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Abstract A number of relevant models in Classical Mechanics are formulated by means of the differential equation y”(r) +
AtPy(t) = 0. In this paper, we improve the results recently established for a randomized reformulation of this model that includes
a generalized derivative. The stochastic analysis permits solving that generalized model by computing reliable approximations of
the probability density function of the solution, which is a stochastic process. The approach avoids constructing these approxima-
tions from limited statistical punctual information and the Principle of Maximum Entropy by directly constructing a sequence of
approximations using the Probabilistic Transformation Method. We prove that these approximations converge to the exact density
under mild conditions on the data. Finally, several numerical examples illustrate our theoretical findings.

1 Introduction

The homogeneous linear second-order differential equation

Y1)+ f)y@) =0, (1.1)

plays a key role in a number of problems mainly appearing in Physics and Engineering. It describes simple harmonic motion or
free undamped motion of a spring of mass m and constant k > 0. In this case, one obtains the simplest formulation of (1.1), where
£ (1) is the spring constant, f(t) = w? = % (w is called the circular frequency of the spring) [1]. On the other hand, there are
real-world situations where it is more realistic to assume that the spring constant changes over time. For example, if the spring/mass
system is in motion for a long period, the spring will weaken due to wear and tear; if the temperature of the environment is rapidly
decreasing, this will affect the spring material. In these two scenarios, that fall within the so called aging spring theory, possible
choices for f(z) are %e_‘” ,a > 0and %t, respectively [2, p. 197]. This latter choice, in a more general form, f(t) = At, leads to
the so-called Airy’s differential equation,

V(1) + Aty(t) = 0, (1.2)

that is encountered in the study of radiowave propagation (diffraction of radio waves around the surface of the Earth) and in physical
optics (the diffraction of the light) [3, p. 89]. The differential equation (1.1) also appears in theory of elasticity to model the problem
of determining when a uniform vertical column will buckle under its own weight. In this context, the independent variable ¢ is
better denoted by x representing the deflection with respect to the stable (vertical) position and f(x) = %’—‘;x, where g denotes the
gravitational acceleration, E is the Young’s modulus of the material of the column, / is its cross-sectional moment of inertia, and p
is the linear density of the column [4]. Many other applications of model (1.2) can be found in [5].

On the one hand, over the last decades classical ordinary differential equations, as (1.1), have been reformulated in terms of
generalized or fractional derivatives aimed at better modelling complex phenomena such as acoustic attenuations in Acoustics
[6], anomalous diffusion processes in complex media in Fluids [7] or memory effects in materials (viscoelasticity, aging, etc.) in
Structural Mechanics [8]. On the other hand, when ordinary or fractional differential equations are applied to real-world problems,
one requires setting their parameters (initial/boundary conditions, forcing term and/or coefficients) using the available information,
which is usually collected from measurements and metadata that often contain epistemic and/or aleatoric uncertainties coming from
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measurement errors and/or lack of knowledge, respectively. This simple approach leads to consider fractional differential equations
with uncertainties. One can delineate two main different forms of this type of equations depending on the way that uncertainty
is considered in the equation, namely, Stochastic Fractional Differential Equations (SFDEs) and Random Fractional Differential
Equations (RFDEs). In the former case, uncertainties are driven by one (o more) prefixed types of stochastic processes such as
the fractional Brownian motion [9, Ch. 6] and/or the fractional Lévy process [10]. In the framework of RFDEs, uncertainties are
directly assigned to every parameter of the equation via specific probability distributions that must be previously chosen so that they
properly represent the physical meaning of the corresponding model parameter and the solution captures the uncertainties in the
model response [11].

In this paper, we are concerned in studying a generalization of (1.2), that takes into account the previous considerations, namely,
a fractional derivative and a full randomization of model parameters. Additionally, a power-law generalized coefficient is also
included. Specifically, in this contribution we deal with the following Random Fractional Initial Value Problem (RFIVP)

{(CDgY)(z)—BtﬂY(t)=o, t>0, n=—|-a], n—1<a<n, 03

Y('/)(O)ZAj, j=0,....,n—1,

where || stands for the floor function, (¢ D{Y)(t) denotes the Caputo derivative of order o > 0, interpreted in the random
mean square sense [12], of the stochastic process Y (#). The initial conditions Ag, A1, ..., A,—1 and the coefficient B are assumed
random variables belonging to the space L, (£2), where (2, Fq, P) is a complete probability space, and whose elements are real
random variables with finite absolute second-order moment, i.e., Ly(2) = {X : € —> R such that E[| X |2]) < 00} (here E[-]
denotes the expectation operator). It can be shown that (Lo(2)], < -, - >1,()) is a Hilbert space being < X, Y >1, @)= E[|XY]],
X,Y € Ly(Q) (s0||X|l2 = E[X|*D)'/? < o0) [13, Ch. 4].

To study the RFIVP (1.3), from a probabilistic standpoint, entails computing its solution but also determining the main statistical
information of the solution, Y (), which is a stochastic process. It includes the computation of the first moments of Y (¢), such as
the mean and the variance functions, but also its fidis (finite dimensional distributions), particularly the so-called first probability
density function (1-PDF) [13].

Under the following hypotheses:

H1: Ag, A1, ..., Ay—1 and B are (mutually) independent random variables,
H2: There exist positive constants n, H and p, such that

1Bl < pH" '((m — DYP,  Vm =mgo > 1, integers,

some of the authors have recently studied the RFIVP (1.3) [14]. Specifically, in that article one constructs the solution stochastic
process by means of the following finite sum of n random generalized power series

n—1
Y() =) Y, (1.4)
j=0

where

m

I—IF(ky+j+1—a)
C(ky +j+1)

o0
m+j m
Yi6) =Y Xmjt"" . Xpj=B"Ajgnj.  8mj=
m=0 k=1

) y=o+p. (1.5)

In [14], besides constructing the foregoing solution and studying its convergence, in the mean square sense, approximations for
the mean and for the variance functions of the solution were also obtained by truncating Y;(¢) at certain order, say M. Then, taking
advantage of this punctual statistical information, the Principle of Maximum Entropy (PME) [15] was applied to construct reliable
approximations of the 1-PDF of the solution. The accuracy in the approximations of the 1-PDF, via this approach, heavily depends
on controlling two main sources of errors, first the ones associated with the approximations of the mean and the variance, and
secondly, the associated with the application of the PME with only these two (approximate) statistical moments. The aforementioned
errors involved in the calculation of the mean and the variance could, theoretically, be reduced at expense of increasing the order
of truncation, M, of the random generalized power series solution (1.4)—(1.5) and/or by constructing approximations for higher
statistical moments. However, both strategies might be unaffordable in many cases. Motivated by these drawbacks, in this paper we
propose a direct method to approximate the 1-PDF of the solution stochastic process of the RFIVP (1.3), that avoids approximating
the first statistical moments of the solution, and the subsequent application of the PME.

Our subsequent study will be based on the representation of the solution given in (1.4)—(1.5), hence the foregoing assumptions
H1 and H2 must be fulfilled. Specifically, hereinafter, we will assume the following assumptions:

Al: Ag, Ay, ..., Ay and B are (mutually) independent random variables whose respective domains will be denoted by D(A ),
j=0,1,...,n—1and D(B).
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A2: B is a bounded random variable that takes values away from the origin, i.e., there exist positive lower and upper bounds, b;
and b,,, such that

0<b <|Bw)| <b, <oo, VYweQ.

Now, we give two key remarks. The first one justifies that assumption A2 guarantees that hypothesis H2 fulfils, while in the second
one shows that the random variables A;, j =0, 1, ..., n — 1, defining the initial conditions, have finite expectation. This latter fact
will be used later.

Remark 1 In [16, Subsect. 3.3] one proves that the boundedness of random variable B is equivalent to the following condition about
the exponential growth of its absolute moments

o, H>0: [|IB"|l2 <pH"™, Vm>my>1, integers,

Notice that, this condition can be obtained from the inequality stated in assumption A2 just taking p = 0 and relabeling the constant n
as p = n’H. Furthermore, as it is proved in [14], the random generalized power series solution (1.4)—(1.5) is mean square convergent
on the whole real line. Almost surely convergence on the whole real line is also guaranteed since, by assumption A2, B is a bounded
random variable.

Remark 2 As Ao, Ay, ..., Ay—1 € Lp(2), then E[A?] < 00, and by the Schwarz’s inequality, E[|A;[]) < (IE[A?])I/2 < 00. This
fact will used later.

The key tool to conduct our subsequent analysis is the Probabilistic Transformation Method (PTM) (also called the Random
Variable Transformation technique). This result permits determining the PDF, say fy(y), of a random vector, Y, that results from
mapping another random vector, Z, whose PDF, fz(z), is known.

Theorem 1 (PTM) [13, p. 25]. Let us consider . = (Zy,...,Zy) and Y = (Y1, ..., Yx) two k-dimensional absolutely con-
tinuous random vectors defined on a common complete probability space (2, Fa,P). Let r : R¥ — R be a one-to-one deter-
ministic transformation of Z into Y, i.e., Y = r(Z). Assume that v is continuous in Z and has continuous partial derivatives
with respect to each Z;, 1 < i < k. Then, if fz(z) denotes the joint probability density function of random vector Z, and

s=r! = 11y oo s Vi) oo os SE(V1, -+ -, Vi) represents the inverse mapping of v = (ri(z1, ..., 2k)s - - -» 'k (21, .. ., 2k)), the
Jjoint probability density function of random vector Y is given by
) = fz )1/, (1.6)
where | J |, which is assumed to be different from zero, is the absolute value of the Jacobian defined by the following determinant
OS1 Ve Yi) |, OSk(YV1s-ees VE)
ay1 0yl
as
J = det (a—> = det : : ) (1.7)
y 01OV Yi) . OSk(Y1,ees VE)
Yk Yk

In the setting of differential equations with uncertainties, the PTM method has been successfully applied to determine, exact or
approximately, the 1-PDF of the solution to some classes of ordinary and partial differential equations [17—19] and [20], respectively,
and differential equations with delay [21]. To the best of our knowledge, contributions with regard to fractional differential equations,
are still scarce. In [22], one determines the 1-PDF of the solution for the simplest autonomous linear Caputo fractional differential
equation with 0 < o < 1 by taking advantage of the PTM technique.

2 Computing the 1-PDF of the solution stochastic process by applying PTM

To compute the 1-PDF of the solution of the RFIVP (1.4), by means of the application of Theorem 1, we will first consider the
truncation of (1.4),

n—1
M M

M@ ="y, @.1)

j=0

where
M M
YM@6) =" Xt = A}y B g 17" (2.2)
m=0 m=0

For ¢ fixed, expression (2.1)—(2.2) can be interpreted as a continuous mapping of the random variables, Ag, Ay, ... A,—1 and B,

An_1,B = faoSfA, -+ fa,_, /B, by assumption Al. Then, in order to apply Theorem 1
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withk =n+ 1, weidentify Z = (Zy, Z2, ..., Zy, Zy+1) = (Ao, A1, ..., Ay—1, B), and define Y via the following transformation
r: R"! — R"*+! of Z whose components are
M n—1 M
Vo= nEL e T Ea) =20 &m0 Yz gm it
Y2 = r2(Z]712,---7vazn+]) =22, (23)
Yo = (21,22, 20y Zngkl) = Zn,
Yn+1 = Fn+1 (Zl 3325 o5 2ns Zn-H) = Zn+1-

The inverse mapping of r, s = r~!, is given by

n—1 M Ly ymj
Y1 = Z,’:] Zmzo )’j+1yn+1gm,/tym J

2t = S1VL Y2, Y3s oo Yus Y1) = ——77 ,
2_m=0 Ynr18m.0t"™
22 = 2001, Y2, Y3 -5 Yo Ynt1) = Y2, 2.4)
2 = Su(V1, Y2, Y355 Vi Yutl) = Yo
Znt1 = Su1 (V15 Y2, Y30 - o0 Yo Ynt1) = Yutl,

being its Jacobian

1

£ 0.

3S1
J =01, 52, Y3 - Yu> Ynt+1)
ay1

= M
’Zm:o y,',"+1gm,0ty”'

The expression in the denominator of the Jacobian depends on the random variable B, which is absolutely continuous, so the
denominator is distinct from zero with probability one (w.p. 1), hence it is well-defined.
Applying Theorem 1, one gets

I Y Y Yt V1 Y25 ooy Yo Ynt1)
n—l M . ym+j
f (yl _ijl Zmzoy]+lyyr,n+1gm,]tym J

1 2.5)
M om om :
Zm=0 Yn+18m,0t

Zm:o y,T+] 8&m,ot7™" ‘

> f22 ()’2) o on (yn)onH ()’n+l) ‘

For ¢ fixed, Y, = YM(¢), and marginalizing with respectto Y» = Ay, ..., Y, = A,—1, Yu+1 = B, the 1-PDF of the truncated
solution (2.1)—(2.2) is given by

—1 M i
Y= 2000 Yoo @b g 1"
fyM(,)(y): fAO M " "
DAY ID@A)) ID(B) > m=0 0" gm ot”

< fa(ar) - fa,_i(@n—1) fB(D)

(2.6)
day - --da,,_1db.

’Zm:() D™ g ot

So far, the 1-PDEF, fyM(t)(y), of the truncated solution, Y™ (¢), has been obtained via a semi-explicit expression (in terms of a
multidimensional integral). Now, we will impose mild conditions on the data so that fyu ) (y) converges to fy)(y), where

o) / / / (2 D021 Xm0 @b g 1
Yt = e A
© DAy I, Jom > om0 D" gm0t

2.7
. ap)--- an— b day - - -da,_1db.
Sfaa) -+ fa,_ (an-1) fp( )|anozobmgm,otym| 1 n—1
For the sake of clarity in the presentation of the forthcoming development, we introduce the following notation
sH @)y =Y b"gm " sj() =Y b"gm ", j=0,1,...n—1. (2.8)
m=0 m=0
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Then, expressions (2.6) and (2.7), can be written, respectively, as

B y =Y Tiast @)
fYM(t)()’)—/D(Al) /D(AH)/D(B) on< I

. 2.9)
: fA1 (ar)--- fA,H (an—l)fB(b)W day ---da,—1db
and
n—1
y—) ._1a;js;i(t)
fran :/ / / Fao (Zl(i)’f>
D(Ar) D(Ap—1) /D(B) S0 (2.10)
1
< fa(ar) - fa,_i (an—1) fp(b) ——day - - - da,—db.
lso(0)]

Now, let us derive a lower bound for Sy(7) and Sg” (¢), and an upper bound for §;(¢) and S;.” (t), j =1,...n—1,in a certain
neighborhood, that will be required later when studying the convergence fywm ;) (y) —> fr)(y) as M — oo. Let us first observe
that, from the initial condition and the form of the solution, one gets

0 00
= Z BmAOgm,Otym‘ = AO Z Bmgm.Otym
t=0 =0 '

oo
Ap =Y (0) = Yo(0) = Zoxm,ory’" = A0S0(0).
m=

Observe that in the above expression, we have used capital letter to denote the series Sp(¢) evaluated at + = O because of in
this setting it represents a random power series. Later, when this series as well as S;(¢), j = 1,...,n — 1 are considered via
its samples or trajectories, for consistency with the notation, hereinafter they will be denoted using lower-case letters, i.e., s; (1),
j=0,1,...,n — 1. Since the random variable A is different from zero w.p. 1 (because is absolutely continuous), then by the last
expression one deduces Sp(0) = 1 w.p. 1. From this fact and taking into account that So(¢) is a random power series evaluated at
t :=t”, so continuous w.p. 1, it is guaranteed that

360 >0: 0 <mzo < min{|s8’[(t)|, lso(®)]}, Vt: |t| <89, YM > 0 integer. (2.11)
On the other hand, by Remark 1 and the definition of S;"I (), j =1,...,n — 1, which are random power series evaluated at
t := tY"™*+J and convergent on the whole real line, it is known that each § ;V’ (#) is almost surely uniformly convergent in every
compact set of R. This guarantees that
M, ; >0: max{|sj-w(t)|,|sj(t)|}§MS,j, Vi:|t|<T, T >0, VM > O, integer j =1,...,n — 1. (2.12)
Finally, as Sj."’ (¢) converges uniformly to S;(¢), foreach j =0, 1,...,n — 1 and given €; > 0, then
I My > 0 integer : |s;y1(t) —sj(t)] <€j, YM > Myintegerand V¢ : [t| < T, T > 0. (2.13)

Hereinafter, and according to (2.11), we will work in a neighborhood of 1 = 0 (possibly small), where the RFIVP (1.3) is
formulated, and where the bounds (2.11)~(2.13) are guaranteed. We will prove the convergence fym ) (y) —> fr(y) as M — oo
for each ¢ in that neighborhood. To this end, besides assumptions A1 and A2, we will suppose that

— A3: The PDF of the first random initial condition Ao, fa,, is Lipschitz in R, i.e., exists Ly > 0 such that

|fag(a2) = fag(a)|=Lolar —ail,  Vaz,a; € R.
Let us observe that
—1
y—2Ciajsi(t) 1
Froy®) = fyme () S/ / intpp) | fa !
[Fra o | D(A1) D(An_1) (B) /40 so(t) [so(2)]
—1 M
y=iziajsit (@) 1
— fao - | fai(@) - fa, (an-1) f3(b) day - - day, 1 db. (2.14)
S0 ) |S() (t)|
Yiiaso) . .
Now, we first add and subtract fq, ST rsoo; inside the absolute value. We then arrange the terms and we apply
0

the triangular inequality. Finally, we take into account that any PDF is a non-negative function to remove the unnecessary absolute
values. The last expression then writes

@ Springer



554  Page 6 of 12 Eur. Phys. J. Plus (2022) 137:554

-y YaisMt)
| froy () = Fymp )] S/ f f fao =L
D(A)) D(An—1) /D(B) sol (1)

1
Iso()] |s6‘4(t)|‘

) a
y— i ajsi() y=YiTiais0\| 1
' fAO( s0(1) ) J A°< () 150(0)]
———
am av
fa @) - fa,_(@n—1) fp(b)day - - -da,_1db. (2.15)

We are going to bound the terms (I)~(IV). For the term (I), let us denote by Fp = f4,(0) (remember that by assumption A3 this
value exists), then first applying A3, secondly the triangular inequality together with bounds (2.11) and (2.12), one gets

y =Y asi @)
on( s (Z) )S

y ajsy (1)
iy (ERE) - a0+

y=Xjziast @)
s @)

-1
< mL*OO (lyl + 205 |aj|Ms,j) + Fo.

<Ly

+ Fo

Let us now bound the term (II) by applying (2.11) and (2.13) for j =0,

< —.
S0l Is 01| Iso@lIsy 01~ Iso@llsg’ O]~ m2
The term (IV) can be similarly bounded applying (2.11)

1 1 ‘ 801 = oOI] _ 1530 — 001 _ e

1 1
< .
[so(0] = s

Finally, let us bound the term (II). To this end, we first apply assumption A3, and secondly, the triangular inequality together
with bounds (2.11)—(2.13),

fa <y—2?:}aj3j(t)> s (y Z;‘ 1ajs 8; (f)>>

so(2) Q)
<2 i ajsj® y- Z, 1ajs)! (0)
=0 s0(0) M1

yspl(6) — s () Y2} la,s,<r)—yso<t)+so<z)z, 1ajst
so()sd! (1)
¥ (58! (0 = s00) + X171 aj (s00)s 1) = 53 (113 )

so@)sd! (1)

=L0

YIS = g0+ S ay | so@)si 0) = 53 (113 0]

0 Iso (0153 (1)

Ivllsdf @) — s{f ()] + Zj;1 la;| ’so(t)sj.”(t) — 5 (@)s0(t) + 55 (t)so(t) — S(j)w(t)sj(t)‘
5ol )]

911§ @) = s§ @)1+ X521y (IsoOlIs 1) = 5501+ Is; Ollso () = 53 0]
150 (01537 ()]

1 Iyleo + X121 lajl (M o€ + Ms,/GO).

2
ms,O

<L

:LO

<Ly
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Substituting the previous bounds in (2.15), one gets

—1
Lo E €0
rom = ool = [ o o f v+ Y laiMy s | + R | <2
pay I Jow |\ mso ot mg o
N |Y|80 + 2 1 laj] (M€ + My, jeo)\ 1
f ms.0
fay @) -+ fa,_(@n—1) fe(D)day - - - day—1db.
If we denote € := max€;, and M :=max My j, j =0,1,...,n — 1, one gets
L() -l €
|fY(t)()’)_fyM(r)()’){ 5/ / / |y|+MZ|aj| +F | —
D(Ar) D(As-1) /D(B) ms,0 =1 mso
lyle +2Me 37} |,
Lo 3
msO
fa(ar) -+ - fa,_ (an—1) fp(b)day - - - da,—1db

L0|y|e LoMe ! Foe
3 3 Z'“J'H' 2
DAy Ipay o \ ml, mio o mg o

-1
Lolyle 2LoMe <
+ + =5 aj

3
ms,() ms,O

=
fa(a) -+ fa,_ (@an—1) fp(b)day - - -da,—1db

2L
=e( g'y'+2>/ / / Fan@n -+ far ) @n-1) fa(b)day - da,—db
mg o D(:41) D(An-1) /D(B)

3LoMe
13k Z/ [ g fa @ fa®) dar - dayds
ml g DAy o o)
2L F
=c ( g|y| + 20) (f fAl(al)dal) (/ fAn—l(an_l)dan_l) (/ fB(b)db)
ms o mg D(A1) D(Au-1) D(B)
=1 =1 =1
n—1
3LoMe
+ 03 Z(/ fAl(a])da1>--~(/ fAjl(aj—l)daj—l)"'(/ |aj|fA.,-(aj)daj>"'
ms o =1 D(A1) D(Aj-1) D(A))

=1 =1 =E[l4,]]

. </ fAn,l(anq)danq) (/ fB(b) db) fa (@) fa,_(@n—1) fp(b)day - - -day—1db
D(An—1) D(B)

=1 =1

2L F 3LoM §
=e( g'y'+;)+ 0 ZE[IAI]

m.v,O ms,() v() j=1

=€ —
3 2
ms,O ms,O

—1
2Lolyl  Fy  3LoM ¥
+—— + —5— D _EllAj]]

m 5,0 j=1
Taking into account Remark 2, the above sum of the expectations is finite. So, we the following result has been established:

Theorem 2 Consider the random fractional initial value problem (1.3), where its data satisfies the assumptions AI-A3. Then, the
probability density function, fywm ,(y), defined by (2.6), corresponding to the approximate solution of order M given in (2.1)~(2.2),
converges to the probability density function, fy)(y), given by (2.7) of the exact solution (1.4)—(1.5) as M — oo for each (t, y).
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fy0.5(Y) fy")(y)
0.35
M=t 0.25 oMt
o3 4 | N 0 -m=s g N - M=5
M=10 M=10

0.25 ' 0.20 1
0.20 0.15
0.15 f.35754

0.35753 0_10

0.10 / 035752 /. -
035751( 7 A h
o i \ 0.05 / 277
/% 1975 1985 1.005 “ﬂ/ 27 28 20 30 \\\

22 2 4 6’ 2 2 4 6 8 y
(a) t=20.5 (b)t:l
fy1.5(y) fymi)(y)
 Men 0.20 e e
————— - M=5 s M=5
M=10 / % M=10
0.15 f %

0.10

0.05 [/

30 32 34 36

-2 8 -2 2 4 6

(¢) t=15 d)t=2

Fig. 1 Approximations of Iy M) given in (2.6), of 1-PDF of the solution stochastic process at the time instants ¢ € {0.5, 1, 1.5, 2} for different orders of
truncation M € {1, 5, 10}. Example 1 witho = 1.9

Table 1 Approximations of the mean and variance at time instants ¢ € {0.5, 1, 1.5, 2} using different orders of truncation M € {1, 5, 10}. These values
have been calculated using (3.1) and (3.2), respectively. Example 1 witho = 1.9

E[YM (]| VY™ () r=05 r=1 r=15 r=2

M=1 1.984111.22372 2.8453311.7836 3.37137]2.39698 3.2628813.04415
M=5 1.984211.22378 2.848071.7872 3.405552.42417 3.4649212.99021
M =10 1.98421.22378 2.84807 | 1.7872 3.40555|2.42417 3.464922.99021
3 Examples

This section is devoted to illustrate the previous theoretical findings with two numerical examples, where we graphically show the
convergence of the sequence of PDFs, fyw ) (), to fy()(y), as M increases. Additionally, as assumptions Al and A2 guarantee
hypotheses H1 and H2 fulfill, then YM (@), given by (2.1)—(2.2), is mean square convergent to Y (), given by (1.4)—(1.5). As a
consequence, the mean and the variance of the solution exist, and then they can be approximated by

BV @)= [ fuy0)dy G.1)
and
o) 00 2
VY™ o1 =E[(r"0))*] - ByMn)n® = / yzfme(y)dy—( f yfyM(t)@)dy) , (3.2)

respectively, (see [13, Th.4.2.1] and [13, Th. 4.3.1], respectively).

Example 1 The first example aims at showing that the results obtained with the approach presented in this paper are in full agreement
with the ones obtained in [14]. To show the results given in [14, Example 1] agree with the ones in the present example, let us
assume that the values of Ag and A and B are close to that example, so ensuring assumptions A1-A3 fulfill. Firstly, let us consider
B =1and o = 1.9. In [14] the random variable B is considered as a negative beta distribution of parameters 2 and 3. According to
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Table 2 Values of the L1-norm defined in (3.3) for different orders of truncation, M € {1, 5, 10}, at the time instants ¢ € {0.5, 1, 1.5, 2}. The order of the
fractional derivative is « = 1.9. Example 1

ey(); =19 t=0.5 t=1 t=1.5 t=2
M=1 0.00003521008 0.00184215438 0.01988455842 0.11839990407
M=5 2.5804011 - 10~17 1.4576956 - 1012 1.6507047 - 10~° 4.0953768 - 107
M =10 0. 0. 0. 3.4694469 - 10~17
fyo.5)(y) fyu4y(y)
0.30
— M=1 — M=1
0.3 28N L N M=5 o2t 4 1 N T M=5
\ M=10 M=10
0.20
02} /
f \ 0.15
%3664 \\
0.3663 ..
0.10
0.3662 \
01 0.3661
J/ - 0.05 - \\
192 194 196 1.98 j
-2 2 rd -2 2 4 6 8 y
(@t=05 (b)t=1
fy1.5(Y) fymz)(y)
0.25
0.25
— M=1 — M=1
------ M=5 0.20 - M=5
0.20 M=10 M=10
0.15
0.15
0.10 0.10
0.05 0.05
29 3.0 31 32 33 34 295 3.00 3.05 3.10
7
-2 2 4 y -2 2 4 T
©t=15 @ t=2

Fig. 2 Approximations of fYM(t)’ given in (2.6), of 1-PDF of the solution stochastic process at the time instants ¢ € {0.5, 1, 1.5, 2} for different orders of
truncation M € {1, 5, 10}. Example 1 witho = 1.2

Assumption A2 the random variable B must be bounded and away from 0. To guarantee this assumption is satisfied while the spirit
of [14, Example 1] holds true, we here take B as a negative Beta distribution of parameters 2 and 3 truncated at the interval [0.05, 1],
i.e., B ~ —Bej0.05,1](2, 3). The initial conditions Ag and A are taken as in [14, Example 1]. So A¢ is a Normal distribution with
mean 1 and standard deviation 1, i.e., Ag ~ N(1; 1), hence E[Ag] = 1 IE[A(Z)] = 2. It is important to remark that the PDF of a
Gaussian distribution has bounded derivative on the whole real line, so applying the Mean Value theorem it is straightforward to
check that is globally Lipschitz continuous [23]. As a consequence, assumption A3 fulfills. The random variable A is assumed to
have a uniform distribution of mean 2 and standard deviation 1, i.e., A; ~ U2 — V3,2 + \f3). Additionally, we will assume that
Ap, A1 and B are independent, so assumption A1 holds.

In Fig. 1, we graphically show the approximations, fyu ), of the 1-PDF (2.6) at the time instants ¢ € {0.5, 1, 1.5, 2} for different
orders of truncation, M € {1, 5, 10}. In each panel, we have performed a zoom to better illustrate the convergence as M increases.
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Table 3 Approximations of the mean and variance at time instants ¢ € {0.5, 1, 1.5, 2} using different orders of truncation M € {1, 5, 10}. These values
have been calculated using (3.1) and (3.2), respectively. Example 1 with @ = 1.2

E[YM )] vy 1) r=05

t=1

t=1.5

t=2

M =1 1.94084 | 1.16605
M =5 1.94185]1.16743
M =10 1.94185]1.16743

2.62433]1.53783
2.65148 1.56298
2.65148 1 1.56298

2.82825(1.99607
3.015372.03536
3.01539(2.03536

2.313113.18559
3.030152.53089
3.03099 | 2.52984

Table 4 Values of the L1-norm defined in (3.3) for different orders of truncation, M € {1, 5, 10}, at the time instants ¢t € {0.5, 1, 1.5, 2}. The order of the

fractional derivative is @ = 1.2. Example 1

ey®);a=12 t=05 t=1 t=15 t=2
M=1 0.00093398498 0.02108848639 0.13985203151 0.48984846327
M=5 6.5739242 . 10~12 6.1373116 - 108 0.00001457034 0.00091111341
M =10 0. 3.1576341 - 10710 5.6654917 - 1012 8.4097494 - 10~°
fym (0.5)(Y) Fym (1y(y)
0.10
0.12 —_—M=1 —_—M=1
------ M=5 0.08 -- M=5
M=10 M=10
"""" 0.0 0.0985
0.0980
0.0975
04
36 3.7 38 3.9
0.02
10 y ~10 5 5 10 15 y
b)t=1
fym1.5(Y) fym 2)(y)
0.020
0.015|",
20 40 60 ¥ 100 200 300 Y
©t=15 dt=2

Fig. 3 Approximations of fYM(t)’ given in (2.6), of 1-PDF of the solution stochastic process at the time instants ¢ € {0.5, 1, 1.5, 2} for different orders of

truncation M € {1, 5, 10}. Example 2 with @ = 2.5
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In Table 1, we collect the approximations of the mean and the variance of the solution using (3.1) and (3.2), respectively. We
point out these figures agree with the ones obtained in [14, Example 1]. To numerically verify the convergence of the 1-PDFs as M
increases, Table 2 collects the L1-norm of the difference between consecutive approximations of the 1-PDF with respect the order
of truncation, i.e.

e (@) = 1y = fruoy M = /D Va0 ) = fruo )] dy. (3.3)
t

Here, we have taken the same domain of integration, D;, as the one used for plotting the PDF for for 7 fixed. As we can observe, the

error decreases with M, so correctly illustrating convergence as expected.

We complete this example showing the corresponding approximations when o = 1.2 at the same foregoing time instants and
using the same orders of truncation. The approximations of the 1-PDF of the solution are shown in Fig. 2, while Table 3 collects the
figures for the mean and the variance. In Table 4 we collect the L1-norm for the difference for consecutive approximations. We can
graphically and numerically observe convergence as the order of truncation increases, respectively.

Example 2 In this second example we deal with the case thatoe = 2.5, son = —|—2.5] = 3, and three initial conditions, Ag, A| and
A» are then required. We take Ag ~ N(2; 32), hence A3 is fulfilled. The random variables A and A, are assumed A ~ Be(1, 1)
and Ay ~ U(2, 4). In order to guarantee assumption A2 holds true, we will assume that B has a Gamma distribution of parameters
(2, 2) truncated at the interval [0.05, 15], i.e., A2 ~ Gajg,05,15](2, 2). In Fig. 3 we show the approximations Sy for the PDF of
the solution at the time instants # € {0.5, 1, 1.5, 2} for different orders of truncation. In each panel of Fig. 3 is graphically observed
convergence as M increases. From the plots, and particularly looking at the magnified plots, we can observe that, for ¢ fixed, the
approximations improve when M increases, while for M fixed, the approximations deteriorate as ¢ increases, as expected.

4 Conclusions

In this paper we have provided an alternative approach to approximate the first probability density function of the solution stochastic
process of a generalized model formulated via a differential equation that appears in a number of relevant problems of Classical
Mechanics. The proposed approach avoids double approximations, and hence their associated errors, based on first approximating
the moments of the solution and secondly applying the Principle of Maximum Entropy. The mild conditions assumed to conduct
our study permit applying our theoretical results to a wide variety of real-world scenarios where probability distributions must be
inferred from all the model data. Our study can be extended to other problems in Physics formulated by means of generalizable
differential equations with uncertainties as well as to study the randomized versions of recent techniques that have demonstrated to
be very useful to deal with linear and nonlinear problems in Physics [24] and [25].
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