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Abstract

The paper is devoted to the study of the generalized Wright function. Condi-
tions for the existence of , ¥ (%) are proved. The representations of the function in
terms of the Mellin-Barnes integral and of the H-function are established. Special
cases, involving the Mittag-Leffler function and its generalizations, are considered.
The obtained results imply more precisely the known results.
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1. Introduction

The paper deals with the generalized Wright function defined for z € C,
aiabj € C and Qy, /81 eER= (—O0,00) (Oéi,ﬁj 7& 07 i = 1a2a"'7p; ..7 = 1727"'7Q)
by the series

P
(aia ai)l,p 0 H a; + CKZ Zk;
p¥q(2) =Y Z —; E (1.1)
(bi, Bi)1,q k=0 H T(b; + B;k)

where C is the set of complex numbers and I'(z) is the Euler gamma-function [8,
Section 1.1]. The function in (1.1) was introduced by Wright [36] and is called
the generalized Wright function, see [8, Section 4.1]. This function generalizes
many special functions. Earlier in [34] Wright introduced the special case of the

function (1.1) in the form

o N A
e = N Tkt R 1.2
e (8, @) kz:% I'(ak + 3) k! (1.2)



with z, 3 € C and « € R, known as the Wright function [9, Section 18.1]. When
a=pu, 3 =v+1and z is replaced by —z, the function ¢(u, v + 1; —z) is denoted
by JH(z):

B = ot =3 L ()
v T ' = T(pk+v+1) K

(1.3)

and such a function is known as the Bessel-Maitland function, or the Wright
generalized Bessel function, see [16, p. 352] and [25, (8.3)]. Some other particular
cases of the generalized Wright function (1.1) are presented in Section 6. Wright in

[35], [39] investigated by the ”steepest descent” method the asymptotic expansions
of the function ¢(a, f; z) for large values of z in the cases & > 0 and —1 < o < 0,
respectively. In [35] he indicated the application of the obtained results to the
asymptotic theory of partitions. In [36]-[38] Wright extended the last results to
the generalized Wright function (1.1) and proved six theorems on the asymptotic
expansion of ,¥,(z) for all values of the argument z under the condition

Zﬁj—zw > —1. (1.4)

The properties of the Wright function (1.2) were studied in a series of papers.

Some results can be found in [9, Section 18.1] including the connection of ¢(«, 3; z)
with the Mittag-Leffler function (6.1) via the Laplace transform. We also indicate
that some fractional integral relations for the function (1.2) were presented in [4],
asymptotic relations for zeros of the Wright function ¢(«, 3; z) were established in
[19], and distributions of these zeros were investigated in [20]. Applications of the

Wright function (1.2) to the operational calculus were given in [27], while to inte-
gral transforms of Hankel type - in [10] and [33]. A series of papers were devoted
to the application of the Wright function ¢(«, 3;z) in partial differential equa-
tions of fractional order generalizing the classical diffusion and wave equations.
The solution of the boundary value problems for the corresponding fractional
diffusion-wave equation were given by the fractional Green function involving the
Wright function. Mainardi [22] probably first obtained such a result for the frac-
tional diffusion-wave equation; see [28, Section 4.1.2]. One may find the results in
this field in a survey paper [23]; see also [24]. In [3] and [21] the scale-invariant
solutions of some partial differential equations of fractional order were also given
in terms of some special cases of the generalized Wright function (1.1). In this pa-

per we study the properties of the generalized Wright function (1.1). We establish
the conditions for the existence of ,¥,(2) and prove its integral representations



in terms of the Mellin-Barnes integral [8, Section 1.19] in the form:

P

(ai7 ai) P F(S) H F(Gi - Oéis)
P¥a | | T 21 ' / i (—2) %ds (1.5)
R N e | CURE
j=1

with a special path of integration L. This representation is used to represent the
generalized Wright function (1.1) as the H-function, the theory of which can be
found in [2], [8, Section 1.19], [14, Chapters 1 and 2], [26, Chapter 2], [30, Section
8.3] and [32, Chapter 1]. The paper is organized as follows. The conditions for

the existence of ,¥,(z) are discussed in Section 2. The Mellin-Barnes integral
representations of this function are proved in Sections 3 and 4. The latter results
are applied in Section 5 to represent the generalized Wright function (1.1) as the
H-function. In Sections 3-5 the corresponding results for the Wright function (1.2)
and for the Bessel-Maitland function (1.3) are also given. Some other special cases
of the generalized Wright function (1.1) involving the Mittag-Leffler function and
some of its generalizations are presented in Section 6.

2. Existence of the generalized Wright function

In this section we give the conditions for the existence of the generalized
Wright function ,W¥,(2) in (1.1). To formulate the result we use the following

notation:
q P
A=3"0-Y a, (2.1)
j=1 =1
D q
60 = [T leul= TT 18:1%, (2.2)
i=1 j=1

q P p—q
p= b= ait (2.3)
j=1 i=1

THEOREM 1. Let a;,b; € Cand oy, B € R (i =1,2,---,p; 7=1,2,---,q).

(a) If A > —1, then the series in (1.1) is absolutely convergent for all z € C.

(b) If A = —1, then the series in (1.1) is absolutely convergent for all values
of |z2| < ¢ and of |z| = 0, R(p) > 1/2.

Proof. (1.1) is the power series of the form

(ai, ai)1p 00
2y z| = Z er2, (2.4)
(bis Bi)1,q k=0



where

ﬁ I‘(ai + Oéik) .
= “—H (k € Np). (2.5)
L(b; + Bik)

Ck

—.

1

J

We investigate asymptotic behavior of ¢, when k — oo. In accordance with the
Stirling formula for the Gamma-function [8, 1.18(2)]

1
[(z) = (2m)' /22771272 [1 +0 ()] (z — 00), (2.6)
z
we have, as k — o0,
k aik ] o
I(a; + aik) ~ A; <e> a?zkkai—1/27 A; = (QW)l/Qa? 1/2e—ai’ (2.7)
fori=1,---,p, and
kN ik Bik b, — bi—1/2 _p.
I'(b; + Bjk) ~ B; <e> ﬂjj Kb 1/27 B = (27T)1/2ﬂjj / el (2.8)
for j=1,---,q, while
k k
kL~ (2m)1/2 <) Y2 (k= +o0). (2.9)
e

Using the estimates (2.7)-(2.9) and taking (2.5) into account, we obtain the esti-
mate for ¢, as k — 400, of the form:

k —(A+1)k p 5, b
e~ A (e) [T I158,7 ) kW2 (k- o0), (2.10)

&
Il
—
<.
Il
—

where

A= (2m)pamD2EL . (2.11)
|:/3;)j_1/2€_bj:|

1
Now the results in (a) and (b) follow from the known convergence principles for
the power series in (2.4), which completes the proof of theorem.

J

COROLLARY 1.1. Leta;,bj € Cand oy, Bj € R (1 =1,2,---,p; j=1,2,---,q)
be such that the condition in (1.4) is satisfied. Then the generalized Wright
function ,¥,(2) is an entire function of z.



COROLLARY 1.2. Let o € R be and 3 € C.

(a) If « > —1, then the series in (1.2) is absolutely convergent for all z € C.

(b) If « = —1, then the series in (1.2) is absolutely convergent for all values
of |z| <1 and of |z| =1, R(B) > 1.

COROLLARY 1.3. If « > —1 and 3 € C, then the Wright function ¢(«, 3; z)
is an entire function of z.

COROLLARY 1.4. If 4 > —1 and v € C, then the Bessel-Maitland function
JH(z) is an entire function of z.

3. The representation of the generalized Wright function by
the Mellin-Barnes integral

In this section we give the conditions for the generalized Wright function
»¥q(2) in (1.1) to be represented by the Mellin-Barnes integral of the form (1.5)
in the case when a; (1 < i < p) and §; (1 < j < q) are positive numbers and
L = L_ is a loop situated in a horizontal strip starting at the point —oco + ip;
and terminating at the point —oo + i@y with —0co < 1 < 2 < 0.

Let s € C. We suppose that a;,b; € Cand o; >0, 8; >0 (i =1,2,---,p; j =
1,2,--+,q) be such that poles

b=-1 (1=0,1,2,--") (3.1)

of the Gamma function I'(s) and poles

i + k
aw =" =12, k= 0,1,2,) (3.2)
(67
of the Gamma functions I'(a; — «;8) (i = 1,2,---,p) do not coincide:
ail+a;+k#0 (i=1,2,---,p; ,Lk=0,1,2,--+). (3.3)

We also suppose that poles a;; in (3.2) are simple:
(@i +k)aj # (aj + Doy (i #J; 4,5 =1,2,---,p). (3.4)

There holds the following result, in which A, § and p are given by (2.1), (2.2)
and (2.3), respectively.

THEOREM 2. Leta;,bj € Canda; >0,08; >0(i=1,2,---,p; j=1,2,---,q)
be such that the conditions in (3.3) and (3.4) are satisfied. Let either of the

following conditions holds:
A>—-1, z#0; (3.5)



A=-1, 0<]z|<d; (3.6)
1
A=-1, |z|=96, R > 5 (3.7)

Then the generalized Wright function ,¥,(z) in (1.1) has the integral representa-
tion by the Mellin-Barnes integral of the form (1.5) :

P
(a‘i7 ai)l,p 1 F(S) H F(az — OéiS)
p¥s 1T %/ T (—2z)"%ds, (3.8)
(bi, Bi)1,q —oo H T(b;
=1

where the path of integration L_., separates all poles by in (3.1) to the left and
all poles a;i, in (3.2) to the right.

Proof Let .
I(z) = — /L HEP, L (5)(—2)~*ds, (3.9)
where

I'(s) H I'(a; — a;s)
o1 (8) = —= - (3.10)

q
11rs =)

As a particular case of (2.6), there holds the asymptotic formula at infinity

D(a +iy) ~ (2m) /2yl 22 (2,4 € R; [y — o). (3.11)

By applying this relation, direct calculations yield the following asymptotic esti-
mate for the function in (3.10):

. e \ (A1

i

where

H{ —R(bj)+1/2 g)%(b) }
B = (27)PH1-0)/2g0-p- aw];l (3.13)

H[ R(ai)+1/2 R(a;)— }
=1

and A, 0 and p are given (2.1),(2.2) and (2.3).

Since

(_Z)f(t+io') — ‘Z|7tea arg(fz)ef'i[t arg(—z)+olog(|z])] 7 (314)



then, in accordance with the known convergence principles for the improper inte-
grals, the integral in (3.9) is convergent, provided that either of the conditions in
(3.5), (3.6) and (3.7) is satisfied.

To prove the relation (3.8) we use the usual technique for the evaluation of the
Mellin-Barnes integral and the residue theory. According to (3.3) and (3.4), poles
in (3.1) and (3.2) do not coincide, and all poles a;x in (3.2) are simple. Calculating
the residues of the integrand of (3.9) at the simple poles b; in (3.1) and taking
into account the asymptotic formula [8, 1.1(8)]

1k
I'(z) = I~::!((zllk:)[1+0(z+k)] (2> —k; k=0,1,2,--+), (3.15)
we have
- I'(s) ﬁ I(a; — «;9) - i
I(z) =) Res L (—2)7°| =) ?EZZ Igzg % (3.16)
=0 T1 T, - 89 A
j=1

Taking (3.9) and (1.1) into account, we deduce the result in (3.8) which completes
the proof of the theorem.

COROLLARY 2.1. If @« > 0, 8 € C and z # 0, then the Wright function
o(a, B; z) in (1.2) has the integral representation by the Mellin-Barnes integral of
the form:

d(a, B;2) = 217”/L_oo Hﬁr(_s)as)(—z)_sds, (3.17)

where the path of integration L_., separates all poles by of (3.1) to the left.

COROLLARY 2.2. If 4 > 0, v € C and z # 0, then the Bessel-Maitland func-
tion JH(z) in (1.3) has the integral representation by the Mellin-Barnes integral
of the form:

Th(z) = 2% /L N F(yf(f)_m(—z)_sds, (3.18)

where the path of integration L_., separates all poles by of (3.1) to the left.

4. The representation of the generalized Wright function by
the Mellin-Barnes integral. Continuation

The representation (1.5) for the generalized Wright function (1.1) was proved
in Theorem 2, provided that the contour L is taken to be L_,, and either of the



conditions in (3.5), (3.6) or (3.7) is satisfied. These conditions are conditions on
parameters a;,b; € C and oy > 0, 5; > 0 (i = 1,2,---,p; j = 1,2,---,q) of
the generalized Wright function ,¥,(z). The representation of the form (1.5) stay
true for other values of these parameters if we replace the path of integration L_
by another contour. In this section we establish the corresponding results for two
contours Lo, and Ly defined as the following: L = L, is a loop situated in
a horizontal strip starting at the point 400 + i¢¢; and terminating at the point
+00 + iy with —00 < 1 < 2 < 00; L = Ly is a contour starting at the point
v — 200 and terminating at the point v + ¢0o, where v € R.

First we present the result for the former contour. There holds the following
statement, in which A, § and p are given by (2.1), (2.2) and (2.3), respectively.

THEOREM 3. Letaj,bj € Cando; > 0,6, >0(i=1,2,---,p; j=1,2,---,q)
be such that the conditions in (3.3) and (3.4) are satisfied. Let either of the
following conditions holds:

A< -1, z#0; (4.1)
A=-1, |z|>0; (4.2)

1
A=-1, |z2|=96, R > 3 (4.3)

Then the generalized Wright function ,V,(z) has the integral representation by
the Mellin-Barnes integral of the form (1.5) :

(@i, i)1p 1 11
0, 2| =5 /L - (—2)"%ds,  (4.4)
(b, Bi)1,q oo

where the path of integration L., separates all poles b; in (3.1) to the left and
all poles a;i in (3.2) to the right.

P r oo f Let I(z) be given by (3.9)-(3.10). Using the relation (3.11), we
deduce the following asymptotic estimate for the function Hl’]q) 11(s) in the form

(3.12): "

o\ —(A 1)t
) sty B +1/2] (o,t e R; t — +00), (4.5)

1, .
Hp7:lq)+1(0' + Zt) ~ C (t
where

ew[aai-i-l—g(ai)]

o [

q
H [/Bj_m(bj)"'l/2e§fe(bj)—l:|
C = (gﬂ)(pﬂ—q)/?eq—p—mrj:l

i:ﬁl [a;%(ai)+l/26§ﬁ(ai)—l}

<.
Il

1 . (4.6)
0B +1=3(b;)]

=

1

.
Il



According to (4.5), (3.14) and the known convergence principles for the improper
integrals, the integral in the right hand side of (4.4) is convergent, provided that
either of the conditions in (4.1), (4.2) and (4.3) is satisfied. The relation (4.4) is
proved similarly to that of (3.8) in Theorem 2, and thus the theorem is proved.

Next result yields the Mellin-Barnes integral representation for the generalized
Wright fnction (1.1) on the contour Ljyec.

THEOREM 4. Leta;,bj € Canda; >0,08; >0 (i=1,2,---,p; j=1,2,---,q)
be such that the conditions in (3.3) and (3.4) are satisfied and let v € R. Let
either of the following conditions holds:

(1—-A)r

A< 17 ]arg(—z)] < 9 )

z # 0; (4.7)

A=1, (A+1)0y+ % <R(p), arg(—2) =0, z#0. (4.8)

Then the generalized Wright function ,V,(z) has the integral representation by
the Mellin-Barnes integral of the form (1.5) :

p
((17;, ai)l,p 1 F(S) H F(az — OéiS)

al 1T TW/L qi:1 (—2)"?ds, (4.9)

(b, B 7 T T - By

j=1

where the path of integration L;y o separates all poles b, in (3.1) to the left and
all poles a;i, in (3.2) to the right.

P r oo f. Asin the proofs of Theorems 2 and 3, we use the notations (3.9)
and (3.10). The asymptotic relation

D(z +iy) ~ (2r)/ 2|2~ 2o omli=sien@l/2  (p y e R; |z] — c0). (4.10)
follows from (2.6). From here we obtain the asymptotic estimate
H;:ZH(t +ig) ~ D|t|(Ate= R =172 = llt|(1-A)+3(Esign(?)]/2 (4.11)

(t,o € R; |t| — o0),
where
u R(a;)—1/2
[Ta:™"
D= (27T)(p+1_q)/26_n5“:‘11w—b_)1/2’ (4.12)
115
j=1
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n:%ﬂAH)a—&e(u), g:uﬂ%. (4.13)
Thus, taking into account (3.14) and the known convergence principles for the
improper integrals, the integral in the right hand side of (4.9) is convergent, pro-
vided that either of the conditions in (4.7) and (4.8) is valid. The relation (4.9)

is proved similarly to that of (3.8) in Theorem 2, and hence theorem is proved.

COROLLARY 4.1. Let o > 0, 8 € C, z # 0 and v € R be such that either of
the following conditions holds:

(1—a)r
2 Y
a=1, RB)>1+2y, arg(—2)=0, =z#0. (4.15)

Then the Wright function ¢(c, 3; 2) in (1.2) has the integral representation by the
Mellin-Barnes integral of the form (3.17) :

a<l, |arg(—2)| < z # 0; (4.14)

oo, B 2) = ;m/Lmo 11(’5(_8)068)(—z)_sds, (4.16)

where the path of integration L~ separates all poles b; of (3.1) to the left.

COROLLARY 4.2. Let p > 0, v € C, z # 0 and v € R be such that either of
the following conditions holds:

(L—p)m
2 9y
p=1 R)>2y, arg(—2)=0, =z#0. (4.18)

Then the Bessel-Maitland function J}(z) in (1.3) has the integral representation
by the Mellin-Barnes integral of the form (4.16) :

p<l, |arg(—z)| < z #0; (4.17)

Jh(z) = % /Lmo T+ 1—pis) _1318)_ ) (—z) %ds, (4.19)

where the path of integration L~ separates all poles b; of (3.1) to the left.

REMARK 1. The integral representation (4.16) was proved in the paper by
Kratzel and Menzer [18], provided that the condition in (4.14) or the condition in
(4.15) with v = 0 are satisfied.

REMARK 2. Wright [35] proved the integral representation for ¢(«, 3;z) in
the form

o0 = [ e (10 D)t @0, see, @

21 o
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where the path of integration starts from —oo on the real axis, passes round the
origin in a counterclockwise direction and returns at —oo; see [9, 18.1(29)]. In [35]
and [39] Wright applied the formula (4.20) to establish the asymptotic expansions
of ¢(av, B; z) for large values of z in the cases @ > 0 and —1 < o < 0, respectively.

REMARK 3. Krétzel [17] introduced a modification of (4.20) in the form

Z“@:AWNAwp(ﬁ—)ﬁ (x> 0) (4.21)

with ¢ > 0 and v € C, established asymptotic estimates of ¢(a, 3; z) at zero and
infinity, and proved convolution theorem and inversion relation for the integral
operator K with such a function kernel

(K21)( / 74 (at) f (x> 0). (4.22)

We note that the operational calculus of the integral transform (4.22) was con-
structed in [31], and compositions of the operator K o Wwith the Riemann-Liouville
fractional integral and differential operators were proved in [15] with applications
to solution of some ordinary differential equations, while the mapping properties
such as the boundedness, the range and the representation of the operator K in
weighted spaces of r-summable functions were established in [11].

5. The generalized Wright functions as the H-function

Using (3.8), (4.4) and (4.9) we can represent the generalized Wright function
(1.1) as a special case of the H-function. This function for integers m, n, p, ¢ such
that 0 <m <q, 0<n<pja;, b €C; oy, BeR(1<i<p, 1<j<q)is
defined by

aza az
HY |z
(bj, Bj)1.q

’,:13

L'(b; + Bs) HF 1 —a; —a;8)
i=1

q
H T(a; + a;9) H I'(1—0b; — B;s)

1=n+1 J=m+1

2z~ %ds, (5.1)

1/
2w

where the contour L is either L_o, Ly or Ly, and empty products, if they
occur, are taken to be one. As it was indicated in Section 1, the properties of
the H-function can be found in the paper by Braaksma [2] and in the books by
Erdelyi, etc. [8, Section 1.19], Kilbas and Saigo [14, Chapters 1 and 2], Mathai
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and Saxena [26, Chapter 2|, Prudnikov, Brychkov and Marichev [30, Section 8.3]
and Srivastava, Gupta and Goyal [32, Chapter 1].

According to (1.5), the generalized Wright function (1.1) can be represented
as a special H-function (5.1) of the form

(ai, 0i)1p ) (1 —ai, )1
2y z| = Hp7’§+1 —2z . (5.2)

(bi, Bi)1,4 (0,1), (1 = bj,85)1,4

From Theorems 2-4 we deduce the conditions for such a representation.

THEOREM 5. Let a;,b; € Cando; > 0,6, >0(i=1,2,---,p; j=1,2,---,q)
be such that the conditions in (3.3) and (3.4) are satisfied and let v € R. Let the
contour L separates all poles by in (3.1) to the left and all poles a;i, in (3.2) to the
right. Let one of the following conditions holds:

(a) L = L_o and either of the conditions in (3.5), (3.6) or (3.7) is valid.

(b) L = L4 and either of the conditions in (4.1), (4.2) or (4.3) is valid.

(c) L = Liys and either of the conditions in (4.7) or (4.8) is valid.

Then the generalized Wright function (1.1) is represented as the H-function
by (5.2).

COROLLARY 5.1. If « > 0, 8 € C and z # 0, then the Wright function
¢(a, B; z) is represented as the H-function by

$ov, B 2) = Hyy | —= : (5.3)
(07 1)7 (1 - ﬂa Oé)

where the path of integration L_ ., of the H-function is taken such that it separates
all poles by of (3.1) to the left.

COROLLARY 5.2. Let a > 0, 8 € C and z # 0, then the Wright function

¢(ev, B; 2) is represented as the H-function by (5.3), where the contour L = Ljyoo
(v € R) of the H-function is taken such that it separates all poles b; of (3.1) to
the left and either of the conditions in (4.14) or (4.15) are satisfied.

COROLLARY 5.3. If 4 > 0, v € C and z # 0, then the Bessel-Maitland
function J}(z) is represented as the H-function by

JH(z) = Hyd | -2 , (5.4)
(O’ 1)7 (_Vv M)
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where the path of integration L_., of the H-function is taken such that it separates
all poles by of (3.1) to the left.

COROLLARY 5.4. Let ¢ > 0, v € C and z # 0, then the Wright function
é(v, B; 2) is represented as the H-function by (5.4), where the contour L = Ljyoo
(v € R) of the H-function is taken such that it separates all poles by of (3.1) to
the left and either of the conditions in (4.17) or (4.18) are satisfied.

6. Mittag-Leffler-type functions as special cases of
the generalized Wright function and of the H-function

In this section we consider special cases of the generalized Wright function
(1.1) which yield the Mittag-Leffler function defined in [6, Chapter III, §1], [7,
Chapter 1], [9, Section 18.1]

00 Lk
Eq5(2) = kz:%m (z,86€C, a>0), (6.1)

and some of its generalizations. When p =1, ¢ =1, a1 = a3 =1 and b = 3,
f1 = a, (1.1) coincides with (6.1):

(1,1)
1\I’1 Zl = Eaﬂ(z). (62)

(8, @)

The parameters A, § and p, given in (2.1)-(2.3), for such a Wright function have

the forms:
A=a-1, 0=lo* p=p-1 (6.3)

Then from Theorems 1, 2, 4 and 5 we deduce the following result.
THEOREM 6. Leta > 0, 3 € C and z € C. There hold the following assertions:

(a) The Mittag-Leffler function (6.1) is an entire function of z.
(b) If z # 0, then

Bopld) =5 [ Ff’();(_ts;) (—2)~*ds
(0,1)
=H, |2 : (6.4)
(Oa 1)7 (1 - ﬁv a)

where the path of integration L_, separates all poles by in (3.1) to the left.
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(¢) If z # 0 and either 0 < a < 2, |arg(—2)| < (2 — a)7/2 or a = 2,
R(B) >27+3/2 (v € R), arg(—z) =0, then

Bos() = 5 | bz as

T omi LG — as)
(0,1)
= H117’21 —2z s (65)
(07 1)7 (1 - ﬁa Oé)

where the path of integration L;~ separates all poles b; in (3.1) to the left.
Ifp=1,g=1,a1 =p, oy =1 and by =, f1 = « then (1.1) takes the form

(p, 1)
10 z| =T(p)E, 5(2), (6.6)
(8, a)

where the generalized Mittag-Leffler function introduced by Prabhakar [29] (see
also [16, (E.32)]) is defined by

00 k
Ef 5(2) = k}_:ﬂ F(sz)jﬁ); (z,8,p€C; a>0). (6.7)

Here (p)j is the Pochhammer symbol [8, Chapter 1] defined for complex p € C
and k=0,1,2,--- by

(Po=1 (Pe=plp+1)--(p+k-1) (k=12 (6.8)
Here the parameters A, § and g have the forms:
A=a—-1, d=la|* p=p-p. (6.9)

Then Theorems 1, 2, 4 and 5 yield

THEOREM 7. Let o > 0, 3,p € C and z € C. There hold the following
assertions:

(a) The generalized Mittag-Leffler function (6.7) is an entire function of z.
(b) If z # 0, then

SR U A (O 7 P
B p(2) = 27TiF(p)/oo LG — as) (=2)7d

_ L g 4=l (6.10)
PO 0.a-pa) | |
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where the path of integration L_., separates all poles b; in (3.1) to the left and
all poles p+ k (k=0,1,2,--) to the right.

(c) If z # 0 and either 0 < a < 2, |arg(—2)| < (2 — a)7/2 or a = 2,
R(B) > 27+ R(p) + 1/2 and arg(—=z) = 0, then

1 LT =8) sy
EZ’B(Z) -~ 2mil(p) /L”N LB — as) (=2)7d
L pu el (6.11)
PO o a-m0 | |

where the path of integration Ly (7 € R) separates all poles by in (3.1) to the
left and all poles p+ k (k=0,1,2,---) to the right.

It is also used the following modification of the generalized Mittag-Leffler
function (6.7):
X T'(m+1+k) 2~
ET(z;w) = Z -
g 2 Tw+kjp) K

(m€N0:{031727"'}; p>07 Z7w€C)7

(6.12)

introduced by Imanaliev and Weber [13], see also [16, (E.32)]. For such a function
the relations (6.6) and (6.9) take the forms

(m+1,1)
194 z| = EJ' (7 w), (6.13)
(w,1/p)
and
A=—-—1, 06=|p| """, p=w-m-—1, (6.14)
p

while Theorem 7 transfers to the following result.

THEOREM 8. Let p > 0, m € Ng, w € C and z € C. There hold the following
assertions:

(a) The generalized Mittag-Leffler function (6.12) is an entire function of z.

(b) If z # 0, then

1 I's)I’'(m+1-s s
B = 5 [, g
(_ma 1)
=H{y | -2 , (6.15)

(07 1)7 (1 - W, 1//))
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where the path of integration L_., separates all poles b, in (3.1) to the left and
all polesm+k+1 (k=0,1,2,--) to the right.

(¢) If z # 0 and either p > 1/2, |arg(—2)| < (2p — 1)7/(2p) or p = 1/2,
R(w) >27v+m+3/2 (y € R), arg(—z) =0, then

| L) I'(m+1—5s) Vsds
B ) = T
(_m7 1)
:H11”21 —z R (616)
(07 1)7 (1 - W, 1/p)

where the path of integration Ly separates all poles by in (3.1) to the left and
all polesm+k+1 (k=0,1,2,--) to the right.

Forp=1,g=2andai=a1=1,b; =0, Bi=a; (i=1,2)

(1,1)
1¥2 z| = Pay 0025 51, B2), (6.17)
(ﬂlaal)a (62’052)

where the function @4, 4, (2; 01, f2), defined by

q)aLGfQ(Z;/Bl?ﬁQ) = kgz%] F(a1k+ﬁl)F(a2k+ﬁ2)z

(Z,ﬁl,ﬁQ S Ca ap, 0 > 0)7

was introduced by Djzrbashian [5], see also [12, (4.9)] and [16, (E.33)]. The
parameters A, § and py have the forms:

(6.18)

3
A:Oé1+a2*1, 0= \a1|0‘1]a2|0‘2, ,u:ﬁ1+52*§, (619)

and from Theorems 1, 2, 4 and 5 we obtain

THEOREM 9. Let a; € R (a; # 0), 5; € C (i = 1,2) and z € C. There hold
the following assertions:

(a) If a1 + ag > 0, then the generalized Mittag-Leffler function (6.18) is an
entire function of z.

(b) If a1 + aa = 0 and either |z| < |og|“|az2|*? or |z] = |a1|*|ag|*?, R(G1 +
B2) > 2, then the series in (6.17) is absolutely convergent.

(c) If a; >0 (i = 1,2) and z # 0, then

g L M-8
Poy a0 (23 01, F2) = i /Loo (B — ons)T (G — 0423)( z) " %ds
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(0,1)
| , (620
(07 1)1 (1 - ﬁla al)a (1 - 627 a2)

where the path of integration L_., separates all poles by in (3.1) to the left and
all poles k+1 (k=0,1,2,---) to the right.

(d) If ; > 0 (i = 1,2), z # 0 and either oy + az < 2, |arg(—z)| < (2 — a1 +
a)m/2 or ag + ag =2, R(G1 + F2) > 27+ 2 (v € R), arg(—z) = 0, then

1 L(s)I'(1—s) s
al,a2 (Z B, /82) 271_1 /WOO F(ﬂl — als)l“(ﬁg — 0428) (—Z) ds

(0,1)
= Hyy |2 : (6.21)
(07 1)5 (1 - ﬁlv 041), (]- - ﬂ?a 012)

where the path of integration L;y o separates all poles b, in (3.1) to the left and
all poles k+1 (k=0,1,2,---) to the right.

Whenp=1,¢g=m,a1 =p,on =1land b; =64, Bj =«; (j=1,---,m), then

(p,1)
1%y, z| = T(p)Ep[(B, @)m; 2, (6.22)
(/81, al)a T (ﬁma am)

where the generalized Mittag-Leffler function E,[((5, &)m; 2] is defined by
Eﬂ[(ﬂ? a)’n% Z] = Eﬂ [(617 al)a Ty (ﬂ’ma am)7 Z]

o0 Zk
Z _ (P)k = (6.23)
k=0 H (ajk + B;)
see, for example, Al-Bassam and Luchko in [1, (63)].
Here the parameters A, § and p are given by
m m
A= ;=1 5=]]layl™v, n= Zﬁg—ﬁi (6.24)
j=1 j=1 j=1

and from Theorems 1, 2, 4 and 5 we deduce the result.

THEOREM 10. Let o; € R (o; #0), 5 € C (1 =1,2,---,m) and z € C. There
hold the following assertions:
m

a) If Zaj > 0, then the generalized Mittag-Leffler function (6.23) is an
j=1
entire function of z.



18

m m m m
(b) IfZaj = 0 and either |z| < H laj|* or |z| = H laj |, Z%(ﬂ]) >
J=1 Jj=1 j=1 j=1

R(p) +m/2, then the series in (6.23) is absolutely convergent.

(¢) Ifa; >0 (i =1,2) and z # 0, then

=1

(0,1)
=Hipiy |2 : (6.25)
(O? 1)7 (1 - /817&1)7 Ty (1 - /67717 am)

where the path of integration L_., separates all poles b; in (3.1) to the left and
all poles p+ k (k=0,1,2,---) to the right.

(d) Ifa; >0(i=1,2), 2 # 0 and eitherZozj < 2, |arg(—2)| < (2 - Zog) g
j=1 j=1
m m m
or Y a; =2, R(G;) > 27+ R(p) + = (v € R), arg(—z) =0, then
]; j ]; (87) > 2y +R(p) + 5 (7 €R), arg(—2)

El(B.0miz) = o [

= omi

L(s)I'(1—s)
e H I'(B; — ays)

J=1

(—2)"%ds

(0,1)
:Hll,’;-s-l -z ) (6.26)
(07 1)7 (1 - ﬁbal)a T (1 - /Bma am)

where the path of integration L;yo separates all poles by in (3.1) to the left and
all poles p+k (k=0,1,2,--) to the right.

REMARK 4. The results in Theorems 6(a) and 7(a) are well known; see for
example, [9, Section 18.1] and [29].

REMARK 5. The relation (6.4) was indicated in [30, 8.4.51(7)].

REMARK 6. Theorems 1-5 can be applied to deduce the corresponding results
for the generalized hypergeometric function ,Fy[ai, - - -, ap; b1, - - -, bg; 2] defined by
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the generalized hypergeometric series [8, Section 4.1]

s

o 1@k
qu[al,'"7ap;b17"‘7bq;z]:Z ! s (627)
Sl [ ()

o
I

E@

1

<.
Il

which is connected with generalized Wright function (1.1) with o = 3; = 1

(ai,l)Lp ];_[lr(al>

p¥q z

= —pFylar, - apibi, o by 2] (6.28)
(bz’, 1)1,q H F(bj)
j=1

with a; 7é =l (Z: 1727"'7n; l:071727)
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