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Abstract. In this paper, a generalized multivariate fractional Taylor’s and Cauchy’s
mean value theorem of the kind
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where 0 <a <1, is established. Such expression is precisely the classical Taylor’s and
Cauchy’s mean value theorem in the particular case «=1. In addition, detailed expres-
sions for R} (&,n7) and Ty (¢,n) involving the sequential Caputo fractional derivative
are also given.
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1 Introduction

The ordinary Taylor’s formula has been generalized by many authors. Riemann [1] had
already written a formal version of the generalized Taylor’s series:
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where D, is the Riemann-Liouville fractional integral of order m+r.
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Afterwards, Watanable [2] obtained the following relation:
— )lx—l-k

Z vc+k+1) Dm+rf)(x0)+Rn,mz (1.2)

k=
with m <a,a <x9<x,and

R = (D" D)y [ ) O 0

where D51" is the Riemann-Liouville fractional derivative of order a+n.
On the other hand, a variant of the generalized Taylor’s series was given by Dzherbashyan
and Nersesyan [3]. For f having all of the required continuous derivatives, they obtained

_mfl (D(ak)f)(o) ” 1 x 0 .
1= X Triag * +r(1+am)/0 (x—1)" 1 (D) £)(£)dt, (13)

where 0<x,ap,a1,...,0 is an increasing sequence of real numbers such that 0 <aj—aj_1 <
1,k=1,..,m and D(®n) f = [}~ (@t pliaia ¢

Under certain condltlons for f and a € [0,1], Trujillo et al. [4] introduce the following
generalized Taylor’s mean value theorem:

n Cj(x_a)(j+l)a—l .
f(x) :j§OW+Rn(f,C),
£(1n+1):v " N (14)
Ra(f8) = {trrmsd - (x—a) (e, a<g<y,
¢j=T(a)[(x—a)'*D* f)(a+), j=0,1,...,n

and the sequential fractional Riemann-Liouville derivative is denoted by
D}*=D}-Dj-...-Dy (n—times).

Recently, Odibat and Shawagfeh [5] obtain a new generalized Taylor’s mean value
theorem of this kind

! ]“ (n+1)a
; ]zx+1 f)(a)+M(x_a)<n+m 13

with a <¢ <x, where D/* is the sequential fractional Caputo derivative.

In 2005, Pecaric et al. [6] deduced the Cauchy type mean value theorem for the se-
quence fractional Riemann-Liouville derivative from known mean value theorem of the
Lagrange type.
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Theorem 1.1 ([6]). Let a €[0,1], and let f,g € C(a,b] such that
D} f,D;g€Cla,b]

whereD4g(x) #0 for every x € [a,b].
Then for every x € [a,b], there is a {(a < <x) such that

fo)—[(x—a)"*f(0)](a+)(x—a)*"" _ DFf(%)
g(x)—[(x—a)'=eg(x)](a+)(x—a)~1  Djg(d)

Theorem 1.2 ([6]). Let a €[0,1] and n€ N, and pire g(x) #0 for every x € [a,b]. Let f bea
continuous function on (a,b] satisfying each of the following conditions:

(i) D]“fGC(a b] and D]D‘fea «lab] forj=1,..n

(i) D"V f is continuous on [a,b].

(iii) If « <1/2, then, for each j€1,...,n such that (j+1)a <1, DéjH)“f(x) is 7y -continuous
at x=a for some v (1—(j+1)a <y <1) or a-singular of order .

Then for every x € [a,b], there is a {(a <& <x) such that

(1.6)

Ru(fix,a)  D{"™Vf(2)
Ru(gixm) — p{ig(g)

, (1.7)

where Ry, is defined by

n Cj(x_a)(]#l)zxfl

Rn(f;x,a):f(x)—]g T((j+1)a)

;i =T(a)[(x—a)" "D} f)(a+), j=0,1,..n;
" ci(x—a

)(j+1)“*1
Ry(gx,a)=g(x) _];) T((j+)a) -’

di=T(a) [(x—a)l’“Déag) (a+), j=0,1,..n.

There are also some papers on multivariate fractional Taylor’s formula. In 2006, Ju-
marie [7] had given the following Multivariate fractional Taylor Series

Fethy+1) = Ex(i* D) Ea(1*D) f(x,y)
— E(I"DY)Eo (KDY f(x,y) = Ea [ (hDx+1D, )" f (xy),  (L8)

where E,(x) denotes the Mittage-Leffler function defined by the expression [10-18]

kZ%)F zxk~|—1
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But I am afraid Eq. (1.6) is incorrect, since its proof is based on the following equality

Ey[(u+0)*]=Ef(u*)Es(v"), (1.9)

which seems incorrect unless a =1.

In 2009, Anastassiou [8], [9, p.276] obtained an important result on multivariate frac-
tional Taylor’s formula via the Caputo fractional derivative. The fractional remainder is
expressed as a composition of two Riemann-Liouville fractional integrals.

Theorem 1.3 ([8], [9]). Let f € C"(Q), Q compact and convex C RK, k> 2; here v >1 such that
n=v|. For fixed xo,z € Q , then

K
w1 L X [(zi=xon) %1} (x0)

k X — -
f@)= flr)+ Y- L0y S
i=1 t =2 :
k
+r(17)/01(1_t>“D0_(n_7) ;[(zi_ka);’xi]”f}(xmut(z—xo))}dt. (1.10)

However, there is less paper on the developments on multivariate fractional Taylor’s
and Cauchy type mean value theorem, the fractional reminder is expressed as the La-
grange reminder term. In this paper, we will give new kind of multivariate fractional
Tayor’s and Cauchy’s mean value theorem via the sequence Caputo fractional deriva-
tive.

In order to establish fractional Taylor’s and Cauchy” mean value theorem, the main
idea seems that how to give the suitable definition of fractional integral and derivative of
function with multivariate. In this paper, we will give a appropriate definition of fraction-
alintegral and derivative of function with multivariate, then derive a kind of multivariate
fractional Taylor’s and Cauchy’s mean value theorem via the sequence Caputo fraction-
al derivative. The organization of the work is set out as followings: Several definitions
and propositions are given in Section 2; Fractional Taylor’s and fractional Cauchy’s mean
value theorem with one variable via the sequence Caputo fractional derivative are pre-
sented in Section 3; and finally, multivariate fractional Taylor’s and Cauchy’s mean value
theorem are obtained in Section 4.

2 Definitions and propositions

For the concept of fractional derivative we will adopt Caputo’s definition which is a mod-
ification of the Riemann-Liouville definition and has the advantage of dealing properly
with initial value problems in which the initial conditions are given in terms of the field
variables and their integer order which in the case in most physical processes. More
detailed information on fractional calculus may be found in these books [10-18].
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Definition 2.1 ([5,19]). A function f(x)(x >0) is said to be in the space C,(a € R) if it can
be written as f(x) =x? f1(x) for p >« where f;(x) is continuous in [0,00), and it is said to

be in the space ci™ if fimecC,,meN.

Definition 2.2 ([7-14]). Let f(x) € C4(a,00), the Riemann-Liouville integral operator of
order a >0 is defined as

(D« f)(x):r(la) / S (D dt x> a.

Definition 2.3 ([7-14]). Let f(x) € Co(cm) (a,00), the Caputo fractional derivative of f(x) of
order « >0 is defined as

x (m)
(D31 =05 ) () = g [ Lt

form—1<a<m,meN,x>a.

Proposition 2.1 ([7-14]). Let D, * be Riemann-Liouville integral operator of order a >0,
D% be Caputo fractional derivative operator of order a >0,0<a <1, D% f(x)€C(a,b)], then

[Dg*Dg f1(x) = £ (x) — f(a).

In order to derive fractional Taylor’s formula and Cauchy formula of a function with
multivariate, we will first give the following integrate definition of a function f(x,y),
(x,y) € D, where D C R? is a compact and convex domain.

Definition 2.4. Let (xo,y0),(x,y) € D, Ax=x—x9,Ay=y—10,0<s<1, and f(x,y) €C(D),
define

S
(D‘lf) (x0+sAx,y0+sAy) :/0 f(xo+tAx,yo+tAy)dt, (2.1)
when s=1, define

(D7) (x,y) = /()1f(xo+tAx,yo+tAy)dt. (2.2)

Proposition 2.2. Let ke N, and (xo,10),(x,y) € D, Ax=x—x0,Ay=y—10,0<s5<1, then

(D) (so-+ st yo-+58) = ey [ =0l +taxyotap)dr. (23)

Proof. By Definition 2.4, we have
(D72f) (x0+sAx,y0+sAy)
s s t
:/ D_lf(xo+tAx,yo+tAy)dt:/ dt/ f(xo+ulx,yo+uly)du
0 0 0

S
= /Sdu/sf(xo+qu,yo-|-uAy)dt:/ (s—u)f(xo+ubx,yo+uly)du.
0 u 0
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By induction, it is not hard to prove that

S
(D’kf) (xo+sAx,yo+sAy) = /0 (s— t)k_lf(xo+tAx,y0+tAy)dt.

(k—1)!
Now we can define fractional integral of f(x,y) of order 1.

Definition 2.5. Let y € R™, (x0,0),(x,y) €D, Ax=x—x0,Ay =y —10,0 <5 <1, define

(D77 f)(x0+sAx,yo+sAy) = 1“(17) /OS (s— t)“’*lf(xo—ktAx,yo—i—tAy)dt, (2.4)

when s=1, define

(D7) (x,y)= 1,(17) /01 (1— t)W_lf(xo%—tAx,yo—l—tAy)dt. (2.5)

For convenience, let us set
¢(t) = f(xo+tAx,yo+tAy).
Then we have
Proposition 2.3. Let (xo,10),(x,y) € D, Ax=x—x0,Ay=y—10,0<5<1, then
(D77 f)(x0+sAx,y0+sAy)
:I’(lfy) /OS (s—8)"  f(xo+tAx,yo+tAy)dt= (D T ¢)(s), (2.6)

_ 1 1 — _
(DN y) =gy |, (0" ot txyo ttag)di=(D Tg)(1). (2
By Proposition 2.3, it is easy to see that
Proposition 2.4. Let a,f€R™, then

D‘”‘D‘ﬁf(x0+sAx,y0 +sAy) = D_(“+ﬁ)f(x0+sAx,yo+sAy),
DD~ Pf(x,y)=D" " f(x,y).

Definition 2.6. If n € N, define

] 0
D" f(xo+sAx,yo+sAy) = (Axa —|—Ay@)”f(xo +sAx,yo+sAy), (2.8)

9 .9
D f(xy) = (Axge+hyz )" f(xy). 2.9)
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Definition 2.7. Let u >0, and let n be the smallest integer exceeding y, we define the
fractional derivative of f of order u as following

(D" f) (xo+sAx,yo+sAy) = (DF"D" f) (x0 +sAx,y0+54Y), (2.10)
(D f)(x,y) = (D¥"D" f)(x,y)- (2.11)

From Definition 2.7, it is easy to know
Proposition 2.5. Let ¢(s) = f(xo+sAx,yo+sAy), then
D" f (xo+sAx,yo+sAy) = ¢ (s), (2.12)
D" f(x,y)=¢" (1), D" f(x0,40) = ¢ (0). (213)
By Proposition 2.4 and Proposition 2.5, we can obtain

Proposition 2.6. Let y € R, then

(D¥f)(x0+sAx,yo+sAy) = (D" ) (s), (2.14)
(DY f)(x,y) = (Do) (1),(D¥ f)(x0,y0) = (D" ) (0). (2.15)

3 Fractional Taylor’s and Cauchy’s mean value theorem with one
variable

In this section, we will give fractional Taylor’s mean value theorem and Cauchy’s mean
value theorem involving the sequential Caputo fractional derivative with one variable.
Let us begin with basic fractional Lagrange’s mean value theorem.

Lemma 3.1 (Fractional Lagrange’s mean value theorem). Suppose that f(x) € Cla,b] and
D4 f(x) €Cla,b], for 0<a <1, then we have

£()=(0) = s DA O 00 (1)

witha<g<b.

Proof. In view of Proposition 2.1, we have

b =D *D* b)= 1 b b a—1 D~ d

F(8)=f(0) = D3 *DIfI0) = 5 | (0= 0" DifI(D)aT
b Y

= [Dgf](ﬁ)r(la)/a aj_r)a1dT:[Dgf](€)lg()aj)1)'

From Lemma 3.1, It is easy to obtain fractional Rolle’s mean value theorem which is
useful in the next. O



J. Cheng / J. Math. Study, 52 (2019), pp. 38-52 45

Lemma 3.2 (Fractional Rolle’s mean value theorem). Suppose that f(x) € Cla,b], D5 f(x) €
Cla,b], for0<wa<1,and f(a)= f(b), then there exists € (a,b), such that

D2 (&) =o0. G1)
Now we can derive fractional Cauchy’s mean value theorem with one variable.
Theorem 3.1 (Fractional Cauchy’s mean value theorem). Suppose that f(x),g(x) € Cla,b]
and D5 f(x),D%g(x) € Cla,b], where D5g(x) #0 for 0<a <1.

Then we have
f(b)—f(a) _Dif(Z) (3.2)
g(b)—g(a) ~ Dig(¢) |

witha<¢<b.

Proof. Set
F(x)=[f(b) = f(a)][g(x) —g(a)] = [f(x) - f(a)][g(b) —g(a)],
then F(a) = F(b) =0, in view of fractional Rolle’s mean value Lemma 3.2, so that there
exists ¢ € (a,b), such that
DF(&) =0.

Therefore, we have
[f(b)—f(a)]D3g(5)—Daf(S)[g(b) —g(a)] =0,

Theorem 3.1 is completed. O

Theorem 3.2 (Fractional Taylor’s mean value theorem). Suppose that DX f(x) € C[a,b] for
k=0,1,...m+1, where 0 <« <1, then we have

e OEN@ e PHE) e
fa’)_k;o Tkt O~ T imaDar) (3:3)
with a <& < b, where DX f is sequential Caputo fractional derivative.

Theorem 3.2 have also been established in [5] (see (1.5) in Section 1), here we give
another kind of method by the use of fractional Cauchy’s mean value Theorem 3.1.

Proof. By the use of fractional Cauchy’s mean Theorem 3.1, we can obtain

& K F) (a 13 13 & 5“ a —1a
f(b)= & AT 0-a) (DEA)(@) - L i @ —a) ¢

k=0 _
(bfa)(erl)a - (& —a)me
I((m+1)a+1) T(ma+1)
m ko a 2
(D*f)(E2) = & e datny (2= )
N (&)

I'((m—1)a+1)

= = BN = BPN@ _ ppretiegy z,,,1),

T'(a+1)
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where a<¢,<b,k=1,---,m+1.
So that we have

& (DEf)(a) w L (DY) (&) e 1)
=L ) ¢ D Darn) 0"

The proof of Theorem 3.2 is completed. ]

Theorem 3.3 (Fractional Cauchy’s mean value theorem). Suppose that DX f(x),Dk*¢(x) €
Cla,b] for k=0,1,...,m+1, where D¥*g(x) #0,0<a < 1.
Then we have

U DX f)(a ko
fo)- L Tt (0=0)

g(b)—kf “’(kk”;j(l))(b a)* « (DY) ()

Proof. By the use of fractional Cauchy’s mean Theorem 3.1, we have
m k m ko
f0) - LR (=) (DEN@) - X gt (=)

m Dkeg m 4
t7

g(b)— z P8 (p— ke (Dig) (@) - & e (SR

and
(D)) - L iy @ (0R)@) - L @ity @-a
(Dig)(&1)— % HE e @) (D)@~ L @ity (@)t
_ (D) (&) — (D) (@) _ (D) (Emi)
(Dyg)(&m)— (Dig)(a) (D™D oy(z, 1)
where a <& <b,k=1,---,m+1. The proof of Theorem 3.3 is completed. O

Remark 3.1. (1) Theorem 3.1 and Theorem 3.3 are essentially new, which are the analogy
to Theorem 1.1 and Theorem 1.2 via sequential fractional Riemann-Lionville derivative
in Section 1.

(2) Set g(x)= % then Theorem 3.3 reduces to Theorem 3.2.

4 Fractional multivariate Taylor’s formula and Cauchy’s formula

In this section, we discuss fractional Taylor’s formula and Cauchy’s formula with multi-
variate. First, We discuss multivariate fractional Taylor’s formula and Cauchy’s formula
with the Lagrange remainder term.
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Theorem 4.1 (Multivariate fractional Taylor’s mean value theorem ). Let D be a compact
and convex domain, (xo,y0),(x,y) € D C R?, and D f(x,y) € C(D),k=0,1,...,m+1. Then

_ & DR f(xo,p0) | DUTURE(E )
FEW) = L ) T a1y (1)

where & = xo+60(x—x0) = xo+0Ax,11 =yo+60Ay,(0< 8 <1) and D f(x0,y0), D" +tDf(E,17)
are defined in Section 2.

Proof. In Theorem 3.2, replacing function f by ¢, and setting a=0,b=1, yield

B m (P(ka)(o) (P((m+1)a)(9)
PU= L Tt 1) Tt Dat 1)’

(0<6<1). (4.2)

On the other hand, set ¢(t) = f(xo+t(x—x0),y0+t(y—1o)), and by Proposition 2.6, we
have

e(1)=f(xy), ¢"(0)=D"f(xo0), '™V (O)=D"Vf(Ey).  (43)
Substituting (4.3) into Eq. (4.2), then the proof of Theorem 4.1 is completed. O]
Theorem 4.2 (Multivariate fractional Cauchy’s mean value theorem). Let D be a compact

and convex domain, (xo,0),(x,y) € D, and D* f(x,y), D" f(x,y) €C(D), k=0,1,...m+1;
DU g (x,y) #0. Then we have

D* f(x0,50)
fley)— E T(ka+1) :D(’”“)"‘f(@ﬂ?)’ (4.4)

goy) - zD“‘ soog) DI (E )

T'(ka+1)

where & =xg+0(x—x9) =x0+0Ax,1=yo+0Ay,(0<6<1).

Proof. In Theorem 3.3, replacing function f by ¢, ¢ by ¢ and setting a=0,b =1, then we
get

me k) (o
p(1)- X l?(kzx—&(-l)) (m+1)a (g
k=0 _9 (9)
_ . (4.5)
l/)(erl)a(g)

1)— & plk) (0)
p(1) & Tlact)

On the other hand, set ¢(t) = f(xo+t(x—x0),y0+t(y—v0)),¥(t) =g(x0+t(x—x0),y0+
t(y—yo)), by Proposition 2.6, we have

o(1)=f(xy), ¢ (0)=D"f(x0,y0), ¢! "V (0) =DV f(E,n), (4.6)
p(1)=f(xy), " (0)=D"f(xo,y0), p! "+ (6)=DUVf(Z,n). (47)

Substituting (4.6) and (4.7) into Eq. (4.5), then the proof of Theorem 4.2 is completed. [
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Now, we set
@(t)=f(x1+tAX1,..., X0 +1AXy),

where Ax; =y1—x1,Axp=Yy2—X2,..., AXy =Yy — Xp.
We can obtain the following proposition by a process analogous to Proposition 2.6.

Proposition 4.1. Let (x1,...,x4),(Y1,....yn) € D, where D C R" is a compact and convex
domain, then

(D¥f)(x145AX1,..., xn+50x,) = (D @) (s), (4.8)
(D*f)(y1,--syn) = (DF @) (1),(D* f) (x1,...,%n) = (D" 9)(0). (49)

By a process analogous to Theorem 4.1 and Theorem 4.2, we can obtain the following
theorems.

Theorem 4.3 (Multivariate fractional Taylor’s mean value theorem). Suppose that DX* f are
continuous in D C R", for k=0,1,...,m+1, where 0 <« <1, then we have

i Dk"‘f(xl,...,xn) D(mJFl)le(éfl"”’gn)
k;) T(ka+1) + I((m+1)a+1) ’ (4.10)

fYyn) =

where & =x;+0(y;—x;),i=1,..,n,0<0 <1.

Theorem 4.4 (Multivariate fractional Cauchy’s mean value theorem). Suppose that DX f,
D¢ are continuous in D, for k=0,1,...,m+1, where ngﬂ)“g £0,0 <a <1, then we have

m ko
- _ W (&1,sCn) a
ko X m+1 - .
8LY1msyn) = 20% 3(E1,rCn)’

where & =x;+0(y;—x;),i=1,...,n.

Next let us discuss fractional Cauchy’s formula and Cauchy’s formula with integral
remainder term.

Lemma 4.1. Suppose that q)(k"‘) (t)eC[0,1] for k=0,1,...,m+1, where 0 < a <1, then we have

_m qoka(O) ka 1 t _\(mADa-1_(m+1)a
_kz%)r(k“"i'l)t +F((m—|—1)zx)/o(t 7) oY (T)dT, (4.12)

when t=1, then

_m q)kzx<0) 1 1 a1 (m)
_Zr(ka+l)+F((m+l)a)/0 (1-1) o (T)dr.  (4.13)
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Proof. By Laplace Transform, we have

L{r<<ml+1>> [ (=0 g0 () o)

—L{D m+1)sz (m+1) “(p(t)}(s)
— —(m+1) “L{D (m+1)a (t)}(s)

o oa— 1) m+1 m—k)a koc
= g~ (m+ ¢(s)— Y sl
k=0

m
Z Skuc+1 :

By inverse Laplace Transform, we obtain

1 ‘ maDa1 (s B 9" (0) e
F((m+1)oc)/()(t_T)( e 1)(T)dr_"’(t)_,;,r(ka+1)tk'

W Q‘)k“(o) 1 ! m+Da—1_(m
¢(1)_1;)F(kuc+1)+1"((m+1)a)/o (1_T)( +1) 14,( +1)(T)dr.

The proof of Lemma 4.6 is completed. O

The following theorem can be obtained directly from Lemma 4.1 and Proposition 4.1.

Theorem 4.5 (Multivariate Taylor’s formula with integral reminder term). Suppose that
D’a“"f are continuous in D C R", for k=0,1,...,m+-1, where 0 <a <1, then we have

" DR (xg,,x0)
k;, [(ka+1)

1 ! m+1)a—1 1 (m+1)a
+l"((771—|—1M)/0 (1_t)( el pln+D) f(x1+8(y1—x1),e X0 +8(Yn—xn) )ds.

fy1seyn) = (4.14)

From Theorem 4.7, we have

Theorem 4.6 (Multivariate Cauchy’s formula with integral reminder term). Let Suppose
that D’;"‘f, D’;”‘g are continuous in D C R", for k=0,1,...,m+-1, where 0 <a <1, then we have

m ka
f(ylf---,yn)—k;)%

m

ka o (x1,...,.%n
g(yll"'/yﬂ> _kgo%
fol (1= )V DOn D8 £ (31 51y — 31 ) ey Xy 5 (Y — X))l

- ___ . (4.15)
fol(l—t)( +1) 1D(m+1)"‘g(x1—|—s(y1—xl),...,xn—i—s(yn—xn))ds
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Remark 4.1. Theorem 4.5 is the analogy to Theorem 1.3 via Caputo fractional derivative
in Section 1.

Last, let us consider some special cases in Theorem 4.5.
(1) When n=0,0 <« <1, then we get

fly) :zﬁ)?(kljo{fi; F((mil)zx) /01 (1= ) DeIDUDRE (g 4 (yy — 1) )dE. (4.16)
Now from Definition 2.5 we have
1 1
(D))= g5 [, =0 fGattly=—m)t, (veR?)

it is easy to verify that

(D))= =x1)" g7 || =0 F (@)= (y=) D (),

where [D;" f](y) is Riemann-Liouville integral.
Similarily, from Definition 2.7 and Proposition 2.6, we can obtain

(D*f)(y) = (y—x1)"[D%, fl(v), (4.17)

where [D}, f](y) is Caputo fractional derivative.
Therefore, combining formula (4.16) with (4.17), we obtain fractional Taylor’s formula
with integral reminder via sequence fractional Caputo derivative:

m

—x ka
f)= 2 a1y DA+ 17 /.

k=0

Y
! (yl . T) (m+1)a—1 Dy((rlnle)af(T)dT.

(4.18)
(2) When n=0,a =1, the fractional Taylor’s formula reduced to the classical Taylor’s
formula

1

m

v )k 1
F =Y U ) [ 0

k=0 1
Further, let m =0, it reduced to the well-known Newton-Leibnitz’s fundamental theorem

of calculus f(y1) :f(x1)+fxyl1f’(T)dT.
(3) When n >1,a =1, from Definition 2.5, we have

v 1! 9 d
FQrren) = g (A1 g bt B g ) (e )
1
+ni'/ (l—t)mDm+1f(x1+tAx1,...,xn+tAxn)dt,
'Jo

which is the classical Taylor’s formula with multivariate.
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(4) Let t =1,m =0 in Theorem 4.7, then we can get

f(]/lr--iryn) :f(xlz---/xn)+
fO (AxlaaTl+'“+Axn%)f(xl+tAx1/"'lxn+tAx”)dt,

which is the famous Hadamard formula.
(5) By the use of Cauchy’s mean value theorem of integrals, we have

1
/0 (1—#)mHDa=I D& £ () 4 (41— 1),y 2 +5 (Y0 — X)) ds

1
= D(m+1)"‘f(x1+9(y1—x1),...,(xn+s(yn—xn))/ (1—t)(m+1)“_1ds
0

(D" ) (1, En)
(m+1)a

7

where ¢;=x;+6(y;—x;),0<6<1. Then we can also obtain multivariate fractional Taylor’s
mean value Theorem 4.3 (see (4.10)) from Theorem 4.5.

5 Conclusion

We have presented multivariate fractional Taylor formulas and multivariate fraction-
al Cauchy mean value formulas with remainders in the form of either fractional order
derivatives or integrals, respectively, in the sense of sequential Caputo fractional order
0 <a <1) derivative. When a =1, these formulas can be reduced to the classical Taylor
formula and Cauchy mean value formula, respectively. The obtained formulas may be
useful in fractional vector calculus which is an important tool for describing processes in
complex media, non-local materials and distributed systems in multi-dimensional space.
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