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Abstract - \

In this study, one explicit and one implicit finite difference scheme is introduced for the numerical solution of
time-fractional Riesz space diffusion equation. The time derivative is approximated by the standard Griinwald
Letnikov formula of order one, while the Riesz space derivative is discretized by Fourier transform-based algorithm
of order four. The stability and convergence of the proposed methods are studied. It is proved that the implicit
scheme is unconditionally stable, while the explicit scheme is stable conditionally. Some examples are solved to
illustrate the efficiency and accuracy of the proposed methods. Numerical results confirm that the accuracy of
present schemes is of order one.

Keywords. Fractional derivatives, Fractional diffusion equation, Riesz fractional derivative, Finite differences.
2010 Mathematics Subject Classification. 34A08, 44A10.

1. INTRODUCTION

During the last decades, the theory of fractional differential equations has been introduced and developed to
solve enormous problems in all branches of science and technology such as physics, mathematics, biology, economics,
engineering, and other fields [7, 14, 16]. The analytical solution can not be obtained for most fractional differential
equations. So it is important to develop numerical algorithms for solving these equations. Du to the importance
of fractional differential equations, fractional finite difference methods were introduced firstly in [12] and latter was
developed by others [6, 8, 15].

In this study, we consider the following diffusion equation of fractional type involving Riesz space derivative

0%u (z,1)
c
Dg,tu (z,t) :UW + g (1), (1.1)
0<pB<1l l<a<2 a<z<b 0<t<T,

subject to the initial and boundary conditions

u(z,0) =¢(z), a<x<b,
{ u(a,t) =u(bt) =0, 0<t<T, (1.2)

where 1 > 0 is a constant coefficient, g(x,t) and ¢(z) are sufficiently smooth functions, and % represents the Riesz
fractional derivative (1 < a < 2), which was defined in [19] as follows

[e%

——=u(x,t) = cq (RLD;:E + RLDg‘,b) u(z,t),
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where ¢, = f@. BLD%u(z,t) and B D@u(x,t) denote the right and left Riemann-Liouville fractional derivatives

of order «a for u(x,t) respectively.

The analytical solution of Riesz space, time-fractional differential equation (1.1), was studied by Zhang and Liu
[20]. Chen et al. [1] used the Laplace and Fourier transform methods to obtain a solution for the space Riesz fractional
reaction dispersion equation. Later authors in [17] introduced two implicit and explicit methods for the Riesz time
Caputo fractional equation. They also proposed a novel numerical scheme for the Riesz-space fractional advection-
dispersion equation in [18]. Din et al. [4] developed a fourth-order numerical algorithm for Riesz fractional derivative
and applied it for Riesz space diffusion equation with fractional derivative. A novel meshless space-time backward
substitution method was introduced by authors in [11]. Lin et al. [10] used a semi-analytical method for solving a
class of time-fractional partial differential equations with variable coefficients. A homogenization function method was
studied by [9] for the inverse source problem of the nonlinear time-fractional wave equation.

Most of the available methods have a lot of computational complexity. In this study, we introduce a simple method
to solve the time-fractional Riesz space diffusion equation (1.1). We apply the first-order standard Griinwald Letnikov
formula for Caputo fractional derivative to discretize (1.1) along the time axis. Then, the fourth-order numerical
algorithm based on Fourier transform method [4] is used for approximating the Riesz derivative on each time step.
We introduce two finite difference schemes to the numerical solution of time-fractional Riesz space diffusion equation
(1.1) and (1.2). We provide the stability analysis and convergence of the proposed methods. We show that the
order of convergence is O(7), while 7 is the uniform time step size. Due to the high accuracy of the Riesz derivative
approximation, it is not necessary to select a very small spatial step length, and this saves computational costs.

The rest of the paper is organized as follows: Some basic definitions of fractional calculus are presented in section
2. In section 3 the numerical algorithms for equation (1.1) and (1.2) are introduced. The stability and convergence of
the proposed methods are given in section 4. Section 5 is devoted to numerical illustrations. Finally, the conclusion
is provided in section 6.

2. BASIC DEFINITIONS

Some necessary definitions of fractional calculus are introduced in this section. Since the Riemann-Liouville and
the Caputo derivatives are often used, as well as the Riesz fractional derivative is defined based on left and right
Riemann-Liouville and Caputo derivatives, we focus on these definitions of fractional calculus. Furthermore in the
modeling of most physical problems, the initial conditions are given in integer order derivatives and the integer-order
derivatives coincide with Caputo initial conditions definition; therefore the Caputo derivative is often used in numerical
algorithms.

Definition 2.1. The left and right « order Riemann-Liouville integrals (o > 0) of a function f (x), on the interval
(@, b) are defined as follows [16]:

t
T2 (8) = oy [ S ds,
T NI0)
th?f(t):m{(s o= ds:

(o]
where T'(z) = [ e 't*"!dt, z € C is the Gamma function.
0

Definition 2.2. The left and right Riemann-Liouville derivatives of order a > 0 for a function f (x), defined on the
interval (a, b) are given as follows [16]:

FEDES () = way i [ (=)™ T (s)ds,
m m b m—a—
D (1) = ey [ (5= 077 f (s)ds,

(=)=
E)NE
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where m — 1 < a < m.

Definition 2.3. The left and right Caputo derivatives of order «a, are defined as follows[16]:

t m

CDatf() r(m_a)f(t*S)m “ 1j9m (s)ds, m—-1l<a<m,
m b a1 m

DS (1) = ttey [ (s = 0" T RS () s, m—1<a<m.

D% c=0
a,t ) .

{ Cngc _o, (c is a constant) (2.1)
0 B € Ngand (<«

“Dg,(t—a)’ ={ S (t—a)’" BEN, and f>a (2.2)

or ﬁ ¢ N()

0, B € Ngand B <«

Dt =) = (1)L (-1 Be Ny and B>« (2.3)

or 3¢ No

There are relations between Riemann-Liouville derivatives and Caputo derivatives as follows

3

-1 FR) ( W@

D2, (t) = D2, f Z e LU 24
C Nna _ RL N« _m 1 f(k) (b) _ p\k—a
DEF (0) = "MD5F (0= Y fi g (b0 (25)
k=0

It is clear that if f(*) (a) =0, k=0,1,..,m — 1 then the left Riemann-Liouville derivative and the left Caputo
derivative are equivalent, likewise the right Riemann-Liouville derivative and the right Caputo derivative are equivalent
when f*) (b) =0, k=0,1,..,m— 1. For comprehensive properties of fractional derivatives and integrals, one can
refer to the literature [13, 16].

Lemma 2.4. [16]Ifm—1<a<m, méeN, then

Dy Je () = f(#); (2.6)

i 1f(k) a+

J 0D f (t) Z (t—a)*, t>o0. (2.7)
=0

3. METHOD OF SOLUTION

Consider the fractional diffusion equation (1.1) and (1.2) with Riesz space derivative and Caputo fractional time
derivative.

Firstly, we set the points z; = a + th,i = 0,1,...,M , and ¢, = n7,n = 0,1,..., N, where h = (b — a)/M and
7 = T/N, are the uniform spatial and temporal step lengths respectively, and M and N are integers. We use the
notation u} for u(x;,ty).

(&)
ENE
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3.1. Time discretization. If u(z,t) is suitably smooth function with respect to ¢, the Griinwald-Letnikov and Rie-
mann Liouville’s fractional derivatives are equivalent. Denoting w(ﬂ ) = (- 1)’“(@7 one gets

1 n
RLDB u(x,1) - Sl b (3.1)
¥n k:O

The formula (3.1) is convergent of order one for any 8 > 0 (see [16]), and is referred to as the standard Griinwald
Letnikov formula. Formula (3.1) can be modified for approximating the Caputo fractional derivative as follows

C B _
©D5 u(z, t)}( N Tﬁkzow (Wb —ud), 0<p<1 (3.2)

which is still convergent of order one [16].

3.2. Spatial discretization. The authors in [4], constructed a new computational scheme for the Riesz fractional
derivative of order a (1 < o < 2), by using the Fourier transpose method as follows

o u(z,t) ~ 2 mz_:l s{yn
dlz|™ Ly 24he ko Tme (kL)
(@istn) k=—M+m+1
m—1
a a
+24ha Z Sl(c )uyanf(kfl) (3.3)
k=—M-+m-+1
ay 1 ) (@)
@) n
(1+ )ha Z Sy Uy ks
k=—M+m+1
the scheme (3.3) is of order four, where
a —1)"(a+1
s = (t)'T(e+1) keZ. (3.4)

k D¢ —k+1)I(2+k+1)

3.3. Numerical Methods. In this part, we develop one explicit and one implicit scheme for numerical solution of
time fractional space Riesz diffusion equation (1.1) and (1.2).

Scheme 1: We discretize (1.1) as follows

0%u (z,1t)

C o )

Dy ,u(z,t) = {a ] + g(xi tn_1). (3.5)
[ 0.t :|(xi,tn) Nx|™ Jaitn )

Substituting (3.2) and (3.3) in (3.5) yields

m—1
«@ (@), n—1
k=—M+m+1
m—1
a (@), n—1
tome Do S U (3.6)
k=—M+m+1
1 m—1 (a) -
(H )ha PO
k=—M+m+1

+gP T+ O(1 + b,
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where gf_l = g(z;,tn—1). After some simplifications and neglecting the truncation error, we obtain
m—1
Up = pUrTt—2rf7! {_“1 Z S’(Ca)U:VLL_—l(k-l-l)
k=—M+m+1
m—1 m—1
S YR SN S =Y 1)
k=—M+m+1 k=—M+m+1
n—2 n
— Z wSLB_)kUZ-k + Z wil’g_)kUZQ + Tﬁgffl,
k=0 k=0

where 1 = 7%, p2 = 5% (14 1%) and U is the approximation value for u/'. Denoting

U: = (Uf, US, ..., US_)7,
F = (gic’ g]2€a R} g?\/[—l)T7
the system (3.7) can be rewritten as the following matrix representation
U' = AU + 77F,
n—2 n
Ur=BU" ! - Z wff_)kUk + Zwiﬁ_)kUO +7PF on> 1,
k=1 k=1

where A = (I —-27°71H), B= (B I —27r""'H), H = 15G — ;G — 3G, T is the identity matrix and

Séa) 3£a1) 3(7@2) e sz(l(i)M Sé(i)M s (20i)M

I B I C M O

I RN B N B O
G: : T )

) A @

L A S M

31\3—2 51\? 3 51\3—4 S5 51 Soa

0 S((Ja) 3(7(11) s éa )M Sz(i)M s f(ioi)M

0 Sga) 3(()a) S(f) s 501)M Sz(loi)M

0 s sga) s(()a) s(f‘l séoi)M
GT = - ..

0 sga) séa) sga) s(()a) 5(_a1)

0 s(a)_ . sga) sga) SY‘) s(()a)

0 55\?)—2 55\?)—3 Séa) Sga) Sga)

5£a1) 3(7&2) 3(7@3) si(;i)M S;Oi)M 0

set s s s s 0

sga) s(()a) s&al) 5(70’2) s(fg) 0
G7: . o '.' :

85\71)75 - s(a) séa) s(f‘l) 8(70;) 0

R

SmM-3 Sm—4 SM-5 51 £ 0
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Scheme 2 : We discretize (1.1) as follows

0%u (x,t)
C nB ;
D t =q | itn). 3.9
[ 0.41( )}(zi,tn) ! { d|z|” :|(xi,tn) + 9@ tn) (39)
Substituting (3.2) and (3.3) in (3.9) yields
LN~ o @
7_? wnfk(uif - u?) = n { 24h Z Ska U';L’L—(k-i-l)
k=0 k=—M+m+1
m—1
« (),
Tome 2 S Umegen (3.10)
k=—M+m+1

m—1
o 1 (@), n
(e X “m—k}
k=—M+m+1
+g" + O(T + h?).

After some simplifications and neglecting the truncation error, we get

m—1 m—1 m—1
Up +2r77 {—ul > U D SO eyt D s,@U;;k}
k=—M+m—+1 k=—M+m+1 k=—M+m+1
n—1 n
= —waf_)ka—i—waf_)kU?—i—Tﬂgf. (3.11)
k=0 k=0

The system (3.11) can be rewritten as follows
CU' = U° + 7°F,

n—1 n
CU" = - Z wff}_)kUk + waf_)k U + 7PF", n > 1, (3.12)
k=1 k=1
where C = (I + 27°71H) and H was defined in scheme 1.

4. STABILITY ANALYSIS AND CONVERGENCE STUDY

In this section, we perform the stability analysis and convergence study of the difference schemes (3.8) and (3.12).
We need the following theorems and lemmas.

Lemma 4.1. (Grinwall Lemma) Let ¢ > 0 and {¢;};>1 and {v;};>1 be nonnegative sequences. If

Jj—1
¢; < C+Z¢i’0i, Jj=1,

=1

then

j—1 j—1
¢; < cH(l +v;) <c exp <ZU1>
i=1 i=1
Proof. We refer the proof to [5].

(=)=
E)NE
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Lemma 4.2. Let wf = (,1)k(£) and 0 < § < 1 then

o0 n
wgzl, wf:fﬂ, w£<0, k>1, wa:O, wa,f<1, n € N.
k=0 k=1

Proof. We refer the proof to [2].

([l
Theorem 4.3. The matriz H (defined in schemes (5.8) and (3.12)) is positive definite and
x (o7
0<Ag < maxme[o 2] {12h°‘ [6+asm ( )} ‘QSIH (2) } (4.1)
= 195 (6 + )29,
where Ag denotes the eigenvalue of H.
Proof. We refer the detailed proof to [4].
O
Theorem 4.4. Let H be a positive definite matrixz. Then for any parameter § > 0, the following statements hold.
I(I+6H)~ (I-0H)|lw < 1. :
Proof. We refer the detailed proof to [4].
([l
Theorem 4.5. Let r = n7°/h® and B = (BI—27°"'H). Then p(B) < 1 if
6(1+ )
) 4.3
"< 6+ a)e (43)

Proof. We provide the conditions that p(B) < 1, where B is the iteration matrix of the difference scheme (3.8). Note
that p(B) is the spectral radius of matrix B. By the definition of B and (4.1) we have

AB :ﬂ—QTﬁilAH.

Since 0 < Ag < 135 (6 + )2* then

1
B — 67‘(64—0()20‘ <A < B.

Now |Ag| < 1 provides that r < (2:};52)&, and this completes the proof.
O
Theorem 4.6. Let the step lengths h and T are chosen such that r = nr? /h® < (2(+1i)g)a , then the difference scheme
(3.8) is stable.
~
Proof. Let the vector U*, (k=0,1,...,n) in (3.8) has perturbed by U, then the perturbed equation is as follows
n—2 n
~ ~n— ~k ~
0" =BU" - Y w20+ S W, T, (4.4)
k=1 =
then
~n ~0
1" < BT +Z\w e Zw I (4.5)
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By Griinwall’s Lemma 4.1 we conclude that

10" exp <||B|| + Z fw ) (4.6)

k=1

~n
HU H n— k

0
< ||U [lexp ([[B]f + 1)

We know that for any € > 0 there exists a matrix norm such that [|B|| < p(B) + ¢. Since p(B) < 1 then by the
equivalence of norms, for any norm we conclude that ||B|| is a finite value. Also by Lemmas 4.1, 4.2 and Theorem 4.5
the right hand side in (4.6) is finite value and does not tend infinity as n — oco. This proves the stability of the finite
difference scheme (3.8).

O

Theorem 4.7. The difference scheme (3.12) is unconditionally stable.

Proof. The iteration matrix for scheme (3.12) is C™* where C = (I+27°~1H) and it suffices to prove that p(C™') < 1.
By the definition of matrix C and (4.1) we have

1
Ae=1+2r" g >1+ 576+ )2
Since Ag > 1 then Ag-1 < 1. This provides p(C™') < 1, and then ||C™|| is finite.
Now by (3.12)
Ut =clur! Z w, cT Ut + Y Wl e Ao, (4.7)
k=1
~ K
Let the vector U*, (k=0,1,...,n) in (4.7) has perturbed by U, then the perturbed equation is as follows
~n ~n—1 n? ~k n ~0
U'=c'U" -} oPc'U +> P c'U, (4.8)
k=1 k=1
and then

T < e et H+Z\w(ﬁ) [teaNioal lc ). (4.9)

Zw

Now by Griinwall’s lemma we can write

~n _ ~0
ol ICTH U] exp

n—k

n—2
-1 (8)
I (1 > muﬂ (w10)

Lemmas 4.1, 4.2 show that the right hand side in (4.10) is finite and does not tend infinity as n — oco. So the finite
difference scheme (3.12) is unconditionally stable. 0

C1y 50 -
<[ICTHHIT exp (2ICTH]) -

It is obvious that the local truncation error for both schemes is O(7 + h*). The following theorems give the conver-
gence properties for the difference schemes (3.8) and (3.12).

Theorem 4.8. The explicit finite difference scheme (3.8) for solving the fractional Riesz diffusion equation (1.1) is
convergent if

6(1+ 3)
(6 + )2’
[c )
(0] ¢
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Proof. Let UX be approximate value for uk, = u(z,,,t) and e” ik = = uF — Uk be the error term at the n-th time level,
then with scheme (3.7) and (3.8), it is easy to get the matrix form of error equation as follows

E" = BE"! Z w B 43w EY (7P 4 7Y, (4.11)

k=1

where EF = [ek ek, ... eﬁ[_l] and c is a constant. Then (4.11) can be rewritten as following form
B < B =" + Z ol JIE*] + an o 1B+ [e(r 7 4+ 7%, (4.12)
k=1 k=1
Now we use the Griinwall’s lemma and get
no< B+1 Bp4 (8) w®
[ < [e(r# 1 + 77h0)] exp HBII+kzllw J+ [ (113)
< Je(rH*P + 78h*) | exp (|| B +2) .

It is obvious that the right hand side in (4.13) tends zero as h and 7 tend zero. O

Next theorem proves the convergence of scheme (3.12).

Theorem 4.9. The implicit difference scheme (3.12) for solving the fractional Riesz diffusion equation (1.1) is con-
vergent.

Proof. According to the notations of previous theorem and using(3.11) and (3.12), we write the matrix form of error
equation as follows

n—2 n
E'=C'E" - Y P CTEF + Y wl CTIE 4 (7148 4 PR, (4.14)

Now (4.14) can be rewritten as following format

Bl < [T E +len W1 IES|] + ICTH | + le(r+7 +77hT)]. (4.15)

k=1

Z w®

k=1

So we use the Griinwall’s lemma and get

B[] < le(rt*7 + 77ht)|exp { |[CT |+le WICTH +
=1

E:wnk

<|e(r**P + 78ht) | exp (3] C* ||) .
It is obvious that the right hand side in (4.16) tends zero as h and 7 tend zero. ]

5. NUMERICAL RESULTS

In this section, We present some numerical examples to demonstrate the theoretical analysis. To compare the
results numerically, we use the following error norm

Lo = max |u UZ-N| , (5.1)
0<i<M

where the exact value u? is approximated by U!* [3]. Also, the computational orders of the method presented in this
paper (C-order) are calculated with the following formula [3]

10g(E2 /E1 )

C-order = ,
log(ha/hy)

(5.2)

(&)
ENE
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in which Fy and FEs are errors correspond to grids with mesh size hy; and hso, respectively.

Example 1: Consider the time fractional Riesz space fractional diffusion equation (1.1) with the initial and boundary
conditions

u(0,t) = u(l,t) =0, u(z,0) =0, 0 <z <1,

and the inhomogeneous term

_ ra+2) 4 2a+1 12 ia e
g($7t) = WQT (]. — ;17) — ncat + ZiGFO(S_a) (m I (1 _ x) )
7m(x57a +(1-2)"") + m(xﬁf‘l + (1 — )79
o L 20160, o B
71“1(%0—83) (@ (1 —2) m(zs +(1—1z)® )} ,

Under these assumptions, the exact solution is u(z,t) = t>*T1z4(1 — )%,

This example has been solved for 8 =1 in [4]. We solved this example with n = 1 for different values of 8 and «.
Figure 1 represents the changes in absolute error concerning time (left) and N (right), which is obtained by implicit
method (M = 20). Table 1 represents the maximum error at time ¢ = 1 for different values of o and S which was
obtained using the implicit scheme 2. The results confirm the ones obtained in [4] for 8 = 1.

Table 2 shows the errors for the explicit scheme 1. In this table, the dashed line indicates where scheme 1 was unstable
for the selected 7 and h. Table 3 represents the maximum absolute errors and computational convergence orders for
some values of o and 8. The computational convergence orders confirm the theoretical convergence order.

000002 7
\ // 0.00015 \\
/ \
/
000001 7 /l ) \
error error :
J/ N
000001 7 V4 \\ \\
4 RN
0.00000: 7 pa 0.0000. < T —
= ~ K It .
/ F— ==l o~
0= = =

0 0.25 0.50 0.75 1 20 4 6 80
t N

[—o=078=15=— 0a=09,p=17— 0=09,p=19] [—o=09p=19=—"0=07p=19 — 0=07,pL3]

FIGURE 1. The graph of maximum absolute error for Example 1.

Example 2: Consider the time fractional Riesz space fractional diffusion equation (1.1) with the initial and boundary
conditions as follows

u(0,t) = u(l,t) =0, u(z,0) =0, 0 <z <1,

and the inhomogeneous term

> 2
)= 2?(1—)?) LA i t{ =P —x)* P
9(x,t) z) =T 2k: + 2 B) U ST ) (@ + (1 =2)™)

3-8 3-8y 4_ 24 4B _ 4B
g 4 =) g (6 (- ) )
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TABLE 1. The maximum absolute errors at ¢t = 1 for Example 1 (Scheme II).

B a=13 a=15 a=17 a=19
T=2% h=1 31675x107° 4.2379 x 107° 5.5724 x 10~° 7.2185 x 10°
05 7=g%, h=% 11592x107* 1.0996 x 107* 1.0031 x 10~* 8.7192 x 10~°
T=145, h=1 28258x107° 26813x107° 24602 x107° 2.1768 x 10~°
T=3, h=1% 31445 x107° 41751 x 107° 5.4676 x 107° 7.0723 x 10°
0.7 7=3%, h=% 18156x107" 1.7564x10~* 1.6400 x 10~* 1.4708 x 10~*
T=2, h=14 45396x 107" 4.4072x 107° 4.1433x 107° 3.7666 x 10~°
T=23 h=1 31447 x107* 4.1344 x 10™* 5.3804 x 107* 6.9365 x 107*
09 7=4% h=% 26325x107" 25982 x107* 24804 x 107* 2.2845 x 10™*
T=45, h=7 66810x107° 6.6276 x 107> 6.3743 x 107° 5.9392 x 10~°
T=3, h=1% 11678 x107° 1.1403 x 107% 1.0722 x 107* 9.6728 x 10~*
1 7=3% h=% 31083x10"* 3.0979 x 10~* 2.9900 x 10~* 2.7866 x 10~*
T=g5, h=1 7.9323x107° 7.9492x107° 7.7284 x 107° 7.2846 x 107"

Under these assumptions, the exact solution is u(z,t) = 2%(1 — z)? sint.

We solve this example with n = 1. Figure 2 represents the changes in absolute error concerning time (left) and N
(right), which is obtained by implicit method (M = 40). Tables 4 and 5 show the maximum absolute errors for scheme
2 and scheme 1 respectively.

0.003 0.00012
A
~ \
0.002 FIEAN \
/ 0.00008 \
w |1/ \\
0.
/ \ \ N
0001 / \ \ N
A\ AN
~ 0.00004
-7~ e N N~
7 ~ N, ~
~ -
- S ~< —
7 0.00002 —— —
[

0 025 0.50 075 1 » 0 © i
3 2

[——0=07,p=19=—"a=09B=17 0=07,p=15] — 0-09.5-19—"a-07.p-19— a-07,p-15)

FIGURE 2. The graph of maximum absolute error for Example 2.
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TABLE 2. The maximum absolute errors at ¢ = 1 for Example 1 (Scheme I).

B a=13 a=1.5 a=1.7 a=19
T=155, h=15 12778 x107° - - -
0.7 7=, h=1 95737x107° 1.1786 x 107° - -

r=2L h=21 79739 x107°% 1.0174 x 107° - —

h=-=L1 1.2547%x107° 1.4828 x 107° - —
08 7=-, h=-=L1 93853x107°% 1.1603 x 107° 1.4261 x 107° -

=2 h==L1 7.8067x107°% 99934 x107% 1.2690 x 107° 1.4536 x 10~*

=t h==L1 12257x107° 1.4569 x 107° 1.7182x 107° —

0.9 7=, h=17 91623x107° 1.1378 x 107° 1.4530 x 107° 1.7321 x 107°
T=g5, h=15 T76171x107° 9.7851 x 107° 1.2457 x 10° 1.5828 x 10~°
=55, h=15 1.1905x107° 1.4235x10° 1.6870 x 10~° 2.0015 x 10~°

1 7=45 h=% 89028x107% 1.1108 x 107> 1.3747 x 107° 1.7014 x 10~°

=2 h==L1 74040x107°% 95475 x 107% 1.2188 x 107° 1.5518 x 107°

TABLE 3. The maximum absolute errors and convergence orders for Example 1 (Scheme II).

a=09, =19 a=07, =17
N error C-order error C-order
10 1.7973 x 1074 1.2606 x 1074
20 9.3135 x 107°  0.9484 6.4887 x 107°  0.9581
40 4.7505 x 107°  0.9713 3.3027 x 107°  0.9743
80 2.4087 x 107°  0.9798 1.6771 x 107°  0.9777
160 1.2225 x 107> 0.9784 8.5612 x 107 0.9701

Example 3: Consider the time fractional Riesz-space fractional diffusion equation (1.1) as follows

0%u (x,t)
CDg,tU (z,t) = UW7

with the initial and boundary conditions
u(0,t) = u(m,t) =0, u(z,0) = 2*(1r —x), 0 <z < 7.

(=)=
E)NE
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TABLE 4. The maximum absolute errors at ¢t = 1 for Example 2 (Scheme II).

B a=13 a=15 a=17 a=19
T=2% h=1 28188x107° 3.9311x107° 5.3064 x 107° 7.1229 x 10°
05 7=3%, h=% 6.7994x107* 95197 x 107" 1.2931 x 107° 1.7156 x 10~°
T=g5, h=1 17144x107* 24299 x 10* 3.2868 x 10™* 4.3969 x 10~*
=1 h=1 24693x107% 3.6431 x107% 5.0758 x 107* 6.8578 x 107
0.7 7=3%, h=% 63018x107" 9.1022x 107" 1.2602 x 107> 1.6880 x 10~°
T=2, h=4% 16750x107* 23721 x 107" 3.2429 x 10~* 4.3356 x 10~*
=23 h=1 18192x107° 3.1206 x 107° 4.6676 x 107° 6.4758 x 10°
09 7=4% h=% 52829x107" 8.3045x 107" 1.2012x 107° 1.6468 x 107
T=35, h=1 15225x107*% 22571 x 107" 3.1624 x 10~* 4.2591 x 10~*
T=3, h=1% 13516 x107° 2.7508 x 107% 4.3837 x 107* 6.2641 x 10~*
1 7=% h=1% 44699x107* 7.7078 x 107" 1.1598 x 10~° 1.6197 x 10~°
T=g5, h=1 13933x107* 21692x107* 3.1062x 107* 4.2259 x 10~*

When S = 1, the analytic solution is obtained in [19] as follows

u(z,t) = Z by, sin(nx)e*(”%a/z”t, (5.3)
n=1
where
2 (7 8 4
by, = ;/0 u(zx,0) sin(nz)dr = (—1)"“5 ~ 5

We plot the exact and approximated solution surfaces in Figure 3 (n = 0.1). Figure 4 represents the exact and
approximate solutions for # =1 at t = 1. The figure shows that the Numerical solution is in excellent agreement with
the exact one. for 5 < 1, the exact solution is not known, then we plote the numerical solutions are plotted at t = 0.5
for different values of 8 and « in Figure 5.

Example 4: Consider the time fractional Riesz-space fractional diffusion equation (1.1)
C B 0% (x,t)
D ) =n—F—a—"
O,tu (:E7 ) n a‘$|a )
with the initial and boundary conditions
u(0,t) = u(m,t) =0, u(z,0) =sin(4x), 0 <z <,

When 8 = 1, the analytic solution is u(z,t) = sin(4x)e=*"7 ¢ (see [19]).
We plot the results in Figures 6 and 7.
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TABLE 5. The maximum absolute errors at ¢ = 1 for Example 2 (Scheme I).

154 a=13 a=1.5 a=1.7 a=19

4.3494 x 10~* - - -
0.7 7=, h=1 43406 x 107* 1.9781 x 1073 - -

=2 h=31 43362x107* 6.1212x 107* _ _

T=: h=3L1 43714x107* 6.1631 x 107* _ _
08 7=, h==>1 43557x10"*% 6.1462 x 10~* 8.3632 x 1074 —

7= h=2x 43465 x107* 6.1345 x 10~* 8.3555 x 1074 -

T=s=, h=-1 43942 x107* 6.2385 x 107* 8.4137 x 107* -
09 7=, h=-=1 4.3725x107* 6.1101 x 107% 8.3936 x 10* 1.1233 x 1073

T=2 h==1 4.3520x107% 6.0321 x 107* 8.3628 x 107* 1.1218 x 1073

7= h=1 44445 x107* 6.2360 x 107* 8.4585 x 10™* 1.1348 x 107
1 7=45 h=% 44042x107* 6.2031 x 107" 84327 x 107" 1.1311 x 107°

7= h=-21 43440 x107* 6.1867 x 10~* 8.4199 x 107* 1.1292 x 1072

FIGURE 3. The graph for exact solution (left) and approximate solution (M = 20, N = 40) (right) for
Example 3 with a = 1.9, § = 1.
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u(x,t) 2

n m 3n m Sz 3n Tn om
8 4 8 2 8 4 8

X
exact X N=10 O N=20|

FIGURE 4. The graph for exact and approximate solutions (M = 20) for Example 3 with a« = 1.7, 8 = 1.

] A ==,
4 \\ ol = \\\\
\ \
\
N \ N
\
14 .
0 T T T 0 T T T
0 1 2 3 0 1 2 3
[ —os13 == 0=15 —-0=17 — o=19] [——p=1 — = B=09 — - p=07 — p=0.5]

FIGURE 5. The graph for approximate solution with = 0.9 (left) and o = 1.7 (right) at ¢ = 0.5 for Example 3.

6. CONCLUSION

In this study, one explicit and one implicit finite difference scheme was constructed for the fractional-order diffu-
sion equation with the Riesz space derivative. The stability and convergence study of the numerical methods were
provided. It was proven that the explicit finite difference scheme is conditionally stable while the implicit one is stable
unconditionally, and the order of convergence is equal to one. The numerical illustrations confirmed the theoretical
results.
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FIGURE 6. The graph for exact solution (left) and approximate solution for (M

Example 4 with o = 1.7, =1, n=0.1.
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FIGURE 7. The graph for approximate solution with 3 = 0.7 (
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