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Introduction

ractional calculus (FC) is a mathematical analysis branch investigating the properties

of derivatives and integrals of non-integer orders (called fractional derivatives and

integrals, briefly differ-integrals). It dates back to the end of the 17th century and
continuous to the present days. The number of publications and scientific meetings in the recent
period which are dedicated to it reflects the importance of the problems that this notion has
raised, both theoretical and applied. One can say that it has become a discipline in its own.
Specialists agree that the beginning of its history can be traced back to the end of 1695, when
Leibniz, in a letter to L'Hospital, wondered of a possible theory of the non-whole derivation
of a of the non-integer derivation of a function. In his reply, 'Hospital wondered about the
meaning one could give to the derivative of order 1/2. Indeed, 1/2 is at equal distance from
order 0 which is supposed to designate continuity and order 1 which is supposed to designate
classical derivability. Leibniz’s answer contained the following sentence : "...this would lead to
a paradox from which, one day, one could draw useful consequences". It was not until the 1990s
that the first "useful consequences" appeared. The first works are due to Liouville between 1832
and 1837. Independently, Riemann proposed an approach that turned out to be essentially that
of Liouville. Since then, this theory has been called the Riemann-Liouville theory. Later, other
theories have been developed and become more diversified. The reader interested in the subject
of FC is referred to the books by Samko et al. [42] which provides a comprehensive study of the
subject, Miller and Ross [34] 1993, Podlubny 1999 [39], Kilbas et al. 2006 [29], Diethelm 2010 [16].
The first applications of FC started to appear in the 1990’s. In particular in control engineering
and fractal geometry. Engineers found in the fractional derivative a convenient tool to propose
models that describe physical phenomena in a more accurate way.

The classical fractional calculus is based on several definitions for the operators of inte-
gration and differentiation of arbitrary order [30]. Among the various definitions of fractional
differentiation, the Riemann-Liouville fractional integral plays a major role in FC introduced in
1837 — 1847. The Caputo fractional derivative has also been defined via a modified Riemann—
Liouville fractional integral, the Riesz and Grunwald-Letnikov are just a few [29]- [42]. In 1891,
J.Hadamard [21] introduced a new fractional derivative called the Hadamard operator. Then
Butzer et al. investigated the properties of the Hadamard fractional integral and the deriva-



tive in [14]- [28]]- [42]. Pooseh et al. derived expansion formulas for the Hadamard operators in
terms of integer order derivatives. On the other hand, it is natural to look for and study gene-
ralized fractional operators, for which the known ones are particular cases. Recently, Jarad et al
in [24] defined the generalization of the Hadamard fractional derivatives and presented some
properties of such derivatives. This new generalization is now know as the Caputo-Hadamard
fractional derivative. In 2011, Udita Katugampola [25] introduced the Katugampola operator,
which generalizes the familiar Riemann-Liouville and the Hadamard fractional derivatives to
a single form. He studied their basic properties such as expansion formulas, variational calcu-
lus applications, control theoretical applications, convexity and integral inequalities. A recent
generalization introduced by Ricardo et al in [1]. The authors define the generalization of deri-
vatives and presented the properties of such derivatives. This new generalization is now know
as the Caputo-Katugampola fractional derivatives, which generalizes the concept of Caputo
and Caputo-Hadamard fractional derivatives.

Fractional differential equations and partial fractional equations have been used in the study
of models of many phenomena in various fields of science and engineering, for instance bioen-
gineering [32], [48]], chaos theory [37], viscoelasticity [33], control system engineering [35], frac-
tional signal processing techniques [44] and many others areas (see e.g. [41]). Recent investiga-
tions have shown that sometimes physical systems can be modeled more accurately using frac-
tional derivative formulations [22]. Fractional diffusion equations represent extensions of basic
equations of mathematical physics, many researchers focused on the their solutions. Some ana-
lytical methods have been proposed to provide better solutions to some of fractional differen-
tial equations or partial fractional equations, such as the Laplace transform method, the Fourier
transform method [29], but these solutions are expressed in terms of special functions which are
even inaccessible for some of fractional nonlinear equations and they are usually difficult for
numerical evaluation. Recently, considerable research has been devoted to the study of numeri-
cal methods lead to a rapid increase development of numerical methods for fractional differen-
tial and partial equations. Many methods have been presented ( [9]], [13], [18], [43], [47], [49]) to
overcome above mentioned problems. Among them yields only an approximate solution which
can be derived using perturbation method, adomian decomposition method, generalized diffe-
rential transform method or finite difference method associated with Current, who created the
mathematical foundations in the 1940 and apply it to various fields of physics. The terminology
"finite element" was introduced by Clough in 1960 and the finite volume method and the finite
difference method are an important class of numerical methods for solving fractional differen-
tial equations, which became very popular and a large number of schemes has been published
very recently. Consequently it becomes important to understand how do they compare in terms
of accuracy, convergence and the stability. Several authors have done much work on this topic
([12], [15], [20], [27], [36], [38], [40], [45], [46]).

In this thesis, we use the finite difference method (FDM) to solve numerically some linear frac-
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tional differential equations and linear fractional partial differential equations, in particular
the time fractional diffusion-wave equation (TFDWE) and the space-time fractional diffusion
equation (STFDE), the fractional derivatives are described in Caputo-Hadamard and Caputo-
Katugampola sense.

This thesis is organized as follows :

The first chapter, entitled Basic Fractional Calculus, will be devoted to elementary fractio-
nal calculus. We present some preliminaries concerning the basic tools of fractional calculus,
such as the gamma and the Beta functions which play an important role in the theory of frac-
tional differential equations. Then we, give the definitions and some properties of fractional
integrals and fractional derivatives of various types namely the Riemann-Liouville, Caputo
and Hadamard, as well as the generalized Katugampola fractional integrals and derivatives.
Then, we present some preliminaries of finite difference method.

In the second chapter, finite difference methods to approximate for the fractional deriva-
tives are discussed in detail. It can be derived from the discretization of the domain and from
the partial or mean derivative approximation of Taylor expansions. The discretization of the
domain of the problem approaches the continuous domain by a finite number of sub domains,
in which the numerical values of unknowns is a determined quantity. Then we investigate the
approximation of Riemann-Liouville derivatives, Caputo derivatives, Caputo-Hadamard deri-
vatives and Caputo-Katugampola derivatives. The natural generalization of the above methods
for the Caputo-Riesz-Katugampola derivatives are also introduced. These discretized schemes
are useful for the following chapters

In the third chapter, the finite difference methods for fractional differential and partial dif-
ferential equations are presented involving Caputo-Hadamard derivative. Firstly, we started
by solving a linear fractional differential equation with dependence on the Caputo-Hadamard

derivative given by
CHDe 4 (t) + c(t)u(t) = f(t), 0 <a <t <b< o0, (1)

with an initial condition
u(a) = uy, (2)

where “#D denotes the Caputo-Hadamard fractional derivative operator of order o between
zero and one [4]- [24].

Secondly, we discuss the numerical solution of time fractional diffusion-wave equation (TFDWE)
given by

0*u (z,t)

CH qo
Ofu (x,t) = 52

+ f(x,1), (2,1) € Jwo, L[ x Jto, T (to > 0), )



with Dirichlet-Neumann initial conditions

ou

u(x7t0) = 301(‘7:)7 E ('r?t()) - 902<I>7 LS [x()?L]v (4)

and Dirichlet-Neumann boundary conditions

ou

(@0, t) = da(t), 5o (L,6) = lt), ¢ € [t0,T], (5)

where “#9¢ denotes the Caputo-Hadamard time—fractional derivative operator of order
1 <a <2, ¢, pa, Y1, o are continuous functions and f(z, t) is the source term. The stability,
convergence and error estimate of this method is also carefully studied. Also, we present three
examples to explain the application of our main results.
Next, the finite difference methods for fractional partial differential equations involving Caputo—
Katugampola derivative are presented in chapter 4. We will discuss firstly the approximate so-
lution of time fractional diffusion-wave equation using the Caputo-Katugampola time-fractional

derivative in one spatial dimension, which is given by the following equation

0?u (1)

CotPu (x,t) = 902

+ flz,t), 0< <L, ty<t<T, (6)

with Dirichlet-Neumann initial and boundary conditions

u(e,t0) = or(a), T (r,t0) = pale), 0< T <L 7)

where T > 0, L > 0,p > 1,1 < a < 2 and 99}""u (x,t) is the fractional order Caputo—
Katugampola sense derivative. @i, o2, 11, 12 are continuous functions and f(z, t) is the source
term. Next, we give the approximate solution for fractional diffusion equation in time-space
in one spatial dimension, where the first order derivative in time is the Caputo-Katugampola
derivative of order o, 0 < a < 1 and the second-order space derivative is a Riesz—Caputo-
Katugampola derivative of order 3, 1 < < 2, which is given by the following equation

%Py (z,t)

COfPu (z,t) =
e = G

+f<x7t)7 (Ivt) G]%,L[X]toyT[? (9)

with conditions

u(x,tg) = up(x), x € [x0, L],



B,p

)’
Katugampola fractional derivative of order o and j respectively, with p > 1, ¢y, 20 > 0 and

where €9, denotes the Caputo-Katugampola fractional derivative and Riesz—Caputo-

f(z,t) is the source term and u(z), 1, ¢, ¢ are continuous functions. The stability, convergence
and error estimates are studied. Many numerical examples are also displayed, which support
the theoretical analysis. Most parts of results presented in this thesis have already been pu-
blished or submitted for publication in peer-reviewed international journals. Results included
in chapter 3, have been accepted in [Palestine Journal of Mathematics] and those included in
chapter[d] have been published in "Journal of Numerical Algebra, Control and Optimization".
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CHAPTER 1

PRELIMINARIES

% his chapter is preliminary in nature and in its content, in which we give definitions
and certain properties of some fractional integrals and fractional derivatives of different
types. We also give the definition and properties of some special functions that will be used in
this thisis. For additional details on the content of this chapter, reader can refer to the works
of [1], Y. Arioua and al. [4], Albadarneha and al. [9], Diethelm [16], Gambo and al. [17], For-
tin [19]], Jarad and al [24], Katugampola [25] and [26], Kilbas and al. [29], LI [31]], Podlubny [39],
Samko and al. [42].

In general, the results presented in this chapter will be taken into account for the appropriate
functions. precise details can be found in the references cited above
First, let Q2 = [a, b](—o00 < a < b < 00) be a finite or infinite interval of the real axis R. We denote

by L?(a,b)(1 < p < o) the set of Lebesgue measurable functions (t) on § for which [, [u| < oo,

lullum = {/\u ,pdt}

1ull oo (s2) = ess suplu(?)]
teQ

we set

and

where esssup |u(t)| is an essential maximum of the function |u(t)|.

1.1 Basic fractional calculus

In this section, we present the most commonly used fractional integration operators and
definitions of fractional derivatives and give the most important properties of these concepts.

We begin by giving some definitions on special functions and functional spaces.

1.1.1 Special functions of fractional calculus

In the following, we present the Euler Gamma function, the Beta functions; these functions

play a very important role in the theory of fractional calculus. For more details refer to ( [29])
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Euler Gama function

One of the basic function of the fractional calculus is Euler gamma function I'(z), the sim-
plest interpretation of the gamma function is the genrealization of the notion of factorial, for
real numbers. which generalizes the factorial n! and allows n to take also non-integer and even

complex values.

Definition 1.1 (Euler gamma function [29]). The Euler gamma is defined on C, by the improper

integral

['(a) = /000 s te™5ds, (R (o) > 0) (1.1)

which converges on the complex half-planes R («) > 0. The Euler gamma function is the Mel-
lin transform of the exponential function I' (o) = M [e~®] (o), where the Mellin transform is
defined for a function u(t) of a real variable t € Ry by : M [u(t)] (s) = [; " u(t) dt, R (s) > 0,

Properties of Euler gamma function : We give some properties of the Euler gamma func-
tion :

1. (1) =1,T(0") = +o0.

2. The Euler gamma function I' («) is a monotonous and strictly decreasing for 0 < o < 1.

3. The Euler gamma function is a monotonous and strictly increasing function for o > 2, so

3
it is convex for « € ]0, +-00[, with point of minimum equal to I’ (5) _ VT

5

4. By integrating by part, we obtain
F'a+1)=aol (a),R(a) >0, (1.2)
this is one of the basic properties of the Euler gamma function and we have
I'(n+1)=nl'(n) =nl,¥n eN,

this is know by the connection between the Euler gamma function and the factorial. This
is provided by the formula (Z.2]) and by the factorial that I" (1) = 1.

5. Among the properties of the gamma function

=0, form=0,1,2,...

['(=m)

because I' (o) is infinite for all the negative integer values of a.

©2022, Kaouther Bouchama, M’sila University Numerical methods for solving FDE
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Beta function

Also, known as integral Euler of the first type, it shares the form that typically resembles the

fractional integral derivative of many functions.

Definition 1.2 (Beta function [29]). For a positive values of the two parameters p,q € C, the
Beta function is defined on C x C by the following integral

B(p,q) = /01 P71 —s)""ds, (R(p) >0 and R(¢) > 0), (1.3)

Properties of Beta function : For all p, ¢ € C with (R (p) > 0 and R (¢) > 0)

L B(p.q) = —FF(@ i (qq))

2. The Beta function is symmetric, i.e.,

, (Connection between the Euler gamma function and beta function).

B(p,q) = B(q,p).

1.1.2 Riemann-Liouville fractional integrals

The Riemann-Liouville’s fractional integral plays a major role in fractional calculus [42], we
will follow Riemanns approach to propose a first definition of fractional integral.
Fractional integration

The definition of fractional integrals is to start with an iterated n-tuple integral and show
that it can be expressed as a single integral involving the n parameter, and then we replace the
n integer with the real positive . let u be a measurable continuous function on [a, b] in R, where

[a, b] is a finite closed interval of the real axis R = (—o00, 00) , we pose

Thou(t) = /tu (s)ds, (1.4)

T}, is the primitive of u, for a primitive second of u and according to the theorem of Fubini, we

Tu(t) - Z;+oI;+u(t):/at (/:u(f)dT) dSZ/atu(T) (/:ds> dr

- /at(t—T)u@)dT.

have
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The Riemann-Liouville approach is based on the Cauchy formula (I.4) by repeating n times,
we get the following relation

T u(t) :/at/:l.../atnlu(tn) dtndin ... dtr = ﬁ/t (t—s)" Tu(s)ds.  (L5)

Now it is clear how to get an integral of arbitrary order. We simply generalize the Cauchy
formula (L4]), the integer n is substituted by a positive real number o and using the Euler
gamma function, we get the following definition

Definition 1.3 ([29]). Letu € L' ([a,b] ,R) and « > 0. Then, for any ¢ € [a, b], the integrals

7% u (f) :ﬁ / (t— )" u(s)ds, t € [ab], (1.6)

is called the left-sided Riemann-Liouville fractional integral of order a > 0. The extension
to the real axis R and R* known by fractional integrals on the real line are noted Z¢ and 7§,
(respectively) and given by the following

T (t) = ﬁ /_ ; (t— )" Tu(s)ds, t €R, (1.7)
and . ,
Ioou(t) = m/o (t—s)*"u(s)ds, t>0, (1.8)

Similarly, if we go back to the starting relationship ((.4) for a function u : [a,b] — R, we can
notice that the integral

Thu(t) = /tbu(s) ds,

is also a primitive of «, which this time involves the values to the right of u, from (1.5) we could

define in the same way the right-sided integral of order n of u by

0 _1 0 /t (s—t)" " u(s)ds,

by replacing the integer n by a positive real number «, we obtain the the right-sided Riemann-

Vt € [a,b], ) u(t) =

Liouville fractional integral defined by :

Definition 1.4 ( [29]). The right-sided Riemann-Liouville fractional integral of order a > 0 of
function v € L' ([a,b] ,R) is given by :

T (t) = ﬁ/t (s— )"V (s)ds, ¢ € a, ], (19)
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The extension on [a, +00) and R is noted Z*

T (t) = ﬁ /tJrOO (s —t)*'u(s)ds, teR. (1.10)

Properties of fractional integrals

The fractional integral Z* of arbitrary real order o« > 0 defined by (L.6) and (1.9), has the

following important properties (see [29])

1. Foranyt € (a,b),« > 0and 8 > 0, we have :

O (I N e
(F -0 0 = iy @-07

2. Suppose u € L' ([a,b]) , then for any ¢ € (a, b) ,the fractional integrals 7% and Z{" are well
defined.

3. By convention we pose : Z% (t) = u (t).

4. If the function u = e*, A > 0, we have
(Z* () (t) = AN,
5. The Riemann-Liouville fractional integral of order a (o > 0) of a constant function u(t) =
C'is given by

C

Ig(C)ZF(a+1)

(t—a)*,aeR,CeR.
6. Semigroup property : for u € L' ([a, b])
10T u =T, TPT) u=T7;"u, a>0, B>0.

7. Z%u (t) = 0 implies that u = 0 almost everywhere.

8. Fractional integration by parts formula : Let v € L? ([a,b]) and v € L?([a, b]) either with
1 1
a>l,p=g=1l,orwith0O<a<l1l, -+-<1+4a,p,q> 1. Then,
p q

/abu(S)Ig‘w(s)ds:/:Ig;u(s)v(s)ds‘
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1.1.3 Riemann-Liouville fractional derivatives

The most frequently used definitions of the fractional calculus involves the Riemann-Liouville
fractional derivative. Then to define a fractional derivative there is no formula for the nth deri-
vative analogous to (1.5) so, we need to generalize the derivatives through a fractional integral.

For a > 0, we denote [« the integer part of a, [«] is the unique integer satisfying

[a] <a<fal+1.

d2
Let u : [a,b] — R. From the classic relationship = e ° Z!. we can define a fractional
derivative of order 0 < a < 1 by
e d
- = Il_a.
dte ~ dt et
More generally, if « > 0 and if n = [a] + 1, we can put
d- d\" W
el (%) oI, (1.11)

we get exactly the left-sided Riemann-Liouville derivative given by the following definition

Definition 1.5 ( [29]). Let @ > 0 and n = [«] + 1. The left-sided Riemann-Liouville fractional

derivative of order « of a continuous function u : [a,b] — R is given by

D (1) = (%)n o T (1) = F(; (%)n / (s ds. (112)

n—a)

o . . d . .
Moreover, the right integral was associated with (_E) The previous reasoning therefore

leads to the following definition :

Definition 1.6 ( [29])). Let @ > 0 and n = [a] + 1.The right-sided Riemann-Liouville fractional

derivative of order « of a continuous function u : [a,b] — R is given by

Dy u(t) = (—%)n oI u(t) = FE;—l_)na) <%)n /tb (s — )" u(s)ds. (1.13)

If w : R — R the previous definitions are directly generalized and are called Liouville deri-

vatives.

Definition 1.7. [ [29]] Let « > 0 and n = [a] + 1.The left-sided Liouville fractional derivative
on the real line is given by

Do (t) = ﬁ (%)n / = (s ds.

—00

©2022, Kaouther Bouchama, M’sila University Numerical methods for solving FDE



1.1. BASIC FRACTIONAL CALCULUS 14

d
Moreover, the right-integral was associated with (— E) . The preceding reasoning therefore

leads to the following definition :

Definition 1.8 ([29]). Let & > 0 and n = [a|+ 1. The right-sided Liouville fractional derivative
on the real line is given by

Properties of fractional derivatives

The fractional derivative D%, has the following properties (see [29])

1. In general the fractional derivative of Riemann-Liouville of a constant function is neither

zero nor constant, we have

D~ =—(t—a) "
)=ty =
2. Let0 < a < 1, we have
(a) Forany u € L' ([a,b]) , we that D, % u = u.
(b) The latter can be generalized. In fact, if the function Iij “u is absolutely continuous
on [a, b], then

B T %u(a)

(o) (t—a)* ", t€(a,b),

o D3 (t) = u t)
where Z!7%u (a) = limy_,+ (Z)7“u) (s) , which is in general non zero.
3. Forany 0 <n—1<a <n and g > —1, the Riemann-Liouville fractional derivative of

the function u (¢) such that : u (t) = (¢t — a)’ is given by :

rp+1)

B—a
T _—arl G-atl) (t—a) . (1.14)

S (t—a) =

1.1.4 Caputo-type fractional derivatives

The definition of Caputo fractional derivative is based on the inversion of the compositions
in the right sided of (L.11l), it also seems reasonable to define the fractional derivative called the
Caputo derivative, wich is given by :

Definition 1.9 ([29]). Let « > 0 and n = [a] + 1. The left-sided Caputo fractional derivative of
order « of a function v € C™ ([a, b] ,R), is given by

n—uo

“Deu(t) =10 (%)nu (t) = ﬁ /at (t—s)" " <dils)nu (s)ds, (1.15)
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The right-sided Caputo fractional derivative of order « of a function v € C" ([a,b] ,R) , is given

by

“Deu(t) =T "o <—E)nu(t) = % /tb (s —t)" 7! <dii)nu (s)ds, (1.16)

If u € C™ (R,R), the Caputo fractional derivatives can be also defined in the real line.

Definition 1.10 ( [29]). Let @« > 0 and n = [«] + 1. The left-sided Caputo fractional derivative
of order « of a function u € C" (R, R), is given by

PO (1) = ﬁ / " gy (%)nu(s) ds.

o0

The right-sided Caputo fractional derivative of order a of a function v € C" (R, R) , is given by

CDou (1) = % /t s o (%) u(s) ds.

Properties of Caputo fractional derivatives

1. The Caputo fractional derivative of a constant function is zero.

2. Leta e R, n €N, suchthatn=[a]+1. Ifu e AC™([a,b]), then

lim “D%u(t) = u™ (1),

a—n—

lim D u(t) = (=1)"u™ (2).

a—n—

almost everywhere

3. If « ¢ Nand u () is a function, for which the Caputo fractional derivatives “D%, u (¢) and
D¢ u(t) of order a > 0 exist together with the Riemann-Liouville fractional derivatives
D¢ v (t) and Dy u (t), then we have

¢ =D%u(t) — k= p=Ta
Dcﬁ'u()_pa“' (t) k_or(k’—Oé+1)( ) ) l’ —‘+17 (117)
and )
“Deu(t) = NG _(H 1) b—8)", n=T[a]+1. (1.18)
k=0

The Caputo fractional derivatives “D%, u () and “Dg u (t), coincide with the Riemann-

Liouville fractional derivatives D%, u () and D" u (t) , in the following cases :

“DYu(t) = D4u(t), if u(a)=u (a)=---=u""Y(a) =0.
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and
“Dru(t)=Dru(t), ifud)=u®)=- --=u"Y (b)) =0.

4. For o and 3, such that: 0 < n—1 < a < n and f > n — 1, the Caputo fractional
derivative of the functions w (t) and v (t) where, u (t) = (t —a)” and v (t) = (b—1)°,
are given by :

L(B+1)

Do (t) = TG—atT) (t—a)’.
ODey (1) = F(Fﬂ(f—;:—lk)l) (b—t)P.

5. The Caputo fractional derivative of the function u (¢) such that: u (t) = ¢°, is given by :

F<6+1) B—«a
DY (t) = TB-at+D) 6>M’.

0, B <ol
1.1.5 Hadamard fractional integrals and fractional derivatives

In 1891, J.Hadamard introduced new types of fractional operators. The Hadamard approach

to the fractional integral was based on the generalization of the nth integral

t dmy Tl dmy Tn—1 dTn 1 t " n—1 dr
nJo —ul(m) = [ o= —, 1.19
[ %[ Pty [ (eef) w0 T

by replacing the integer n by a positive real number o, we obtain the following definition

Definition 1.11 (Hadamard fractional integral). (see [29]) Let (a,0)(0 < a < b < o0) be a finite
or infinite interval of the half-axis R*, u : (a,b) — R and let R(«) > 0. We consider the left-sided
and right-sided integrals of fractional order o € C(R(«) > 0) defined by

Hore 1 t N t 1 u(s)ds .

("Zgu) (t) = F(a)/a (l gs> T (a <t <), (1.20)
and . , B .

(2 u) (1) = e /t <log ;) ”(SS) *a<t<b), (1.21)

Definition 1.12 (Hadamard fractional derivative). (see [29]).
The Let § = tD(D = d/dt) be the §-derivative, The left- and right-sided Hadamard fractional
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derivative of order & € C(R (o) = 0) on (a, b) are defined by

IDe u (t) =0" ("I ) (t)

_ <t%>" _ (nl— . /at (log é)"“ u (Ss,) S e, (1.22)

and

Dy (t) =(=0)" ("I}~ u) (t)

B d\" 1 b syn—o—lu(s)ds (1.23)
— <_t%> m/t <log¥) P (a <t<b).

where, n = [R («)] + 1 with [R («)] denotes the integer part of the number «.

Properties of Hadamard fractional operators

Here, we give some interesting prthoperties of the modified derivatives are necessary in

order to formulate some important outcomes, we mainly restrict our attention to the left-sided

operators ((1.20), (1.22) (of course, the right-sided Hadamard operators (1.21)), (1.23) possesses
p g P p

similar properties.)
Property 1.1. (see [29]). Let R (o) > 0, R (5) >0,(0 <a<b<oo)and 1 < p < oo.
1. Index property : for u € L? (a,b),
HIoHT0 u =" 1%y and PZ077) u =" 9 .
2. Composition property : for #(a) > R(3) > 0 and u € L” (a,b)

HpPize u=H1Py and "D u = "I u

in particular, if 5 = m € N, then

AprHze u= "7y and DRI = TTP ",
Theorem 1.1. (see [29]). Let R(cr) > 0, n = [R(a)] and 0 < a < b < co. Also let (I u) (t) be
the Hadamard fractional integral of the form Afu(t) € L(a,b) and (Z77%u) (t) € ACY [a,b],
then

(7o) (1) = u(p) - 3 O (T (@) (logf)"‘ |

—~  D(a—k+1) a
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in particular, if « = n € N,and u (t) € AC} [a, b] then

(D) () = u(t) - 3 L) (log 3) |

k=0

Lemma 1.1. (see [29]). Let o € C and be such ®(«) > 0,if 0 < a < b < oo, then for u € LP(a,b)
(HIngz?*u) (t> =u (t) )

and
("L D) (1) = u(t).

Proposition 1.1. (see [29]). If R (o) > 0and R(B) > 0, 0 < a < b < oo, then

1. (Hz;g (1o §>51> (1) = F(FB(—?Q) (log é)mal,
2. (Hpgg <log g)ﬂl) (1) = % <log 2) ﬁiail,
o [t (1)) 0 o ()

4 (HD,?_ <log 2)5_1> (1) = % (log %)B_a_l |

In particular,if 3 = 1 and R (o) 2 0, then the Hadamard fractional derivatives of a constant, in general,
are not equal to zero :

when 0 < N (o) < 1. On the other hand, for j = [R(a)] + 1,

(%g& (1og g)aj) (1) =0 and (HD;;_ <log ;) aj) (t) = 0.

Proof. For R (o) > 0, and % () > 0, we have

1. (H - (o 2)6—1) (0 = ﬁ/t (1og§)a_l <1og§>5‘1%.
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s
o ()
log (E)
a
e { B—1 B 1 E B+a—1 /1 B a1 1161
( a <10g a) ) 0= <log a) -,
by the definition of the beta function, we obtain
H 7o LAY WS N () AN
( at (loga) )(t)_f‘(ﬁ+a) IOga '
2. From proposition[I.1(1) and we obtain
H o AN _sn | Hyn—«a AN
(2z (106 2)" ) 0= (*z (0s2)" ) 0
n B—a+n—1
= ti L@ log E ,
dt) T'(n+p5—a«) a
furthermore, '(n+f—a)=n—-1+p—-—a)(n—2+F—a)...(6—a)[' (B — ), it fol-

lows that L ) e
(HDZ‘+ <log 5) > O=rG_a (log 5) ,

3. Similarly, for all R (a)) > 0 and R (5) > 0, we can proof (2) and (3) of the proposition.

letting IT =

, we obtain

Caputo type of Hadamard fractional derivative

The Caputo-Hadamard fractional derivative is given by the following definition :
Definition 1.13 (Caputo-Hadamard fractional derivative). (see [24]). The left-sided Caputo-
type modification of left- Hadamard fractional derivatives of order «, (R () > 0) of a functio-
nis u (t) € AC§ [a,b], where 0 < a < b < oo is given by

)~ S U (1o f)] (),

“UDgu(t) = "Dy,

k=0

withn = [R(a)] + 1 and the right-sided Caputo-type modification of left- Hadamard integral
defined by

n—1 k ku k
I u (1) = "D} [ - > S (o) ] ().

k=0
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Theorem 1.2. (see [24]). Let R (o) > Oand n = [R ()] + 1. Ifu(t) € AC§ [a,b], where0 < a < b <

0o. Then “HD v (t) and “HDE u (t) exist everywhere on [a,b] and

1. Ifa ¢ N, “HD% v (t) can be represented by
CHDY u (t) = "I 6™u (t)
L e s (124
= — log - " —
o (eeg) T
and "D w (t) can be represented by

CHDE v () = AT §"u (t)

__ =Dt ) /tb <log §>n_a_1 6"u (s) @,

['(n—a t s

(1.25)

2. Ifa € N, then
CHDE.u(t) = 6™u (), “MDfu(t) = (=1)"6"u(t),

in particular
CHDO u (t) = “HDY () = u(t).

The Caputo-modifications of the left and right Hadamard fractional derivatives have the
same basic properties.

Lemma 1.2. (see [17]). Let a € C, 3 € C,0 < a < b < oo, then
2. Let u(t) € L?[a,b], such that R () > R (5) > 0, then

CHDeHTO o (t) = HZP*u(t) and “HDPHT) w(t) = 1T u (1),

2. Let u(t) € AC} [a,blor C} and o € C, then

Are, (CHD§+U) (t) =wu(t) — Z_: 0 Z!(a) <log 2) :

and

1z g )= ) - 3 T (10g)

Theorem 1.3 (Semigroup property for Caputo-Hadamard derivatives). (see [17])
Let u(t) € C§"*" [a,b] and o >0, 8> 0, suchthat n —1 < a <nand m —1 < 3 < m, then

CHDCHDY o (t) = “HD [ Pu(t) .
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Proposition 1.2. (see [24]) Let R («) > 0,n = [R(a)] + 1, R(B) > 0. Then

(CHD2‘+ (mf)“) (1) = %(wf)ﬁ R(B)>n,  (126)

Let us give in particular

k k
(i) (CHD3‘+ (log g) ) (t) =0 and (CHDE‘ (log 2) ) (t)=0,k=0,1,...,n—1,
(i) “HD 1 =0, “Dg1=0.

Proof. For ® (o) > 0,and R () > 0 and n = [R («)| + 1, we have from definition (1.24)
CHya LAY __ 1 /t N s\ tds
( Dy, <log a) ) (t) = Tn—a ). log . 4] <log a) - (1.28)

5" <log 2>ﬁ_1 =pB-1)(B-2)...(6—n) (log §>ﬂ_n_1 :
oz ()
0)

<ch3+ (1o §>ﬁ—1> == (?(7—1 2_) s (3—n) <1og z) ot

and

V)

In particular, if we put II = , then from (1.28), we obtain

Q| o+

1
X / (1 -1 P —Ldi,
0
by the definition of the beta function, we obtain

(CHfo* (10g §>B> = B=DB= %- _(5@)— )T (8 n) (bg : )Ml

If we put £k = 8 — 1, we obtain from (1.28) :

(mz (tos )Y 0= FE= k- (k)

(1.29)

k
so, fork=0,1,...,n — 1, we have (CHD;“+ <log E) ) (t) =0.
a
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Similarly, for all ® («) > 0 and R (8) > 0, we have (1.27). O

1.1.6 Katugampola fractional integrals and fractional derivatives

Introduced by UDITA Katugampola (2011) [25], which generalizes the Riemann-Liouville
and Hadamard fractional integrals into a single form (see Kilbas).The generalized fractional
integral is based on the observation that, for n € N,

t 1 Tn—1 l-n t el
/ Tlp_ldTl/ TydTy . . / ™ (7,) dry = (np_ 0! / (tz — j{p(;l-)—ndﬂ (1.30)

by replacing the integer n by positive real number «, we obtain the following definition

Definition 1.14 (Katugampola fractional integral). (see [25]). Let Q = [a,b] (—00 < a < b < 00)
be a finite interval on the real axis R, for (1 < p < oo). The generalized fractional integral
PT% u (t) of order o € C (R(a) > 0) of u (t) € X?(a,b) is defined by

o _ pl—a t TP_IU,(T)
(T 0 = fr | Gyt (1.31)

for t > a and p > 0. This integral is called the left-sided fractional integral. Similarly we can
define the right-sided fractional integral *Z;* u by

-« b p—1
e R a8 132)
fort <b and R(«) > 0.

Definition 1.15 (Katugampola fractional derivative). (see [25]). Let &« € C, R(a) > 0, n =
[R(a)] +1 and p > 0. The generalized fractional derivatives for 0 < a <t < b < oo is defined

by

ez 0= (£75) (T @
pafnJrl 1—pd n t T(pil)u(T) ; (133)
a F(n — a) <t %) /a (tp . Tp)oz—n-l—l T,
respectively
PP — | = 1*pi " pTn—a
Dbu(t)—< t dt) (PZy~u) (t)
(1.34)

a—n+1 n b -1
- L —tl_pi / T(p )U(z—) 1d’7'.
I'(n—a) dt ¢ (TP —tP)” n+
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Properties of Katugampola fractional operators

Here, we give some lemmas and remarks that present the main properties of the generalized
fractional operators, we mainly restrict our attention to the left-sided operators (1.31)), (1.33) (of
course, the right-sided Katugampola operators (1.32), (1.34) possesses similar properties).

Theorem 1.4. ( [25], [26]) Let o, f € Cbe such that 0 < R(a) < 1and 0 < R(B) <1:If0<a<b<
oo and 1 <p < oo, then for any u,v € X? (a,b), p > 0 we have :

(i) Index property :
P70 u =PI Pu and PDYDY u = D u
(ii) Composition property : for 0 < R(a) < R(f) <1 and u € L (a,b)
PDYIC u =T and *DY’I) u= "I, “u.
(iii) Linearity property :

PT (u+v) =P u + PTH v,
and
DSy (u+v) = DYu + PDv .
Theorem 1.5. ([26]]). Let « € C,R(a) >0, n = [R(«)]| + 1 and p > 0, then

L) /: (t— )"V (s) ds,

lim (PZ%u) (t) = ®* T2 u(t) =

p—1 '«
i 720 0 = "z = s [ (ion?) T
i (D) () = D) = o () [ m 9 s

1 d\" [! " u(s)
3 pPH™ f— Hpa = — - -
plféi ("Divu) () Davult) I'(n—a) (tdt) /a (log S> s ds.

Proposition 1.3. ([25], [26]. For «,p > 0 and v > —p, we quote

I <1 + E) pt
(i) PDS,tY = d to—ar,

* v
F(1+——a)

p
Let us give in particular

”DSJ"(O‘_W) =0 foreach m=1,2,...,n.
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(ii)
p— T (1 + E)
P:Z'g+tv — - p
r (1 + -+ a)
p
Proof. For «,p > 0 and v > —p, also from definition (1.33), we find

S pozfn+1 tl—pi n /t (tp B Tp)n_a—l Tv+p71d7_
0* I'(n—a) dt o ’

tUtr forall v > —p.

) T
letting IT = 0 then we get

pa—n—i—l - d n
PP U — p L
o+t I'(n—a) (t dt

1 v+p—1 1

1 - PR
X / trna=D (1 )"t | e ~T1P  dIl
0 P
1 1( )
a—n d\" —(v+p)—1
_ P tlfp_ tp(nfa)Jru / (1 _ H)n—a—l s dH,
I'(n—a) dt 0

by the definition of the beta function, we obtain

o v pa—n 1— d\" (n—a)+v v
Do = (¢S] —a, 142

o)
= P )<n—a+—>---(1—a+—>t““”,
P

v P
I'fl+n—a+ -
p

(1.35)

furthermore, T’ <1+n—a+z) = (n—omtz) (1—a+z> r (1—044—5) , it follows
p p p p
that
p* il (1 + z)
D ) pr,
r (1 — o+ —)
p

If weput m =ao — Y from (1.35 , We obtain
p

P (e —m+ 1)

ppa ppla—m) _
0" F'(n—m+1)

m—m)(n—m-—1)...(1L—=m)t"",
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so, form =1,2,...,n, we have ng@t”(O‘*m) =0 forall «a,p > 0. Similarly, for all a, p > 0, we
can proof (ii). O
Caputo type of Katugampola fractional derivatives

The Caputo-Katugampola fractional derivatives are given by the following definition

Definition 1.16 (Caputo-Katugampola fractional derivative). ([1]). Let n be the smallest integer
greater than «. Then, the left and right Caputo-Katugampola fractional derivative of order

a > 0 are defined by

a—n+1 t (p—1)(1—n)
Cyop _ P T (n)
D t) = d 1.36
a+u< ) F(n _ Oé) /a/v (tp _ Tp)a—n+1u (T) T? ( )
and CD ) (_1)npa—n+1 b T(p—l)(l—n) ) p L3
P (t) = .
b U ( ) 1—\ (n _ Oé) \/t (Tp . tp)a7n+1u (7-) 7-7 ( )

In this section we define and give some basic properties of the Caputo type modification of

the Katugampola fractional derivative.

Theorem 1.6. ( [1|]). The relationship between the Caputo—Katugampola derivative and the Katugam-

pola fractional integral of order « is given by

(i) Letu € C([a,b]). Then,
“DYPPTO u(t) = ult).

(i) Letu € C*([a,b]). Then,
PTCDPu(t) = u(t) — ula).

Lemma 1.3. ([I]]). For v > 0 and « € (0,1), define

0= (57) = (5)

p* T (1+v)
'l—a+wo)

Then,

“DYPu(t) = (t" —a?)"™, (1.38)

TP — P

Performing the change of variables IT = ( ) , and by the definition of the beta func-

tP — aPf
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tion, we get

a—v 1
CDNPu(t) = r/()1 ”a) (tp—ap)”a/ (1—1II) 11" dII
- 0
Py v—a
= F(1—05>(tp_ap) ﬂ(l—a,y)
T (1 + o) b pyo-a
B F(l—a—i—v)(t @)
Similarly, for all a, p > 0, we have
AT (1 4 o) _
Cpepy(t) = L= 2T e geyomer
b— y( ) I (1 —a+ ’U) ( )

Remark 1.1. ( [1]). From definition and (1.36)

(i) If we put p = 1, then we obtain the left and right Caputo fractional derivatives (1.15) and
(1.16).

S|+

p—0t

P — P
(ii) Attendingthat lim 5 " )=m , we obtain the left and right Caputo-Hadamard
fractional derivatives as defined in (1.24) and (1.25).

1.1.7 Riesz fractional derivatives
The Riesz fractional derivatives are given by the following definition

Definition 1.17. (see. [39]) Let « > 0 and n = [«a| + 1. The Riesz fractional derivative of order

a of a continuous function u : [a, b] — R is given by
2Dyu(t) = —a (Df + (1) 4D}, (1.39)

1
where 1, = (5) or sec (%) and D7, ,/D;' are the left and right side Riemann-Liouville

fractional derivatives defined in (1.12) and (1.13) respectively.

Caputo type of Riesz fractional derivatives

In the following, we briefly introduce two interesting definitions of derivatives (Riesz—
Caputo and Riesz—Caputo-katugampola), which are essential for the continuation of this work,

in order to formulate some important results, we restrict in particular to the left-sided operators

(1.15), (1.36) and the right-sided operators (1.16), (1.37).
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Definition 1.18. (see. [39]) (Riesz—Caputo fractional derivative). Let & > 0, and n = [a] + 1.The

Riesz—Caputo fractional derivative of order « of a continuous function u : [a,b] — R is given

by

1 b ™ (1)
RC o
Diu(t) = d
a bu( ) F(n_a)\/a\ |t_7_|(a—n+1) T
1

= 5 (D7 + (-1 7D5) ul),

(1.40)

here D¢ and Dy stand for the left and right Caputo derivative defined in (1.15) and (1.16)

respectively.

From the Riesz—Caputo fractional derivative (1.40), we define the Riesz—Caputo-Katugampola

as follows :

Definition 1.19. (The Riesz-Caputo-Katugampola)(see. [11]). Let &« > 0,n = [a| + 1 and p > 0.
The Riesz-Caputo-Katugampola fractional derivative of order « of a continuous function u :

[a,b] = R is given by

RCD ) ( ) pa—n+1 b S(F’_l)(l_”) (n)( )d
LD (t) = ——u (s)ds
b L'(n—a)/, |zr—se|* " (1.41)
1 o n o
— (D + (1" DR u (1),

with “Dyf and “D} are the left and right Caputo-Katugampola fractional derivative defined

in (1.36)-(1.37).

1.2 Finite difference method

In numerical analysis, the finite difference method is a common technique for finding ap-
proximate solutions of DE and PDE which consists in solving a system of relations (numerical
scheme) linking the values of unknown functions at certain points sufficiently close to each
other. This method appears to be the simplest to implement because it proceeds in two stages :
on the one hand the discretization by finite differences of the operators of derivation / diffe-
rentiation, on the other hand the convergence of the numerical scheme thus obtained when the
distance between the points decreases..

1.2.1 The numerical scheme

It is obtained from the discretization of the domain and the discretization of the equation

from the partial or mean derivative approximation of Taylor expansions. The discretization of
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the domain of the problem approaches the continuous domain by a finite number of sub do-
mains, in which the numerical values of unknowns is a determined quantity. The set of relations
for the calculation of these values will be obtained by the discretization of the equation, which

approaches the systems continuous.

The numerical differentiation

Usually, Taylor series is used to obtain numerical differentiation methods. Methods using
Taylor series are : backward difference scheme, forward difference scheme and central dif-
ference scheme to evaluate the derivative [19]. Finite difference formulas are the most com-
mon formulas which are used to solve the ordinary and partial differential equations nume-
rically [31] and [19]. The derivatives in these equations can be replaced with suitable finite
difference approximatins on a discretized domain. However, Taylor Series can be used to de-
rive some of finite difference approximations. Let h be the discretization step, take for example
[a,b] C Rand z € [a, b], then

b—a)

pet=9

, where nbeing the number of intervals in [a, b],
n

we denote by : (i) = x; = a +ih, i = 0,1, ...,n. we can agree to evaluate the derivative at z. In
this case, we use the values u(x + h) and u(x + 2h) for the forward difference and the values
u(x + h) and u(z — h) for the central difference. With regard to the error term, we only retain
its order. Then we summarizes the situation

_u(z+h) —u(z)

u'(z) = h + O(h), Forward difference of ordre1, (1.42)
, u(z) —u(z — h) )
u'(x) = . + O(h), Backward difference of ordre 1, (1.43)
) —u(x + 2h) + 4u(z + h) — 3u(z) 5 .
u'(x) = o + O(h®), Forward difference of ordre 2, (1.44)
u'(z) = uz+h) 2—hu(x — 1) + O(h?), Central difference of ordre 2, (1.45)
u'(x) = Su(z) — dule ;hh) +u(z = 2h) + O(h?), Backward difference of ordre 2. (1.46)

Similarly, for higher order derivatives we act more or less in the same way as with the deriva-
tives of order 1

(2) = uw(x — 2h) — 2u(x — h) + u(x)

u (x) = 2 + O(h), Backward difference of ordre 1, (1.47)
u' (x) = u(w +2h) - QZQ(x +h) & u(@) + O(h), Forward difference of ordre 1, (1.48)
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" u(x + h) — 2u(z) + u(x — h)

u (x) = 12 + O(Rh?), Central difference of ordre 2, (1.49)
p —u(x + 2h) + 16u(z + h) — 30u(z) + 16u(x — h) — u(z — 2h

Central difference of ordre 4.

Then, from [9] and [19] the central difference, forward difference and backward difference for-
mula for the 37 derivatives are known by
" — —2 2 —h)—2 2
i () = u(x — 2h) + 2u(z h2)h3 u(x + h) + u(x + 2h) o),
Central difference of ordre 2,

_u(x 4 2h) — du(z + h) + 6u(z) — du(z — h) + u(z — 2h)
U (I’) - h4

+O(h"),

Central difference of ordre 4,

i () = —u(z) + 3u(xz + h) — ig(x +2h) + u(x + 3h) Lom),

Forward difference of ordre 1,

i () = u(z) — 3u(z — h) + 3;3@ —2h) — u(x — 3h) L om),

Backward difference of ordre 1,

Explicit scheme and implicit scheme

Definition 1.20. The explicit method consists in determining the solution at ¢ + At according to
the value of the function in ¢, whereas the implicit method consists in determining the solution
at t + At by solving an equation taking into account the value of the function in ¢ and ¢ + At.

Numerical stability, convergence and consistency

Once the discrete scheme has been chosen, it will be necessary to solve it. The process of
solving, in view of the equations will be most of the time iterative. We will calculate the values
of u step by step. A given value of u will be therefore calculated using the result of calculating

other values u. Errors rounded being unavoidable on the machine.

Definition 1.21. A numerical method is stable if these errors do not amplify (too much) in the

during the calculation.

Definition 1.22. A numerical method is consistent if the discretization error of the equation

tends towards 0 when the discretization step tends towards 0.

Definition 1.23. The convergence of a digital diagram is a global theoretical property ensuring
that the difference between the approximate solution and the solution exact tends towards 0

when the step of discretization tends towards 0.
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CHAPTER 2

FDM TO APPROXIMATE THE FRACTIONAL
DERIVATIVES

U n this chapter, we present the numerical approaches used for the approximation of fractional
derivatives based on finite difference methods, we mainly build algorithms for Riemann-
Liouville, Caputo, Caputo-Hadamard and Caputo-Katugampola with a fractional order o €
10,1] and « € ]1,2[. Some ullistrative examples are also given to show the applicability of our

results.

2.1 Approximation of Riemann-Liouville and Caputo fractio-

nal derivatives

This section concerns the numerical methods for Riemann-Liouville and Caputo fractional
derivatives with fractional order o > 0. Then, for the finite difference approximation [31], we
equally sub-divide the interval [0,7] with ¢; = ih, ¢ = 0,1,...,n, where h = % is the step
size. From the relationship between the Caputo fractional derivative and Riemann-Liouville
fractional derivative defined in we have

— For 0 <a <1, weget

[83 [e% U (0) —a
D0+u (t) :C D0+U (t) + mt s (21)
letting ¢ = t,,, from (1.15H1.42), the approximate fractional derivative of Caputo is given
by
o 1 fn _
Dg‘+u (tn) :m/o (tn — 8) U,(S)dS
n—1 t:
1 /1+1 —a <ui+1 — UZ)
~N—— t, — s ——— | ds
I'l—a) ; b ( ) tiy1 —
n—1
= i1 (Wip1 — i),
i=0

30
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where
hfa

b":r(g—a)

[(6+ 1)t — §0=e)] (2.2)
and
0""“’ an i—1 uz—f—l z‘)"‘O(hQ_a).

Therefore, the approximate fractional derivative of Riemann-Liouville is given by

u0)
D (1 an i1 (Uig1 — )—Fmtn . (2.3)

The above scheme has the following error estimate [31]

Z bn,i,1 (qu — UZ) -+ % D0+’LL( ) S ChQia, (24)

where C'is a positive constant only dependent on a and w.
— For 1 <a <2,weget
v’ (0)

u (0) o+ e, (2.5)

Dgiu (t) CD0+U<)+F(1_Q) '2-—aw

similarly, letting ¢ = ¢, and from (1.15H1.49), the approximate fractional derivative of

Caputo is given by

1 tn e
—m/o (tn —s) “u (s)ds

1 bn o w
- oy (, — s)ds.
F(2—a)/0 s % ( s)ds

On each subinterval [t;,¢;11], one gets

bt " by — tiv1) — 2u(t, — t; by — tiog) [hT
/ s (t, — s)ds ~ ultn = tia) = 2u( 3 )+ ul ) / s'7ds.  (2.6)
t t

CD0+U( n)

@ @

Hence, one has

1 U(tn - ti-i—l) _ QU(tn _ tl) + U(tn — ti—l) /tH-1 Sl_adS
2 — Of) h2 t;
. 2.7)
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where
(1,i=—1,
227 —3,i =0,
pe i42)2 —3(i + 1)
Wi= S S ,1<i<n—2, (2.8)
I'3—a) +3i27) — (j — 1))
— 20 £ 3(n — 1) — (n —2)@ j=n -1,
(R — (n = 1) i =n,
and

D, (t, }:wn%l+om3%

i=—1

which leads to the following scheme for the Riemann-Liouville fractional derivative

0 _ (0 o
U+u Z_z:lwu" Z+ ( ( ) >t _1_1_‘(7“;—(_)@)15” , (2.9)

The above scheme (2.9) has the following error estimate [31]

_ Ul (O) 1,3
e a _D < . .
.EW%WZ+FO—®% Pyt Dhult)| < OR (2.10)

where C' is a positive constant only dependent on o and .

Example 2.1. Consider the function u(t) = (t + 1), for 0 < o < land ¢ € [0, 1], from (1.12) and
(1.15) we have

1 tl—Oé

“Diu(t) = f2—a)

1 1
D, —_— T ¢!
(AU VT L e Ry L

Figures 2.1] and 2.2] represent the comparison between the analytical Caputo and Riemann-
Liouville fractional derivatives and its approximation for different values of h.
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The approximation of Caputo fractional derivative

Analytical solution

0.2 o Nwumerical solution h = 0.1 -
> Numerical solution hh = 0.01
O " " " "
(o] 0.2 0.4 0.6 0.8 1

t

FIGURE 2.1 — Graphical comparison between the analytical Caputo fractional derivative and its
approximation with o = 0.9, h = 0.1 and h = 0.01.

The approximation of Riemann—Liouville fractional derivative

Analytical solution

o Numerical solution h = 0.1
> Numerical solution h — 0.01
3.5
—— 3
=
sE
& 25f
o
1.5

FIGURE 2.2 — Graphical comparison between the analytical Riemann-Liouville fractional deri-
vative and its approximation with & = 0.9, h = 0.1 and ~» = 0.01.

2.2 Approximation of Caputo-Hadamard fractional

derivatives

In this section, we equally sub-divide the intervals [a,T] with ¢, = a + ih, i = 0,1,..., N,

where h = —— a

is the step size.
Let v : [a,T] — R be a given function, u, the numerical approximation to u(t¢,) and f,

= f(t,), our result [10] is presented as follows

Theorem 2.1. Let u : [a,T] — R such that u € C?([a,T] : R), « between zero and one, then for
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N € N, we have
CHDa+U( ) CHDa+un + O (hl—a) 7

Where “H'D?, w,, is defined as follows :

CHDO yy,, = TG e Zb —uiq) (2.11)

t 11—« ¢ l—«
i1 t;

Proof. Forany N € N and foreachn € {0,1,..., N}, we have

1 tn t\ “( d ds

axt () -/, %87 *ds u(s) s
1 - ti tn Ui — Uj—1 ds
SR log™) (- =
F(l—@);/ti_l<og8) (tz_tzl> S
1 u U; — ui—l) /ti < tn>a ds
S S R (e R log ) &
I'(l—«) ; ( h tio1 s s

and

TR [(
hF2—a Zb ~ -1

= CHpo Uy,

Set E, —|CHDa+u( n) — CHDe un{andM —max}u ()|,

1 Tt ta\ | du U ; ds
E,<— log 2 — | —
_F(l—oz)izl/til(()gs> *ds (t—t21> s
It follows from Taylor’s theorem, one has for each i € {0,1,...,N}, with s € [t;,_1,¢] and
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m € [tic1, ti], m2 € [tiz1, 9]

@ . Ui — Uj—1 . S@ ¢ du (tifl) _ d(z)u (7]1>ﬁ
Sds "\t —tia T ds ‘ ds ds? 2!
< - N Mo—
- (S ds t ds )' A 2
du (tifl) du (tifl) d(2)u (771) tzh
— — ¢ —t;_ My—
’ ( ds s T de (s = tica) )| + 22 2

3
<My (t; —tioy) + Mgtiéh
3T
< (T
Furthermore, forany 0 < o <1 and n € {0,1,...,N} withi <n and s € [t;_1, ;]

tn\ t\
0< (IOg —) < (10g —) ;
S S

therefore, we conclude

1 3T S t,\ “ds
E, M+ =M, |h log 2] =
T'(l-a) ( L 2 2) — /til(Og s) s
1 3T ULt t:\ " ds
M, + =M. log =~ ) =
e (M4 )hZ/(g> ;
1 3T & &\ e
M+ =M, | h log —
['(2-a) ( tT 2) ; ( % tz‘l)
1 3T o\
M+ =M, | h :
[2—-a) ( 1T ) Z(t)
N
1 3T
M = M 1—04T1—o¢
F(Q—a)( P Q)h;h
N
1 3T
M =M Tl—a 1—a
T'(2—a) ( P 2) h ;h
1 T
< M, 3—M2 (T —a) T ',
['2-—a) 2

which means
CHD3+U (tn) = CHD:;L'U% + O (hl_a) .

O

Example 2.2. Consider the function u(t) = log (%), fort € [1,2], 0 < a < 1 and from (1.24) we
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have

DY u(t) = 2= (log(t))" ™

Figure (2.3) represent the comparison between the analytical Caputo-Hadamard fractional

derivative and its approximation for different values of h.

The approximation of Caputo-Hadamard fractional derivative
14 T T T T

tob e SR

Analytical solution

0oF ®  Numerical solution h = 0.2

B Numerical solution h = 0.02

o6 ; ; ; ;
1 1.2 1.4 1.6 1.8 2

FIGURE 2.3 — Graphical comparison between the analytical Caputo-Hadamard fractional deri-
vative and its approximation with & = 0.8, h = 0.2 and ~» = 0.02.

Theorem 2.2. Let u : [a,T] — R, such that u € C?([a,T] : R), 1 < a < 2, the approximation of the
Caputo—Hadamard fractional derivative “¥'D% v at a point t,., is given by the following scheme :

(67 1 -
DY Ay = m ; bj (tj+1ujn — (a1 + 1) uy + tjuja) (2.13)
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where
" 2—« ¢ . 2—a
b; =t (log "“) — <log lax ) ,j=0,..,n, (2.14)
tj Lt
and
D (tni1) = T Dgtngy + Conh® . (2.15)

Proof. The fractional derivative term D%, v (t) can be approximated by the following scheme

1 el g\ d ds
C’HDa t, _ / 1 n+1
a+u< +1) F<2 _ Oé) o 0g s SdS 'LL(.T, 3) 3
1 A ta N\ [ du(z, s) d*u(z,s)\ ds
— 1 n ) 2 )
F(Z—a)Z/t_ (og s ) (S ds i ds? ) s

]:O J

2—a ti+1
tn—i—l
n 1
: ) L T e i — 20 U _<Og s >
) J

! h h?

1 n t 2—« ¢ 2—«
__ v t: | (log n+1) B (log n+1>
h?I'(3 — a) ; ’ [( ) tj1

X (tjraujen — (G + )y + ).

d'u(x,t)

Set E, = |“"D%u (tys1) — “" Dty | and M; = max e

te(to, T

‘, i=1,..4.

Then we have

1 n tn—‘,—l -«
B, <— 1
r(z-@Z/(og s>

du(t;) = d*u(t;) Ujrn — Uy | o Ujp1 — 2Uj + Uj
X ‘s— + s — tj 3 + tj e

ds
S

ds ds?
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It follows from Taylor’s theorem, one has for each j € {0,1,....n} and s € [t;,t;41]

du(t;) — ,d*ul(t;) Ujp1 — Uj o Ujp1 — 2 + Ui
s dSJ + s d82J _ tj J h J +t] J hz] J
du(t;) = d*u(t;) du(ty) (s —t;)* | d'u(m) (s —1;)°
_ 3( s T CTWE TG T T
D (du(tj) dPu(t;) b dPu(t;) B dDu(es,m) h3)
; n n n

dt a2 21 d® 3l att 4l
d*u(t;)  dPu(ty) d*u(ns) (s —t;)?
2 J J e J
’ ( B2 T as Gt g )
_p(Culzity)  du(m) B2
J ot dtt 12

h —t.)? h? — )3
<(s—tj)M1+<5(s—tj) 32,>M2+<¥—t»—>Mg+s(s j) M,

+

h £,
M4+(S —t2)M2+S S—tj)M3+82M4(S—]+

J 4'
3 4 19
< TM; + =T?M,y + =T3M; + —T*M
13 *3 by b

where 7, € [t;, s], and m; € [tj,¢;+1] . Therefore, we conclude

4 1
TM, + T2M + 3T3M3 + QZT4M4

3 24

4 19
TM, + T2M2 + 3T3M + 24T M,

el ); )

4 1 . ) e
e (TM1+ ST?M,y 4+ =T3Ms + 9T4M4) / (1ogﬂ—“) ds
—Oé

3 4 19
TM, + =T*My + =T3M5 + —T*M,
< 2 3 24 T2—a (T o CL) h2_a.
I'3—a)

Hence

CHDa+u( n+1) CHD +un+1 + C’2 ah2 .

2
Example 2.3. Consider the function u(t) = <log (?)) Jfort € [1,2], 1 < a <2and from

1.24
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we have

CHD (1) = (log())*™""

I'3—a)

Figure (2.4)) represent the comparison between the analytical Caputo-Hadamard fractional
derivative and its approximation for different values of h.

The approximation of Caputo-Hadamard fractional derivative
1 5 T T T T
Analytical solution : :

®  Numerical solution h = 0.02
B Numerical solution h = 0.002

CHD  (t)

FIGURE 2.4 — Graphical comparison between the analytical Caputo-Hadamard fractional deri-
vative and its approximation with o« = 1.1, h = 0.02 and ~ = 0.002.

2.3 Approximation of Caputo-Katugampola fractional

derivatives

In this section, we pay our attention on a numerical approach to generalized
Caputo-Katugampola fractional differential equation. In the sequel, for any interval [a, 7] with
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a > 0and p > 0, from [49] we denote the step as follows :

TP —af
b —
N )

where N > 0 is a given positive integer. In addition, we inherit the following time grid by
a:t0<t1<t2<"'<t]\[_1<tN:T,

here t,, is defined as

1

M>'E,n€{0,1, .., N}. (2.16)

1
t, = (a” hP =1{a’
(a” + nh) (a+ N

Remark 2.1. In fact, if p = 1, then (2.16) reduces to the classical equidistant partition for [a, T

(T —a)

tn = a+nh=a+t - e m e {01 N,

However, when p # 1, we readily see that the partition of [a, ] is non-equidistance, thus
te — te_1 # h.

Theorem 2.3. [49]Let u : [a,T] — R such that v € C?([a,T]:R),0 < o < land p > 1, the
approximation of the Caputo-Katugampola fractional derivative DS u at a point t,, is given by the
following scheme

n

hlfapafl

CDS_;_pun+1 = m Z b?,ﬂ (Uj+1 - Uj> ) (2.17)
§=0
where
t(llfp) . L
b = ((n=j+1) "= (n—3) "), i =0,.,n, (2.18)
tit1 — 1t
and

Coyo,p _ Cpap l1—a
D (tnyr) = "Dl upn + coph ™

Example 2.4. Consider the function u(t) = t*, fort € [1,2], 0 < a < 1 and from we have

(07

p

Cpya,p _
Difu®) =t =4

(tp - 1)(170[)7

Figure (2.5) represent the comparison between the analytical Caputo-Katugampola fractio-
nal derivative and its approximation for different values of h.
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The approximation of Caputo-Katugampola fractional derivative
25 T T T T

=15
%3
s L
QA
Q) 1
Analytical solution
05F 1
®  Numerical solutionh = 0.2
B Numerical solution h = 0.02
o ; ; ; ;
1 1.2 1.4 1.6 1.8 2

FIGURE 2.5 — Graphical comparison between the analytical Caputo-Katugampola fractional
derivative and its approximation witha = 0.8, p =2, h = 0.2 and h = 0.02.

Theorem 2.4. Let u : [a,T] — R such that u € C*([a,T]:R), p > 1 and « € (1,2 ]. Then
for each positive integer N € N, we have for each n € {0,1,...,N — 1}, the approximation of the
Caputo-Katugampola fractional derivative is given by the following scheme

CDZTU (thrl) :C IDZ[-;—pun+1 + O(h27a)7 (219)
where “ D uy, is defined as follows :

hZfapa72 n

Cmya,p
Dty = =L
a+u +1 F(3—Oz)]

b?’p (uj—l—l — 2Uj + uj—l) s (220)
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and
2(1—
o0 = B ) =0 2.21)
T L n—j n—j ,7=0,...,n, .
J+1 J

where {t;}i-, is given in (2.16).

Proof. Forany N € N, p > 1 and a € (1,2) fixed, we can get the sequence {¢,}""' (see[2.16 -
Then, we can calculate foreach 0<n <N —1

a—1 tnt1 p—1 d2
CDZ“fu (tns1) = p—/ S a_132(1_p)md8
I'2-a)/, (t0., — s°) ds
~ p*t = /tj+1 sP~1 201-p) Ujp1 — 2uj + uj—q ds
L(2-a) < (th,, — )" (tjr1 —t)°
_ zn:ﬁ(l—p) Uit = 25 + Ui /tj+1 LA
['(2-a) o ’ (tj+1 —t5)? oo (e — sp)a_l
o n (2—a) 7 tit1
- At i 2uj +uy | = (B0 — )
-0 2"~ G-ty 2—a) |
J
h2 apa 2 N N
S =2
CDa pun+1 y
where »
AP = ﬁ ((n —j+ 1)2_a —(n— j)2_a) for j=0,...,n (2.22)
R ’ o |
di
Then we have E, ; = }CD:;”U (thy1) — €D ’punﬂ‘ and M, = ma>§ e = 1,...4, hence, we
t€[to, v
can obtain
a—1 n tit1 p—1 2 i . — . .
7 p i s a@Pu(x, s) o Ujr1 — 2uj + ujq
Ef:_fl < TZ/ p — 21 ;0)T _tj( p) Ui ‘ _] ' 2] ds.
( a) =0 (tn—i-l — sp) § (tjt1 —t5)

It follows from Taylor’s theorem, one has for each j € {0,1,..., N} and s € [¢;,;+1] and because
p > 1, we have
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82(17p)d2_u _ 20-p il 2u; + uj

ds? (i1 —1;)?
_ 32(1_")@ _ 20-0) dQ_U(t N dBy, " (tj41 —t;)?
ds?2 a7 ot Y12
d*u d®u dDu, (s —t;)? _yd?u
2(1-p) [ $ Y TRV i) p20-p% "
<o () + T -0 + G G 2T )
s1—p) (tjs1 — t;)?
t —= M
+ 15 19 4
_ _ _ M _p) (tjs1 — t5)?
< tj(l p)]\/[2 + tj(l p)(thrl _ t])Mg + tjz(l p) (tj+1 o t])274 + tjz(l P)( ]+112 ]) M4,
tinally, we conclude
d*u ) Uil — 2Uj Ui 7
201-p) & 0 p2(1-p) Dyt J I~ < 200 (M 4+ MaT + ——T2M 293
s g2 b (1 —1,)° sa 2 + Mzl + D 4 (2.23)

where My € [tj,S] and IS [tj,tj+1] .
Furthermore, forany a € (1,2 ) and j,n € {0,1,....N —1},p > 1, with j < nand s € [t;, ;1]
we have

0< (tfl-i-l - 5p>1ia < (t§+1 - Sp)liog

therefore, one yields

/~tj+1 Sp—l
< o ds 2.24
o W) -
2—a
_ (t§+1 - t?)
p(2—a)

According to (2.23) and (2.24), for eachn € {0,1,..., N — 1} , we imply

N

a—2
o P 2(1—p) 7 2 p p\2—«
Er { —— Prt My 4+ M3T + —T“M. o, =t
n F(S—a)a ( 2+ Mg +12 4 jgo(jﬂ J)
« P 200 (a1 T 1M, (T* — a?)h2e.
['(3—a) 12
This means that
“DYPu(tyr) =C DX upyr + C5 PR (2.25)
[
120 — At
Example 2.5. Consider the function u(t) = 5, fort € [1,2], 1 < a < 2and from|1.36/we
p
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have

2p — 1)pl—?

“Drru(t) = e -

Figure (2.6) represent the comparison between the analytical Caputo-Katugampola fractio-
nal derivative and its approximation for different values of h.

The approximation of Caputo-Katugampola fractional derivative

16f e

14F S

o
o
T

1.8 T T T T

Analytical solution

®  Numerical solution h =0.01

B Numerical solution h = 0.001

1.6 1.8 2

FIGURE 2.6 — Graphical comparison between the analytical Caputo-Katugampola fractional
derivative and its approximation with a = 1.3, p = 1.2, h = 0.01 and h = 0.001.
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24 Approximation of Riesz—Caputo—Katugampola

fractional derivative

This result is found and obtained from [11].

Theorem 2.5. u : [a,T] — Rsuch that u € C* ([a,T] : R), p > Land « € (1,2 ], we have the approxi-
mation of the Riesz—Caputo—Katugampola fractional derivative FCD}" u (t) is given by the following
scheme

N p2-a -2 [ ml N N-1 .
aRCDT’pum = —p_a) <Z (li,;z (U,H_l — 2uz + ui_l) + Z Zi’;f; (UZ+1 2UZ + u;_ 1) 3 (226)

forme {1,2,...,N — 1}, where

t2(1—,0)

alf = ——— [(m—) "= (m—i—1)""],i=0,...,m—1,
’ (tiy1 — 1) (2.27)
t?(lfp) )
= i+ 1-m) = (i-m)* ], i=m,...,N—1,

S (b — t)?

and
RC M, _ RCpya, 2—
o DU (ty) = " DE U + ookt 0

Proof. The fractional derivative term Z°D2"u (t,,) can be approximated by the following

é%CID%,pum = % (aC’thap Uy, + tm Dap ) 5

where
7 4 u(s)
Cmya,p 2(1 p)
.D tm) = —d
Ul / (th, — sP)” ds? i
af m— 7,+1 2
— — (tiv1 — 1)
t;
h2=epa—2 mz_ltzu—p) Uip1 — 2U; + Uiy [( .)2_a ( . 1)2_01
-7 ; m—1 —(m—1— ,
r (3 - Oé) i—0 ! (tz‘+1 — tl)Q

withm e {1,2,...,N — 1}.
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i

U
-1, withi =1, ...4, hence, we obtain
xZ

Set E,, = |SD u(t) — $D) uy, | and M; = max

z€[zo,L]

t7,+1
ai m—

En Z/tp—sp = |

Oti

(1*p)d2_u _ 20-p) Wit1 — 2u; + Ui
ds? " (tiy1 —ti)?

ds.

One has for eachi € {0,1,...,m — 1} and because p > 1, according to (2.23) and (2.24), we imply

2(1-p) ,a—2
E, <L P

—— My +t, M.
= I'(3-a) ( 2 by ¥

172tan4)( _ Py pro

This means that

C ap _ Cpya,p 2—a
D m T a Dtm um + Cm7a7ph :

t"'L
Similarly, we find

h2aa2N1 21P)

CrD?p —
m

N I3 —a) 4

ulH 2U1 + ’LLi_l) [(Z +1-— m)270‘ — (Z — m)zja] N
z+1

ﬁM

and

gnDqu(tm) ¢ D U 4 N b

©2022, Kaouther Bouchama, M’sila University Numerical methods for solving FDE



CHAPTER 3

FDM FOR SOLVING FDE AND FPDE
INVOLVING CAPUTO-HADAMARD
DERIVATIVE

@ his chapter is divided into two sections. In the first section, we investigate the finite
difference methods for linear fractional differential equation. In the second section, we
construct the time fractional diffusion-wave equation involving the Caputo-Hadamard of order
l<a<2.

3.1 Numerical solutions for linear FDE with dependence on

the Caputo-Hadamard derivative using FDM

The content of this section has been accepted in "Palestine Journal of Mathematics."

The main objective of this section is to find accurate solutions for linear fractional differen-
tial equations involving Caputo-Hadamard fractional derivative of order o > 0 . Therefore, to
achieve this objective, a new method called Finite Fractional Difference Method (FFDM) is em-
ployed to find the numerical solution. As such, the convergence and stability of the numerical
scheme is discussed and illustrated by solving two linear fractional differential equation pro-
blems of order 0 < o < 1 to show the validity of our method.

This section concerns the numerical solution for fractional differential equation of Caputo-

Hadamard type given by :

{CHD;;u (t) + c(t)u(t) = f(t), 0<a <t <b< oo, 51)

u(a) = uo,

Where ““D* denotes the Caputo-Hadamard fractional derivative operator of order a between
zero and one ( [4]- [24]).

47
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3.1.1 The finite difference scheme

Now, by using the fractional approximation (2.11-2.12), we obtain the following numerical
approximation of the problem (3.1)

hF(Z _ a) Z:bz (uz - Ui—l) + c Uy = fm (32)

the resulting equation can be written as

b, + hI'(2 — a)cy 1 —
n — Jn —bn n— bz i—
( T2 —a) )“ I e e T TR — ) Z i)

=1

by, A
Up = (w ) Up—1 — (Wn> ;b — Uj— 1 (w—n) In, (3.3)

the above equation can be rewritten as the following form

witch gives

Uy = _u0+_ZGuz fm (34)
with )
uo = u(a),
= (b + Acn)
Gi = bip1 — b,
(A =hl2—a).

3.1.2 Stability and convergence of FDM

In this part, we discuss the stability and the convergence of the finite difference scheme (3.4)
for the fractional differential equation (3.1). For that, we need the following lemma

Lemma 3.1. Forn =1,2,..., N, the coefficient b,, in satisfy
1. b, >0,forn=1,2,...,N.
2. b, >0byq,fori=2,...,N.
Firstly, we consider the stability of the difference approximation (3.4). We suppose that w,,

and u(t,) is the approximate and the exact solution of (3.4) forn = 1,2,..., N. Sete™ = u,—u(t,)
then, from (3.4) we have

b 12 /b, —b,
e = =¥ — Z Gie' + (—1> e !,

W W i Wn,
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which can be written as

b, 12 /b, —b,
E"=—E'+—Y GE+|—"—=)E""
-+ + ( 5 ,

Wn, Wp < n
i=1
where E® = ¢". Hence, the following result can be proved.
Lemma 3.2. The stability condition is equivalent to
|E"| < |E°|, forn=1,2,3,...,N.
Proof. We will use mathematical induction to get the above result. For n = 1 and becaused
= < 1, we have

w1

Y] =[]

A
|
5

< |E°|.

Suppose that |E| < |E°| fori=1,2,3,...,n — 1, using lemma (3.1) we get

n n b 1 = % bn_bn— n—
|E"| = |e ]gw—i|E°]+w—nizl\Gi|}E\+ w—l |En|
b1 0 1 2 ' s i bn_bn—l 0
gw—n|E]er—n;\bz+1 bz||E\+w—n|E\
gﬁ|E0|+i(bn_1—b1)|E0\+M\E0|
Wy, Wn, Wn,
< |g)
Wn
< }E0|
Hence, the proof is completed. O

Secondly, we consider the convergence of the difference approximation (3.4). Define ¢" =
u(t,) — u" using €’ = 0, subtiting u™ = u(t,) — " into (3.4) leads to :

n—2

(u(ty) — ") = (M) (u(tn_1) — €™ 1) + win Z G (u(t;) — €'

Wn

+ b (u(to) — €°) + wifn,

Wn
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then, we get

b 1 = by — by A
e" :u(tn> - _1u<t0) - qu<tz> - < 1> u(tn—l) - _f (tn>
W n i1 Wn, n
n—2
(bn bn—l) n—1_, * Giei + _160
Wn, n i1 Wn,

where

R" = (Z bi (uts) — u(tio1)) + Aelta)u (tn) — Af (tn)>

i=1
= hT(2 — @) ("D (tn) + c(tn)u (tn) — f (ta) + cah'™®)
= coI'(2 — )™,

Hence, there exist ¢/, such that

|R"| < & h*.

Consequently, using mathematical induction, we prove
le"] < C h?™.
Forn =1, we get

o] < ||

/ 1,2—
<c,h

Suppose that |¢'| < ¢,h*™*, fori=1,2,...,n — 1, using Lemma (3.1), we have

n—2

b1 0 1 ; bn - bn—l -1
wne + o ; e + ( " e +

n

n—2
< ! Z (big1 — b;) e + (%&) ’€n71| + |R"|

W
n i n

S <bn_1 — b1> C,ahQ_a + (bn - bn—l) C/ahQ—a + C/ah2—a
W

w’l’b n

€] <

< 2d h*
< C h?e.
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Hence, the following theorem is obtained and guarantees the stability and convergence of the
discretized scheme.

Theorem 3.1. The obtained approximation sequence w,, for the discretized scheme is stable and
convergent, if C,h*~* tends to zero.

3.1.3 Numerical examples
In this part, we present two examples to illustrate the usefulness of our main results.

Example 3.1. Lett? € [1,2], « = 0.8 and

1 1-a t
) = g Qo)™+ t1og (1)
Consider the following generalized Caputo-Hadamard fractional differential equation :

CHDY (1) + tult) = (1), 1<t <2,

u(1) = log (%) | (35)

The exact solution of (3.5) is given by :
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Comparison of the numerical and the exact solution

with h=0.02 and alpha = 0.8

Comparison of the numerical and the exact solution
with h=0.002 and alpha = 0.8

0.4 T T T T T 0.4 T T T T T T T T
4
7
4
05 7~ 057
2
2
7
061 2 061
v
2
07t 7 07f
o 7 S
3 4 1
087 / 087
/
/ —— Analytical solution —— Analytical solution
091 —u— - Numerical solution || 091 —u— - Numerical solution ||
//
1 4 Af
4
%4
J
_11 Il Il Il Il Il Il Il Il Il _11 Il Il Il Il Il Il Il Il Il
1 i1 12 13 14 15 16 17 18 19 1 i1 12 13 14 15 16 17 18 19 2
i i
FIGURE 3.1 — Graphical comparison of the numerical and the exact solution.
t Exact Approx Error for t Exact Approx Error for
solution solution h =0.02 solution solution h = 0.002

1.0 | -1.09861 -1.09861 0.00000e+00 1.0 | -1.09861 -1.09861 0.00000e+00
1.1 | -1.00330 -1.01907 1.57665e-02 1.1 | -1.00330 -1.00486 1.56088e-03
1.2 | -0.91629 -0.92935 1.30629e-02 1.2 | -0.91629 -0.91759 1.29508e-03
1.3 | -0.83625 -0.84738 1.11362e-02 1.3 | -0.83625 -0.83735 1.10569e-03
14 | -0.76214 -0.77186 9.71583e-03 1.4 | -0.76214 -0.76311 9.66025e-04
1.5 | -0.69315 -0.70180 8.65184e-03 1.5 | -0.69315 -0.69401 8.61377e-04
1.6 | -0.62861 -0.63646 7.84803e-03 1.6 | -0.62861 -0.62939 7.82305e-04
1.7 | -0.56798 -0.57522 7.23832e-03 1.7 | -0.56798 -0.56871 7.22324e-04
1.8 | -0.51083 -0.51760 6.77543e-03 1.8 | -0.51083 -0.51150 6.76787e-04
1.9 | -0.45676 -0.46318 6.42460e-03 1.9 | -0.45676 -0.45740 6.42279e-04
2.0 | -0.40547 -0.41162 6.15984e-03 2.0 | -0.40547 -0.40608 6.16243e-04

TABLE 3.1 — Comparison of the numerical and the exact solutions with 2 = 0.02, h = 0.002 and

a =0.8.
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Example 3.2. Lett € [1,3], « = 0.5 and

ft)=(t+1)log (?) - F(Q;—a) (logt)' ™.

Consider the following generalized Caputo-Hadamard fractional differential equation :

CHDY  (t) 4 (t+ Du(t) = f(t), 1 <t <3,

u(1) = log (\/§> : ’ (36

The exact solution of this problem is given by :

u(t) = log <?) :

Comparison of the numerical and the exact solution Comparison of the numerical and the exact solution
with h=0.02 and alpha = 0.5 with h=0.002 and alpha = 0.5

0.4 T T T T T 0.4 T T T T T T T
f —— Analytical solution ' —— Analytical solution
—eo— Numerical solution —o— Numerical solution
021 1 021 1
0r 0r
< 02t < g2t
041 041
061 061
_0.8 1 1 1 1 1 1 1 1 1 _0.8
1 12 14 16 18 2 22 24 26 28 3 1

FIGURE 3.2 — Graphical comparison of the numerical and the exact solution.
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t Exact Approx Error for t Exact Approx Error for
solution solution h = 0.02 solution solution h = 0.002

1.0 | 0.34657 0.34657 0.00000e+00 1.0 | 0.34657 0.34657 0.00000e+00
1.2 | 0.16425 0.17993 1.56789e-02 1.2 | 0.16425 0.16581 1.55983e-03
1.4 | 0.01010 0.02393 1.38249e-02 1.4 | 0.01010 0.01148 1.37844e-03
1.6 | -0.12343 -0.11080 1.26291e-02 1.6 | -0.12343 -0.12217 1.26056e-03
1.8 | -0.24121 -0.22943 1.17796e-02 1.8 | -0.24121 -0.24004 1.17651e-03
2.0 | -0.34657 -0.33544 1.11379e-02 2.0 | -0.34657 -0.34546 1.11285e-03
2.2 | -0.44188 -0.43125 1.06299e-02 2.2 | -0.44188 -0.44082 1.06237e-03
2.4 | -0.52890 -0.51868 1.02127e-02 2.4 | -0.52890 -0.52787 1.02085e-03
2.6 | -0.60894 -0.59908 9.85944e-03 2.6 | -0.60894 -0.60795 9.85646e-04
2.8 | -0.68305 -0.67349 9.55292e-03 2.8 | -0.68305 -0.68209 9.55076e-04
3.0 | -0.75204 -0.74276 9.28159%-03 3.0 | -0.75204 -0.75111 9.27997e-04

TABLE 3.2 — Comparison of the numerical and the exact solutions with h = 0.02, h = 0.002 and
a=0.5.

3.1.4 Dicussion and results

In this section we have developed a fractional finite difference method for a generalized
fractional differential equation of Caputo-Hadamard type. Also, we have proved that the ap-
proximate solution wu, is stable and convergent. The efficiency of (FDM) has been discussed
and illustrated by solving two typical examples (Example and Example 3.2). It is found
that the approximate solutions produced by this method are in complete agreement with the
corresponding exact solutions (Figure Figure[3.2). The results obtained show a good global

approximation and an improved convergence with an error C,,h*~* reaching to zero. (Table

Table3.2).

3.2 FDM for solving TFDWE involving the Caputo-Hadamard

time-fractional derivative

This section proposes a finite difference method to obtain the numerical solution of time
fractional diffusion-wave equation (TFDWE) involving the Caputo-Hadamard time-fractional

derivative operator given by :

0u (x,t)

o (e,t) = =5

+ f(x,t), (x,t) € |xo, L[ X Jto, T, (3.7)

with Dirichlet-Neumann initial conditions

ou

u(x,tg) = ¢1(x), % (x,t0) = @a(x), = € [xo, L], (3.8)
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and Dirichlet-Neumann boundary conditions

ou

(@0, t) = da(t), 5o (Ly6) = lt), ¢ € [t0, 7] (3.9)

Where 792 denotes the Caputo-Hadamard time-fractional derivative operator of order 1 <
a <2 and ty > 0, @1, @9, Y1, 1o are continuous functions and f(x,t) is the source term. The
Convergence and stability of the given finite difference scheme are obtained and proved. Mo-

reover, numerical examples are given to illustrate the efficiency of the proposed schemes.

3.2.1 Numerical scheme

Let u}™! be the numerical approximation to u(z;, 1) and £/ = f(zi, t,1).

) ) .. O%u(ay,t
1. The general two-order center difference scheme of the integer-order derivative Oul@s bos1)

in is given by .
8%(2;215%1) _uh - 21;52 el e (3.10)
2. The initial boundary conditions and are discretized as
u(zy, to) = ud = ¢,
w (i, to) = b, (3.11)

w(xo, tngr) = ug ™t =Pt

U/I<L,tn+1) = g+1.

Y

3. From (2.13) and (2.14), the time fractional derivative term “#9u (x,t) can be approxi-
mated by

n

o 1 , 4 .
o = ey Dot (el = (G )l ) @)

J]=

[e=]

Now, By using the time fractional approximation (3.10), (3.11) and (3.12), we obtain the follo-
wing numerical approximation of equation (3.7)

ult — 2ul !

1 n ‘ . . /
b‘ t. 1ug+1 _ (t _{_t)ui ‘l‘t'ug_l _ +1
h2T (3 — «) ; s (b ey ) k? (3.13)

+ £,
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the above equation can be rewritten as the following form
AU 4 (A + t1by) ul T = Al =by, (E + ) U — butpuf

n—1
=) by (tawd ™ = (g ) ul + tul )
=0

+ BT (3 — a) f.

2T (3 —
Foreachn € {0,1,..,N —1}and i € {0,1,..., M}, where A = %.
Case (1) : forn =0
- AU1-1+1 + (2/\ + tlbo) Uzl - /\u%_l = tlbou? + toboh(pé + hQF (3 - Oé) fz-l, (314:)
Case (2) : forn > 0
n—1 4
=P+ A+ b)) ul T = M = Z cjul + ((tn + tns1) by — tpbp—1) ull
j=1

| (3.15)
+ tl (bo — bl) U? + toboh@%

+hT (3 —a) [

Where c¢; = (—t;11bj41 + (t; + tj41)b; — t;b;_1), 7 = 1,...,n—1. Thus, the finite difference scheme
in the matrix form is given by :

(UO = ¥1,
A()Ul = tlbUUO + botoh@Q + Fl,
n—1
. 3.16
AnUn+1 = tl (b() — bl) UO + Z CjU‘] + ((tn + tn+1) bn — tnbn—l) Un, ( )
7=1
L + toboh@z + Fn+1.
where, forn =0,1,...,. N — 1
(2A + toy1by) ) 0 - 0
—A (A + tppib) —A
. . . N
0 0 —A (A+tuiiby)
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and
uy o 3
U = u’; 1= SO.% P2 = SD% ,
Uy SO{V.[_l SOéV'[_l

h2T (3 — a) f 4+ At
hPT (3 — a) fytt

Fn+1 _ .
h2T (3 — a) fitl

R2T (3 — a) fith + My t!

Obviously, the matrix A, are symmetric, strictly diagonally dominant, the difference equation
(3.16) has only one solution. In the next section, we will prove its stability and convergence with

the help of analysis to the coefficient matrix.

3.2.2 Stability and convergence of the scheme

In this part, we discuss the stability and Convergence of the solution of time fractional finite
difference scheme (3.14) and (3.15) for the time fractional diffusion equation (3.7)). For that, we
need the following lemma

Lemma 3.3. For j = 0,1,2...,n, the coefficients b; in satisfy
1. b;>0,5=012....n,
2. bjp1 > by,
3. lim Lttt g,
()
Firstly, we consider the stability of the difference approximation and (3.15). We sup-
pose that u}?, (i=0,1,2,...,M; n=0,1,2,...,N) is the approximate solution of and

(3.15). Set " = 4 — u? then, From (3.14), (3.15) we have

- )\5§+1 + (2X\ + t1bo) 511 — )\5%_1 = tlbosg, forn =0, (3.17)
and
n—1 '
—)\E?_tll + (2)\ + tn+1bn) 8?+1 — )\€?_+11 = tl (bo — b1> 5? -+ Z Cjé"g
=1 (3.18)

+ ((tn + tns1) by — tpbp_q) e,  forn > 0.
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Which can be written as

AQEI = tlboEo, forn = O, (319)
and
n—1
AnErH_l = tl (bo — bl) EO + Z CjEj
= (3.20)
=+ ((tn -+ tn+1) b, — tnbn_1> En, forn > 0,
where E* = (£, ¢7,... ,5}"\‘4_1)t. Hence, the following result can be proved using mathematical

induction. proved.

Lemma 3.4.

Bt < B n =012 621
Proof. |[E*™|| = |ef™| = max |,

1<i<M—1

1. Forn = 0, we have

b el = —AJet |+ @A+ ) el - AJ

< =Alef| + @A+ tibo) |er] = Mgl
< |=Aefg + @A+ tibo) gf — Aefy |
< tibo |€7]
hence, |<}] < |<!|
<[l
its follows
1B < B - (3:22)
2. Forn > 0, we assume that ||Ef|| < c|E°|,,j=12,...,n
tnsibn ]| = = Mg 4 (2X + tagabn) [ + X e

<= M+ @A+ taaaby) |t = Mg
<=2+ @A+ b)) et = A

< Z Cjﬁ{ + ((tn + tn+1) bn — tnbn,1> Eln + tl (bo — b1> 8?
nil

< ch c HEOHOO + | ((tn + tns1) b — tbn—1)| € HEOHOO
j=1

+ [t (o = o)l e |[ B
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Following lemma[3.3|(b), b; are increasing, we have

n—1
S s lB o+ 1t i) b — tab ) e [[B ]+ i (oo = ) e |[E°)
=1
. n—1 n—1
<= D by = tiabi) + Y (b — 1i05-) | ¢ [E%]|
j=1 Jj=1

+ [tn+1bn + tn (bn - bn—l) — tl (bo — bl)] C HEO”OO
< (Btny1b, — 2t1bg) c HEOHOO )
< 3tn+1bnc||EoHoo7

Finally, we find
B < ClEl, -

Consequently, the following theorem is obtained.

Theorem 3.2. The solution of the discretized scheme and for the time fractional diffusion
equation is unconditionally stable.

Secondly, we consider the convergence of the difference approximation (3.14) and (3.15).
Let u (z;,t,) be the exact solution of the time fractional diffusion equation (3.7) at mesh points
(x;,t,), where: =0,1,2,...,M and n =0,1,2,..., N. Define €' = u(x;,t,) — u' with e® =

n oon n ¢ : 0 _ t : : n o _ n;
(et,e5,...,eh,) . Using €® = (0,0,...,0)". substituting u? = u(z;,t,) — € into 1} and
(3.15) leads to:

1. For n = 0, the approximate scheme (3.14) gives

= A (u (@1, t) = ejyq) + (2N +tabo) (u(ziyt1) — ;) = A (u (wimr, 1) —€j_y)
= tlbo (U (Ii, to) — 6[1)) + botoh(p; + h2F (3 — Oé) fl

(2

Its follow

—)\e}H + (2X + t1bo) €] — )\e%_l = — (g1, t1) + A+ t1bo) u (24, t1)
— )\U (.1'1;1, t1> — tlbou (.CCZ‘, to) — botoh@%
— R T (3—a)f!
—R!
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2. For n > 0, the approximate scheme (3.15) gives

=+ 2N+ tagaba) T = A = = A (Tig, taga) + (2>\ + tng1bn) u (i, tn+1)

—)\U xz 1, n+1 § C;u $7,a E C]

- ((tn + tn—i—l) bn - tnbn—l) (U, (l‘i, tn) - 6n)
— tl (bo — bl) (’LL (.%’i, to) — 6?)
— botoh(p; — hQF (3 — Oé) fin+1
-1
Z ;€ + ((tn + tns1) by — tubn_1) €
7=1

+ tl (bo — bl) 6’? + R;H—l,

where

RN = b (tju (it 1) — (8 + i) w (@, £5) + i (@, 111))
=0

— A (U (@ig1, tngr) + 20 (T4, tpgr) — w (@im1, tgr)) — RT (3 — ) f7F

From (3.7), we have

2

O u(x;, tyi)

R?‘H = K’ (3 — Oé) (CH@ (ZL‘Z, n+1) Or2

— frtl - Cg,ahQ_a + Clk2>
=hT (3 —a) (—Cg,ahz_o‘ + Cler) )
Hence, there exist C5 , > 0, such that

|R?+1‘ < 03,ah2 (hQ—a + k’Q) 7

Consequently, we obtain the following lemma

Lemma 3.5.
He’”’lHoo < Cha(tnsrbn)'H° (hQ_a + k2) , n=0,1,2,....N—1,

where 047(1 = 03,04 Zf?’L =0 and 04704 = (4tn+1bn — 2t1b0) (tlbo)_IC&a, lf n > 0.

Proof. Let [[e"*!|| = |e/*'| = max |e/™].
1<i<M—1
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1. Forn = 0, we get

tubo |ef] = =Alel| + @+ tibo) e | = AJe]
< =Alef| + @A+ tibo) [ef]| = Alely |
er| < (tibo) ™! | R}
< Csa(tiby) '0% (B2 + k7).

imply,

2. Forn > 0, suppose that |e]'| < Cs 4 (tnbn—1)"h* (R~ + k?), then
lef T < Caa (Atnarbn — 2t1bg) (t1bo) ' (tpaabn) R (R** + K?)
finally, we find
[€™|.. < Cualtngabn)'h? (B>~ + k) .
O

Theorem 3.3. Let u} be the approximate value of u(x;,t,) computed by use of the difference scheme
and . Then there is a positive constant C,, such that

(3

|l — u (i, t,)| < Co (K2 + K7).

% < (¢, then we
0

Proof. From (c) in lemma (3.3} there is a constant ( > 0, such that
()

h
obtained

2
lef ] < Cual (%0 + n) h? (B>~ + k?)

< CuolT? (R 4+ k)
<

3.2.3 Numerical examples

In this part, we present some examples to illustrate the usefulness of our main results.

Example 3.3. Let (z,t) € [0,1] x [1,2], « =1.9 and

Fla ) = ﬁ sin(272) (log 1)) 4 42 sin(27z) <log <§> ) g
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consider the following time fractional diffusion-wave equation

(g0 et = Z40D 4 o),
Qu(z, 1) =sin(2rx) <log <%>) , O (x,1) = 2sin(27x) log <é> : (3.23)
w(0,8) = 0,0,u (1,4) = 27 (log (%)) .

The exact solution of the problem (3.23) is given by

u(z, t) = sin(2rz) (log (%))2

We apply the discretization method described in section by taking h = 0.01, h = 0.001
respectively and n = 99. The obtained results are shown in Figure 3.3|and table 3.3

02 \ ‘ ‘ ‘ 15

—— Analytical solution —— Analytical solution

o

—

o
T

®  Numerical solution - ®  Numerical solution

o

o g

& S
T T

u(x, t100)
u(x, t100)

FIGURE 3.3 - Graphical comparison of the numerical and the exact solutions with (a) h = 0.01,
(b) h = 0.001, M = 50 and n = 99.
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x | Exa_sol App_sol Error for x | Exa_sol App_sol Error for

h =0.01 h = 0.001
0.00| 0.00000 0.00000 0.00000e+000 0.00| 0.00000 0.00000 0.00000e+000
0.10| 0.09663 0.09542 1.21104e-003 0.10| 0.59167 0.59198 3.10896e-004
0.20| 0.15636 0.15457 1.78313e-003 0.20| 0.95735 0.95785 5.03040e-004
0.30| 0.15636 0.15484 1.51214e-003 0.30| 0.95735 0.95785 5.03040e-004
0.40| 0.09663 0.09582 8.10907e-004 0.40| 0.59167 0.59198 3.10896e-004
0.50| 0.00000 -0.00015 1.53516e-004 0.50| 0.00000 0.00000 8.91201e-015
0.60| -0.09663 -0.09637 2.61104e-004 0.60| -0.59167 -0.59198 3.10896e-004
0.70| -0.15636 -0.15592 4.34278e-004 0.70| -0.95735 -0.95785 5.03040e-004
0.80| -0.15636 -0.15588 4.77860e-004 0.80| -0.95735 -0.95785 5.02554e-004
0.90| -0.09663 -0.09609 5.40587e-004 0.90| -0.59167 -0.59156 1.18501e-004
1.00| -0.00000 0.00074 7.40805e-004 1.00| -0.00000 0.00196 1.96282e-003

TABLE 3.3 — Comparison of the numerical and the exact solutions with » = 0.01, h = 0.001,
M = 50 and n = 99.

Example 3.4. Let (z,t) € [1,2] x [1,2],a = 1.5 and

7o) = gy e+ 1) 80"+ £y (log (@) |

consider the following time fractional diffusion-wave equation

'CHatO‘U (x,t) = % + f(z,1),
u(z,1) =log(x + 1) (log <\/§>>2 ,Opu (2, 1) = (=2) log(z + 1) log <\/§> > (3.24)

u(1,t) =log(2) (log (\/T§>> O, (2,t) = (%) <log (?)) :

The exact solution of (3.24) is given by

u(x,t) =log(x + 1) <log (?)) :

Here, we use the discretization method in section(3.2.1), with n = 30 and h = 0.005, h =
0.0005 respectively. The numerical results of problem of Example are shown in Figure
and Table 3.4
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0.046 0.125
0.044} 012k —— Analytical solution
0115l v Numerical solution
0.0421 :
0.11
0.04
2 - 0.105F
m 0.038 "
- RSN
& 00%} )
B 3 0005
0.034
0.09F
0.032
0.0851
—— Analytical solution
003} . - ' 1 0.08} ]
Numerical solution ) )
0.028 ‘ ‘ ‘ ‘ 0.075
1 1.2 14 1.6 18 2 1 2
Wi

FIGURE 3.4 — Graphical comparison of the numerical and the exact solutions with (a)h =
0.005, (b) h = 0.0005, M = 50 and n = 30.

T Exa_sol App_sol Error for T Exa_sol App_sol Error for
h = 0.005 h = 0.0005

1.00| 0.02842 0.02842 0.00000e+000 1.00] 0.07603 0.07603 0.00000e+000
1.10| 0.03042 0.03071 2.97115e-004 1.10] 0.08138 0.08139 7.57486e-006
1.20| 0.03232 0.03285 5.26043e-004 1.20] 0.08648 0.08649 8.09990e-006
1.30| 0.03415 0.03483 6.79842¢e-004 1.30] 0.09136 0.09137 8.55705e-006
1.40| 0.03589 0.03666 7.69962¢e-004 1.40| 0.09603 0.09604 8.99470e-006
1.50| 0.03756 0.03839 8.22838e-004 1.50 0.10051 0.10052 9.41444e-006
1.60| 0.03917 0.04003 8.60234e-004 1.60| 0.10481 0.10482 9.81769¢e-006
1.70| 0.04072 0.04161 8.89899¢-004 1.70] 0.10895 0.10896 1.02057e-005
1.80| 0.04221 0.04312 9.11598e-004 1.80] 0.11294 0.11295 1.05796e-005
1.90] 0.04365 0.04457 9.23489¢-004 1.90] 0.11679 0.11680 1.08234e-005
2.00| 0.04504 0.04596 9.23893e-004 2.00| 0.12051 0.12051 3.89216e-006

TABLE 3.4 — Comparison of the numerical and the exact solutions with ~ = 0.005, h = 0.0005,
M = 50 and n = 30.

Example 3.5. Let (z,t) € [0,1] x [1,3], a« = 1.1 and

ﬁaﬁ (log £)>™ — 6z <log (%))2

[z, t) =
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consider the following time fractional diffusion-wave equation

( 0%u (,t
gpuet) = TLED 4 g,

w(z1) = 2° <log (%))2 Oy (2,1) = 20% log G) | (325)
u(0.0)=0.0,u(1,1) =3 (log (%))2

The exact solution of the given problem (4.16)) is given by

)= (s (£))'

In this example, taking n = 70 and applying the same method described previously, the
results are shown in Figure [4.3] and Table [3.5| for various values of h.

—— Analytical solution —— Analytical solution

0.16f

¥ Numerical solution ¥ Numerical solution

0.4

FIGURE 3.5 - Graphical comparison of the numerical and the exact solutions with (a)h =
0.005, (b) h = 0.0005, M = 50 and n = 70.
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x | Exa_sol App_sol Error for x | Exa_sol App_sol Error for
h = 0.005 h = 0.0005

0.00| 0.00000 0.00000 0.00000e+000 0.00| 0.00000 0.00000 0.00000e+000
0.10| 0.00015 0.00095 8.00015e-004 0.10| 0.00043 0.00043 2.50137e-007
0.20{ 0.00121 0.00284 1.62470e-003 0.20| 0.00347 0.00347 8.12610e-007
0.30| 0.00409 0.00659 2.49530e-003 0.30| 0.01170 0.01170 2.70622e-006
0.40| 0.00970 0.01313 3.42643e-003 0.40| 0.02773 0.02774 1.06369e-005
0.50| 0.01895 0.02337 4.42328e-003 0.50| 0.05416 0.05421 4.36057e-005
0.60| 0.03274 0.03822 5.47936e-003 0.60| 0.09359 0.09376 1.60976e-004
0.70| 0.05200 0.05857 6.57502e-003 0.70| 0.14863 0.14913 5.00119e-004
0.80| 0.07761 0.08529 7.67678e-003 0.80| 0.22185 0.22314 1.28656e-003
0.90| 0.11051 0.11925 8.73752e-003 0.90| 0.31588 0.31864 2.76059e-003
1.00| 0.15159 0.16129 9.69752e-003 1.00| 0.43331 0.43834 5.03401e-003

TABLE 3.5 — Comparison of the numerical and the exact solutions with » = 0.005, h = 0.0005,
M = 50 and n = 70.

3.2.4 Dicussion and results

In this section we have discussed the numerical solutions of the time-fractional diffusion

wave equation (TFDWE) with Dirichlet-Neumann initial and boundary conditions. The diffe-
rential operator was defined in Caputo-Hadamard sense. Also, the convergence and stability of

the scheme are proved. The major goal of this work is to find accurate approximate solutions

for (TFDWE) of order 1 < @ < 2. Hence, we carry out this goal by using the finite difference me-

thod (FDM). The efficiency of (FDM) was discussed and illustrated by solving some examples

of (TFDWE). We found that our method is powerful and efficient in finding numerical solutions

for those equations. Moreover, the error in the examples we have treated is approximately of

order O(h*~® + k?) which supports our theoretical analysis.
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CHAPTER 4

FDM FOR SOLVING FPDE INVOLVING
CAPUTO-KATUGAMPOLA DERIVATIVE

% his chapter is divided into two sections. In the first section, we investigate the finite dif-
ference methods for the time-fractional equation in one spatial dimension. In the second
section, we construct the finite difference methods for the space-fractional equations in one
spatial dimension involving Caputo-Katugampola fractional derivative and Riesz—-Caputo—

Katugampola fractional derivative respectively.

4.1 Approximate solution of TFDWE using the Caputo-

Katugampola time-fractional derivative

In this section we proposes a FDM to obtain the numerical solution of time fractional diffusion-
wave equation (TFDWE) involving the Caputo-Katugampola time-fractional derivative opera-
tor given by
0?u (z,t)

0x?
with Dirichlet-Neumann initial and boundary conditions

O Pu (w,t) = + flz,t), 0<a <L, to <t <T, (1)

u(z,to) = ¢1(x), % (#,t0) = ¢2(z), 0z <L, (4.2)
ou
u(0,8) =(t), 5 (L,t) =ta(t), o <t<T, (4.3)

where T > 0, L > 0,p > 1,1 < a < 2 and “9""u (x,t) is the fractional order Caputo-
Katugampola sense derivative. @1, ¢, 11 and 1, are continuous functions and f(z,t) is the
source term, whereas v is unknown and needs to be determined. An explicit difference approxi-
mation for the TFDWE is presented. Stability and convergence of the method are discussed
using mathematical induction. Finally, a numerical examples are given. The numerical results

are in excellent agreement with our theoretical analysis.

67



4.1. APPROXIMATE SOLUTION OF TFDWE USING THE CAPUTO-
KATUGAMPOLA TIME-FRACTIONAL DERIVATIVE 68

41.1 The finite difference scheme

From (2.16), (2.20) and (2.21), the time fractional approximation of “9;"’u (z,t) given by

n

h2—a a—2 . . .
OO tr) = gy 2 (=2 ) “4
7=0

I'(3—q)“

By using the time fractional approximation (4.4) and (3.10), we obtain the following numerical

approximation to equation [4.1]

h27apa72 n N . , . u?—i_l — QU?—H + U?j_l n
'3—aw Z b;" (ui“ — 2u] + u] 1) == L2 =+ i (4.5)

The resulting equation can be written as the following form :

1 1 1 —1
X (2 B T X = b 2be]
n—1
a,p (. J+1 J j—1
—E bj (uZ —2u; +u; )
=0

+ R (3 — ) f1

7

he=2T (3 — «)

Foreachn € {0,1,..,N —1}and i € {0,1,..., M}, where A = p=E , then
1. Forn=0andi=1,2,... M —1
N N RO (3 —
— Aujpq A+ A+ up — Auy_q = by (ug + hel) + % fi (4.6)

2. Forn>0,i=1,2,...M -1

n—1 '
M A @A+ D0 uptt = =) el 4 (2657 — B’y ) wf + (b — b))

j=1 (4.7)

RN (3 -«
+ by " hepy + %ﬁlﬂ,

where ¢; = (=b}f) + 207" — b)) for j =1,2,--- ,n— 1.
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The above equation (4.6) and [#.7) can be written as

(U° = #1
AgU" = b3* (U + hep,) + F!
0 0 ( ‘PQ) . ’ (4.8)
AU = (b7 = b7 ) U+ ) e UL+ (2007 — b3,) U™ + b3 Phepy + FH
\ 7j=1
where, forn =0,1,...,. N — 1,
2N+ 0P —A 0o --- 0
—A 20+ 027 =\
An — 0 0 ,
. —A
0 0 =X A+
and
uy oh ©3
. uy o7 03
U = . ) ¢1 - ) ¢2 = .
Uy ‘Pi\/[_l 903/[_1
ho—2T (3 —
)\w?-i-l T a<72 Oé) 1n-&-l
ho—?T (3 - a) n+1
T 2
Frtl — :
ha72r (3 - Oé) n+1
T a2 JM-2
he=21 (3 —
)\kd}g—H + pa(_Q a) ]1\1/[—&—_11

Remark 4.1. The tridiagonal matrix A is symmetric, with strictly dominant diagonal, so the

system (4.8) admits a unique solution.

Lemma 4.1. The coefficient b;", j = 0,1,2,...,n, in satisfy
(@) 9" >0, j=0,1,2,...,n.
(b) b5 < b3, j=0,1,2,...,n.

Proof. Using the properties of functions
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2(1-p)
f(x) = (—2)>% (<0) and h(z)= —— |(1 - 2)27% — (—z)27 | wherez = j —n. O
(tj+1 —t5)

4.1.2 Stability and convergence of the approximate scheme

Now, we analyze the stability via mathematical induction method, we suppose that u, for
i=0,1,2,...,Mandn=0,1,2,..., N is the approximate solution of (4.6) and (4.7), the error

from (4.6), (4.7) we have
—Xejq + A+ 05" el — Nej_y = byPe),  forn =0, (4.9)
n—1 ‘
—/\Effll + (2N + b2P) ettt — Nl = Z cjel + (Zb%p — bgfl) ey
j=1 (4.10)

+ (b5 — b)Y forn > 0,

which can be written as

AgE' = by"E’,  forn =0,

Ut (4.11)
AnEn+1 = CjE] + (an — bn—l) E" + (bo — bl) EO, forn > 0,

j=1
where E" = (e7,e7, ..., 57](/[_1)T . Hence, the following result can be proved.
Lemma 4.2. We have

|E™|, < C|E° ., n=0,1,2,...,N. (4.12)
Proof. Let [E"™|| = [e}*'| = max |e]

1<i<M—1

1. For n = 0, we have

bo? ef] = =M el |+ @A+ 057) e} | — Mgl
A eba |+ @A+ 657) |e]| = Mery]
—Xefq + A+ 657) el — Aep_y|

INCINININ

/|

el

hence,

Its follows
1B < B[,
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2. For n > 0, we assum that |E’|| < c||E°|_, j=12,...,n

e et = = A @A ) [ = AL
<= A el + @A+ 27 |ept | = Alept)
<

|l + (A4 57) et — At}

n—1
<D e+ (2037 = bty) e + (057 — b57) &

j=

1
1
< ch

j=1

+ (05" = b7 e | B[ .

¢ |[Eloo + (2007 = 822) [ e[|,

because b} is increasing (using lemma f4.1/(2)) we have

e [[E[l + (207 = bufh) [ e[ BV + 105 = 05) e[ B2

n—1
PN
Jj=1

n—1 n—1
<=2 (O = Bh) + 3 (B = 0) + (2607 = 26000) + buy | e [E)
i=1 j=1

+ (b = 05" e || B7|

< [0 = by7) + () = 057) + (2607 — 267, ) + by ] e |[[E°||
+ (077 = b5") e |[E°)|

< (3b57 — 266 ¢ || E°||

<3bre ||E°||

finally, we find that
IE™ e < CIE -

Hence, the following theorem is obtained.

Theorem 4.1. The solution of the discretised scheme and for the time fractional diffusion
equation is unconditionally stable.

Then, the convergence analysis of the approximate scheme (4.6) and (#.7).is discussed

Theorem 4.2. Let u (x;,1,) be the exact solution of the time fractional diffusion equation at mesh
points (x;,t,) wherei = 0,1,2,....M, n=0,1,2,..., N and u} the approximate value of u(z;,t,)
computed using the difference scheme and ([@.7). Then there is a positive constant C**, such that

lul — u (g, t,)| < CP (h2_a + k2) )
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Proof. Define ¢! = u (z;,t,) — ul', where e” = (e}, €5, ..., e}}hl)T.
Using €’ = (0,0, ...,0) . Substitution u} = u (z;,t,) — € in to (4.6) and {@.7) leads to :
1. Forn =0, the approximate scheme (4.6) gives
—Xej o+ (2A+ 05" el — Xel_; = — Au (xH_l, t1) + (2A+by") u (24, 1)
—A\u (ZEi_l, t1> — bg’p(u (l’i, to) — h(pzz)
he™2T (3 — «
. a(72 )fll
P
= RL
2. For n > 0, the approximate scheme (4.7) gives
n—1 '
SN A @A B et = A =3 el 4 (2000 — 12 €
=1
+ (05" = b7) e + R

where
Rn+1 —A\u (.T,L+1, tn+1> (2)\ + bg,p) u (:ci, tn+1) — \u (131‘,1, tn+1)

— Z ciu (s, t5) — (2607 — b)) w (2, 6,) — (b7 — b77) w (w4, t0)

he- 2r<3 Q)
P

— 0y hgh — [t

_Zbap JTZ, j— 1) —2u (l’l,t ) +u (l’i,tj_;,_l))

he- 2r(3 a)
P

—A(u (@i, thr) — 2u (@i, b)) +w (21, thsr)) — frrt

From (4.1)), we have

ho=2T (3 — ) 0 u(ws, g
n+l C na, iy n+41
R¢+ = T ( Op P (i, tpy1) — T oz

ha—2F _
— (32 Oé) (_CQCY,,Oh?fa 4 ClkZ) )
P

— [T = Oy 4 Clk2>

(4.13)
Hence, there exist C5"” > 0, such that

|Rn+1‘ apha 2(h2 a+k2)
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Consequently, using mathematical induction, we will prove forn =0,1,2,..., N
||en+1Hoo < CZV,P (bz,p)—l ha—Q (h2—a =+ kZ) )

we have

Let [le"™|| = |e/""| = max |[ef*!
1<i<M—1

1. Forn = 0, we get

Y

by’ ler] = —Aler| + @A+ 657) |ef| — Alef|

< Al + (20443 | <Al
imply, el1| < (bg")” ‘Rl‘
< CP (") R (R 4+ k).
2. For n > 0, suppose that |e]| < C5*° (b37)~ Yo (2o 4 k) (j=1,...,n),

because (b?"_pl)_1 < (by?) "' forj =1,2,...,n, using lemma we get
et < o (860 + 1) <b§vﬂ>—1) (o) B2 (W 4 k)

then
Hen-i-lHoo g C«;l)hp (bz,p)fl ha—Z (h2—a + k,2) ’

where C}* = C5" if n = 0 and C}"" = C5° ((3()2’9 +1) (bg’p)_1> ifn=1,2,..., N. We can prove
that

ber) !
n— o0 tg @
(#+n)

therefor, there exist a constant ¢ > 0 such that

p a—2
Hen-l-lHoo < OE,PC <%) + n) ha—2 (h2—a + k?2) )

Because

tp a—2
<—0 + n) ho—2 = ¢pla=?)
h n

< Tr(a=2)

)

is finite, we have
uf —u(w,t,)| < C* (R~ + k7).

©2022, Kaouther Bouchama, M’sila University Numerical methods for solving FDE



4.1. APPROXIMATE SOLUTION OF TFDWE USING THE CAPUTO-

KATUGAMPOLA TIME-FRACTIONAL DERIVATIVE 74
4.1.3 Numerical examples
In this part, we present some examples to illustrate the usefulness of our main results.
Example 4.1. Let (z,t) € [0, 1] x [1, \/3} ,a=1,1,p=2and
2p—-1)p* 2 , 2o t% 42
=0 p2(p— 1) —2
consider the following time fractional diffusion-wave equation
(
N O%u (z,t
Copeu (i) = LD 4y,
3
u(x,1) = 2’ (2—> , Oy (x,1) = 2, (4.14)
p
% + 2
0,8) =0, dyu(l,t) =2 .
0.0 =0, 0010 -2 ()

The exact solution of (4.14)) is given by

—— Analytical solution —— Analytical solution

o Numerical solution o Numerical solution

FIGURE 4.1 — Graphical comparison of the numerical and the exact solutions with (a) h = 0.005,

(b) h = 0.0005, a« = 1.1, p = 2, M = 60 and n = 60.
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TABLE 4.1 — Comparison of the numerical and the exact solutions with (a) h = 0.005, (b) h =
0.0005, « = 1.1, p =2, M = 60 and n = 60.

X Exact sol Approx Error for X Exact sol Approx sol | Error for
solu h=0.005 h=0.0005
0.0 | 0.00000 0.00000 0.00000e+00 0.0 | 0.00000 0.00000 0.00000e+00
0.1 | 0.00926 0.01736 8.10400e-03 0.1 | 0.00765 0.00793 2.71287e-04
0.2 | 0.03703 0.05396 1.69311e-02 0.2 | 0.03062 0.03137 7.54324e-04
0.3 | 0.08332 0.11027 2.69484e-02 0.3 | 0.06889 0.07042 1.52565e-03
0.4 | 0.14812 0.18645 3.83310e-02 0.4 | 0.12248 0.12508 2.60191e-03
0.5 | 0.23144 0.28238 5.09430e-02 0.5 | 0.19137 0.19536 3.98545e-03
0.6 | 0.33327 0.39759 6.43145e-02 0.6 | 0.27557 0.28125 5.67729¢e-03
0.7 | 0.45362 0.53124 7.76158e-02 0.7 | 0.37509 0.38277 7.68407e-03
0.8 | 0.59248 0.68212 8.96335e-02 0.8 | 0.48991 0.49993 1.00216e-02
0.9 | 0.74986 0.84861 9.87512e-02 0.9 | 0.62004 0.63262 1.25816e-02
1.0 | 0.92576 1.02870 1.02939¢-01 1.0 | 0.76548 0.78004 1.45541e-02
Table 1(a) Table 1(b)

Example 4.2. Let (z,t) € [0,1] x [1,2], a=1,5,p=3and

2p— 1) po=2 £ 43
f(z,t) = % sin (27x) (t* — 1)°~* + 4% sin 27z ( 2: ) :

consider the following time fractional diffusion-wave equation

(. 0%u (z,t
ot e, ) = ZUBD | pa ),

u(x,1) = sin (27x) (%) , O (x,1) = sin (27x) , (4.15)

0 +3
2p .

u(0,t) =0, dyu(l,t) =2m (

\

The exact solution of (4.15) is given by

u(z, t) = sin (2rz) (tQPQZ 3) |
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1 T T T T 0-8 T T T T

08l " —— Analytical solution || —— Analytical solution 7

061
v Numerical solution

v Numerical solution

041

0.2

u(sc, t41)

FIGURE 4.2 — Graphical comparison of the numerical and the exact solutions with (a) h = 0.004,
(b) h = 0.0005,a = 1.5, p = 3, M = 60 and n = 40.

x | Exact sol Approx Error for | | x | Exactsol Approx sol | Error for
solu h=0.004 h=0.0005
0.0 | 0.00000 0.00000 0.00000e+00 0.0 | 0.00000 0.00000 0.00000e+00
0.1 | 0.42662 0.48337 5.67474e-02 0.1 | 0.39591 0.40393 8.01260e-03
0.2 | 0.69029 0.78211 9.18193e-02 0.2 | 0.64060 0.65357 1.29646e-02
0.3 | 0.69029 0.78211 9.18193e-02 0.3 | 0.64060 0.65357 1.29646e-02
0.4 | 0.42662 0.48337 5.67474e-02 0.4 | 0.39591 0.40393 8.01260e-03
0.5 | 0.00000 -0.00000 4.00916e-11 0.5 | 0.00000 0.00000 4.09782e-16
0.6 | -0.42662 -0.48337 5.67475e-02 0.6 | -0.39591 -0.40393 8.01260e-03
0.7 | -0.69029 -0.78212 9.18272e-02 0.7 | -0.64060 -0.65357 1.29646e-02
0.8 | -0.69029 -0.78266 9.23694e-02 0.8 | -0.64060 -0.65357 1.29646e-02
0.9 | -0.42662 -0.49246 6.58402e-02 0.9 | -0.39591 -0.40393 8.01261e-03
1.0 | -0.00000 -0.04919 4.91903e-02 1.0 | -0.00000 -0.00187 1.86546e-03
Table 2(a) Table 2(b)

TABLE 4.2 — Comparison of the numerical and the exact solutions with (a) h = 0.004, (b) h =
0.0005, « = 1.5, p = 3, M = 60 and n = 40.

Example 4.3. Let (z,t) € [0,3] x [1,v/2], a=1.7, p=2and

(2p—1)p"
['(3—a)

Flat) = expli) (= 17— explo) ().

2p
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consider the following time fractional diffusion-wave equation

( O*u (z,1)

COu(,t) = ==+ f(@.1),
1 1
du(x,1) = exp(x) (;) , O (x,1) = exp(x) (1 + 2_p> , (4.16)
2+t %+t
u(O,t)—< il ) &Eu(?),t)exp(3)( a )
\ 2p
The exact solution of (4.16)) is given by
2+t
u(z,t) = exp(x) ( 2: ) :
12 ] 12
—— Analytical solution —— Analytical solution
%
101 *  Numerical solution . 101 * - Numerical solution

FIGURE 4.3 — Graphical comparison of the numerical and the exact solutions with (a) h = 0.002,
(b) h = 0.0002, = 1.7 p = 2, M = 60 and n = 30.

©2022, Kaouther Bouchama, M’sila University Numerical methods for solving FDE



4.2. THE NUMERICAL SOLUTION OF THE STFDE INVOLVING THE CAPUTO-KATUGAMPOLA

FRACTIONAL DERIVATIVE 78
x | Exact sol Approx sol | Error for x | Exactsol Approx sol | Error for
h=0.002 h=0.0002
0.0 | 0.53959 0.53959 0.00000e+00 0.0 | 0.50388 0.50388 0.00000e+00
0.3 | 0.72838 0.78159 5.32104e-02 0.3 | 0.68017 0.68541 5.23950e-03
0.6 | 0.98321 1.05503 7.18265e-02 0.6 | 0.91814 0.92521 7.07259%e-03
0.9 | 1.32719 1.42414 9.69557e-02 0.9 | 1.23935 1.24890 9.54700e-03
1.2 | 1.79152 1.92239 1.30876e-01 1.2 | 1.67295 1.68584 1.28871e-02
1.5 | 2.41829 2.59496 1.76664e-01 1.5 | 2.25825 2.27564 1.73957e-02
1.8 | 3.26436 3.50283 2.38472e-01 1.8 | 3.04832 3.07180 2.34818e-02
2.1 | 4.40642 472832 3.21904e-01 2.1 | 4.11480 4.14649 3.16971e-02
2.4 | 5.94804 6.38257 4.34525e-01 2.4 | 5.55440 5.59718 4.27867e-02
2.7 | 8.02902 8.61557 5.86547e-01 2.7 | 7.49765 7.55541 5.77560e-02
3.0 | 10.8380 11.6026 7.64639¢-01 3.0 | 10.1207 10.2075 8.67568e-02
Table 3(a) Table 3(b)

TABLE 4.3 — Comparison of the numerical and the exact solutions with (a) h = 0.002, (b) h =
0.0002, « = 1.7, p =2, M = 60 and n = 30.

4.1.4 Dicussion and results

The numerical scheme (finite difference scheme) for the time-fractional diffusion wave equa-
tion has been presented. Unconditional stability which can be provided through
Caputo-Katugampola synthesis with fractional derivative operator 1 < o < 2is used. Different
examples have been investigated to assess the validity of the approach, showing good overall

approximation and improved convergence with C** (h?~® + k?) reaching to zero.

4.2 Thenumerical solution of the STFDE involving the Caputo-

Katugampola fractional derivative

(The content of this section has been published in : Journal of NUMERICAL ALGEBRA,
CONTROL AND OPTIMIZATION)
In this section, we have appreciated the finite difference method to give the numerical solu-

tion of the space-time fractional diffusion problem defined by

B,p
Copry (z,t) = 8“—(?) + fl@,b), (2,t) € |wo, L] x Jto, T1,
d ||
u(x,ty) = uo(z), © € [zo, L], (4.17)
ou
52 (o, t) = (t),u (xo,t) = &(t), u(L,t) = p(t), t € ty,T].
B.p
where €9, and 8a| ? denotes the Caputo-Katugampola fractional derivative and Riesz-
x
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Caputo-Katugampola fractional derivative of order 0 < o« < 1 and 1 < 3 < 2 respectively,
with p > 1, tg, 29 > 0 and f(x,t) is the source term and ug(x), ¥, ¢, ¢ are continuous functions.
Stability and convergence of the proposed scheme are discussed using mathematical induction.
Finally, the proposed method is validated through numerical simulation results of different

examples.

4.2.1 The finite difference scheme

In this part, for the finite difference approximation we denote u}'"! the numerical approxi-

mation to u(z;, t,41) and f = f(z;,t,41) and

1. The initial boundary conditions of [#.17), are discretized as

(u(zy, to) = u?

1
ux(x07 tn—i—l) - ¢n+17
u(xOvtn—i—l) = ¢n+1’

\U(L> toy1) = Spm_l-

. . . aﬁ’pu (:,CZ, tn_;’_l)
2. From (2.16), (2.26) and (2.27), the space fractional derivative term o] 5 can be
x
approximated by
m—1
agm (uih! = 20+ ui)
OPu(witur) _ K27 | im0 (4.18)
oz’ 'B=p) | =, . '
+ Z ZZ,;Z (u?j_l 2ui ™t i )
form e {1,2,..., M — 1}, where
220-P) )
af;flz(l—)Q (m—i*? — (m—i—1) ﬂ =0, m—1,
R (4.19)
= e [ =) = =) =, M
’ (Tip1 — )
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Now, By using the space-time fractional approximation (4.18) and (2.17) we obtain the following
numerical approximation to equation the (4.17),

—k>F 6 2 (= B, 1 1 1 — B 1 1 1
+ + + ; + + +
oT (3 — 5 Za p uiyy — 2uy "'“?—1) + Z Zi,rz (“?ﬂ — 2uy +“?—1)

_hlaaln

_ a,p J+1 j n+1

=m

['(2—a)k*Ppot

Then, foreachn =0,1,..., N—1,andm =1, ..., M —1, setting A = T (3= §) prrti , we obtain

the following difference approximation for / € {1,2,..., M — 1}

n
> Wit b =0 )+ G + Vit (4.20)
. =
. h—IT (2
with v+l — )\ ((af"’ _ ag’p) ¢t 4 Zjﬁ\i/il,m@nﬂ _ kag,pwnﬂ) pa( : )fn-‘,—l’ Gj _ (b?’p B b?,_pl)

and )
A( alh 4250 — afflm>,if1§i§m—27
A(=280, 42000 — Bl ) i =m— 1,
Wim = )\( m+1m+2’z£{€71_arﬁr£€17m>aifi:m>
)\( R Y fﬁ7m>,ifm+1§i§M—2,
(2257 a0 — 28 ) i = M~ 1.

So,forn=0and [ € {1,2,...,M — 1} we have
Zwlmu + by up = by uf + V) (4.21)

then, withn > 0and ! € {1,2,..., M — 1} we obtain

M—-1 n
S w0 = el + 3 Grul + Vi (4.22)
=1

i=1
Thus, we have the difference scheme in the matrix form
U’ =) fori=1,..,M —1,
AU = p U + VI, ,
AU = pU° + G, U + G, U + ...+ G, U + VT
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with .
U’ = [u?, ug, , u?wfl} ,
n n o, mn n T
U — [UI,U27 e 7uM—1] ,
Vn—i—l — [V'ln-l—l’ ‘/Qn—f—l7 e V]\y}[_tll]T 7

and A" is square matrix of dimension (M — 1) x (M — 1) of coefficients :

" Wj,my lf Z?’é j,
CO \wim + 020, i i =,

n

Lemma 4.3. The coefficients a.”, by and zlﬁ in , satisfy :

1 a}f > 0,200 >0,and b;* > 0,fori=0,....m—1,i=m,...,M —land j=0,...,n.

)’ “i,m
2. af’p>af;plandb?"p>b§"_ﬂ,fori:1,...,m—1andj:1,...,n.

3. zfjr’i’m <20 fori=m,...,M—1.

i,m?

4.2.2 Stability and convergence analysis of finite difference scheme for FDE

In the following, we discuss the stability and convergence of finite difference schemes
and (4.22). Firstly, we consider the stability of finite difference schemes and (4.22). We
suppose that @} is the approximate solution of and (£.22), the error ¢} = up — up', for
le{l,2,...,M —1}andn € {1,2,..., N — 1} satisfies

M-1
E 1 a,p 1 _ pa,p 0
=1

M-1 n

1 1 , ' 1
E Wimel T 4 b2 = b Pel + g Giel + V.
i1 =1

(4.23)

So, n=1,2,...,N — 1, the above formula can be written in the matrix form as :

AOEl - ng,pEO’
A"E" = 07E + GIE + GoE® + .+ GLE",
E° =0,

where E" = (e7,¢3, . .. ,5}}471)? Hence, the stability analysis of the difference approximation is

studied via mathematical induction method.

1 |21 — 1
Let B, = [} = _max |¢}|and

Tt = A (20521 = 0l = a0+ 2 (4 = o) )
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Then, for n = 0, note that aﬁ P is increasing and zﬁ " is decreasing ( Lemma , we have
<7M,m + bgz,p) ‘gl ‘ < (’Ym M+ >‘ZM 1m T bé)%p) |5ll|

E Wimé + by e

bavp

hence, |¢/| < —2—
| : | (PYM,m + bO,p)

€9 . Tts follows
1. < 1%,

Let [Er™| = |e/™ = max | N <clE%.,(=1,2,...,n),using

1<i<M—1
Lemma [4.3] we also have

('YmM"_bap |€l+1| < Zwlmgn—i-l_’_bapgn—i-l

< |b5re O—FZGEZ

[l

Sb(o]é’p |€?| + ZG]

n
<bp (<] + (D057~ 1,
j=1
<by” |er| + (b7 — bg") |7

et

tinally, we find
beor
= ey 1Pl
imply,

B, < el
Hence, the following theorem holds.

Theorem 4.3. The finite difference schemes and for the FDE are unconditionally
stable.

Secondly, we discuss the convergence of the approximate scheme and (#.22). Let
u (z;,t,) be the exact solution of the fractional diffusion equation (4.17) at mesh pomts (xi,t,) where
i=0,1,2,..., Mandn=0,1,2,...,N.
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Define e = u(xi,tn) —u and e" = (e}, ey, ... ,eﬁ#l)T. Using e’ = 0, substituting u! =
u(zy,t,) — e into (@.21) and (4.22) leads to :

1. Forn=0,and ! € {1,2,..., M — 1}, we have

M—-1

M—
Z wime + byPe = Z Wit (T4, 1) + b u (@, 1) — b5 (u (1, to) — €]) — V!

=1

— Rl

2. Forn >0,and ! € {1,2,..., M — 1}, the approximate scheme becomes

M-1 M-1

n+1 a,p n+1l __ «,
> " wimel T+ 3Pt =) wi gt (2, t) + )P (21, )

i=1 i=1
n

—by” (u (x1,t0) — e?) — ZGj (u (21,t5) — e{) -yt

j=1
=> Gjel + R,
j=1
where
Ri* = Z b3 (u (i tjn) — u(z, ty))
Za77 :C'L+17 n+1> —2u (xl7t’n+1) +U<£CZ 17tn+1))
Y
+ Z 2P (U (i1, b)) — 2w (24, tgr) + u (251, tnga))
_ha 1F( —Oé) n+1
pafl l
From (4.17), we have
Rl he7IT (2 — «)
l - a—1
P
obr tn
x| €O 2y, tnsn) — “(""”’ﬂ n) AR R (4.24)
0 |z|
he 1T (2 — «) —a _
T (—caph'™ +cg k7).
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Hence, there exist ¢, g, > 0, such that
IR < capp (1+RTRP),i=1,2,...,M~1,n=0,1,...,N—1.
Consequently, using mathematical induction, we prove
™|, < (07) 7! Capyp (14 RTEF) .

Let ||en+1” ‘61 +1| _ 1<€2%3[(_1 }6?+1

, then

1. Forn=0and i€ {1,2,...,M — 1} we get

(fYM,m—i_bg’p) ‘el‘ < <7mM+AZM 1m+b8¢yﬂ> ’611’

|+ b5 e
< \Ri ,
imply,
ler| < (yar +657)~ ‘PJ!
< (05°) ™ Capp (L+h*R>F) .
2. Forn >0 and i € {1,2,.. — 1}, suppose that [e]| < (55) " cap,p (1 4+ h*1k20)
forj =1,...,n, we have (b?’_pl) f< < (b3")7! (Lemma, we get

n

> (- 152)

j=1
(o + b2?) " [Ro|
<) Clg, (L+DOTEE)

et < (yar +837) ]

a,B,p

We can prove that

1
lim =0,

n—00 tg a-1
b’ —=+n
(i)

therefor, there exist a constant ¢ > 0 suth that

a—1
ler ™. <¢ ( + n> e (L+RTETP)
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then

n+1 ! tg (=) a—1 l1—a 2—8
e < CoppC | 5 0 R (S )
< g S (R + K27)

< C;ﬂ’pCTp(afl) (hlfa + k27,3) 7

is finite, we have
[e" |, < Capp (B +£*77) .

Then, the convergence of the finite difference scheme is given by the following theorem :

Theorem 4.4. Let ul! be the approximate value of u(x;,t,), then there is a positive constant C, g ,, such
that
ul —u (24, t,)] < Capp (R +k*F), i=1,2,....M—1,n=12,...,N.

4.2.3 Numerical examples
In this part, we present some examples to illustrate the usefulness of our main results.

Example 4.4. Let (z,t) € [1,2] x [1,2] and

et = (52 pes -

2p 2—a)
=1
T (3-5)

(W — 1) (2 - W*ﬁ) '

Consider the following space-time fractional diffusion equation

( B,p
optue.t) = LD ),
0 |z|

20 _

w(z,1) = <‘” N 3) , (4.25)
1 920 _ 3

O (1,t) =t u(L,t)=t" [ — ), u(2,t) =t* .
o= () o= (%)

The exact solution for this problem is

2p_3
u(a:,t):tp(x )
2p

©2022, Kaouther Bouchama, M’sila University Numerical methods for solving FDE



4.2. THE NUMERICAL SOLUTION OF THE STFDE INVOLVING THE CAPUTO-KATUGAMPOLA

FRACTIONAL DERIVATIVE 86
35 T T T T
|| — Analytical solution 7 7 { |
3 e Numerical solution for beta=1 ; /4_=/'
Numerical solution for beta=1.5 8

25 . S E
= Numerical solution for beta=2 4

1 1.2 1.4 1.6 1.8 2

FIGURE 4.4 — Graphical comparison of the numerical and the exact solution with » = 0.001,
k=0.1,p=2,a=0.7n=20and m = 25.

Numerical and exact solution of fractional diffusion problem

4 T T T T
3+ — Analytical solution
- Numerical solution for h=0.005
+ 2 ]
S ]
SN—
3 O —
_1 1 1 1 1
1 1.2 1.4 1.6 1.8 2
X
4 T T T T
3 — Analytical solution : , P
= Numerical solution for h=0.0005 o
2 . e i
R . . . //’/’ .
&8 1f : : : S ]
S o} [RSREEPERNENC c S 4
_1 1 1 1 1
1 1.2 1.4 1.6 1.8 2
X

FIGURE 4.5 — Graphical comparison of the numerical and the exact solution with £ = 0.1, p = 2,
a=06,5=18n=30and m = 25.
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—
—
<
-~
8
~—
S

u(z,t41)

N W A

-

Numerical and exact solution of fractional transport diffusion problem

— Analytical solution
e  Numerical solution for h=0.005

e ®® °.® 7

e © © °; s ° < ° i i I (a)
1.2 1.4 1.6 1.8 2

X

—— Analytical solution '
e Numerical solution for h=0.0005 i

(a)
2

X

FIGURE 4.6 — Graphical comparison of the numerical and the exact solution with k£ = 0.1, p = 2,
a=0.9,(a)f=1and m = 15.

u<$,t61>

U(x,tm)

Numerical and exact solution of fractional heat diffusion problem

— Analytical solution
= Numerical solution for h=0.005

(b)

— Analytical solution
= Numerical solution for h=0.0005

(b)

X

FIGURE 4.7 — Graphical comparison of the numerical and the exact solution with £ = 0.1, p = 2,
a=0.9,(b)8=2and m = 15.
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Example 4.5. Let (z,t) € [1,2] x [1,2] and

et = (F5 ) pes -y

(2p—1)p"? P P 2— P 2
om0 (@ -0 @ et

Consider the following space-time fractional diffusion equation

PPy (z,t)
01|’
_2p
w(z,1) =2 (x—”) , (4.26)

2p
—92—1 4 1)

)
O u(x,t) = + [z, 0),

—2p+1
2p p

\

Gxu(l,t):( >(t’”+1),u(1,t):O,u(2,t):(tp+1)(

The exact solution of the given problem is given by

—z?% 4+ x)

u(x,t):(tp—i—l)( %

Analytical solution
e Numerical solution for beta=1

—20F . . :
Numerical solution for beta=1.7
= Numerical solution for beta=2
25 1 1 1 1
1 1.2 1.4 1.6 1.8 2
X

FIGURE 4.8 — Graphical comparison of the numerical and the exact solution with 2 = 0.005,
k=0.1,p=3,a=0.7n=20and m = 15.
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Numerical and exact solution of fractional diffusion problem

—~
—
<#
-
~ =10
)
~
S

— Analytical solution
Numerical solution for h=0.02

1.2 4 - ) |
X
10 | | | '
/—‘_‘\ o I e ———— _
e
R e
a1 _
& | .
S _,0|| — Analytical solution
Numerical solution for h=0.002
30 I | I I
1 1.2 1.4 e - 2

X

FIGURE 4.9 — Graphical comparison of the numerical and the exact solution with £ = 0.1, p = 3,
a=0.8,5=18n=40and m = 15.

Numerical and exact solution of fractional transport diffusion problem
10w oe
.."““"‘Ooloooooooo | |

(a)
— O
—
- -1of
& 20t X ;
\5 — Analytical solution
-30r e Numerical solution for h=0.02
_40 1 1 1 1
1 1.2 1.4 1.6 1.8
X
10 T T T T
(a)
/‘_'\ 0.’-‘—‘—‘—‘—‘—‘—”_‘_‘_._._‘_‘_‘.‘_‘_‘_‘_“
1O
-~
~ —10f
& 5 ;
\5/ ool T Analytical solution
e Numerical solution for h=0.002
_30 1 1 1 1
1 1.2 1.4 1.6 1.8 2

X

FIGURE 4.10 — Graphical comparison of the numerical and the exact solution with £ = 0.1,
p=3,a=0.9(a)f=1and m = 15.
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Numerical and exact solution of fractional heat diffusion problem

T T T (b)

— 0
—
& -10
8 _20 _ _
E/ — Analytical solution
-30r = Numerical solution for h=0.02
_40 1 1 1
1 1.2 1.4 1.6
X
10 T T T
/: O.I—l—-'—l—-—l—l—l_l_u_._._._._._._._._m._
D~
-~
~ —10f
& 5 ;
S ol T Analytical solution
= Numerical solution for h=0.002
_30 1 1 1
1 1.2 1.4 1.6
X

FIGURE 4.11 — Graphical comparison of the numerical and the exact solution with £ = 0.1,
p=3,a=009(b)5=2and m = 15.

4.2.4 Dicussion and results

In this chapter we have discussed a new numerical method for solving space-time fractio-
nal partial differential equations. Moreover, various results were obtained for different values
of the parameters /3, & and p. So, in the case of 3 = 1, we obtain the numerical solution of the
fractional transport equation, (Figure[4.6| Figure[4.10). However, if 5§ = 2, we obtain the numeri-
cal solution of fractional heat—diffusion equation (Figure Figure [4.11). Eventually, different
values for h and £k have been tested on examples 4.4/ and 4.5|to evaluate the validity of the ap-
proach, the results obtained show a good global approximation and an improved convergence

with an error C,, 5 ,(h' = + k*=7) reaching to zero.
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Conclusion générale

(@ he work contained in this thesis is essentially composed of two main parts. In the first part
Blwhich is divided into two sub-paties, first we considered the problems of fractional dif-
ferential equation (FDE) of order o (0 < o < 1), with the initial condition of Cauchy, second, we
considered the time fractional diffusion-wave equation (TFDWE) of order o (1 < o < 2), with
Dirichlet-Neumann initial conditions and Dirichlet-Neumann boundary conditions, this equa-
tion is a generalization of the classical diffusion equation by replacing the first order derivative
in time or the first and second order derivative in time and space (respectively) by fractional
derivatives. The fractional derivative in both cases is described in the Caputo-Hadamard sense.
We used the fractional finite difference method (FDM) to compute the numerical solution. Thus,
the convergence and stability of the numerical scheme for both problems are discussed and
illustrated by solving several examples of linear fractional differential equations for different
values of h and « to show the validity of our method. moreover, we found that the convergence
error depends on the discretization step in time h, the error in this case is of order O(h*~*) in the
tirst problem; and it depends on i and k in the second problem, where k is the discretization
step in space, the error in this case of the order O(h*~* + k?).

in the second part |4 which is also divided into two sub-parts, first we considered the time
fractional diffusion-wave equation (TFDWE) of order o (1 < o < 2), with Dirichlet-Neumann
initial and boundary conditions, second, we considered the space-time fractional diffusion pro-
blem. The fractional derivatives in both cases are described in Caputo-Katugampola and Riesz-
Caputo-Katugampola sense of order 0 < o < 1and 1 < 3 < 2 respectively. In the same way, we
used the fractional finite difference method (FDM) to compute the numerical solution. Thus,
the convergence and stability of the numerical scheme for both case are discussed. Different
examples have been investigated to assess the validity of the approach showing good ove-
rall approximation and improved convergence.Thus, we have shown that the error is of order
O (h?=@ + k?) and O(ht=* + k27F).
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The main objective of this thesis is to present the finite difference method to approximate fractional derivatives, in
order to find numerical solutions to linear fractional differentials equations and partial differentials equations,
involving Caputo-Hadamard and Caputo-Katugampola fractional derivative. As such, the convergence and
stability of the numerical schemes are proved using mathematical induction. illustrative examples have been
presented to show the effectiveness and validity of our method.

Keywords: Fractional differential equations, Finite difference methods, Caputo-Hadamard fractional derivative,
Caputo-Katugampola derivative, Convergence, Stability.

Résumé

L'objectif principal de cette thése est de présenter la méthode des différences finies pour approximer les dérivés
fractionnaires, dans le but de trouver des solutions pour les équations différentielles et aux dérivées partielles
fractionnaires linéaires, impliguant les dérivées fractionnaires de Caputo-Hadamard et Caputo-Katugampola.
Ainsi, la convergence et la stabilité des schémas numériques sont prouvées en utilisant I'induction
mathématique. Des exemples illustratifs ont été présentés pour montrer I’efficacité et la validité de notre
méthode.

Mots clés: Equations différentielles fractionnaires, Meéthodes des différences finies, Dérivee fractionnaire de
Caputo-Hadamard, Dérivée de Caputo-Katugampola, Convergence, Stabilité.






	Introduction
	List of abbreviations and symbols
	preliminaries
	Basic fractional calculus
	Special functions of fractional calculus
	Riemann-Liouville fractional integrals
	Riemann-Liouville fractional derivatives 
	Caputo-type fractional derivatives
	Hadamard fractional integrals and fractional derivatives
	Katugampola fractional integrals and fractional derivatives
	Riesz fractional derivatives

	 Finite difference method
	The numerical scheme


	FDM to approximate the fractional derivatives
	Approximation of Riemann–Liouville and Caputo fractional derivatives
	Approximation of Caputo–Hadamard fractional derivatives
	Approximation of Caputo–Katugampola fractional  derivatives
	Approximation of Riesz–Caputo–Katugampola fractional derivative

	FDM for solving FDE and FPDE involving Caputo-Hadamard derivative
	Numerical solutions for linear FDE with dependence on the Caputo–Hadamard derivative using FDM
	The finite difference scheme 
	Stability and convergence of FDM
	Numerical examples
	Dicussion and results

	FDM for solving TFDWE involving the Caputo-Hadamard time-fractional derivative
	Numerical scheme
	Stability and convergence of the scheme
	Numerical examples
	Dicussion and results


	FDM for solving FPDE involving Caputo-Katugampola derivative
	Approximate solution of TFDWE using the Caputo–  Katugampola time-fractional derivative
	The finite difference scheme
	Stability and convergence of the approximate scheme
	Numerical examples
	Dicussion and results

	The numerical solution of the STFDE involving the Caputo-Katugampola fractional derivative
	The finite difference scheme
	Stability and convergence analysis of finite difference scheme for FDE
	Numerical examples
	Dicussion and results


	Conclusion
	Bibliographie

