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Abstract: This paper presents a new numerical approach to solve single and multiterm time fractional diffusion equations.
In this work, the space dimension is discretized to the Gauss—Lobatto points. We use the normalized Grunwald
approximation for the time dimension and a pseudospectral successive integration matrix for the space dimension. This
approach shows that with fewer numbers of points, we can approximate the solution with more accuracy. Some examples
with numerical results in tables and figures displayed.
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1. Introduction

In recent years, due to the accuracy of fractional differential equations in describing a variety of engineering and
physics fields, such as kinetics [23, 24, 26, 27, 34, 35, 39], solid mechanics [32], quantum systems [38], magnetic
plasma [25], and economics [3], many researchers are interested in fractional calculus. In [39] the concepts of
fractional kinetic, such as particle dynamics in different potentials, particle advection in fluids, plasma physics,
fusion devices, and quantum optics, were discussed. The fractional kinetics of the diffusion, diffusion-advection,
and Fokker —Planck type were presented, which derived from the generalization of the master equations, and
the Langevin equations were presented [23].

However, because of the complex structure of the fractional kinetic equations, analytical solutions of these
equations are very rare. Hence, the study of the numerical methods to solve these equations is increasing. The
time fractional diffusion equation is one of these equations that we will focus on for the new numerical solution
for it. In this equation the first-order time derivative is replaced by a fractional derivative of order 0 < o < 1.
Some numerical methods for the single-term time fractional diffusion equations are as follows.

Valko and Abate [36] proposed numerical inversion of the 2-D Laplace transform to solve the time
fractional diffusion equation on a semiinfinite domain. Li and Xu [15] developed the numerical solution for time
fractional diffusion equations based on spectral methods for both time and space dimensions, and they also [17]
presented a numerical approach based on FDM in time and the Legendre spectral method in space. Podlubny et

al. [31] presented a general method based on the matrix form representation of the discretized fractional operator
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[30]. Murio [24] developed an implicit unconditionally stable numerical approach to solve time fractional diffusion
equations on a finite slab. Scherer et al. [33], for numerical solution of time fractional diffusion equations with
nonzero initial conditions, presented a modification of the Grunwald — Letnikov approximation for the Caputo
time derivative. The authors of [12] proposed a numerical method to solve FPDEs based on the high-order
finite element method for space and FDM for time. A numerical method for the solution of time fractional
diffusion equations in one- and two-dimensional cases was presented in [5], which applied FDM in time and the
Kansa method in the space dimension. Dou and Hon [7] proposed a numerical computation for backward time
fractional diffusion equations, and also some examples in one- and two-dimensional cases were considered. Wei
and Zhang [37] considered a Cauchy problem of 1-D time fractional diffusion equations. Finally, the Sinc— Harr
collocation method [28], a new difference scheme [1] to solve time fractional diffusion equations, was presented.

In this paper, we consider the multiterm time fractional diffusion equation

(67 m 61 2
0%u(x,t) Zb_a u(z,t)  Ou(z,t)

i = ,t), ,t -1,1 , T 1
e T~ g =@, (@€ L x[07] (1)
with initial and boundary conditions
U(I’,O) :U(:]C), ’U,(*]_?t) :gl(t)a u(lat) :92(t)v (:L‘,t) € [*171] x [OaT]

where 0 < 3; < 1 and %jfj is the Caputo fractional derivative of order 0 < a < 1. Unlike the single-

term fractional diffusion equation, mathematical studies on the numerical solution for the multiterm fractional

diffusion equation are very rare. Some studies on the multiterm fractional diffusion equation were presented in
[13,16,19,21].

Now we present a new numerical approach to solve the time fractional diffusion equation in which the
space dimension is discretized to Gauss — Lobatto points, and then a pseudospectral integration matrix is applied.
Hence, we review briefly the history of the pseudospectral integration matrix, which is the main method in this
paper. El-Gendi [9] presented an operational matrix based on the Clenshaw — Curtis quadrature scheme [6] to
solve some linear integral equations of Fredholm and Volterra types, and then he extended this method for the
solution of the linear integrodifferential and ODEs. El-Gendi et al. [10] presented a new matrix for successive
integration of a function, which was generalization of the El-Gendi operational matrix [9]. Elbarbary [8] used
some properties of integrals and derivatives of Chebyshev polynomials and modified the El-Gendi successive
integration matrix [10] to derive an operational matrix for n-fold integrations (pseudospectral integration matrix)
of a function. This matrix has more accurate results. Gholami [11], for the first time, applied this matrix with
the FDM to solve a PDE, and then in [2] with coauthors used this matrix to solve a PDE alone. Now we apply the
pseudospectral successive integration matrix for the space dimension and normalized Grunwald approximation

for the time dimension to solve single and multiterm time fractional diffusion equations.

2. Preliminaries

2.1. Concepts of fractional derivatives

In this subsection we present the most important definitions for the fractional derivatives.
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Definition 2.1.1. The Riemann — Liouville fractional derivative of order m — 1 < o < m is

o . 1 dm m—a—1
D21 = [ e et sy | ®
1 dm b
zDaf — |: _§m—o¢—1f d :| . 3
1) = | —ay g [, 1= 9" Sonan| 3)
Definition 2.1.2. The Caputo fractional derivative of order m — 1 < a < m is
1 x
CD2 1) = e [ (=" ) (@
1

b
D f(x) = | / (n— 2y~ 1) () dy (5)

I'(m-—a) J,

Definition 2.1.3. [20] The Grunwald — Letnikov fractional derivative of order m — 1 < o < m is

Dg ) = m h Y (- ( ) (e — jh), (6)
T
DEfe) =, tim, >0y () st in) )

(=)

<.

From [29] we can write

- [P —a) 1 T meant pm)

7=0 J—a+1) JrF(m—oz) /a (@ =m) F () dn, (8)
Pl Ol i o [t 1y o)
o I'(j—a+1) I'im—a) J, ’

for m — 1 < a < m. Using repeated integration by parts and then differentiation of the Riemann — Liouville

fractional derivative we have

1 dm m—o— f(j) ) -
T(m — a)dfm/(g )" ) Z J—a+1)
¢
+ﬁ /a (&=t i () dn. (10)
Similarly,
1am m—a—1 L A Ol
L'(m — oz)d§m/(77 9 fn J—OH‘ 1)

j=0
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(_l)m ’ m—a— (m)
+1“(T—a) /5 (n—29) L () dn. (11)
These equations show that
oD3 f(x) = Dg f (), v D7 f(x) = Dy f(z). (12)

Indeed, the Grunwald — Letnikov derivative and the Riemann — Liouville derivative are equivalent if the function
f(z) has m — 1 continuous derivatives and f(™)(z) is integrable on closed interval [a,b]. Using this fact
[18], by the relationship between the Riemann— Liouville fractional derivative and the Grunwald — Letnikov

fractional derivative we will derive a numerical solution such that we use the Riemann — Liouville definition
during problem formulation and then the Grunwald —Letnikov definition for achieving the numerical solution.

From the standard Grunwald definition we have:

Definition 2.1.4. [40] The standard Grunwald formula for w(x,¢) for which a <z <b is

My
Dg+u($, t) hm h (_1)] (a>u(x - jhlat)a (13)
My—o0 ]
7=0
M o
@ _ . —a J :
Dj- e = Jim 15”3 (-1 (%)ate -+ hart (14)
=
where My, Ms € N,h; = le hy = —: and g(J ) are the normalized Grunwald weights functions defined
as
, RIS
gy — ¢ —I*1 j+ gy, i=1,2,3 .. (15)
with g(o) =1.

Let 2 = [a,b]x[0,T], (x,t) € Q,ty, = k1, k = 0(1)n, x; = a+ih,i = 0(1)m, with 7 = % and h = % being
time and space steps, respectively. From [22], for u(z,t) € L*(Q), D% u(x,t) € €(?) and Dy u(z,t) € (), we

obtain

D u(xi, ty) = h™ Z ( ) u(wi_j, ) + O(h), (16)

m—1

Dy u(xg, ty) =h™¢ Z (—1) (?)u(wiﬂ',tk) + O(h). (17)

=0

2.2. Pseudospectral integration matrix

We assume that (Pyf)(x) is the Nth order Chebyshev interpolating polynomial of the function f(z) at the

points (zg, f(xg)) where

(Pn f)(x ny ;@ (18)
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with
2
) Zar W (2) Ty(2)), (19)

where ¢;(2zr) = d;x (0% is the Kronecker delta) and oy = ay =1/2 , a;j =1 for j = 1(1)N — 1. Since
(Pn f)(x) is a unique interpolating polynomial of order N, it can be expressed in terms of a series expansion of

the classical Chebyshev polynomials, and hence we have

N
(Pnf)(x) = ar T(x), (20)
r=0
where
2 N
ar = = Y05 f(ay) Tolxy). (21)

§=0
The successive integration of f(x) in the interval [—1,zx] can be estimated by successive integration of
(Pn f)(x). Thus, we have

N T tn—1 tn—2 to ty
f) ~ Zar/ / / / / Tr(to) dto dtl...dtn,Q dtnfl. (22)
r=0 —-1J-1 -1 —-1J-1

Theorem 1. [14] The ezact relation between Chebyshev functions and their derivatives is expressed as

’ITL

n
(n)
Z 27: m Tr+n 2m> r>mn,

m=0

where
n

Xm = H (r+n—m-—j).
j=0
iFn—m

Theorem 2. [8] The successive integration of Chebyshev polynomials is expressed in terms of Chebyshev poly-

xT tn—1 tn—2o ta t1 n—ryr (n)
/ / / / / Ty (to) dto dty ... dty o dt, = Z Br T Enmr(T),
—-1J-1 —1 —1J-1

nomials as

where
gn,m,r(m) = r+n 2m Zﬂl Trng)n 2m 1)7

i n

mzz(.x%’ Xm = H (r+n—m-—j),

— gl
pr{ iyt =0
j#En—m
9 i n 1=0,
52‘:{1 i;o’ Yi=4q n—i+l 1<i<mn,
0 > n.
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Thus, from Theorem 2 and relations (21) and (22), we have

N N n—-yr _1\ym(n
Ln(f) = ; (2]? ;ar T, (z)) Z_jo Br W gn,m,m:)) F(z))-

The matrix form of the successive integration of the function f(x) at the Gauss—Lobatto points xy, is

o 20 o — Fl)m(:ﬁ) (n)
L= | (et 3 6 S el e @) | -6l (23)
j=0 r=0 m=0 m
The elements of the matrix O™ are
() _ 205 1 ~ , D"
ﬁk,j N Zar T (x;) Z Br Tfn,m,r@/& (24)
r=0 m=0 m

The matrix O™ in (23), presented in [8], is called the pseudospectral integration matrix.

3. Single and multiterm fractional diffusion equations
3.1. Time fractional diffusion equation

We consider the time fractional diffusion equation

0~ t 0? t
Ul T yute,n + f@n, (@) € -1 < [0,T), (25)
ote 0x?
with initial condition
u(z,0) = v(zx), -1<x<1,
and boundary conditions
u(—=1,t) = g1(t), u(l,t) = g2(t), 0<t<T,

where a“gt(f 1) is the Caputo fractional derivative of order 0 < o <1 and v(z), ¢1 and g2 are known functions.

In equation (12) it is illustrated that the Grunwald — Letnikov derivative and Riemann — Liouville derivative
are equivalent under the discussed conditions. Hence, we use this fact to derive a numerical approach [18]
for the solution of fractional differential equations such that in these equations we use the Riemann — Liouville

definition during problem formulation and then the Grunwald — Letnikov definition for deriving the numerical

solution. The relationship between Caputo derivative % and Riemann — Liouville derivative ¢Df is [4]

0%u(z,t) o u(z,0)
_— = - — <a<l.
o oD u(z, t) T =)’ 0<a<l1
Hence, we can write equation (25) for 0 < a <1 as
o v(z) 0?u(z,t)
oDfuant) = s = k0T ule) + et @) ElFLXO.TL (9
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Now we apply the pseudospectral integration matrix for discretization of the space dimension to the Gauss — Lobatto

points x; = — cos % for N € N. Assume that
Pulx,t) | _ (z:,1) (27)
ax2 . - SD (23] )
ou(z,t) Y
pe = Z 19273-) o(z;,t) +cq, (28)
u(x;, t Zﬂ(z) o(zj,t) +ci(z; + 1) +co, (29)

for i = 0(1)N. We can find the constants ¢; and ¢y to satisfy the boundary conditions. From these conditions

we obtain

== <Z19(2) oz, t)+g1(t) — gg(t)>, co = g1(t).
By substituting ¢; and co into (29), we have
l‘z, Zﬂ@) xj’ - — ggz+1 Zﬁ@) l,j’ +pz( ) (30)

in which
Pi(t) = — 5z + 1)(91(1) — 02(0)) + (1), (31)

Now, we substitute (27) and (30) into main equation (26) to obtain

N
219 D p(xj,t) xl—i—l 219 oD o(z,t)

N 1 N
= a(0) (X208 wlasnt) — 5o+ 1) 30 olar0) + i)

j=0 j=0
k(i) — Do) + —2E) ), i=0()N (32)
P(Zq, ol/¢ P; tO‘F(l—a) 1) -
Let
ty = kT, kE=0(1)m, T= z,
m

and use the Grunwald — Letnikov approximation instance with the Riemann — Liouville derivative in the time

dimension to obtain the numerical formula as
oDy p(x5,t) Zg(T) (xj,th—r), k=0(1)m, (33)
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(r)

where g’ are normalized Grunwald weights functions. Hence, we insert (33) into (32) to obtain
k N N
T Z g (Z 1952]) oz, ty—y) — xl +1) Z o(xj, tk_r))
r= 7=0 j=0

N N
o) ( 320 elsot) = 3+ DY 0%, ol ) + pult)) + Kttt
=0

7=0

ﬂzlzj((l% —oDgpi(te) + f(zi,te),  i=0(1)N,k=1(1)m. (34)

We recall from [2] to summarize
1
= [910. 957 9N = S (X D) [0, O 0], (35)

(I)k = [@O,k}a@Lk?"',@N,k}]ta (36)

and then apply g&o) =1 to obtain

(7~ ) A0 K)ptant) = o - D)
k
+p(tk)a(te) + flaste) =77 gl As@FT (37)

for i =0(1)N and k = 1(1)m. Indeed, (37) is the following system:
AFQF = B* (38)

for i = 0(1)N and k = 1(1)m since ®° = ¢(z;,0) = V"(x;) from the initial condition. With all unknowns

(x4, ;) obtained by solving this system, finally we can approximate the solutions from equation (30).

3.2. The multiterm time fractional diffusion equation

We consider the multiterm time fractional diffusion equation (1) for m =1 and b; =1 as

Oou(z,t)  Pulz,t)  0u(a,t)

= t t -1,1 0, T 39
ot So 2 SRS ), (@) € L1 x 0,T), (39)
with initial condition
u(z,0) = v(zx), -1 <z <1,
and boundary conditions
u(—=1,t) = g1(t), u(l,t) = ga(t), 0<t<T,
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with 0 < a,8 < 1. Similar to the previous subsection, we apply a pseudospectral integration matrix for
z; = —cos(%F) and we have the same procedure as in (27)—(31) exactly. Now, from the relationship between

Caputo and Riemann — Liouville fractional derivatives, we can write equation (39) as

0?u(x,t)

OD?u(x’t) + onu(m,t) = o2

+F(z,t), (z,t) € [-1,1] x [0,T7, (40)

in which

—a —B
F(z,t) = f(z,t) + v(z) (F(I —a "t P(I — B))'

Substituting (27) and (30) into main equation (40) gives us

1
Zﬁ(z) oD p(z;),t) — 2 (zi+1) Zﬁ@) oD p(zj, 1)
7=0

N
+Z192J ODt(lej) -Tz"_l Zﬂ t(pxjat)
=0
= p(x;,t) + Hy gz, t), i =0(1)N, (41)
in which
H, 5(zi,t) = F(x;,t) — 0D Pi(t) — oD Pi(t).
Let
T
ty = kT, k=0(1)m, T=—
m

and use the normalized Grunwald — Letnikov approximation instance of the Riemann — Liouville derivative as

k
oDy p(wj,t) =777 Zgg)w(iﬂj, thr), k=0(1)m, (42)
r=0
k
oD} o(ai,t) =723 gD (), thr), k= 0(1)m. (43)
r=0

By using the notations in [2] and equations (42) and (43) we can write equation (41) as
k k
(Ta Yoo+ Py 9;(;)>Ai O — (i, tr) = Ha (24, t), (44)
r=0 r=0

for i =0(1)N and k = 1(1)m. Finally, because g% =1 for any «, we have
k
(Tﬁa + Tﬁﬁ)Ai ék - @(xla tk) = H(Xﬁ(xia tk) - Ai Z [Tﬁa g(()r) + Tﬁﬁ g,g)] (I)kira (45)

r=1
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for i =0(1)N and k = 1(1)m. Indeed, (45) is the following system:
Aok =B i=0(1)N, k=1(1)N. (46)

For k = 0 from the initial condition we have ®° = ¢(z;,0) = V" (z;). All unknowns ¢(z;,t;) are obtained by

solving this system and finally we can approximate the solutions from equation (30).

4. Numerical results

Example 1. Consider the time fractional diffusion equation in [1] by translating 0 <z <1 to —1< X <1 as

Bulkt) TR (.0 + 1(X,0), (47)

where 0 <t <1 and 0 < o <1 with tnitial condition

= 4k(t)

w(zx,0) =0, -1<X<1
and boundary conditions
w(=1,t) = w(l,t) =0, 0<t<1
in which k(t) = e', q(t) =1 —sin(2t) and

2027 1 . om(X +1)

f(X,t) = 772t2et+t2(1—sin(2t))+F(3_a) sin ( 5 ).

The exact solution of this equation is w(X,t) = tsin (Tr(XH)).

— The numerical results of this problem are
presented in the Tables 1-3 and Figures 1-4.

Table 1. Max errors for example 1 when N =4 and m = 4.

t a=0.1 a=07 | =085 | a=0.95
0.25 | 498F 4 | 847E -3 | 1.07E -2 | 1.32F 2
0.5 8.64FE 4 | 9.74F -3 | 1.18E -2 | 1.40E 2
0.75 | 1.L13E£ -3 | 9.12E -3 | 1.06E -2 | 1.20F -2
1 1.35F -3 | 8.02F -3 | 895F -3 | 9.77F -3

Example 2. We consider the one-dimensional multiterm time fractional diffusion equation in [13] by translat-
mg 0<ax<1to—-1<X<1 as

0°w(X,t)  0Pw(X,t) Pw(X,t)
e 2l SRS S fXn, (e L0, 0<afSl (49)

with initial and boundary conditions

1—-X2

w(Xv 0) = 4 )

w(—1,t) =w(l,t) =0,

and

s = (5

2 2= 1-X?
G-a) r<3—5>>(
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Table 2. Max errors for example 1 when N = 4 and Table 3. Max errors for example 1 when N = 4,8 and

m = 10. m = 20.
t a=0.1 a=0.75 | a=0.85 | a=0.95 t a=0.1 a=0.7 | a=0.85 | a=0.95
0.1 | 9.56F -5 | 2.49F -3 | 3.26F -3 | 4.14F -3 0.05 | 2.62E -5 | 8.73F —4 | 1.15F -3 | 1.45F -3
0.2 | 1.84F 4 | 3.50F -3 | 4.54F -3 | 5.7T7TF -3 0.1 5.18F -5 | 1.35F -3 | 1.80F -3 | 2.31F -3
0.3 | 2.65F -4 | 3.94F -3 | 5.00F -3 | 6.25F -3 0.15 | 7.69E -5 | 1.65F -3 | 2.18F -3 | 2.81F -3
04 | 343F 4 | 4.11F -3 | 5.08E -3 | 6.20F -3 0.2 1.02E 4 | 1.84F -3 | 2.40F -3 | 3.09F -3
05 | 418F -4 | 4.13F -3 | 4.98F -3 | 5.93F -3 0.25 | 1.27F -4 | 1.96F -3 | 2.53F -3 | 3.22F -3
0.6 | 492FE 4 | 4.06F -3 | 4.79F -3 | 5.57F -3 0.3 1.53FE 4 | 2.04F -3 | 2.59F -3 | 3.26F —3
0.7 | 5.67E -4 | 3.94F -3 | 4.57F -3 | 5.19F -3 0.35 | 1.79F -4 | 2.09F -3 | 2.62F -3 | 3.24F -3
0.8 | 6.44F 4 | 3.80F -3 | 4.32F -3 | 4.82F -3 0.4 206F -4 | 2.12F -3 | 2.62F -3 | 3.19F 3
09 | 7.24F -4 | 3.65F -3 | 4.09F -3 | 4.48F -3 0.45 | 2.34F -4 | 2.13EF -3 | 2.60F -3 | 3.12F -3
1 807TF —4 | 3.51F -3 | 3.8TE -3 | 4.18F 3 0.5 263F -4 | 2.14F -3 | 257F -3 | 3.04F -3

0.55 | 2.93F 4 | 2.13E -3 | 2.53E -3 | 2.96F -3

0.6 | 3.25FE 4 | 212F -3 | 249FE -3 | 287E -3

0.65 | 3.57F -4 | 2.10E -3 | 2.44F -3 | 2.78FE -3

0.7 | 391FE 4 | 2.08F -3 | 2.39F -3 | 2.70F -3

0.75 | 4.26F -4 | 2.06F -3 | 2.35E -3 | 2.62FE -3

0.8 | 4.62E -4 | 2.04E -3 | 2.30E -3 | 2.54F -3

0.85 | 5.00F 4 | 2.02E -3 | 2.26F -3 | 2.48FE -3

0.9 | 540F 4 | 2.01E -3 | 2.22E -3 | 241F 3

0.95 | 5.80F -4 | 1.99FE -3 | 2.19F -3 | 2.35F -3

1 6.23E 4 | 1.97F -3 | 2.15E -3 | 2.30FE -3

0.07 = 0.7 T T
MCON exact —— exact
/// \\v\ ©- alpha=0.1 .
0.06} " NG - * alphao75] 06| -© - alpha=0.1 |
: o \‘.\: & alphaz0.85 : — - alpha=0.75
" \'\\ - alpha=0.95 -8 - alpha=0.85
005k /// \ 05| -© - alpha=0.95 ||
\
s K N
A\ — 04}
g-— 0.04 M/// \\ lg
x / \ X
B \
0.03f I? s 03}
0.02| ‘/ 1 02}
/
0.01f i 01l
0 L L L L L L L L L 0 L L I I I L L 1 1
-1 -08 -0.6 -04 -02 0 0.2 0.4 06 08 1 -1 -0.8 -06 -04 -02 0 0.2 0.4 06 0.8 1
X X

Figure 1. Comparison of numerical solutions of example  Figure 2. Comparison of numerical solutions of example
1at ¢t =0.25. 1lat ¢t=0.75.

The exact solution of (48) is
1—X?

w(X,t) = (1 +t2)(T)~
The numerical results of this problem are presented in the Tables 4 and 5 and Figures 5-7.

Example 3. Considering the time fractional diffusion equation in [28] by translating 0 < x <1 to -1 < X <1
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numerical solufion for N=m=8, alpha=0.

1.4
numerical solution for N=m=8, alpha=0.75
' 1.2}
1.4+ 1} N
-~ ~
1.2 s ~
= 0.8} z AN
— X / _/'D\.\ '\
7 0.84 2 . D/_/ - )
=Y L /.
= 064 0.6 s e NN
0.44 S a - - '\u\\.\u
024 0.4} /c// //,a\\ v\\n\
;- o o SO
e L e— ~ e AN
0.2} ///j - —e o~ \\.\
e e — T T — o N
e T o — . .. = \u\-'i
= S G U S S Al e e PRS00
) 0.6-047" -1 -08 -06 -04 -02 0 02 04 06 08 1
t 0 -4-087" X X

Figure 3. The approximation solution of example 1 when
a=0.75.

Figure 4. The approximation solution of example 1 when
a=0.1.

Table 4. Max errors for example 2 when N =m =4 and Table 5. Max errors for example 2 when N = 5,m = 10

B8 =0.2. and 5 =0.2.
t a=0.25 | a=0.5 a=0.95 t a=0.25 | a=0.5 a=0.95
0.25 | 4.25F -3 | 5.55F -3 | 5.54F -3 0.1 | 3.76F -3 | 4.92E -3 | 2.17F -3
0.5 | 3.19F -3 | 4.59F -3 | 6.59F -3 0.2 | 2.12F -3 | 2.97F -3 | 2.52F -3
0.75 | 3.16F -3 | 4.65FE -3 | 6.99F -3 0.3 | 1.57F -3 | 2.23E -3 | 2.56F -3
1 3.39F -3 | 5.00F -3 | 7.28E -3 04 | 1.33F -3 | 1.92E -3 | 2.55F -3
05| 1.22F -3 | 1.7T9E -3 | 2.53F -3
0.6 | 1.18F -3 | 1.7T4E -3 | 2.53F -3
0.7 | 1.17F -3 | 1.73E -3 | 2.54F -3
0.8 | 1.18F -3 | 1.75E -3 | 2.57F -3
09 | 1.21F -3 | 1.7T9E -3 | 2.59F -3
1 1.24E -3 | 1.84F -3 | 2.61E -3
as
0°w(X, 1) 0?w(X,t)
_ = — <a<
oo At oy, (Xnel-Lxp, 0<ast, (19)
with initial and boundary conditions
w(X,0)=0, w(-1,¢)=w(l,t)=0,
and
I3
f(X,t) = (I‘(B(—)a) 27 4 4n? t2) sin (7(X + 1)),

the exact solution of (49) is

w(X,t) = t?sin (7(X +1)).

The numerical results of this problem are presented in the Tables 6-8 and Figures 8-10.
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Figure 5. Comparison of numerical and exact solutions

-08 -06 -04 -02 O 0.2

X

04 06

of example 2 for a = 0.95,=0.2 at t = $.

Figure 7. The approximation solution of example 2 when

numerical solution for N=m=9, alpha=.95 and beta=.2

a=20.95 and §=0.2.

Table 6. Max errors for example 3 when N = 4 and

0.8

m=4. m=4.
t a=0.1 a=0.5 a = 0.99 t a=0.1 a=0.5 a=0.99
0.25 | 4.50F -3 | 3.43E -3 | 2.58F —4 0.25 | 1.55FE —4 | 1.42F -3 | 5.25F -3
0.5 1.82F -2 | 1.66F -2 | 1.33F -2 0.5 3.00F -4 | 2.15E -3 | 5.77E -3
0.75 | 4.13F -2 | 3.91F -2 | 3.61F 2 0.75 | 4.36F -4 | 2.70F -3 | 5.84F —3
1 7.36E -2 | 7T.11FE -2 | 6.83F -2 1 5.64F -4 | 3.15F -3 | 5.85F -3

1

-1

-08 -06 -04 -0.2 0 0.2

X

04 06 08 1

Figure 6. Comparison of numerical and exact solutions
of example 2 for a« = 0.95,8 = 0.2.

numerical solution for N=8,‘m=10, alpha=0.1

Figure 8. The approximation solution of example 3 for

N =m =8 when aa =0.1.

Table 7. Max errors for example 3 when N = 8 and

5. Conclusion

In this paper, a new numerical approach for solutions of single and multiterm time fractional diffusion equations
is presented, in which the pseudospectral operational matrix has a critical role. For the first attempt, two
numerical methods, the pseudospectral integration matrix and normalized Grunwald approximation, are applied

1130



GHOLAMI et al./Turk J Math

Table 8. Max errors for example 3 when N =8 and m = 10.

t a=0.1 a=0.5 a=0.99
0.1 ] 2.70F -5 | 3.49F -4 | 1.84F -3
0.2 | 5.25F -5 | 5.30F -4 | 2.21F -3
0.3 | 7.64FE -5 | 6.73F -4 | 2.30F -3
04| 990F -5 | 7.88E -4 | 2.32F -3
0.5 | 1.21F -4 | 8.89F —4 | 2.32E -3
06 | 141F -4 | 9.78EF -4 | 2.32F -3
0.7 | 1.61EF -4 | 1.06F -3 | 2.31E -3
0.8 | 1.81F 4 | 1.13F -3 | 2.30F -3
0.9 | 2.00F -4 | 1.20F -3 | 2.27F -3
1 217E -4 | 1.27TE -3 | 2.09F -3

exact

0.08 | > . ©— alpha=0.1 ||
- #— alpha=0.2

& alpha=05
0.06 ©— alpha=0.99 |

-0.02

—0.04

—-0.06

—-0.08

01 . , , , , , . . . - . 1 1 1 1 . f . .

-1 -08 -06 -04 -0.2 0 02 04 06 08 1 -1 -08 -06 -04 -02 0 02 04 06 08 1
X X

Figure 9. Comparison of numerical solutions of example  Figure 10. Comparison of numerical solutions of example

3at t=0.3. 3 at some values of ¢.

simultaneously. The significance of this work is the presentation of a new discretization of the space dimension
based on the Gauss — Lobatto points. This method shows that with fewer number of points we can approximate
the solutions with enough accuracy. Finally, we hope to use the pseudospectral operational matrix for the
solution of fractional partial differential equations alone.
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