining a new matrix that may be denoted as follows
Agy (%) = ([Ag,aka (x)), aeR\Z, (82)

and with which it is fulfilled that ® € Ord;(£).

It is necessary to mention that, for practical purposes, it may be defined that if a
fractional iterative method @ fulfills the properties of the Corollary 1.8 and uses the
function (81), it may be called a fractional iterative method accelerated. Finally, it is
necessary to mention that fractional iterative methods may be defined in the complex
space [24], that is,

{®(a, x):a€R\Z and xeC"}. (83)

However, due to the part of the integral operator that fractional operators usually
have, it may be considered that in the matrix A, , each fractional operator o is
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obtained for a real variable [x],, and if the result allows it, this variable is subsequently
substituted by a complex variable [x;]k, that is,

Aga(xi)=Agalx)| ., x€R’, x,eC". (84)

Therefore, it is possible to obtain the following corollaries:

Corollary 1.9 Let f : QC C" — C" be a function such that f € Ordyg (), letg : C" —
C" be a function such that gV (x) :f(l) (x) Vx €B(&;6), and let @ : (R\Z) x C" — C” be
an iteration function given by the equation (62). So, for each operator o2 € ,0}. ,(g) such
that there exists the matrix A, = A, (0%) « Ay (g), it follows that the matrix fulfills the
following condition

lim Ay o) = (£ ) " VxeB(59). (85)

As a consequence, by the Corollary 1.8, if ®(4,,,) € Ord;(£) = CD(Ag,af) €0rd5(&).

Corollary 1.10 Let f : QCC" — C" be a function such that f € Ordyy (&), let {g, }2,:1
be a finite sequence of functions g, : C* — C" such that it defines a finite sequence of

N
operators {ol’j . }k:1 through the following condition

of . €.MO (g,) VR>1, (86)

pes

and let @ : (R\Z) x C" — C” be an iteration function given by the Eq. (62). So, if
there exists a matrix Ay, such that it fulfills the following conditions

N

Al = Y Adlof)ALlg)  and  limAa(x) = (V)
k=1

" vxeB(&6).
(87)

As a consequence, by the Corollary 1.8, if ®(Ay,,) € Ord}(¢) = CD(AN,%.) €0rd;(¢).

6. Conclusions

It is worth mentioning that it is feasible to develop more complex algebraic struc-
tures of fractional operators using the presented results. For example, without loss of
generality, considering the modified Hadamard product (20) and the operation (36),
a commutative and unitary ring of fractional operators may be defined as follows

R(Aa(0F)) = (1G(4a(05)), &%) (88)

m

in which it is not difficult to verify the following properties:

1. The pair (mG(A(, (0“)), o) is an Abelian group.

X

X

2.The pair (mG(A,, (09)), *) is an Abelian monoid.
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3.VAF, A, A € R(Aq(0%)), the operation * is distributive with respect to the

operation e, that is,

{A;P H(A10A)) = (A 5 Ao (A7 A) (89

(AP oAZT)x A = (AP« AJ) o (A% AY)
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Chapter 4

Total and Partial Differentials as
Algebraically Manipulable Entities

Mavia Isabelle Fite and Jonathan Bartlett

Abstract

Differential operators usually result in derivatives expressed as a ratio of differen-
tials. For all but the simplest derivatives, these ratios are typically not algebraically
manipulable, but must be held together as a unit in order to prevent contradictions.
However, this is primarily a notational and conceptual problem. The work of Abra-
ham Robinson has shown that there is nothing contradictory about the concept of an
infinitesimal differential operating in isolation. In order to make this system extend to
all of calculus, however, some tweaks to standard calculus notation are required.
Understanding differentials in this way actually provides a more straightforward
understanding of all of calculus for students, and minimizes the number of specialized
theorems students need to remember, since all terms can be freely manipulated
algebraically.

Keywords: differentials, differential operators, derivatives, partial derivatives, total
derivatives

1. Introduction

Derivatives are usually written in a notation, such as %, where the notation implies
that there are two distinct values, dy and dx, at play. Historically, dy and dx were
considered infinitesimal values—values so small that they are practically zero, but not
quite zero, and often became real numbers when put in ratio with each other. This
understanding was challenged by practitioners who thought that infinitesimal values
were insufficiently rigorous to be used in mathematics.

This led to a reconsideration of derivatives using the concept of a limit. In the limit
definition of the derivative, the dy and dx terms do not have independent existences,
but exist only within the ratio itself. In this conception, the ratio is merely suggestive
of how the derivative was originally produced but does not represent an actual quo-
tient of two distinct values. The limit definition of the derivative has been reinforced
by the fact that treating differentials as distinct values leads to contradictions in many
cases.

However, the work of Abraham Robinson in the 1960s showed that there was no
fundamental flaw in expanding the number system to include infinitesimals. The
hyperreal numbers are an extension of the real numbers which allows for infinitesi-
mals and infinities to be constructed in a manner equally rigorous with the real
numbers. Additionally, unlike other conceptions of infinities, the hyperreal numbers
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have an additional advantage that infinitesimals and infinities can be manipulated
using arithmetic and algebraic operations.

However, if infinitesimals can be readily considered without contradiction, why
does the notation for derivative operations often lead to contradiction? The flaw here
is actually in the notation itself. Because the notation was not considered factual but
merely suggestive, practitioners tended to ignore the problematic cases rather than
solve them. By considering new and more rigorous approaches to notation, a better
notation can be developed which includes infinitesimal values, removes the contra-
dictions, and provides a more straightforward understanding of differential notation
and formulas. In these new formulations, differentials such as dy and dx are fully
independent, algebraically manipulable entities.

2. Problem of separating differentials in modern Leibniz notation

While the problems that occur when trying to separate differentials in modern
Leibniz notation are well-known, it is worth revisiting them briefly. First of all, it is
interesting to note that there are essentially no inconsistencies or contradictions when

dealing with first-order total differentials. For instance, taking the equation y = x3,

the derivative is %’ = 3x?. Since the derivative of the inverse function is %, this can be

found simply by inverting both sides of the equation, so that d" = 3x2 Likewise,

integrating is often preceded by multiplying both sides by a differential, so that a}' =
3x? becomes dy = 3x?dx.
The problems become more apparent on higher-order derivatives. The typical

3

notation for the second derivative of y = x° is gxz 6x. However, if the notation were

taken seriously, this would be seen as a quotient of the higher-order differential d’
and the square of dx. Doing this, however, would break the chain rule For instance, if

you had x = #2, then you could calculate 32 57 by simply multlplymg 2 by (& ) Doing
so, however, yields an incorrect second derivative of d%, = 24t* rather than the correct

jTZ = 30¢*. This is normally calculated using the chain rule for the second derivative
(or higher derivatives using Fa’a di Bruno’s formula [1]). While the second derivative
chain rule works, it provides no algebraic intuition for why it works, and seems to be
in conflict with the idea of treating differentials as separable values.

Dealing with partial derivatives brings up innumerable problematic cases even for

the first derivative. If f is a function of x and y, and x and y are both functions of z,

then the total derivative of f with respect to ¢ is d]; gfx S+ ‘?f % Since x is a function
of one varlable, & — dx + (likewise for y). Then the equation becomes f ?; ‘;’t‘ % 54

Treating the partial dlfferentlals as distinct values, this reduces to df '3; + %. ! Now

I

! A possible objection is that the dx in £

may not be the same infinitesimal as the ox i 1n * However, the
value of df depends on the value of the dx i 1n o . and the value of the dx in 2 %% depends on 0t. So one could

choose the dxs to be equal, and the values of df and ot would adjust accordingly, leaving the values of £ 5. and

ox

% unchanged.
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that it is expressed in terms of a single variable, % = %c, so this yields % SE % = 2%.
Dividing both sides by %’; yields the contradiction 1 = 2.

As will be described, the issues in these problematic cases stem from deficiencies in
the notation, not deficiencies in the concept of differentials as infinitesimals nor in the
idea that differentials can be considered independently of each other. By taking a
more rigorous approach to the development of the notation of higher order deriva-
tives and partial derivatives, a straightforward notation can be obtained which enables
differentials to be considered as fully distinct values.

3. Historical formal definitions of the derivative

The derivative of a function measures how the function changes as the indepen-
dent variable varies. For instance, if the derivative of a function f(x) is 3 whenx =5,
that means f (x) is increasing at a rate of 3 units up to every 1 unit across whenever x is
5. Another way to say the same information is that the function’s slope at x = 5 is
3/1=3.

Normally, slope is defined with reference to two points. When measuring velocity,
for instance, which is the ratio of the change in position to the change in time, one
would measure two different times with their positions and compare them. The
derivative attempts to calculate the slope using only one point together with an
equation. Since only one point is used, the change in x is infinitely small, and so is the
change in y. Different ways of dealing with these infinities lead to different formal
definitions of the derivative.

3.1 Newton’s definition

Isaac Newton provided one of the first definitions of a derivative in his book
Methodus fluxionum et serierum infinitarum, or “The Method of Fluxions and Infinite
Series” in English [2, 3]. Newton thought of his graphs as being drawn over time, with
the x-coordinate increasing at a constant speed while the rate of increase in the
y-coordinate varied. A variable’s rate of change with respect to time (what we would
now call a derivative with respect to time) was called a “fluxion,” which was denoted
by applying a dot above a variable, such as & (which represents the derivative of x
with respect to time) [3].

To avoid having to define an infinitely small quantity, Newton worked with full
derivatives, ratios of infinitesimals. Since Newton assumed all his variables depended
on time, he could then switch out the infinitesimal change in x and change in y for the
change in x over time and the change in y over time, which were both real numbers.
The ratio remained the same, and the infinities were avoided [3].

3.2 Leibniz’s definition

Unlike Newton, Gottfried Leibniz preferred to consider the change in x and the
change in y separately. He used the notation dx for an infinitesimal difference in x and
dy/dx for a ratio of infinitesimals, which represented the slope of a curve at a point.
Leibniz considered d an operator, with dx = d(x) being the output of d acting on the

variable x. This allowed him to apply d more than once, resulting in d’x = d(d(x)),
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d®x = d(d(d(x))), and so on. Just like dx was infinitely smaller than x, Leibniz said d"x
was infinitely smaller than d"x [3].

Although his calculus relied on the concept of an infinitesimal, Leibniz regarded
infinitesimals as only “purely ideal entities... useful fictions, introduced to shorten
arguments and aid insight” [3]. However, Leibniz was never able to rigorously define
his infinitesimals nor how they behaved. Therefore, while they seemed to work well,
the lack of clarity caused some skeptics to regarded them with suspicion, ridiculing
them as “ghosts of departed quantities” [4].

3.3 Delta-epsilon (limit) definition

Concerns about the fishy nature of infinitesimals, treated like nonzero numbers
when dividing but also like zero when adding, led to the reformulation of calculus
using the idea of limits. The limit of f (x) as x approaches 4 is the value f (x) approaches
as x becomes closer to a.

More precisely, the limit of f (x) as x approaches a is L if for any given positive
number ¢ there is a corresponding positive number § such that the difference between
f(x) and L is less than ¢ whenever the difference between x and 4 is less than é [5].

Limits can then be used to define the derivative of a function f (x) as

. +h)—f(x)

() = lim L E ) =f %) 1

£) = lim T M
When limits are used to define a derivative, it makes no sense to pull apart the

change in x and the change in y, as both the limit of the numerator and the limit of the

denominator evaluate to zero, and division by zero is undefined.

4. Hyperreal numbers and the definition of the derivative

While the limit definition of a derivative solves the philosophical problems of
infinitesimals, it does not allow the change in y to be separated from the change in x.
This led Abraham Robinson to return to Leibniz’s infinitesimals in 1958, putting them
on a new set-theoretic foundation and creating the field of nonstandard analysis [3].

While there are different ways to construct hyperreal numbers, the approach we
will take here is based on the set theory approach described by Herrmann in [6], with
many of the definitions taken from there as well. We will begin by describing
hyperreal numbers (including infinitesimals), and then describe the differential oper-
ator as being an operator that can be applied using infinitesimals.

For defining the infinitesimals, the core idea is to take the set of all infinitely long
sequences of real numbers, denoted R". Some of these sequences match other sequences
so closely they can be considered equivalent. Each real number is then assigned to a set
of equivalent sequences. Then, some of the remaining sets of equivalent sequences can
be assigned to infinitesimals. Finally, all the operations normally done on real numbers
can be translated to operations between sets of equivalent sequences.

4.1 Filters, the cofinite filter, and free ultrafilters: Defining big enough

A filter provides a way to classify subsets of a set as either big enough or not big
enough.
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Let X be a nonempty set. A nonempty subset F of the set of all subsets of X is a
proper filter on X if and only if:

(i)for eachA,BEF,ANBEF (@)
(ii)if AcBcXand A € F,thenBEF (3)
(ii)@ ¢ F (4)

The cofinite filter C is defined as
C=x|(xcX)and (X — x) s finite (5)

where X is an infinite set. C is called the cofinite filter because a subset x of X gets
to be in the filter C if and only if X without x is a finite set. C gives a mathematical way
to define whether an infinite set is considered big enough.

For instance, if C is the cofinite filter on R, the real numbers, the set of all integers
Z is not big enough to be in C, even though it is an infinite subset of R, because there
are infinitely many real numbers that are not integers. However, R*, the real numbers
excluding zero, is big enough to be a member of C, because there is only one real
number, zero, that is not in the real numbers excluding zero.

An ultrafilter is the biggest filter on a given infinite set X. An ultrafilter that has C
as a subset is called a free ultrafilter.

4.2 Equivalence classes of R": Classifying equivalent sequences together

Let R" represent the set of all sequences with domain N and range values in R. Let
A and B be two sequences in R". A is said to be equivalent to B (A=yB) if a sufficiently
large number of their elements match, or

A=yBe&n|{A, =B,} =SeU (6)

The free ultrafilter U determines whether the set of matching elements is big enough.

This relation = is an equivalence relation on R", so it can partition R" into
equivalence classes. Each equivalence class [A] contains all the sequences in R" that
are equivalent to A, including A itself.

The set of all these equivalence classes is called the set of the hyperreal numbers,
denoted *R.

4.3 Connecting the real numbers to the hyperreals

We can define a function f that takes each x €R and gives the unique [R], where
{n|R, = x} € U. This function f assigns to each real number x a hyperreal number [R],
namely that set of all sequences where a sufficiently large number of each sequence’s
elements is x. Often, f(x) is represented by *x. For instance, the hyperreal *3 is the set
of all sequences equivalent (=y) to {3,3,3, ... }.

Most applications of math use real numbers, so it is helpful to define the subset of
the hyperreals that corresponds to the real numbers. The image of a subset X of R
under f is denoted °X. Each hyperreal number *x in °X corresponds to a real number
x in X. Since R is a subset of R, °R is the subset of the hyperreals that corresponds to
the real numbers.
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4.4 Operations on the hyperreals

In order for algebra in *R to replace algebra in the real numbers, operations like +
and -, among others, have to be defined between members of *R. It is also useful to
define the relation < and the absolute value function.

Let a, b, and ¢ be elements of *R, and let * 4 :*R— *R be defined as

a*+b=ce{nlA,+B,=C,}eU @)

for any A, €a, B, €b, and C, €c. That is, the sum of 2 elements of *R, @ and b, are
equal to another element of *R, ¢, if and only if a sufficiently large number of the
elements of the sequences A, + B, and C, match, for any sequence A4, ina, B, in b,
and C, in ¢. Hyperreal multiplication (*-) can be defined similarly.

To construct a hyperreal greater than relation, for each 2 = [A],b = [B] € *R define

a*<be{n|A,<B,} €U (8)

a* <b if and only if, given any sequence in @ and any sequence in b, a sufficiently
large number of elements in a‘s sequence are less than or equal to their corresponding
elements in b‘s sequence.

These operations establish the structure (*R, * 4+, * -, * <) as a totally ordered
field, with [0] as the identity for *+ and [1] as the identity for *- ([6], p. 11).

Finally, the absolute value function can be defined for members of a € *R with

“lal|=lal =bs {n|A,|=B,} €U (C)]

The absolute value of a hyperreal number a is a hyperreal number b if and only if,
given a sequence in a and a sequence in b, a sufficiently large number of elements in
b‘s sequence match the absolute value of their corresponding elements in a‘s sequence.

In summary, +, -, < and the absolute value function, which are defined on the real
numbers, can be translated to operations on the hyperreal numbers.

4.5 Infinitesimals in the hyperreals

Not all of the members of *R correspond to real numbers, because not all
sequences of real numbers are constant sequences. Some of the remaining hyperreals
correspond to infinitesimals.

A hyperreal number 4 is infinitely large if

*x < |a|for each™x € °R (10)

or in other words, if its absolute value is bigger than every hyperreal that corre-
sponds to a real number.
A hyperreal number b is an infinitesimal or as Newton stated infinitely small if

0<|b| < *xforeachO<x eR. (11)

Similarly, a hyperreal is an infinitesimal if its absolute value is bigger than or equal
to * 0 and yet smaller than every hyperreal that corresponds to a positive real number.
Notice that * 0, which is the equivalence class that contains {0,0,0, ...}, is the

trivial infinitesimal.
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For a nontrivial example of an infinitesimal, consider the equivalence class g
containing the sequence {O, 1, %, %, % } “Then g#* 0. Now for each x € R* there is
some m €N, m # 0 such that 0 < % <x.Thus *0< —;[ < *x. ... [and] g is an infinites-

imal” ([6], p. 17).

4.6 Division with infinitesimals

If infinitesimals are smaller than every real number, can you still divide by them?

Consider a nonzero infinitesimal, say ¢, and a sequence in ¢, say A. Even if some of
A‘s elements are zeros, e#* 0, so the set of all zeros in A is not big enough to be in the
ultrafilter U. So, the nonzero elements of A are in U, since U is an ultrafilter. It is then
possible to define another sequence B where B, = % ifA, #0andB, =0if A, =0.B
satisfies the property [A]” - [B] = [1], and so [B] is the multiplicative inverse of [A].

% is still defined, and so it

In summary, even if there are sequences in & with zeros,
is still possible to divide by ¢ ([6], p. 11).

4.7 The standard and principal part functions

Hyperreal expressions can be converted into real expressions using the standard
part function, st(), which yields the closest real number to the hyperreal expression.
The standard part of an infinitesimal number is always zero. For infinite values, the
standard part yields +oo or —oo, which is the non-specific infinity indicating that the
value is out of range of the real numbers.

The principal part function, pt(), will yield the most significant component of a
hyperreal expression [7]. In a hyperreal expression, imagine ® representing a bench-
mark infinite value, with ¢ = 1 representing an associated benchmark infinitesimal.
The hyperreal expression —2w? + @ — 5 + 3¢ represents four different orders of infin-
ity. The most significant one is —2@?, and, thus, it is the principal part. For the
infinitesimal expression 5¢* + &3, 5¢? is the principal part.

The principal part of a hyperreal expression is important because non-principal
parts, being infinitely less significant than the principal part by definition, do not
affect the large-scale behaviors of smooth and continuous functions.

4.8 Differentials and derivatives using hyperreals

The derivative of a function y = f (x) using the hyperreals is denoted %, the change
in y divided by the change in x, just like using Leibniz’s notation. However, we can
actually define the differentials themselves as infinitesimals, without referring to
ratios.

Many have a hard time conceiving of just what a differential is and means. It is
easy enough to say that a differential is an infinitesimal, but how exactly are individ-
ual differentials defined, especially when not being examined in the context of a
derivative? What exactly does the higher-order notation d*y mean?

Let us first remember that, in order to be in a relation, two (or more) variables
have to be related to each other in some way. Therefore, we can imagine some
variable, let us call it ¢, not explicitly mentioned in the equation, which is in some
sense the “ultimate” independent variable.
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Note that this variable does not need to be explicitly defined. In fact, it is better if it
is not defined explicitly. The reason for this is that defining ¢ explicitly means that
there is some chance that there exists yet another deeper, more fundamental
variable. What we are looking for is the deepest, most fundamental, most independent
variable. Keeping ¢ as a hypothetical independent variable means that our reasoning
will continue to hold in the face of finding more and more fundamental quantities.
Our reasoning about an actual variable may fail to hold if it is found to not be
the fundamental quantity. We will imagine g to be smoothly increasing by the
infinitesimal e.

Since g is the ultimate variable that relates every other variable in the equation,
every variable can (theoretically) be written in terms of g. y is actually shorthand for
9(q), x is a shorthand for x(g), and so on. We can then define the differential of an
expression (including just a variable) to be the simple difference between the
expression at some value g + ¢ and the expression at some value g. When taking the
differential of a variable, we will use the shorthand dy to mean d(y).

dy =d@y) =y(q +¢) —y(q) (12)

Note that dy is also a function of ¢ (this fact will become useful when finding the
second differential). Additionally, assuming that y is a smooth and continuous func-
tion of ¢, an infinitesimal change in g will lead to an infinitesimal change in in y, so dy
will also be infinitesimal.

We can also rearrange (12) and obtain

yg+e) =y +dy (13)

These definitions provide a generic definition for the differential and consequent
manipulation techniques that can be applied to any expression. Let us take the simple

example y = x? (which is y(q) = x(¢)*) and apply this differential operator to it. We
will also apply the principal part function at the end in order to simplify the expres-
sion to its most consequential portion.

y=x
d(y) = d(x?) differential operator

y(q+e) —y(q) =x(q +e) —x(q)° applying (12)

dy = (x(g) + dx)’ —x(q)’ applying (13)
dy = x(q)” + 2x(q)dx + dx* —x(q)*  simplifying
dy = 2x(q) dx + dx?

dy = 2x(gq)dx principal part
dy = 2xdx shorthand

The second differential is the same process. It is merely the differential operator
applied where differentials are concerned. dy is actually d(y(q))), but we will refer to it

as dy(¢) and dy(q + ¢) for a compromise of brevity and clarity. The notation d’ will
likewise be shorthand for d(d(y(q))).
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dy = 2xdx
d(dy) = d(2xdx) differential operator
= 2x(q + ) dx(g + &) — 2x(¢) dx(q) applying(12)
= 2(x(q) + dx(q))(dx(q) + d(dx(q))) — 2x(q)dx(¢q) ~ applying(13)
= 2x(q) dx(q) + 2x(q)d(dx(q)) simplifying
+2dx(q)” + 2dxd(dx(q)) — 2x(¢) dx(q)
= 2x(q)d(dx(q)) + 2dx(q)* + 2dxd(dx(q))
= 2x(q)d(dx(q)) + 2dx(q)> principal part
d’y = 2xd’x + 2dx? shorthand

This second differential will typically be a second order infinitesimal. The process
can be further repeated for higher order differentials.

The 2x d*x term here may be surprising, but the reason for it will become clear in
Section 5 when we eliminate the contradictions present in the standard notation for
higher-order differentials.

Since all variables in the equation are related to each other, they also share some
relationship to q. Therefore, the definition of a differential can be defined universally
within an equation without taking into account the specifics of the variables
encountered.

Ultimately, taking the differential of a function results in a dy, dx, or some other
term. However, these terms’ definitions are ultimately rooted in this ultimate indepen-
dent variable ¢, and the results of incrementing it by some hyperreal infinitesimal e.

The derivative, then, is simply a ratio of differentials defined in this way. While
the terminology of “taking the derivative with respect to x” can still be used, there is
no longer anything special about taking the derivative with respect to a variable as
opposed to simply dividing by that variable’s differential. Additionally, this expands
the ability to take total differentials straightforwardly into multivariable situations,
providing that all variables can be, in principle, tied back to some underlying con-
struct like g.

5. Extending the total derivative’s algebraic manipulability

The hyperreal definition of the derivative has several advantages. Once hyperreal
numbers are defined, the definition of the derivative arises naturally from considering
the change in a function when its (theoretical) independent variable changes infini-
tesimally. Unlike the limit definition, the change in y and the change x are separate
entities. Using hyperreal numbers, we can rigorously define these entities so that they
are manipulable using standard algebraic operators.

However, this requires that we rethink some of the notations from first principles.
First of all, now that dy and dx are reified entities, they now must be considered in
applying such rules as the product rule and the quotient rule. This is straightforward,
and the rules are identical to normal calculus rules. The differential of x? dx is the

result of applying the product rule to the product of x? and dx, namely 2x dx? + x? d*.
When this is taken into account, differentials of any order become algebraically
manipulable.
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5.1 The second derivative

Before taking this idea of algebraically manipulable differentials too far, we need to

note that the standard notation for the second derivative, %, does not work in this
manner. The problem, here, is that it implies an improper order of operations [8].

Order of operations is very important when doing derivatives. When doing a
derivative, one first takes the differential and then divides by dx. The second deriva-
tive is the derivative of the first, so the next differential occurs after the first derivative
is complete, and the process finishes by dividing by dx again.

However, what does it look like to take the differential of the first derivative? Basic
calculus rules tell us that the quotient rule should be used:

d(d_y) _ dx(d(dy)) — dy(d(dx))

dx (dx)?
&y dydx
dx dx dx

Then, for the second step, this can be divided by dx, yielding:

d(%) d’y dy d* (14)
dx  dx?  dx dx?

This, in fact, yields a notation for the second derivative which is equally algebrai-
cally manipulable as the first derivative. It is not very pretty or compact, but it works
algebraically.

The chain rule for the second derivative fits this algebraic notation correctly, pro-
vided we replace each instance of the second derivative with its full form (cf. (30)):

&y & & (& d Ex)de)\? dy (dx de dd (15)
d2 dr d2 \dx? dx dx? dt dx \ d2  dr de?

This in fact works out perfectly algebraically.”

5.2 Higher order derivatives

The notation for the third and higher derivatives can be found using the same
techniques as for the second derivative. To find the third derivative of y with

2 Some may be concerned that, in the formula presented in (14), the ratio % reduces to zero. However, this
is not necessarily true. The concern is that, since % is always 1 (i.e., a constant), then % should be zero. The
problem with this concern is that we are no longer taking g;—’zc to be the derivative of &. Using the notation in
(14), the derivative of % would be:

ak) e d s o
dx dx?  dx dx?

. . . . . . 2 .
In this case, since % reduces to 1, the expression is self-evidently zero. However, in (16), the term % is not

itself necessarily zero, since it is not the second derivative of x with respect to x.
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respect to x, one starts with the second derivative, takes the differential, and divides

by dx:

@ d? dy @2«
(D) aB-28) & s oy 0@
dx dx T dx3 dx dx3 dx? dx? dx dx*

(17)

Because the expanded notation for the second and higher derivatives is much more
verbose than the first derivative, it is often useful for clarity and succinctness to write
derivatives using a slight modification of Arbogast’s D notation (see [9]) for the total
derivative instead of writing it as algebraic differentials. Here, we will also be
subscripting the D with the variable with which the derivative is being taken with
respect to and supplying in the superscript the number of derivatives we are taking.
Therefore, where Arbogast would write simply D, this notation would be written as D..

Below is the second and third derivative of y with respect to x written using both
the enhanced Arbogast notation and as a ratio of differentials.

dy dy d’
DY =32 dx a2 (18)
3 3 2 2 a2 2
D _dy_dldx_3dxdy+3dl( x) (19)

T A3 dedx® Tdx? dx? | T dx dx?

This gets even more important as the number of derivatives increases. Each one is
more unwieldy than the previous one. However, each level can be converted to
differential notation as follows:

d(Di™y)

P (20)

DYy =
The advantage of Arbogast’s notation over Lagrangian notation are that this mod-
ification of Arbogast’s notation clearly specifies both the variable/expression whose
derivative is being taken and the variable/expression it is being taken with respect to.
Therefore, when a compact representation of higher order derivatives is needed,
this paper will use Arbogast’s notation for its clarity and succinctness. This notation
can be easily expanded to its differentials when necessary for manipulation.

6. Extending the partial derivative’s algebraic manipulability

The derivative gives the rate at which a function f changes when x is increased. But
what if f depends on both x and y? Imagine a hill where f is the distance above sea
level, x is the distance east from the origin, and y is the distance north from the origin.
To find how f is changing, a direction to measure the slope must be picked. Along the
direction straight east, only x is changing while y stays constant. This slope is the
partial derivative of f with respect to x, denoted %, the change in f over the change in
x when x is the only variable allowed to change ([5], pp. 940-941). A derivative where
all the independent variables are allowed to change is called a total derivative, like the
two-dimensional derivative gx—y. This partial derivative can be formally defined using
limits or using hyperreals.
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Using limits, the partial derivative of f (x, y) at the point (a, b) with respect to x is

%i_r}r(l) JM ([S], p. 941). Likewise, the partial derivative of f(x, y) with respect
to x is ;in?) JM For more than two variables, the partial derivative of

f(x1, %2, ...) with respect to x; is

i = limf(x1 +h, %2, ) —flxr, 20, )

0x1 h—0 h

(21)

Like the with the total derivative, using limits to define the partial derivative
means the change inf and the change in x are not defined separately and must be kept
together. Using hyperreals, the partial derivative of f with respect to x; is

i _ fler +dxq, x2, o) —f(x1, %2, .0)
6x1 - dx1

(22)

Also, dx; can equal dx; assuming both of them denote the smallest change in x4
possible. This is not an equation in the real numbers; it is an equation in the hyperreals.

Both the numerator and denominator of %[1 have meaning on their own, and they

both are specific hyperreals. So it should be possible to separate the fraction without
problems.

However, the current notation for df does not distinguish between the change in f
when x is allowed to change and the change in f when another variable, say x5, is

allowed to change. In other words, the dJf in % is a different hyperreal from the Jf in

%;, even though they both use the exact same symbol. This can cause problems if the
notation is taken seriously (see the contradiction noted in Section 2). Adding more

information to the notation resolves this issue.

The notation for the partial derivative should be changed from % to % in order
to preserve the information in the numerator when the fraction is separated.

This makes it clear that 0 is an operator that takes as an argument not only f but
also the choice of which variable to vary. The function that 0 acts on, in this case f, is
the first argument of d and every argument after the first is a variable allowed to
change. This can lead to expressions like d(f, x, ), the change in f when both x and y
are allowed to vary.

Using this notation, % equals a(iitx) + 0(fd,ty ), not % + %. The contradictions are resolved,
and the partial derivative fraction can be separated. The numerator and denominator can
be moved around just like any other algebraic expression, keeping in mind both of them
are hyperreals, so technically any operations on them should be hyperreal operations.

Because the new notation can be algebraically manipulated without contradictions, it
makes possible new equations where infinitesimals are not confined to ratios. For
instance, the resolved contradiction proof gave the equation df = d(f, x) + d(f, y). This s
reminiscent of one of the conditions for differentiability, Af = f (2, b)Ax + f (a, b)Ay +

e1Ax +¢&, Ay, where for fixed 4 and b, &1 and ¢, are functions that depend only on Ax and
Ay, with 1,6, — (0, 0) as (Ax, Ay) — (0, 0) ([5], p. 947).

Besides simplifying old equations, with the new notation it is possible to consider
individual partial changes when building equations, just like considering individual
total changes.
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The new notation can also denote expressions like d(f, x1, x7), the change in
f(x1, x2, x3) when x7 and x, are allowed to vary, but x3 must stay constant. With the
current notation df , dealing with these situations is clumsy at best.

o(f, x1) is an infinitesimal with meaning on its own. It can be defined analogously
to Eq. 12:

a(f, Xl) :f(x1 +dx1, x7 ... ) —f(xl, X ... ) (23)

The total differential of f is usually defined as the combination of all of the changes
inf depending on each variable. Typically, the total differential of a multivariate
function is found using the sum of its partial derivatives multiplied by their respective
differentials.

df(xl, .X‘z) :idxl +ide+ 24)

ox 1 ox 2

Using the new definition of the partial differential, we can rewrite the formula
much more straightforwardly, where the total differential is simply a sum of its partial
differentials.

df (x1, x2... ) = o(f, x1) + O(f, x2) + ... (25)

7. Building differential formulas

Using the notation established in this paper, we can build standard calculus for-
mulas in a clear, algebraic manner. The notation and the formulas will flow directly
from the basic truths of calculus and the algebraic reasoning of differentials.

7.1 The inverse function theorem for second derivatives

The standard inverse function theorem simply states that a—"yc = £. In other words, as
g

implied by the algebraic arrangement of its terms, the derivative of x with respect toy is
simply the inverse of the derivative of y with respect to x. Using the hyperreal under-
standing of derivatives allows for a more straightforward way of considering this fact.
More importantly, the new notation for the second derivative likewise allows for a
straightforward algebraic construction of an inverse function theorem for the second

A . . . . 2 2
derivative. Since the second derivative of y with respect to x is D2y = % - gx—}' dx then
. . . . . . 2 2
the second derivative of x with respect to y will likewise be Dyzx = % - g’“—y %. Is there

a way to construct a formula for converting one to the other? A simple multiplication

by - (%) ’ vields

Here, % can be trivially recognized as @, and the right-hand side of the equation

can be recognized as D;x. Therefore, this can be rewritten as
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3
1
2 N2
-D? (iy ) = Dlx (26)

which is the inverse function theorem for the second derivative.

7.2 The chain rule for the second derivative

The chain rule for the second derivative can also be easily derived from the new
notation. Starting with the notation for the second derivative of y with respect to x, we
can look at the transformations needed to generate a second derivative of y with

respect to t. We will start by multiplying by ‘éx—tzz in order to match the leading term to
what is needed for the final result.

d’y dy d
DY =42 dv a2 @7)
2 Ay d?  dy d’x dx?
Dy (D) =35 7 " dr axt a2 @8)
2 dYy  dy d’x
Dly(Dx) =35 4 o5 (29)

In (29) we see that the leading term is what we want, but the second term is
problematic. However, it looks a little like the leading term of the second derivative of
x with respect to t multiplied by the first derivative of y with respect to ¢. Adding that
combination to our existing result will yield the desired effect.

2 2 2 2
20} (Dix)? + (Dly) (D2x) = &2 _ & &% & dx dy dvds

(D2y) (D;x)" + (Dyy) (D) = 2 dr a2 T dx A2 dx & a2 (30)
2 2
2} (D'x)? 4 (Dly) (D2x) = &2 _ & &%

(%) (D) + (Dly) (D) = 52 - &2 e

As is evident, the right-hand side is the desired result—the second derivative of y
with respect to .

7.3 The chain rule for multivariate derivatives

Building the chain rule for multivariate derivatives is even more straightforward.
Consider a function f'(x, y) where x and y are both functions of t. As noted in (25), The
total change in f, df, has two parts: the change due to x changing and the change due
to y changing. So,

df = of, x) +of, y) (32)
Dividing both sides by dt,

df _off,x) , of,y)

& d & (33)
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This is a valid equation, but it is difficult to calculate a value like a({itx) directly. To

make it easier to work with, we can multiply the first term by & and the second by %z 3

df df,x) dx d(f,y) dy
dr A dx A dy (34)
_of,x) dx  df.y) dy (35)

e dr ' dy dr

This is the standard chain rule for multivariate derivatives.

8. Conclusion

While treating derivatives as ratios of differentials has been long viewed as prob-
lematic, small changes in both the understanding and notation of derivatives straight-
forwardly leads to algebraically manipulable differentials for both total and partial
differentials. These differentials provide a more straightforward basis for both doing
calculus operations and deriving standard calculus rules. It eliminates exceptions and
memorized formulas in favor of simply using algebra with differentials.

Our hope is that the flexibility and freedom of manipulability that this notation
allows will both reduce the cognitive load for learning to use differential operators as
well as allow for easier exploration of possibilities for practitioners.

Acknowledgements

The authors wish to thank Dr. Enrique Valderrama for his comments on early
drafts of this manuscript.

3 Technically, both % and % equal [1], not 1. But, since this is an equation in the hyperreals (with hyperreal

multiplication), multiplying by the hyperreal multiplication identity does not change the value of the right
side of the equation.

111



Operator Theory - Recent Advances, New Perspectives and Applications

Author details

Maria Isabelle Fite!t and Jonathan Bartlett®**

1 University of Tulsa, Tulsa, Oklahoma, United States

2 The Blyth Institute, Tulsa, Oklahoma, United States

*Address all correspondence to: jonathan.bartlett@blythinstitute.org

1 These authors contributed equally.

IntechOpen

© 2022 The Author(s). Licensee IntechOpen. This chapter is distributed under the terms of
the Creative Commons Attribution License (http://creativecommons.org/licenses/by/3.0),
which permits unrestricted use, distribution, and reproduction in any medium, provided

the original work is properly cited.

112



Total and Partial Differentials as Algebraically Manipulable Entities
DOI: http://dx.doi.org/10.5772 /intechopen.107285

References

[1] Johnson WP. The curious history of
fa‘a di Bruno’s formula. The American
Mathematical Monthly. 2002;109(3):
217-234. DOI: 10.1080/00029890.
2002.11919857

[2] Newton I. The Method of Fluxions
and Infinite Series; with its Application
to the Geometry of Curve-Lines,
(Translated by John Colson). London:
Henry Woodfall and John Nourse; 1736

(3] Bell JL. Continuity and Infinitesimals.
The Stanford Encyclopedia of
Philosophy. 2022 ed. Stanford, CA:
Spring, The Metaphysics Research
LabPhilosophy Department Stanford
University; 2022

[4] Berkeley G. The Analyst: A Discourse
Addressed to an Infidel Mathematician.
London: J. and R. Tonson and S. Draper;
1734

[5] Briggs W, Cochran L, Gillett B,
Schulz E. Calculus: Early
Transcendentals. 3rd ed. New York:
Pearson Education; 2019

[6] Herrmann RA. Nonstandard analysis:
A simplified approach. arXiv. 2010;
math/0310351v6: 1-82

[7] Bartlett J, Gaastra L, Nemati D.
Hyperreal numbers for infinite divergent
series. Communications of the Blyth
Institute. 2020;2(1):7-15. DOI: 10.33014/
issn.2640-5652.2.1.bartlett-et-al.1

[8] Bartlett ], Khurshudyan AZ.
Extending the algebraic manipulability
of differentials. Dynamics of
Continuous, Discrete and Impulsive
Systems Series A: Mathematical Analysis.
2019;26:217-230

[9] Cajori F. A History of Mathematical
Notations. Vol. II. Chicago: Open Court
Publishing; 1929

113






Chapter 5

Stabilization of a Quantum
Equation under Boundary
Connections with an Elastic
Wave Equation

Hawnni Dridi

Abstract

The stability of coupled PDE systems is one of the most important topic because it
covers realistic modeling of the most important physical phenomena. In fact, the
stabilization of the energy of partial differential equations has been the main goal in
solving many structural or microstructural dynamics problems. In this chapter, we
investigate the stability of the Schrédinger-like quantum equation in interaction with
the mechanical wave equation caused by the vibration of the Euler-Bernoulli beam, to
effect stabilization, viscoelastic Kelvin-Voigt dampers are used through weak bound-
ary connection. Firstly, we show that the system is well-posed via the semigroup
approach. Then with spectral analysis, it is shown that the system operator of the
closed-loop system is not of compact resolvent and the spectrum consists of three
branches. Finally, the Riesz basis property and exponential stability of the system are
concluded via comparison method in the Riesz basis approach.

Keywords: wave equation, exponential stability, Riesz basis approach, Co—semigroup,
spectral analysis

1. Introduction

There are many coupled systems that have been addressed in the literature, and we
can hint here that coupling may be through the association of PDEs with coefficients
or via boundary conditions of PDEs. The coupling may be strong or weak as the
characteristic is determined based on the results obtained after studying the stability
or control. We can divide the coupled systems according to the coupling form. Firstly,
the parabolic-hyperbolic coupled systems, such as heat wave system, that arise from
the interaction of the fluid structure. See works [1, 2] where stability and control
systems are analyzed. Secondly, we can refer heat-beam system through works [3, 4]
where the researchers used an effective method for stabilization of the system.
Thirdly, in the heat-Schrédinger system, the heat dynamic controller was applied for
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stabilization and Gevrey regularity property in the paper [5]. Finally, in the case of
thermoelastic systems, the exponential stability and Riesz basis property of the
coupled heat equation and elastic structure were discussed in reference [6]. The
exponential stability of thermoplastic systems with microtemperature in reference
[7], for the linear beam system coupled with thermal effect, we refer to the works
[8-12]. For the nonlinear beam system with thermal effect, see reference [13].

From general result related to the previously mentioned research works, we can
conclude that the heat equation plays the role of dynamic boundary feedback con-
troller of the hyperbolic PDE. Also, for the interconnected system of Euler-Bernoulli
beam and heat equation with boundary weak connections where the heat is the
dynamic boundary controller to the whole system, which means that this subsystem
can be presented as a controller for other subsystems.

Euler-Bernoulli beam equation with boundary energy dissipation is analyzed in the
work [14], the problem is given as follows:

Py +ED, . = 0, 0<x<1,

»(0,2) =,(0,2) =0

—Ely,..(1, 1) = —kiy,(1, 1), ki €R, (1)
—Ely, (1, 1) = k3y,,(1, 1), ki €R,

Y(x, 0) =yo(x) y,(x,0) =y,(x), 0=<x<1,

where p denotes the mass density per unit length, EI is the flexural rigidity
coefficient. The authors extract some estimates of the resolvent operator on the
imaginary axis by applying Huang’s' theorem to establish an exponential decay result.

For the asymptotic behavior of the wave equation, we introduce the following
problem:

62

%—Aw:o in  Qx(0,0),

w(x,f) =0 on Ty x [0, oo), (2)
ow

E—ka(x)%: 0 on Iy x(0, ),

where v is the unit normal of I" pointing toward exterior of Q. The function
a € C'(T7) with a(x) >ao> 0 on I'1. Problem (2) has been treated by Lagnese in [17],
he used a multiplier method” and proved that the energy decay rate is obtained for
solutions of wave type equations in a bounded region in R” (# >2) whose boundary
consists partly of a nontrapping reflecting surface and partly of an energy absorbing
surface. We can express this result, as follows:

E(r) <f()E(0), 120, (3)

! Huang [15] introduced a frequency domain method to study the exponential decay of such stability
problems.
% The energy multiplier method [16, 17] has been successfully applied to establish exponential stability,

which is a very desirable property for elastic systems.
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with energy defined by

1
B(t) =5 (I + 11V0lf))- )

The decay rate of solutions is a function f (¢) satisfying f (¢t) — 0 ast — co. How-
ever, there are difficulties with some boundary condition problems, which makes the
energy multiplier method ineffective in proving the exponential stability property.

Wazwaz [18], used the variational iteration method? for the study of both linear
and nonlinear Schrédinger equations, these problem is governed by the following
equations:

{ut + ity = 0, )
u(x, 0) =f(x), P2 =-1
and
ity + Uy + y\u|zru =0, r>1, ©6)
u(x, 0) =f(x), ¢=-1

The variational iteration method was used to give rapid convergent successive
approximations as well as to treat linear and non-linear problems in a uniform
manner.

1.1 Statement of the problem

In this work, we consider stabilization for a Schrédinger equation through a
boundary feedback dynamic controller interacted by an Euler-Bernoulli beam equa-
tion with Kelvin-Voigt damping®, the system is described by the following coupled
partial differential equations:

0u + dtu + potou =0, 0<x<1,t>0, )
0w +id%v = 0, 0<x<1,t>0,
boundary conditions are given by
u(1,¢) = ou(0,t) = Pu(l,t) =v(1,t) =0, >0,
v(0, t) = aou(0, 1), t>0, (8)
B0u(0, t) + Pu(0,t) = —aidw(0, t), t>0,
the problem is associated with the following initial conditions:
u(x, 0) = uo(x), du(x, 0) =uq(x), v(x, 0) = vo(x), 0<x<1. )

? The variational iteration method is established by He in [19, 20] is thoroughly used by many researchers
to handle linear and nonlinear models.
* Kelvin-Voigt is one of the most important types of damping and has been used in many works, see for

example, [10, 21].
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1.2 Energy space

Initial condition (9) is in the following phase space:
H = H>(0,1) x L*(0, 1) x L*(0, 1), (10)
where
H? (0, 1) = {s]s€ H*(0, 1), d,5(0) = s(1) = 0}.
1.3 Energies

The energy is the sum of the potential energy and the kinetic energy, given by

1 2
Ee) = 2 (Hut”iz(&l) + Hafc“”ﬁ(o,l) + H””iZ(o,ﬁ)' (11)
Then, we have
d ) 2
) = =Bl00u[ 20 ) (12)

It is clear that E(t) is nonincreasing with time.
1.4 Remark

1.The energy dissipation is related to the wave equation, that is, there are no
explicit terms for a part of the Schrédinger subsystem.

2.We note that the weakness of the boundary connections for problems (7)-(9)
lead to a complicated problem in stability analysis.

3.1f we take the f coefficient equal to zero in Eq. (12), the system becomes
conservative.

1.5 Notations
1.5 )20,y s the L?(0, 1)—inner product and [[/lz2(0,1) is the L?(0, 1)—norm.

2.The symbols R(s) and (s) indicate the real part and the imaginary of a complex
number s.

3.(s)" represents the transposed vector of (s).

2. Well-posedness

2.1 Setting of the semigroup

Setting z = (u, du = w, v)T. Then, we introduce the norm in the Hilbert space H as
follows:
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2 2 2 2
llzll7 = ||”tHL2(o,1) + HaazcuHLz(O,l) + ||”||L2(0,1>

(13)
=2E(¢),
for z1, 2, € H, the norm (13) is induced by the following inner product
(21, 22) 12(0,1) = (W1, W2)12(0,0) + (1, Ggt2) 1204y + (V1> V2)12(0,0)- (14)

System (7) can be written as an abstract Cauchy problem in the phase space (10) as
follows:

d
EZ:AZ’ t> 0, (15)
z(0) = zo.

The solution at time ¢ > 0 to problem (15) can be written as:
z(t) = S(t)zo = 20,
where the operator A : D(A) C’H — H is given by

w
Az = | —02(0%u + potw)

32
—i0,v

; (16)

with domain

u + po*w € H2(0, 1),
DAY = 3z e, Azeny D) = 2(0) = u() = (1) =0,
’ U(O) = aw(o), >
pa2w(0) + Au(0) = —aidv(0),

(17)

Theorem 1.1: Let A defined by (16). Then, A1 exists and A generates a Cy-
semigroup of contractions on H.

Proof: We use the semigroup method, we shall show that:

1.The operator A is dissipative.
2.The operator I; — A is onto (I, is the identity operator).

For the proof of (1). Firstly, we have D(A) is dense in H, that is,

D(A) = H. (18)
Secondly, by applying the scalar product in the Hilbert space H, we obtain
(Az, 2)y, = (w, a>2cﬁ>L2(0,1) — (03 (0Fu + porw), w>LZ(0,1) — (o, 17>L2(0,1)
= <aazcw’ aazcﬁ>L2(o,1) + (0iu(0) +ﬁ0§W(0))W(0) (19)
+i0,0(0)2(0) + (i0xv, 0xD) 120 1) — (0ku + poiw, aﬁw)LZM.
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120

By using boundary conditions (8), we get

R(Az, z)y = —ﬁH()fcwHiz(o)l) <0.

(20)

Then, the density property (18) and inequality (20) show that A is dissipative.

For the proof of (2), we shall solve the equation

Az =F

forany F = (f,, f,,f3)  €H, we can express the equation as follows:

w=fy,
0% (3u + poyw) = —f,
i02v = 5

By using the first equation of (21), we get
dgu = —f, + Bogf 1,
20 = if ;.

We solve the following equation for the function v,

{ g =if 5,
v(1) =0, (0) = af,(0),

to obtain

v = 00(0)x + "J:(’C Y30y + af1(0),

1
0

00(0) = i (1=y)f;0)y o (0).
For u, we solve

deu = —f, + PIf 1,
u(1) = oxu(0) = d*u(1) = 0,
BRw + Pu(0) = —iadw(0),

to obtain
1

w= | a-xg0)dy - | @ -rgay,

0 x

+J (1= 9)f,0)dy + iad.0(0)(1 - x).

X

) = P(ER (1)~ ) + | (- xfs 0y

(21)

(22)

(23)

(24)

(25)

(26)
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Egs. (24) and (26) give a unique z € D(A) satisfying Az = F.
It is easy to check that A71is bounded, that is,

0ep(A).

Therefore, the operator A generates a Co-semigroup of contractions on H by the
Lumer-Philips theorem [22].

3. Spectral analysis

We consider the following eigenvalue problem for the system operator A. Let
Az = Az. Then, we have

w = lu,
(P + poRaw) = —o,
%v = ilv,
, (27)
u(1) = 0,u(0) = d;u(1) =v(1) =0,
atu(0) =v(0),
(14 pA)d2u(0) = —iadew(0).
The first and second equations of system (27) give the following system
(14 pA)otu + 22u = 0,
o%v = ilv,
u(1) = o,u(0) = Pu(1) = (1) = 0, (28)
atu(0) =v(0),
(1+ pA)o2u(0) = —iadxw(0).
Lemma
For any 1 €6, (A), it holds
R(1) <0. (29)

Proof: By Theorem 1.1, we have R(4) < 0. Letting 0 # 1 € 0, (A) with R(1) = 0
and z € D(A) satisfying

Az = Jz. (30)
By using inequality 20, it follows that
2
0 =Rz}, = R(Az, 2),, = Bl 2wl 2 0.0 (31)

From Eq. (31) and boundary conditions (28)3, we have w = 0.

> Ais dissipative = R(1) <0, VAE€q,(A).
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From (27); we have u = 0. Moreover, Eq. (30) gives

v =ik,
{vW)zvu%:xum):o, (32)

It is easy to check that the above equation has only a trivial null solution » = 0.
Hence, 2 = 0, and all the points that are located on the imaginary axis are not
eigenvalues of A. Then the proof is completed.

Setting A = p? in (28), when 1 + ffp* # 0, we obtain

4

Pu=—""_u,
%v = ip?v,
2 (33)
u(1) = 0,u(0) = ou(1) =v(1) =0,
ap?u(0) = v(0),
(1+ pp?)2u(0) = —iao.v(0).
Let
o =22
REEYA
Then, the general solution of system (33) can be expressed as follows:
u = c1exp (ax) + ¢ exp (—ax) + c3 exp (iax) + c4 exp (—iax),
. . (34)
v =dyexp (\/z_px) +d, exp (—\/pr).
By the boundary conditions of (33), we obtain that the constants ¢;, -, ¢4 and
d1, d, are not identical to zero if and only if det(X) = 0, where
et e e e 0 0
a’e’ ale™® —a%e® —a’e ™ 0 0
a —a ia —ia 0 0
X=| 0 0 0 0 eVir —eVir |, (35)
ap®>  ap? ap? ap? -1 -1
a3 a3  —idd ia® iViap iviap

P71 B+l
by using boundary conditions (8), we get

¢ = —€¥c1, ¢4 = —€%%s, dy = —ez‘/’_'/’dl.
Then, the solution can be expressed by

u=rc (eax _ ea(zfx)) +c3 (eiax _ eia(fo)), v=d (e\/ipx _ e\/ip(fo)),
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where ¢1, ¢3, di are determined by the remaining three boundary conditions of
(36) that det(X) = 0 if and only if det(X) = 0, where

14 e i+ ie?e 0
- 1-eap?  (1—¢¥)q —1 4 2V
Fa Jap*  ( )ap? y ' (36)
aB1+e*)  —ia®(1+e) lzﬂ (1+62‘ﬁ”)
pp~+1

We recall the result of Lemma (29) and in light of this, we know that all eigen-
values have negative real parts. Thus, we only consider those 4 that lie in the second
and third quadrants of the complex plane:

n 3n
= — < < — >,
S {pe(C|4_argp_ 4}

Denote the region S:=S; US, US3 such that

the following theorem gives asymptotic distributions of the eigenvalues in S;, S,
and S3.
Theorem 1.2: The eigenvalues of A have two families:

0p(A) = {An, nE€N}YU{45,, 43, nEN},

where
M, = in’n +\/} es\/nm — f O(rﬁl),
M, =- (nﬂ,'——) +4+/ipo? (nﬂ—z)z—Z 21'0(4(7171—%) o
- 6
+<6im4— \\/g>+o<i>,
1 1 1
G=—oe 0[],
S WAk )

Therefore, we have

R (A1n)s 9{(/1;;) — —oo0, ER(/'L;n) — —% as 7 — oo.

Proof: When p €S, it has

R(v) = s +5) .
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V1+ﬂl V1+ﬂ

Based on estimate (38), we can state that there is a positive constant y; such that

~3t(a) = =Y cos (arg(v5 + ) ) < ~ P sin (25) < ~ /i
R(ia) = \/\/lg (arg<\/_+ ))_ \/\/lg (8)<—}/1\/m.

Since

o(ll?) as l—w (8

Therefore, we get the following estimates
le™ = O((f}’1 ""), | = (e “W) |e‘/f’| <1. (39)

By multiplying some factors, we make each entry of the det(X) be bounded as

p—}OO

14+e i + e 0
1 ~ —2a _ _ plia 1 2Vip
det(X) = |%* —¢ 7% te . (40)
ade?a ) i\ﬁap3 Vi
The2 (14 et) DI (14 20)
(ﬁp —|—1)a3

By using the expression of @ and p, and the Taylor expansion, we obtain

i\/z_'ap3 a -3
W) @

NE

By using Egs. (41) and (39), we get
1 i 0

det(X) = e + o(|p|%5)

—i \/_\/7 1—4—62\[’7
(42)
(u;g“vgy>+gﬁ(u;g¥ ;+y>

+oom?)

From the previous equality, we can get det(X) = 0 if and only if

2o =1-020 \/ 75, 0(l7). (43)

ade®

124



Stabilization of a Quantum Equation under Boundary Connections with an Elastic Wave...
DOI: http://dx.doi.org/10.5772 /intechopen.106324

Suppose
Wip = 2nmi + O(n%l), (44)

where 7 is a sufficiently large integer. Substituting Eq. (43) into Eq. (42), we
arrive at

0 (n_> - ﬁ\;ﬂﬁ\/g‘z - n‘f\”}; n o(ﬁ). (45)

The roots of Eq. (42) have the following asymptotic expressions

Y (—1)%012 at =
pln—\/mn+wm—2nm/ﬁ+o<n ),n>N1, (46)

where Nj is a sufficiently large positive integer. By A = p?, we have

2
.22 \/ia in 1
A =0 + 75 e4+O<n 2).

By using the value of 4 given by Eq. (38), we can obtain the expression of 4 as
follows:

a1y = % +0 (%) . 47)

Similarly, when p €S,, it is easier to verify that there exists a y, > 0 such that
R(ia) < — Vol
R (Vip) = Ip| cos (arg(p + %)) <|p| cos (Sg)
Hence, we get the following estimations
e = (e VW), Vi) = o(eab),

by using Eq. (38), we obtain
- . 9m| .
arg(a) = arg(\/;/;) € (E’ E} in S,.

Thus, the sign of a is different under the two conditions:

n 1w T 97
arg(p) € <E, 5} and arg(p) e (5, E}

Therefore, we conclude that
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e + ¢ i+ % 0
- e ta—e'a  a—aek® —1 4 ¢2Vir
——det(X) =
ades iviap?
e+t —i(1+e%) 27'0 (1 + ez‘ﬁ”)
(ﬂp + 1)a3
e+ et i 0
_ e la—e'a a -1 —|—O(6772\/|”_|>
et +er  —i 71‘;50{,03
(Bp* +1)a’
2 )
— e (ﬁ“a - Zi) e (ﬁm“ + 2i> +0(e Vi),
P P

From the previous equality, it is seen that det(X) = 0 if and only if

B (\/iaaz ) a (ﬁiaaz
e —2) —e
p

p

+ 2i> +0(eVi) ~o. (48)

By using the expression of @ and p, we obtain

p=/fa? — — +o<1>, (49)

Zﬂ%az |a|*

which shows that |a], |p] — oo at the same time. Now, substitute the value of p
given by (48) into equality (47), and we obtain

p . V22 \20? _7 a2 i20? 7
¢ <—21+\/Ba+2ﬁga5+0(a| )>—e <zz+ N/ +2ﬁ§a5+0(|a| ))

+0 (e’m“') =0.

Letting 2 = x + iy, it is easily checked that # = x — iy also satisfies the same
asymptotic equation above. Hence, we only need to analyze the asymptotic expression
of a located in the second quadrant. Given the value of a given by (48), when a is
located on the second quadrant, R(—a) <0 and |¢~*| < 1. Therefore,

_ 1-i)? (1—i)a* (1—i)a® 1
¢ = e T g N (a_4>

and for the quadrant where a is located, we have

JT) (141)a? (1—1i)a*

) ) o

_ (144)e® 1
22 (nr — 5)° o (n“) '
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Since a = {‘/% or A2 — pa*l —a* = 0, it has

4
i_ﬂa / 4

Using the Taylor expansion, we obtain the expressions of 4;, and 4,, given by (37)
Moreover, by using 1 = p?, we have the asymptotic expressions of p;, and ps,

Py = i\/ﬁ(i’lﬂ' - %)2 +2Via* + O(n 1),
j (50)

i i
w=—7t————+0(n?).
Pon \/B+2ﬂ%(nﬂ—§)4+ (ﬂ )

Similarly, in Ss, there exists y3 > 0 such that

le?| = 0(6773 |ﬂ|>, le®| = O(e*h |ﬂ|), |€\/ip| — 0(6*73|ﬂ|).

It is easy to check that there is no null point of det(X), namely, there is no point

spectrum in Ss.
According to the conclusion of Theorem 1.2, it is obvious that —/13 is an accumula-

tion point of the point spectrum of the operator .A. We thus have the following

corollary.
Corollary

! (51)

We next analyze the asymptotic expression of eigenfunctions of the operator A.
Theorem 1.3: Let 6, (A) = {A1s, n €N} U {4],, 1;,, n €N} be the point spectrum of
A. Let Ay, = pi, 45, = (/)zrn)z and 1, = (/)z’n)z with py,,, p3, and p;, being given by
Egs. (45) and (49), respectively. Then, there are three families of approximated
normalized eigenfunctions of A
1.One family {21, = (414, A1, V1), # €N}, where 21, is the eigenfunction of A
corresponding to the eigenvalue Ay, has the following asymptotic expression:

(2tt1n, Mt1n, v1,) = (0, 0, sin [a,(1 —x)]) + Oy (n%), (52)

where

_1)ig2
%w(w) (53)

0, (n?)

a, =nx +

=0 (n%) .
L2(0,1)

and O, (n%> means that ‘
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2.The second family {z3, = (43,, 2u43,, v3,), n €N}, where 23, is the eigenfunction
of A corresponding to the eigenvalue 4;,, has the following asymptotic
expression:

(02uz,, Aus,, v3,) = (0, sin [(nﬂ - g) (1- x)} , O) +O0x(n71). (54)

3.The third family {25, = (u5,, Au5,, v3,), n €N}, where 25, is the eigenfunction of
A corresponding to the eigenvalue 45, has the following asymptotic expression:

(QCus,, Ay, v5,) = (sin {(nﬂ - %) (1- x)}, 0, 0) +0(m™). (55)

The proof is limited to the first result declared in Theorem 1.3.
Proof: We look for 21, associated with Ay,. From the expression p,, given by (45)
and a1, given by (46) we have

=7
8

-u
(1) 8 Vmy -1 (=1) 8 Vmxy -1
e M) — o N +O(n ) emlny —e N +O(n )

e Vi (1-x) _ eiinrz(l—x)+0(n’1),

) (56)

and the following estimations:

e = 0(n?), [le

‘ ‘ei\ﬁﬂln (1—x)

-ofr),

=0(1),

where y = x or 2 — x €[0, 1]. According to the matrix X given by (36), for p with
(45) and a4, given by (46), we obtain

14+e* i+ ie?® 0

1 . :
(1-e)ap® (1—e¥)ap> -1+ Vi

U= ———7
e2aeVip

e ea(fo) eiax _ eia(zfx) 0

_ 67\/;/) — g\/l-p 1 =+ €72ﬂ l + i€2ia

p2 e—a(Z—x) — eiax _ eia(Z—x) ’

By using estimates (39), we can write

—Vip Vi )
u :e F—e lp 1 : +O e el
1 > e , a(2—x)
p e a(2—x) __ ex plax _ em( x
_ /% (e—ﬂp _ eﬁp) Kem _ em(z_x>) _ i(e_aa_x) _ e_mﬂ L0 (e_m/m)

By the expression p;, given by (45), we can obtain
e Vi — Vi = _disinnz + O (n%l) = O(n%l)
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This together with estimates 77 gives, after a direct computation, that
Puy = Zj (e—ﬁp _ e\/z'p) [(eia(fo) _ eiax> _ i(efa(2fx) B e—ax):| i O((ﬂl\/ﬁ) —o, (75),
and
Juy = (e—\ﬁp _ e\/?p) [(emx _ eia(Z—x)) B i<e—a(2—x) B e—ax)} n O(e_yl\/z) _ o, (n%})

Here,

O, (n%) means that ‘

o)

Similarly, by using estimates (39) and (55), we have

o = O(n%) because|le™*|| = ||¢*|| = O(n%).

14 e i+ ie% 0
_ 1 _ 2aN 2 _ L2ia 2 _ 21/ip
vl—m (1—e*)ap® (1—e*)ap 1+e
0 0 eVirx _ gVip(2—x)

= ~2a(1+i)sin[a,(1-x)] + O(e ),

where a,, is given by (52). Let

-1
Z1n = mzl,

so, we obtain
(2tt1n, Mt1n, v1,) = (0, 0, sin[a,(1—x)]) + O(n%})

The second and third results of Theorem 3 are obtained by the same procedure as
before.
Corollary

oy # D. (57)

4. Riesz basis property

Lemma.(see [23])

Let 4,€C,n =1, 2, -+, be a sequence that satisfies sup,| (4,)| <M, where M is a
positive constant. Then the sine system { sin 4,x, 7 >1} is a Riesz basis for L*(0, 1)
provided that the sequence 4, satisfies one of the following conditions:

sup,|R(4,) — na| < %;

T

r
sup,|R(4,) —nz + El < y
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Lemma.(see [24])
Let A be a densely defined closed linear operator in a Hilbert space H

with isolated eigenvalues {4;};" ;. Let {d)l}i;" be a Riesz basis for H. Suppose
that there is an integer N >1 and a sequence of generalized eigenvectors {y;}:" \; of A
such that

S 2
D llwi — il < eo.
i=N

of A

. . . M
Then, there exists M a number of generalized eigenvectors {y;, }izl
such that

{V/io }?il Uy iom

forms a Riesz basis for H.

Theorem 1.4: The generalized eigenfunctions of A forms a Riesz basis for H. As a
result, all eigenvalues with large modules must be algebraically simple and, hence, the
spectrum-determined growth condition holds for

el d(A) = S(A)
where
®(A) = inf {®|there exists anM such that lle? ]| <Me®™},
and
S(A) = sup{R(N)|1ec(A)}.
Proof: By the bounded invertible mapping:
T(u, w, v) = (u, w, v),
the space H is mapped onto
L*(0,1) x L*(0,1) x L*(0, 1).

The value of 4, given by (52) satisfies

sin Zo?
sup| (a,)| = sup NS
is bounded and its real part satisfies
R(a) | cos Za? 7
sup|R(a,) — nr| = sup|—=—=| < —.
s s 2nn/p| 4

Then, it follows that the sequence
{sinfa,(1—x)],n=1,2, -},
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forms a Riesz basis for L?(0, 1). Similarly, the sequences

{sin [(nﬂ—%)(l—x)},n =1, 2, },

form a Riesz basis for L*(0, 1).
Let

Y1, = (sin[a,(1—x)], 0, 0), ¥;, = (0, sin [(n;r — g)(l —x)}, O)

and

¥, = (0, 0, sin | (nz - %) (1-x)]).

Then, the sequences

{"Pln}nzlu {‘P;n}nzlu {T;n}nzl

forms a Riesz basis for the following space
L*(0,1) x L*(0,1) x L*(0, 1).

Therefore, by the expression of z1,, 23,, and 25, given by (51), (53), and (54),
respectively, this implies that there exists N > 0 such that

> [Tz, = W+ [Tz, — Wi | + || T2z, — W2, ] < D 0(n7) <o
n>N n>N

This shows that there is a sequence of generalized eigenfunctions of A, which
forms a Riesz basis for H, and all eigenvalues with large modulus must be
algebraically simple.

5. Exponential stability

Theorem 1.5: The Cp—semigroup S(¢) generated by the operator A is exponentially
stable, that is,

He.AtH SMe”’t,

where M and o are positive constants®.

Proof: By the asymptotic distribution of eigenvalues given by Theorem 1.2 and the
continuous spectrum given by Eq. (50), in addition to the empty residual spectrum set
given by Eq. (56), we conclude that S(A) = — % The proof is completed by the

spectrum-determined growth condition, which is similar to [24-26].

® By recalling the eigenvalues of A given by 44, we deduce that o> — /1} .
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6. Conclusion

The main results of this work are similar to those mentioned in [27], the results are
summarized as follows:

1. The system operator of the closed-loop system is not of compact resolvent
and the spectrum consists of three branches.

2.By means of asymptotic analysis, the asymptotic expressions of eigenfunctions
are obtained.

3.By the comparison method in the Riesz basis approach, exponential stability
is obtained.
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Chapter 6

Generalized Bessel Operator
and Reproducing Kernel Theory

Fethi Soltani

Abstract

In 1961, Bargmann introduced the classical Fock space F(C) and in 1984,
Cholewinsky introduced the generalized Fock space F,, (C). These two spaces are the
aim of many works, and have many applications in mathematics, in physics and
in quantum mechanics. In this work, we introduce and study the Fock space F3,(C)
associated to the generalized Bessel operator L3 ,. The space F3,(C) is a reproducing
kernel Hilbert space (RKHS). This is the reason for defining the orthogonal projection
operator, the Toeplitz operators and the Hankel operators associated to this space.
Furthermore, we give an application of the theory of extremal function and
reproducing kernel of Hilbert space, to establish the extremal function associated to a
bounded linear operator T : F5,(C) — H, where H be a Hilbert space. Finally, we
come up with some results regarding the extremal functions, when T is a difference
operator and an integral operator, respectively. Finally, we remark that it is now
natural to raise the problem of studying the Bessel-type Segal-Bargmann transform
associated to the space F3,(C). This problem is difficult and will be an open topic. This
topic requires more details for the harmonic analysis associated to the operator L3 ,.
We have the idea to continue this research in a future paper.

Keywords: Bessel-type Fock space, Heisenberg-type uncertainty principle, Toeplitz
operators, Hankel operators, Tikhonov regularization problem, extremal function

1. Introduction

In [1], Bargmann has studied the Fock space F(C), is a Hilbert space consisting of
entire functions on C, square integrable with respect to the measure

dm(z) = 1(f‘z|2dacdy, Z=x+1iy.
T

This space is equipped with the inner product
f.8)rc = | fEREIE)

and has the reproducing kernel k(z,w) = ¢®. In [2], Cholewinsky has constructed
a generalized Fock space F;,(C) consisting of even entire functions on C, square
integrable with respect to the measure
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5K, ol
- 22 (v+1/2)

dm; () :

b

where K, v > 0, is the modified Bessel function of the second kind and index v,
called also the Macdonald function [3]. The generalized Fock space F;,(C) is
associated to the Bessel operator

ey
Tdz2 |z dg’

and has the reproducing kernel

ko (2, w) = I, (2w) = i(%) :) ,
where
L +v+1/2)
ay(2,v) =2 n!W

The study of several generalizations of the Fock spaces has a long and rich history
in many different settings [4-8]. In this work, we will try to generalize Bessel-type
Fock space, to give some properties concerning Toeplitz operators and Hankel opera-
tors of this space; and to establish Heisenberg-type uncertainty principle for this
generalized Fock space. The generalized Bessel operator (or hyper-Bessel operator
[9]) is the third-order singular differential operator given by

where v is a nonnegative real number. When v = 0 this operator becomes the third
derivative operator for which some analysis was studied by Widder [10] and for some
special value of v the operator L3, appeared as a radial part of the generalized Airy
equation of a nonlinear diffusion type partial differential equation in R?. Recently, in a
nice and long paper, Cholewinski and Reneke [11] studied and extended, for the
operator L3, the well known theory related to some singular differential operator of
second order for which the literature is extensive. Next, Fitouhi et al. [12, 13]
established a harmonic analysis related to this operator (for examples the
eigenfunctions, the generalized translation, the Fourier-Airy transform, the heat
equation, the heat polynomials, the transmutation operators, ...). Recently the Airy
operator has gained considerable interest in various field of mathematics [9, 14] and
in certain parts of quantum mechanics [15]. The results of this work will be useful
when discussing the Fock space associated to this operator. This space is the back-
ground of some applications in this contribution. Especially, we give an application of
the theory of extremal functions and reproducing kernels of Hilbert spaces, to exam-
ine the extremal function for the Tikhonov regularization problem associated to a
bounded linear operator T : F5,(C) — H, where H be a Hilbert space. We come up
with some results regarding the extremal functions associated to a difference operator
D and to an integral operator P.
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The examination of the extremal functions is studied in several directions, in the
Fourier analysis [16, 17], in the Sturm-Liouville hypergroups [18], and in the Fourier-
Dunkl analysis [19, 20] ...

The contents of the paper are as follows. In Section 2, we study the Toeplitz
operators and the Hankel operators on the Bessel-type Fock space F5,(C), and we
establish Heisenberg-type uncertainty principle for this space. In Section 3, we give
an application of the theory of reproducing kernels to the Tikhonov regularization
problem for a difference operator and for an integral operator, respectively. In the last
section, we summarize the obtained results and describe the future work.

2. Bessel-type Fock space

In this section we introduce the Toeplitz and the Hankel operators on the Bessel-
type Fock space F3,(C). And we establish an uncertainty inequality of Heisenberg-
type on the space F3,(C).

2.1 Toeplitz and Hankel operators on F3,(C)

Let z€C and wy, = €%, k =1,2,3. A function u(z) is called 3-even if
u(wpz) = u(z).
For 4 €C, the initial problem

Lau(z) = Pu(z), u(0)=1u4%(0)=0,k=1,2

admits a unique analytic solution on C (see [11]), which will be denoted by I5,(4z)
and expanded in a power series as

oo 3n
h(iz) = 32 W

—a,(3,v)’
where

(m+1/3)L(n+v+2/3)
[(1/3) (v +2/3)

a,(3,v) = 3¥'n! r
The function I3, (42) is 3-even and defined as the hypergeometric function [11],
1, (kY
3" T3N3 |

In particular, |I3,(1z)| <e?# and I3 (1) = cos3(—1z) = > o, %
In the following we denote by

I3, (A2)=0F>

* O, the function (see [11], p. 12) defined for ¢ >0 by

21/3 o 4x
Ol/ t):= X(yil)/zeit/xl(vy_ - dx,
® 36 S20(1/3) (v + 2/3) J 0 V27
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where K, is the Macdonald function.

* dms,(z), v> 0, the measure defined on C by
dms,(2) = 3 lz| 0, (\z|6) dxdy, z=x+1y.
T

This weighted measure is use d by Cholewinski-Reneke in their interesting paper
[11] for computing the v-Airy heat function.

e L2(C), the space of measurable functions f on C satisfying

Ve, = | @) Pdmaue) <om
* H; . (C), the space of 3-even entire functions on C.

Let v > 0. We define the Bessel-type Fock space F3 ,(C), to be the pre-Hilbert space
of functions in Hs , (C) nL?(C), equipped with the inner product

.80, 0= | f @ A (o)

and the norm |[f I, (c) = ||f||Lf(<c)-
Iff,g€F;,(C) withf(z) =Y 1,2 andg(z) = > o b,z™", then

fr8)r,, ) = D_ Anbnta(3,0), )

n=0

where a,(3,v) are the constants given by (1).
Iff €F3,(C), then |f ()| Se‘Z‘Z/ZILfIIFlL(C), z€C.Themapf — f(z),z€C,isa

continuous linear functional on F3,(C). Thus from Riesz theorem [21], the space
F3,(C) has a reproducing kernel. The function k3, given for, by.

k3,v(za W) = I3,1/(§w); (3)

is a reproducing kernel for the Bessel-type Fock space F3,(C), that is
k3. (z,.) €F3,(C), and for all f € F3,(C), we have {f, k3, (s, .))p, () =f(2).
The space F3,,(C) equipped with the inner product (., .)p, () is a reproducing

kernel Hilbert space (RKHS); and the set { 2 forms a Hilbert’s basis for the

% (3,) neN
space F3,(C).

In the next part of this section we study the Toeplitz operators and the Hankel
operators on the Bessel-type Fock space F3,(C). These operators generalize the
classical operators [5]. We consider the orthogonal projection operator P, : L2(C) —
F3,(C) defined for z € C, by

P,f(z) = (f,ks,(z, -)>L§(C)’
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where k3, is the reproducing kernel given by (3). Then we have
P,P,=P,, P; =P, I1PNl=1, [I-PJ <1

v

Let ¢ € L=(C). The multiplication operators M, : L2(C) — L?(C) are the operators
defined for z € C, by

M,f (z) = ¢(z)f (2).

The Bessel-type Toeplitz operators T : F3,(C) — F3,(C) are the operators
defined for z € C, by

Tyf (2) = P.Myf (2)
Let ¢ € L=(C). Then we have

However, if ¢ € L*(C) has compact support, then T4 is a compact operator.
Let ¢ € L=(C). The Bessel-type Hankel operators Hy : F3,(C) — L(C) are the
operators defined for z € C, by

Hyf (z) = (I = P, )Myf (2).
Let ¢, 9 € L*(C). Then we have

2.2 Heisenberg-type uncertainty principle for F3,(C)

Let U3, (C) be the prehilbertian space of 3-even entire functions, equipped with
the inner product

.80 = | FEREel (o).

Iff,g€U;,(C) withf(zg) = > o ;4,2 and g(z) = > o bnz™, then

<f’g>U3b Zanb an11(3, 1), ”f”U;D Z |“n|2an+1(3,y)-

n=0 n=0

The space Us,(C) is a Hilbert space with Hilbert’s basis {L} and
neN

ap+1(3,v)

reproducing kernel

T3, (5w i L (s (Ew) —1).

b AL FEN 3 v) (zw)

Using the fact that
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an+1(3,0) =3n+1)B3n+1)3Bn + v+ 2)a,(3,v) > a4, (3,v), neEN, (4)

then the space U3, (C) is a subspace of the Bessel-type Fock space F3,(C).
Let M be the multiplication operator defined by

Mf (z)=2%f(2).

Lemma 1. For f € U3, (C) then L3 f and Mf belong to F3,(C). And for
f,g€Us,(C) one has

(Laf ’g>F3,L((C) ={, Mg>F3,L(<C)

Proof. Letf € U, (C) withf(z) = Y o a,2>". By straightforward calculation we
obtain

Ly, (2") =3n(3n —2)(3n +3v — 1)z 3, neN*.

Thus

oo

Ly, f 3(n4+1)(3n +1)(3n + 3v + 2)a, 112", (5)
=0

n

and by (4) we deduce that
IL3.f 117, ) Z 3n(3n — 2)(3n + 3v — 1)an*az(v) < IIf IE,, )

On the other hand for Mf one has

(o)
— 3n
Z)—E an-1z”",
n=1

and

= 2
IMFIlE, ) = D lan-al’an(3,0) = If 15, -
n=1

Therefore L3 ,f and Mf belong to F3,(C).
Letf,g€Us,(C) withf(2) = Y o (a,2>" and g(z) = > oo ,b,2>". From relations (4)
and (5) we have

oo

op11(3,v) 3,
Lsf (@) =3 gy 2130 o0

o a,(3,v)

Therefore and according to (2) we obtain

<L3,bf,g>F3 Z%Hh an41(3,0) Zﬂn 103, (V «’Mg>F3,L(C)

This completes the proof of the lemma. []
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Let V3,(C) be the prehilbertian space of 3-even entire functions, equipped with
the inner product

.8 0= | FEREE o).

Iff,g€Vs3,(C) withf(z) = > o 02,2 and g(z) = > o obsz>", then

Fo8)v, )= D anbaan2(3:0),  Wf Iy, ) = D lanlan:a(3,0).
n=0

n=0

The space V3, (C) is a Hilbert space with Hilbert’s basis { and

23
(ln+2(3 Z’)}n eN
reproducing kernel

- zw 1 _ zw)>
K3, (zw) =) = o) <I3,y(zw) —9(1/436—1).

= ay2(3 (zw

The space V3, (C) is a subspace of the space Uj,(C).
Let [L3,,M] the commutator operator defined by

[L3,w M] = L3,1/M - MLB,y~

We easily have
Lemma 2. For f € V3 ,(C) we have [L3,, M]f €F5,(C) and

||Mf||12:3yy(<c) = ”L3,zf||}273w((j) + (L3> MIfsf g, )
We will use the following result of functional analysis.

Lemma 3. (See [22, 23]). Let A and B be self-adjoint operators on a Hilbert space H
(A* = A, B* = B). Then we have

1A = @)f (B = b)f s > 314, BIF )
for allf € Dom ([A, B]), and all a, b € R.

We obtain the following Heisenberg-type uncertainty principle.
Theorem 1. Let f € V3 ,(C). For all 2, b € R, we have.

I(Lsy +M = a)fllg,, )| (L, = M +ib)f g, ) 2 IMFIIE,, ) — IL3uf 7, o)l (6)
Proof. Let us consider the following two operators on V3, (C) by
A=Ls,+M, B=i(ls, —M).
By Lemmas 1 and 2, the operators A and B satisfies the following properties.
i. Forf,g€V3,(C), we have

(Af :g>F3,b<(c) = {f, Ag>F3,b(<C)’ (Bf >g>F3,b(<C) = Bg>F3,L(C)
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V3,(C) c Dom (A, B).
[A,B] = —2i[Ls,, M].

Thus the inequality (6) follows from Lemmas 2 and 3. []

3. Reproducing kernel theory

Let T : F3,(C) — H be a bounded linear operator from F3,(C) into a Hilbert space
H. By using the theory of reproducing kernels of Hilbert space and building on the
ideas of Saitoh [24-26] we examine the extremal function associated to the operator T
on the Bessel-type Fock space F3,(C).

Theorem 2. For any & € H and for any 4> 0, the problem

: 2 2
o nf {2, + T~ Bl %)

has a unique minimizer given by
fip(h)=(I+T*T) " 'T*h. (8)

Proof. The problem (7) is solved elementarily by finding the roots of
the first derivative d @ of the quadratic and strictly convex function ®(f) =

/1|lf||12:3,b(<c) +ITf — h||}, — ||h||§1. Note that for convex functions the equation d®(f) =

0 is a necessary and sufficient condition for the minimum at f. The calculation
provides

do(f) =2if +2T*(If — h),
and the assertion of the theorem follows at once. []

In this section we examine the extremal functions associated to a difference
operator D; and to an integral operator P, respectively.

3.1 The difference operator

Let D be the difference operator defined by

Df )= 5 f(z) ~£(0)).

Iff(z) = >0 oa.2™, then Df (z) = > o odn 112",
In this subsection, we determine the extremal function f ,, associated to the

difference operator D on the space F3,(C).
Theorem 3.

i. The operator D maps continuously from F3,(C) into F3,(C), and

IDf e, ) < If Ny, -
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ii. For f € F5,(C) withf(z) = > o 2,2, we have

= Op— 1 3n # - Ay — 1(3 l/) 3n
12, DiDf(z) =Y b, o,
; an( a 12 f (2) ; 0 (3,0) anZ
iii. For any # € F3,(C) and for any 4> 0, the problem
. 2 2
s nE LA o)+ NDF i, o)}
hasa unique minimizer given by
fipM) (@) = (b, ¥2)p,, ()
where
00 3n+3 3n
s eC.
;A%H 3,v) + a,(3,v) w
Proof.

i. Iff €F5,(C) withf(z) = > " 4,2, then

oo

IDFI7,, )= D a3 )|anial* <Y an(3,0)lanl” <IfI7,, )

n=0 n=1

ii. If f,g€F3,(C) withf(z) = >0 oa,2>" and g(z) = > v obsz", then

oo

<Df,g>F3,b(<C> = Z Qay (3; V)“nJrlE = Z an71(3’ V)“nm = {f’D*g>F3,D(C)’

n=0 n=1

where

And therefore

iii. We put i(z) = Z::’ Ohnz3” andf},(h)(z) = > 5 ocnz>". From (8) we have
(Al +D*D)f;,(h)(z) = D*h(z). By (ii) we deduce that

an71(3> I/)hnfl

R eN*.
A0, (30) +ana(30)

c0=0, ¢, =
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Thus
. 2 a3, 03
h = = ha le >
/{D( )(Z) ;/’ian+1(3; IJ) + a, (3’ l/) < >F3,,,((C) (9)
where
o —\3n+3, 3,
‘Pz(w) = (Z) -

= 20 41(3,v) + a4, (3,0)

This completes the proof of the theorem. []
The extremal function f; (k) possesses the following properties.
Theorem 4. If 1> 0 and k €F;,(C), then

o M@N< 5 (1ae () Wil o

. 1
I 5By, ) < i I121lEs, ()

Proof. Let 1> 0 and h € F3,(C) with h(z) = > 1,2
i. From (9) we have

If1p ) (@) < 1¥ellp, ) 1l ()

And by using the fact that (x + y)* > 4xy we obtain

oo

6n+6 1

G| = )
¥, 2 & 5 < — < —I3,(|2]").
el o) = o e S T mnGin < a0 ()

This proves (i).

ii. From (9) we have

T3] PR e | = L0 U
10 (MIE,, T a3y v) + a1 (3,0) )

Using the fact that (x + y)* > 4xy we obtain

1 oo
I 5p ), 0 < 7 D n-1(Bov) sl = ||h||%3,b(@>
n=1

This proves (ii) and completes the proof of the theorem. []
As in the same way of Theorem 4 we also obtain.
Remark 1. If 1> 0 and 2 € F3,(C), then

IDF ;5@ 5o OREN < 5 (5 (128) ) Il o

g
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The extremal function f; (k) possesses also the following approximation

formulas.
Theorem 5. If 1> 0 and & € F5,(C), then

) N 2 _
Allra“Dfa,D(h) - h”Fs,u(Q =0

and

lim Df /1, (h)(2) = h(z).

A—0"

Proof. Let >0 and h € F3,(C) with h(z) = > 1,z From (9) we have

A 1(3, )k
D K
f,lD( ;iayﬁq 3,v) + (3, V)Z

Therefore

2

. = Aty 11(3, ) ||
o 2 _ +1
”DfZ,D (h) h“F3,u((C) ;aﬂ (3’ l/) [/1(1;1+1(3, l/) + ay (3, l/)

Using the fact that

Ay 1(3, V) Ry
an+1(3,v) + a4, (3, v

a,(3,v) L )]zsan(i V)|,

and

Aty 41 (3! V) 72,
Ay 11(3,v) + a,(3,v)

2" < a2,

we obtain the results from dominated convergence theorem. []
As in the same way of Theorem 5 we also obtain.
Remark 2. If 1> 0 and # € F5,(C), then

Tim [If 5 (Dk) = (h = ho)lI3, c) = O,

and

hmf“) (Dh)(z) = h(z) — h(0),

A—0

where ho(z) = 2(0).

3.2 The integral operator

Let P be the integral operator defined by

P (&)= .0, ) = | 0BT dms, (),
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where

o 37l+3 311

Z , weC.

b ) a,(3,v)

Iff(z) = :::0(17%3”, then 17:(2,') =\ F:;_;Szﬁn
In this subsection, we determine the extremal function f  associated to the

integral operator P on the space F3,(C).
Theorem 6.

i. The operator P maps continuously from F3,(C) into F3,(C), and

IEf llg,, ) £ V27w + DIIf llg,, ()

ii. For f € F5,(C) withf(z) = > o 1,2, we have

P* _ = an+1(3> U)ﬂn+1 3n’ p* _ - (xn+1(3’ U)an 3n.
J) = (Vn+ 1)30:,,(3, I/)Z ) g (n +1)%a, (3, u)z

iii. For any % € F3,(C) and for any 4> 0, the problem

inf  {2)If I — Rl
feg:,b(@{ Il o + WEF ”FS’”(C)}

has a unique minimizer given by

f/lP =(h, ¥ >F3b(<C)’
where
(V)@ w>
P ( .
Zﬂrﬁan B +aBy) V€
Proof.

i. Iff €F;,(C) withf(z) =, ja,2", then

oo

a (o]
IPFIIZ,, o) Z at \an P27+ 1)> au(3,0)|anl* = 27(v + DIfIE, o)
n=0

n=1

ii. If f,g€F3,(C) withf(z) = > o oa,2>" and g(z) = > o obsz>", then

An11(3,v) ﬂin by = {f,P*
(f =2 iy TP e

(B &)y, ) = D n(3:0)
n=1
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where

oo

Z an+131/ n+1 2:3,,.

— ) a,(3,v)

And therefore

* _ —  a,11(3,0)a, 3n
P = ; n+ 1)

iii. We put k(z) = - ohaz™ and f ,(h)(2) = > ocnz>". From (8) we have
(Al +P*P)f; p(h)(z) = P"h(z). By (ii) we deduce that

o (VA +1) 013, V)hnsa Hen
" A+ 1%, (3,0) + @ (3,0) '

Thus

d an (3, 0)h,z¥ 3
= h, ¥, , 10
frr®) nz:/lrﬁan 1(3,v) + (3, v) = U ¥aley () (10)

where

= (V@)
) = ;/17’!3(17171(3’ V) + a(3,0)

This completes the proof of the theorem. []
The extremal function f;,(h) possesses the following properties.
Theorem 7. If 1> 0 and .z € F5,(C), then

0@ 5= (1 (1)) Wil o

. 1
If eI, () < Wi I2llg,, )

Proof. Let 1> 0 and h € F3,(C) with h(z) = > o 1,z
i. From (10) we have

If 2 p () @) < 1¥ellp,, ) 1B 1IF,, ()

And by using the fact that (x + y)” > 4xy we obtain

oo oo | |6n 1

n3a, (3, u)|z\ 1 z
LACNEEDS < aiaa =4

:1 /1n3an 1 3 l/) +an(3 I/)] n=0
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This proves (i).
ii. From (10) we have

(VAT 1) a1 (3> 2o
n+1>a,(3,0) + any1(3,0)

I 5 (D, ) = D_ an(3,)
n=0 l(
Using the fact that (x + y)* > 4xy we obtain

. 1& 1
”f/l,P(h)“lz:},y(C) < leo an+l(3> 1/)|hn+1|2 < 4_/1 ”h”%})y(q)
n=

This proves (ii) and completes the proof of the theorem. []
As in the same way of Theorem 7 we also obtain.
Remark 3. If 1> 0 and & € F5,(C), then

P o) @I (PR @)1 < 222 2 (1, (1)) o

The extremal function f; ,(k) possesses also the following approximation formulas.
Theorem 8. If 1> 0 and & € F3,(C), then

hm ”Rf,1 p( —(h— hO)”F3 =0,

and

lim Pf; ,(h)(z) = h(z) — h(0).

A—0t

Proof. Let >0 and h € F3,(C) with h(z) = > ,h,z*. From (10) we have

= - 3an7 sU)Ny
B ip(@) - (hie) ~ h(0) =3t GG
n—1 n—1\93> V ap(d,V

Therefore

2

= Inday_1(3,0) |y
* _ _ 2 _ n—1\9» n
VEF i) = (= o)l c) ; %(3%) Lln3an—1(3, v) + a,(3,v)

Using the fact that

e, 1(3, 1)y
(3, 0) Ln3a,,1(3, v) 4+ a,(3,v

2
)} <a, (30,

and

3, _1(3,0) |y

3n< hn 3n
m3ay,_1(3,v) + a,(3,0) I < Ihalie™

we obtain the results from dominated convergence theorem. []
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As in the same of Theorem 8 we also obtain.
Remark 4. If 1> 0 and # € F5,(C), then

}igh”sz(Ph) —hllz,, ) = 0,
and

limf, ,(Ph)(z) = h(z).

1—07

4. Conclusion and perspectives

Bargmann [1] in 1961 introduced the classical Fock space F(C) and Cholewinsky
[2] in 1984 introduced the generalized Fock space F,,(C). The Bessel-type Fock space
F3,(C) introduced in this work generalizes these analytic spaces. We are studied the
Tikhonov regularization problem associated to this Hilbert space, and we are
established the extremal function for this problem. Finally, in a future paper we have
the idea to study the Bessel-type Segal-Bargmann transform, in which we will prove
inversion formula, Plancherel formula and some uncertainty inequalities for this
transform.
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Chapter 7

On Principal Parts-Extension for a
Noether Operator A

Abdourahman Haman Adji

Abstract

The main purpose of this work is to realize and establish the extension of a noether
operator A defined by a third kind singular integral equation. The extended operator

of the initial operator A is noted A and acting from a new specific functional space

constructed denoted V,, = C*,[-1,1]® {ZZ:MkF p ﬁ}, into the same previous

space Cgp} [—1, 1]. We investigate the noetherity of the extended initial noether oper-
ator noted A, when we realized the extension taking the unknown function ¢(x) from

the space V,,. The index of such noether operator )((A) is calculated and therefore,

the conditions of the noetherity nature of the extended operator are established.

Keywords: integral equation of the third kind, deficient numbers, index, Taylor
derivative, noether operator, fundamental functions, singular operator

1. Introduction

The construction of noether theory for some integrodifferential operators defined
by linear third-kind integral equations in some specific functional spaces is well
known and still interests many scientists around the world. Various scientific works
dedicated to the noetherity of integrodifferential operators have been published by
many researchers investigating such topics.

In our previous works, while constructing noether theory for integrodifferential
operators defined by the third kind integral equations, we approached the question of
the solvability of linear integral equations of the third kind a(x)I + K, where K is an
integral operator and a(x) is a given function vanishing on some set of points. That
was illustrated in many works (see for example, papers [1-12] and scientific collec-
tions [13, 14]. We also recall that such equations arise frequently in various applica-
tions and by their particular nature are connected with singularities of the function 4
(x). In connexion with integral equations of the third kind, we can note that they have
been investigated at the beginning of the centenary. In addition, there is a particular
interest linked to them in relation to the requirement of transport theory without
forgetting the theory of elliptical-hyperbolic type equations. In most scientific
research works, the solution of the integral equation of the third kind seems to be the
space of continuous functions on the closed interval [a, b].
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Specific approaches are needed when constructing noether theory for integrodif-
ferential operators and, once we succeed to establish the noetherity of the considered
operator, we can always set to the problem of the investigation of the extension of the
studied already noether operator. For some details see [15-18].

The illustration of the great importance of the construction and establishment of
noetherity of some integrodifferential operators defined by third-kind integral equa-
tions is clearly presented through the works of many scientists. For full details on such
investigations and results, we can refer to works such as [3-5, 15, 16, 19-26]. Let us
recall that among many others, Bart G.R, Warnock R.L., Roghozin V., Raslambekov V.
S., and Gobbassov N.S., respectively, in their scientific works, had constructed noether
theory for some integrodifferential operators defined similarly but having some
specificities on the considered integral equation. They have realized some cases of
extension and established noetherity of the considered extended operator.

We recall that the noetherity of the initial operator (A¢)(x) = xP¢'(x)+

1K (x, ) (t)dt = f (x); x € [-1, 1], withp € C*, [—1, 1], £ (x) € C{[~1, 1] and K (x, 1) €
Cép} [1, 1]X C [-1, 1] is completely established in [4, 5].

E.Tompé and al, in their recent published article titled “On Delta-Extension for a
Noether Operator” have realized the extension of the initial operator (A¢)(x) = xP¢'(x) +
ﬁlK (%, t)(t)dt =f(x);x € [—1, 1], when the unknown function rather than
@ € C',[~1, 1], was took from the space D,, = C*,[~1, 1] ® {3/ 6! (x) } with the
conditions 0 <m <p — 2. For full details see [22].

Just recently their paper titled “Noetherity of a Dirac Delta-Extension for a
Noether Operator” was published in the International Journal of Theovetical and

Applied Mathematics. Vol. 8, No. 3, 2022, pp. 51-57. doi: 10.11648/j.ijtam.20220803.11,
Abdourahman, Ecclésiaste Tompé Weimbapou, and Emmanuel Kengne completely
covered the investigation of the noetherity of the extended operator A of the initial
operator (Ap)(x) = xP¢'(x) + ﬁlK(x, t)o(t)dt =f(x);x € [—1, 1], previously started,
when also, at this time the unknown function rather than ¢ € C* ;[~1, 1}has been
taken as following

9€D,, = C"[-1, ] ® {3}_o5™ (x)} with supplementary conditionm >p — 2.

The noetherity, in both two cases, investigated, of the extended operator noted A
was established and its index y(A) is calculated.

Following such previous research cited and other works are done by many scien-
tists, related to the realization of various types of extensions of noether operators, we
are conducting the work to realize a particular type of extension when we add, at this
time, functions from the space of principal-parts values of the following indicated

form {kazlakF.p ﬁ}
Namely here in this paper, we realize the extension of the following noether
operator defined by the third kind singular integral equation

(A0)(x) = 27/(5) + | K(x, o0 =f )i e (1,1 <1>

where g € C',[~1, 1], (x) € C{' [~1, 1] and K (x, £) € CI'[~1, 1]X C [~1, 1] with
principal parts functions, i.e., p € V,, = C* [-1, 1] ® {kazlakF P ﬁ} and next, we
establish the noetherity of the extended operator.
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The structure of this chapter is the following: Section 2 is devoted to some
fundamental well-known notions and concepts of noether theory, Fredholm third
kind integral equation, Taylor derivatives, associated spaces, and associated operators.
Section 3 presenting the main results of the chapter deals properly with the realization
of the extension of the operator A when taking the unknown function from the space
V. Lastly, after making a small important remark, we conclude our chapter in
Section 4, followed by some recommendations for the follow-up or future scientific
works to undertake, as stated in Section 5.

2. Preliminaries

Before presenting our main results in full detail, the following definitions and
concepts well known from the noether theory of operators are required for the reali-
zation of this research. We also recall the notions of Taylor derivatives and linear
Fredholm integral equation of the third kind, widely studied in many works done by
different authors among many of them Bart GR, Sukavanam N, Shulaia D.A,
Gobbassov N.S. See [3, 27-31] for more details.

First of all, let us move to the following concept.

A.Noether operator

Definition 1. Let X, Y be Banach spaces, A €/(X, Y) a linear operator. The
quotient spacecoker A = Y /imA is called the cokernel of the operator A. The
dimensions a(A) = dimkerA,$(A) = dimcokerA are called the nullity and the
deficiency of the operator A, respectively. If at least one of the numbers a(A)
or f(A) is finite, then the difference Ind A = a(A) — f(A) is called the index
of the operator A.

Definition 2. Let X, Y be Banach spaces, A €/(X, Y) is said to be normally
solvable if it possesses the following property: The equation Ax =
y (yeY)(yeY) has at least one solution x € D(A) ( D(A) is the domain of A) if

and only if <yf> = OVf € (im A)" holds.

We recall that by the definition of the adjoint operator (im A)* = kerA* and
it’s proven in [4] that The operator A is normally solvable if and only if its
image space imA is closed.

Definition 3. A closed normally solvable operator A is called a Noether
operator if its index is finite.

By the way, we briefly review these important notions of Taylor derivatives
which are widely used when constructing noether theory of the considered
operator A.

Definition 4. A Continuous function ¢(x) ¢ C[—1, 1] admits at the point x = 0
Taylor derivative up to the order p € NV if there exists recurrently for k =
1,2,...,p, the following limits:

x—0

b1
¢{k}(0) = kllimx* |fpb® B 1 w{]}(o)xj] o
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The class of such functions ¢(x) is denoted Cép }[—1, 1].
Next, let us move to the following part.

Let C"[—1, 1],m € Z,, noted the Banach space of continuous functions on
[—1, 1], having continuous derivatives up to order , for which the norm is
defined as follows:

H§0(x)||c’”[—1, 1= Z max |(P]) )’ (3)
0

= —-1<x<1

Therefore, we can consider go{k}(O) are defined for allk = 1,2, ... ,p.

We define Cép} [—1, 1] as a subspace of continuous functions, having finite
Taylor derivatives up to order p € Z, ; and when

p=0,weput (C'[-1, 1] =cf[-1, 1] =C[-1, 1]).

Let us also define a linear operator N* on the space C({)p} [—1, 1] by the formula:

—1¢V0)
plx) — 30 5%
(N*¢)(x) = ;ko L k=12,..p (4)

One can easily verify the property N* = NiNF*1.0 <ky <k,k k1 € Z,, where
we put N° =I.

Definition 5. The operator N? is called the characteristical operator of the
space C({)p}[fl, 1].

Remark: The sense of the previous definition can be seen from the verification
of the following lemma and also for more details see [23, 25, 26].

Lemma 2.1. A function ¢(x) belongs to Cj)p } [—1, 1] if and only if, the following
representation

o(x) = xPp(x +Zakx (5)

holds with the function ¢(x) € C[—1, 1], and a;, being constants.

To prove Lemma 2.1 it is enough to observe that (5) implies that the Taylor
derivatives of ¢(x) up to the order p exists, and more ¢{*!(0) = klay,k =
0,1,2, ....p — L,p{% (0) = plp(0) with ¢(x) = (N*¢) (x). Conversely, if go( )
belongs to Cép}[fl, 1], and we define ¢(x) = (NIe ) (x) with @ = "'{ ) L ke =
0,1,2,...,p — 1, then the representation (5) holds. From Lemma 2.1, 1t follows
that for ¢(x) € C¥'[—1, 1] the inequality

p=1 (k)
plx) = (NFg) (x) + 3 7 kfo)xk,

k=0

(6)
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is valid.

Consequently, the linear operator N? establishes a relation between the spaces
Cép}[—l, 1] and C[—1, 1]. The space C({)p}[—l, 1] with the norm

p—1
loll oy, 3 = INligrs, 4 + Y _le™ (0)]; @)
k=0

becomes a Banach space one.

Let note also that we can define the previous norm in the following way:
p-1 p-1

911 ¢ gy = NPl 1,3+ D leal = IpG)lg g,y + Dl (®)
k=0 k=0

Sometimes it is comfortable and suitable to consider as the norm in the space

C({)p } [—1, 1] the equivalent norm is defined as follows:
p .
lleoll 1,1 = Z HM(pHC[—l, 1 ©)
=0

We can also note a very useful and clearly helpful next inequality:

-1
l9lle-1, 1 <INl g, 1) + ;w{f}(oﬂ = lloll ¢pq, 4 (10)

Therefore, it is obvious to see that

ol s <l0l gy o (1)

Finally, note that from definition 2.1, we can follow fact that if

p(x)€C[-1, 1], then xPp(x) € C({Jp}[fl, 1]. This assertion may be generalized
as follows:

Lemma22. LetpeNseZ, . If p(x) € Cg}[—l, 1] then, xPp(x) € Cépﬂ}[—l, 1],
and the formula holds

0,j=0,1, ..,p— 1,

o) = ! ;
(e (x)) V" (0) (ji—‘p)!(p{]p}(o)’j =p, ., p+s.

(12)
Proof. Note that a stronger assumption on the function ¢(x), such that
p(x)e Cépﬂ} [—1, 1] would allow us to easily prove the lemma just by applying
the Leibniz formula.

Fors = 0 the statement has already been proved above, so
P o(x) € CP -1, 1], and (x?¢(x))"} (0) = 0 = 0,...,p — 1 and
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(qu)(x)){p}(O) = plp(0). Now let us prove that (quo(x)){j}(O) =
(].z—;ﬂ(p{f‘f’}(O),j =p +1,....,p +s. Since the derivatives are defined

recurrently, and (12) is true for j = p, then it is sufficient to verify the passage
fromj toj 4+ 1. We have:

. ) -
xp§0(x) - Z]l:p (zfp)ﬂa{l p}(o)

(¢ p(x)) " (0) = ( + 1! lim pE (13)
—p o (0) .
. - o(x) = 20 G+D!
- ! [ {i+1-p}
(]+1).9161_r>r(1) i (]'+1—p)!(p (0). (14)

Lemmas 2.1 and 2.2 imply the next important lemma.
Lemma 2.3.
Let f(x)eCP[~1,1),peNandf(0) = ... =f"(0) = 0,1<r<p. Then

18 e gl -1, 1].

x"

We say that the kernel k(x, t) € C({)P}[—l, 1] XC[-1, 1], if and only if
k(x,t) € C[-1, 1]X C[—1, 1] and admits Taylor derivatives according to the
variable x at the point (0,t) whatever ¢ €[—1, 1].

B. Associated spaces and associated operators

Instead of talking about adjoint operators when establishing the noetherity
of an operator, we can note that also noether property of an operator

may depend on the concept of associated operators and associated

spaces. Therefore, we start by recalling these two important concepts and
we give some associated spaces that we are going to use later within the
work.

Definition 6.

The Banach space E CE* is called associated space with a Banach space E, if
|<f> o> <clflglollsVo €Ef € E. (15)

Definition 6. Let E}, (j = 1,2) be Banach spaces and E]’ their associated spaces,
operators A €[(Ey, E;) and A’ €1(E}, Ej) are associated if and only if:

(AT, ¢) = (f, Ap)¥f €E; and g €E1. (16)

The following important result gives noether property via an associated
operator.

Lemma 1. Let Ej, j = 1,2 be Banach spaces, E]’ their associated spaces,

A€l(Ey, E;) and A’ €1(E}, E)) are associated with noether operators, we have
x(A) = —y(A") (where y means the index), and for the solvability of equation
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Ag =f it’s necessary and sufficient that (f, y) = 0 for all solutions of the
associated homogenous equation A'y = 0.

We finish these reminders with two very important results that define the
associated spaces of spaces that we will use later.

Lemma 2. Space C}CO [—1, 1] is associated with space C[—1, 1] where C}CO -1, 1]
means the space of functions ¢ € C[—1, 1] satisfying ¢(xo) = 0.

Proof. Letf € C}CO [-1, 1] and ¢ € C[—1, 1]. Then we have:

[f@m@ﬂx

|<f, o> =

<2max _1<x<1|f(X)|.- max _1<x<1|@(x)|.0 (17)

Let us also recall the definition of the space of generalized functions P* given
in [12, 22, 23].

Definition 7. Through P' we denote the space of distributions y on the space
of test functions CEpl} [—1, 1] such that:

wx) = 2+ 57060 (x) where (x) € CH/[—1, 1nCY4[—1, 1),  are
arbitrary constants, 6} (x)is the k — th Taylor derivative of the Dirac-delta
function defined by:

(661, 00) = |5 gl = (-1 0) (19)

oo

In the space P* let us introduce the norm in the following way:

-1

P
Wl = lellew g, o+ lelloris, 3 + Y16l (19)
k=0

with this norm, it was proved in [12, 22, 23] that the space P! is a Banach
space.

Lemma 3. The space P! is a Banach space associated with the space
cl-1,1).
Proof. Similar to previous proof and for more details see also [5, 22].

Definition 8. An equation of the form

Ang =1, (20)

where f is a given function of the variable x € [a, b] and ¢ the unknown
function of x € [a, b] when the operator A,, is defined by

b
A = g, (x)0(x) ~ | K(x, Dt )

a

is called a linear Fredholm integral equation of the third kind.
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In this case, g (x) = [ (x — %) is a given function of the variable
k=1

X € [a, b] with %, €]a, b[ and k(x, t) is a given function of variables

(%, t) € [a, b]X[a, b].

Related to this notion of linear Fredholm integral equation of the third kind
with full details also can be found in [5, 22].

Now, we can move to the presentation of the general results of our
investigation stated in the following section.

3. Main results

Before we state the content of our results within the whole investigation, let’s also

give some needed definitions related to the main space and to singular integral for
functions we used in the work.

Definition 9. We denote through V,, = C*,[-1, 1] ® {Z;”ZlakF P (xlk) } the space

of all functions presented as follows:

o) = o) + Y. () @
k=1

where ¢, (x) € C[—1, 1] and ¢y(—1) = 0 with the natural norm

m
loll = llwollera, o + D _lal- (23)
k=1

Next, we move to the following important concept.

A Singular integral for functions from the space Cép} -1, 1].

160

If the function g(x) has feature (singularity) in x = 0, then we say that

ﬁlg(x)dx exists in the sense of Hadamard if it is true the following
representation:

— 1 !
J g(x)dx + J g(x)dx =a+ Zak‘s’k +ajqln }—l— 0(e),e — 0. (24)
€
k=1

-1 €

In this case, we put F.p. [ g(x)dx = a, i.e., it remains the finite parts. Note
that under the definition of convergence by Hadamard, we often take

a;1 = 0, but we do not exclude that possibility as this can allow us to consider
the convergence (V.p.) in the sense of Cauchy principal part as a particular
case of convergence in the sense of Hadamard.

Now let ¢(x) € Cép} [—1, 1],p €N and consider ﬁl q;i,—fc)dx,]o EN.
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Lemma 4. Let ¢(x) € C({)p } [—1, 1],p € N. Then it takes place the following
relationships:

: 229 0) (1~ (-1
F-P-J o) J 1(NP(p)(x)dx+Zq) ,g_p+1 )

1 P k=0
under p >2, (25)
and

1 1 1
F.p.Jlﬁdx = V.}’J.J @dx = Jil(Nq))(x)dx.

-1

Proof. For the proof, we note that by virtue of lemma 2.1 we have ¢(x) =

2 (NPo)(x) + >0, . "’( ) )x* and next, it remains to note that

J~—s dx Jl dox B 1— (_1)k—p+1 _ek,qu + (_S)k—p+1
qaxrk ) xr kT k—p 1 k—p+1
dwhenk #p—1 (26)
an
—€ 1
and J dx + J dx =0.
-1 X e X
Consequently,
1 dx 1— (-1 k—p+1
F'p'J_le*k =% (—}9)+ 1 J=0,1,.. .. p— 2. (27)

That is leading us to the first assertion.

Analogously we can prove the second assertion.

As previously indicated, we note through A the extension of the operator A
onto the space C*,[~1, 1].

We will also note it in the following way:

Fp (D%) =P (é) (28)

and use the properties

d /1 d 1
EPQ?) —P <ﬂ 3?> . (29)
xlk, I>Fk
1 _
le<E) ! L L=k . (30)

In the following part, we consider our operator defined by the integral
equation in the case to be investigated.
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B. Integral equation in the casem =p — 1

Let A— be the extension of the operator A defined by the Eq. (1) and A" is
the associated operator to A. Let us explain under which conditions the

~ ~l
operators A and A are at least formally associated operators.

Let m = p — 1. So that we have immediately considered computations:
m 1 p-1 1
Px) = polx) + 3P (—k) — o)+ Y P (—k) | (31)
k=1 X k=1 X

First of all, we calculate (A(p, 5") . Then we have

1 m 1
(Ago, ‘P) = (xpgo olx Zkakxp k1 J K(x, t)py(t)dt + Z akJ Kix, ) dt,
-1 k=1 -1

tk
zx) + i/} 5{"}(x)>
xt n=0 !

p-1 1 I(( , t) ( ) p-1 ., 1 :
i “k<J1 P Zx—x>+n V'] KL, g0
p

k=1 n=0

1 prin} p-1 p-1
+ [2773 (_1)nﬂnJ wdt+ ( kakxpikila § ﬁnb‘{n}(x)>
1 tk

(32)

Next, let us also separately calculate on the other side the following
expression:

R 1 m 1 K t
(A(p, sv) - <xp¢o Zkakxp k- 1+J_1K(x, t)(po(t)dt+;akj_1 00

tk
'@ + iﬂ 5{"}(x)>
xt n=0 "
: 5 e ! 2(x)
= @) ~ Y ke[ T (]| Ko oontear %))
- ! I<(xa t) Z(x) = n ! {n}
Py (j “ D, x—p) DIE ba| KL, 0pottras
p—-1 -1 {n
+ ) (—1)"/3,,J wdw( Zkakxp k=1 Z/} s (x )
k=1 n=0 -1
(33)
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We rewrite this term in the form of a sum and we obtain definitively the
equation as follows:

p-1

(Zﬂ 5 (x Zkakx” - ) == (D e wfalp -~ Rk -1 (34

k=1

On the other side, we compute also the following needed expression:
N 1
(go, A Y’) )+ Zak s —(x'¥) + J K(t, x)¥(t)dt
}7_1 1 1 (
= pox) + > _a 2 ) +J 1 (t)dr + Z 1),k (0, x)

 (nole), 2 ) - S (zwx), 1) ; <¢O<x>, LK o X>z(t)dt)

(35)

Now, we are able to compare (Aga, ‘F) and ((p, A/Y’) Therefore, we obtain

the equality between the terms considered for every ¢(x) € V,, and for every
¥ € P', only if and only if it is taking place in the following relationship:

p-1 1 pt z(x)
Zak (z’(x), 3?) = (_ ap kﬁk 1(10 k - 1 '+Zk J k+1 x, (36)

k=1 k=1

where f8,_; is an arbitrary constant.

A Al
In other words, the operators A and A are associated operators only if and
only, when it is accomplished under the following conditions:

1 / !
aka 'Lx)dx = (*1)k71ap7kﬂk—1(p —k)(k —1)! + kakjljdgﬂdx (37)

foreveryk =1,....,p — 1.

From condition (37) we can express the parameters ,_; through the function
z(x), that is going to give us:

b1 =G~ 1()!_(;)1:;)%_1{ e (J 1 . Z;El - kJ : % dx)’

k=1, ..p—1 (38)
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Therefore, if we note by P! the restriction of the space P! with the condition
(37), then it has the following form:

P —{ve)ep e =50 S a4, 00 V) 69

where 8, k = 0,....,p— 2 are defined by the formula (38) and Bp—1isan
arbitrary constant.

The restriction of the operator A’ on the space P! we denote by the following
way A .

Next, we note A as previously the extension of the operator A on V,,. Then
the following operators:

AV, — C({)P} -1, 1] and AP C({)P}[—l, 1] on the basis of previously done
computations are verifying the established relationship:

(A(p, ‘P) - (go, A'T) (40)

for every ¢(x) € V,, and for every ¥ € P, so that they are associated
operators.

As operator A is the extension of the operator A on (p — 1)— dimensional
space, then the operator A: V,, — Cép} [—1, 1] is a noether operator with the

indeX)((A) =—7p+p-1=-1

Next, as the operator A’ is the restriction of the operator A’ on (p — 1)—
conditions (38), then the operator A :P* — Cép} [—1, 1] is also a noether

~l

operator and its index;g(A ) =p—-(p-1)=1

All that has been said allow us to formulate the result on noetherity of the

extended operator A, that is what is given by virtue of Duduchava’s Lemma
this following important global theorem:

Theorem 3.1. The equation A ¢ = f, where A is the extended operator of the
operator A of the form (1) and f(x) € Cép}[—l, 1] is solvable in the space
V,» only if and only when ﬁ]f(t)‘}’k(t)dt =0,k =123, .., (A,> , where
{¥%}— is the basis of solutions of the associated homogeneous equation

Al .

A'¥ = 0 in the associated space P’.

Before concluding, let us make an important remark.
Remark

The requirements (38) allow us to write in a more clear way the form of the

functions from the associated space Pl ie.,
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Y 2k B (! 1 2(x) U 5(x) .
P PV =S5 ) G ke ™ (5] Efae)otreo
+ﬁk715{p_1} (x)’
(41)

where 8, ; is an arbitrary constant.

4, Conclusion

Summarizing our work, we state that we have completely realized the
extension of a noether operator A defined by the extended operator A in the space
V. We applied the well-known noether theory for integrodifferential operators
defined by a third kind integral equation and, we computed very attentively both

the two expressions (A(p, 'I’) and ((p, A“F) , taking the functions ¢ and ¥

respectively from the generalized functional spaces V,, and P!. From the

previous, we released the conditions under which the two operators A and A’ are
associated operators. Consequently, we formalized within theorem 3.1 the global
results of the investigation related to the question of noetherity nature of the
extended operator, which as proved is noether operator. The principle of the
conservation of noetherity nature of a noether operator after extension by some
finite dimensional space of added functions to the initial space is established
firmly as proved in theory. We can also note that the index of the initial

operator after extension remains the same, i.e., y(4) = ;((A) no matter the

deficient numbers may be other than the previous before extension, i.e.,

(a(4), p(4)) # (a(4). p(A)).

5. Recommendations

The achieved researches in this work completed by those already obtained by
many scientific researchers related to the question of the noetherity nature of an
extended operator of an initial noether operator in some various functional general-
ized spaces may lead us to project, and to set very interesting and challenging future
investigations for noetherity when at this time, we take the unknown generalized

function from the space T,, = C*;[-1, 1] @ {3} gad™ (x)} @ {Z;”zlakF.p ﬁ}, as

previously done by many scientists in their researchers, namely cited Gobbassov N. S,
Raslambekov S. N, Bart G. R, and Warnock R. L.

This will be the next work to be done in a brief future. We underline once
more again that the main difficulty appearing when realizing such extension is
still and always connected with the derivative of the unknown function within
the third kind singular integral equation through which is defined the initial
integrodifferential operator to be extended onto the new generalized functional
space.
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