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Abstract: This paper is devoted to an innovative and efficient technique for solving space-time
fractional differential equations (STFPDEs). To this end, we apply the Tau method such that the bases
used are interpolating scaling functions (ISFs). The operational metrics for the derivative operator
and fractional integration operator are used to introduce the operational matrix for the Caputo
fractional derivative. Due to some characteristics of ISFs, such as interpolation, computation costs
can be significantly reduced. We investigate the convergence of the technique, and some numerical
implementations show that the method is effective for solving such equations.
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1. Introduction

Our objective is to introduce an efficient method to find the numerical solution for the
space—time fractional partial differential equation STFPDEs

o aﬂug)g,t) Yap aaua’if’ﬂ —g(xt), wBe01,t>0, xc01] (1)
subject to the initial condition
w(x,0) = wy(x), x€10,1],
and the boundary condition
w(0,t) = f1(t), t>0,

in which a1 and a; are constants. In addition, the function g(x,t) in (1) is assumed to be
sufficiently smooth.

In recent decades, the generalization of differentiation has given rise to finding a new
class of differential equations. Nowadays, we can imagine a significant role for fractional
calculus and fractional differential and integral operators in various fields of science. There-
fore, it is important to study this topic. In the field of solving fractional differential equations
(FDE), an exact solution in many cases is not possible. Thus, introducing an efficient and
precise numerical scheme is significant. For the one-dimensional fractional differential
equations, several papers are dedicated to specifying the necessary and sufficient conditions
for the existence and uniqueness of the solution [1,2]. Several papers introduced various
approximation techniques for solving this type of equation. Among these, one can mention
finite difference methods [3], wavelet method [1], Laplace transform method [4], B-spline
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method [5], tau method [6], Homotopy analysis method [7], and Adomian’s decomposition
method [8], etc.

In [5], the authors represented the fractional derivatives based on B-spline functions
as an operational matrix. Then, they solved the fractional ODEs and STFPDEs using this
matrix. The operational matrix in this work is introduced directly, and they did not use the
operational matrix of integration like the method presented in this paper. In [9], the authors
solved the time-fractional diffusion equation

“Dfw(x, t) = D*w(x,t) + f(x,1),

where CDg denotes the Caputo fractional derivative (Cfd). To apply the numerical technique
proposed in [9], the desired equation is discretized by the spectral method in space and the
finite difference method in time. Saadatmandi et al. [10] used the Sinc-Legendre collocation
method to solve the time-fractional convection-diffusion equation. In [11], the authors
used the differential transform method for solving linear fractional PDEs. In [12], the time-
fractional reaction—diffusion equations are solved by a numerical scheme. Chen et al. [13]
applied the wavelet method to solve the convection—diffusion equation of the fractional
order. The space fractional diffusion equation is solved by the adomian decomposition
method in [14]. In [15], a Tau method is developed to solve the space fractional diffusion
equation. As we have said, various methods have been used in the literature to solve PDEs
of the fractional order, including He’s variational iteration method [16], homotopy analysis
method [17], and finite element methods [18], etc.

Interpolating scaling functions have an extensive background in applied mathematics
and in solving different types of differential equations. Alpert introduced these functions
and used them to solve the integral equation with a weakly singular kernel [19]. To simulate
the squeezing nanofluid flow, these bases are used and numerical solutions with high
accuracy are obtained from them [20]. Asadzadeh et al. [1] used these bases to solve the
generalized Cauchy problem.

The outline of this article is as follows. In Section 2, the interpolating scaling functions
(ISFs) and their properties are introduced. Section 3 is dedicated to applying the Tau
method for solving STFPDEs based on ISFs, and the convergence analysis is investigated
for the proposed method. Numerical results are given in Section 4 to demonstrate the
ability and efficiency of the method.

2. Interpolating Scaling Functions

Given a set of 7 roots {7; : 7 € R} of the Legendre polynomial P, where R =
{0,1,---,r — 1}, the Lagrange basis for nodes {7, : 7 € R} is the set of polynomials
{ly : 7 € R}, which are described by

r—1
. X—T
(%) = ,7H T — T
i=0,i#y M L
Now, we can define the interpolating scaling functions (ISFs) as a family of orthonormal
basis via
/2 -
9 (x) = o l,(2x — 1), x €0,1],
0, otherwise,

in which wy, is the Gauss-Legendre quadrature weight and is obtained by

2
~rP(ty) P ()

Wy

There is a subspace A} of the space L?[0, 1] that is generated by {¢7 : y € R},

b= span{y’ :n € R} C L*[0,1].
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g§~Pr(g) =

Given | € Ny (natural numbers with zero), we consider Iy}, := [z, zp;1] with z, :=
b/(2]) as a finite number of sub-intervals of the interval [0,1], so that [0, 1] = Uy 5,1 and

beBy:={0,--- 2] — 1}. Further, we define the translation and dilation operators:
Tof(x) = f(x—b), and D,f(x)=+af(ax), respectively.
It follows from the multi-resolution analysis (MRA) that there exist the nested subspaces
Aj = span{lpj'],b =DyTpy", beB;, n=0,1,---,r—1},

such that A7 C A7 ;. Therefore, the subspace Aj is generated by a family of orthonormal

bases such that they are the dilation and translation version of the primal basis {¢" : 4 € R }.
There exists an orthogonal projection operator P} so that any function g(x) can be

mapped from L2[0, 1] into Al ie.,

g=Pig)= ) )Y (& 1107,17>L2[0,1]¢’]7,b1 g € Ly[0,1], 2
beB; nER

where (.,.) denotes the L?-inner product

182 = [ 81 (g

However, in this system, we avoid calculating the integrals due to the interpolating prop-
erty of ISFs, and instead of calculating g] p = (& 1,11] przoa] = Ji, 8 1,8 (x)] ,(x)dx, these

coefficients are approximated by

gl, =27 /2 g<z f(r,7+b)) beB, neR, andt, = (5, +1)/2. ()

It can be verified that the convergence rate for the projection Py is O(27/7) [19], and we
have the following error estimate:

sup [ (x)], (4)

5 2
IPj(g) —gll <27
T xel01]

47!

where ¢ € C’([0,1]) is the r-times continuously differentiable function.
All these calculations can also be expressed in matrix form. Given bmax := maxb € B i
: : — . 0 —1
let us consider the vector function ¥ := [¥}, - -- 7] b ]T with Y, = [I,L?]’b, e, lp;,h ]
consisting of the scaling functions with dimension N := r2/. According to these assump-
tions, Equation (2) can be rewritten as

Pj(g) = G"Yj, ®)

where G is an N x N vector whose elements are obtained by (3). These calculations can be
easily extended to higher spaces. To approximate a two-dimensional function, we introduce
the two-dimensional subspace A;'Z = A} x A} C L?[0,1]? that is generated by

{¢], 9]y bV €8y, n,y' €R}.

Therefore, it can be shown that the mapping of any two-dimensional function g into the
space A?z can be written as a linear expansion as follows.

Yo X X Y Gy a2+ (;7'+1)1P7,b(x)ll’}7,/br(}/) =¥ (x)G¥)(y), (6)

beB ' eR V' EB;nER
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in which G is a square matrix whose components are obtained by

_ w W, RN 1.
G (b—a2)) 4 (g+1),r(b —a2) ) 4 (' +1) = 2 ]\/ 717\/ 7”8(2 J(#% +0),277 (3, + b’))- @)

It has been investigated in references [21-23] that the error of this approximation is bounded
and satisfies the following boundary.

. 2177] 21*]7’
P78 — gll < Cmax 2+ , 8)

47! 47y!

where Crmay is a constant and the function g := 12 [0, 1]2 — R possesses mixed 2r order
partial derivatives, which are continuous.

2.1. The Operational Matrix of Derivative
In this section, we would like to find an N x N dimensional matrix Dy, so that

D(¥))(x) = Dy¥j(x), ©)

where D is used to express the derivative operator. Motivated by [21,22], we can find Dy,
(operational matrix of the derivative) as a block-tridiagonal matrix of form

- H R }
—-RT H R

Dlp:2] '. .. ‘- ,

- - NxN

in which each block is an r X r matrix with elements

1
[Hlii141 = §¢l(1)#’k(1) — ' (0)9*(0) — G141

1 1
[H]i1,41 = Q‘Pl(l)l/’k(l) - §¢l(0)¢k(0) = Jk+1,141/

1
(H] a1 = 9 95 Q) = 59" (0)9"(0) — grsn 1,
1
Rlgi1041 = §¢l(0)¢k(1)r
d
[‘7]k+1,l+1 = %Elpk(ﬁ)'

2.2. Operational Matrix of Fractional Derivative

By taking the fractional integral of the vector function ¥}(x) and expanding the
results based on these bases (namely, ‘F;(x)), one can find an N-dimensional square matrix
such that

I8 (¥(x)) ~ IP¥(x), x€(0,1), (10)

where the matrix I is used to represent the operational matrix of the fractional integral. Tt
follows from [2] that the fractional integral operator If is defined as follows.
Definition 1. Let B € R*. We specify the fractional integral operator If via

1

TN = g [ G- 0P @, xelab) felilnbl  ay
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Throughout the paper, we will use I'(B) to represent the gamma function. Our ob-
jective is to find the elements of matrix If. To this end, we provide the following auxil-
iary Lemma.

Lemma 1 (cf. [1]). Given a set of r nodes {T }mer € [0,1], the Lagrange polynomials I,,, for
those nodes can be explicitly given by

r—
x) = Z 5mznxrinil/ m = O/ e, T 1/ (12)

in which By =1/(IT, - On,#m(r — Ty)) and

(_1)71 r—1 r—n—2 n n=1,---,r—1,
B Y Y [Is
m,n mjr s m#ml## M.

Hn/ 0,n’ ?ém( - Tf’l,) Mmy=my_1+1 my=0 i'=1

Now, putting i = br+m+1, j = b'r +m’' +1 where m,m" € R and b,b’ € Bj,
the entries of the matrix I? can be computed by [1]

1Py =27\ [ TP (7, 27 (B + 1)

%[ / 27](T;1/+b/)
B I?(.B)\/?/o (27 (f + ') — t)ﬁfllpih(t)dt. (13)

Notice that due to the formulation of ISFs, these bases are discontinuous. How-
ever, they are locally integrable, and their fractional integral are well-defined. In [1],
Asadzadeh et al. evaluate this integral and verify that the matrix I? is an upper triangular
matrix whose elements are obtained by considering three cases. We refer the reader to [1]
for more details.

Case (1): b’ < b. In this case, which includes elements below the main diagonal, we have
[1F;j=0, ij=1,---,N. (14)

Case (2): b’ = b. This case consists of those elements that lie on the diagonal. To evaluate
the integrals in this case, using the beta function B, we obtain

20" [,
[Iﬂ]i,j: (F(ﬁ)) Do B(1,B) Zﬁmn L R+ 11,18+ 1;220),
(15)
where 2 Fi(n+1—r,1; 8+ 1;2A) is the hypergeometric function and is deter-
mined by

i lon) = 3 r—n—1Y_(k
2./71(1’1+1f1’,1,0(+1,2/\) = kgo (1)k< K )(ﬁ+1) (2)\) (16)

Case (3): b’ > b. The components of this case lie above the main diagonal and are calculated
in reference [1] as follows.

w Ly 1—n
e 3 0 i G [V S

k=0
L /A7
o

2Fi(o, 1= B0+ 1;1/A), (17)

wherec:=r—1—m
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Definition 2 ([2,24]). We specify the Caputo fractional derivative (Cfd) CDE via

x  f£(n)
DN = g || e =T D)), as)

n— x_g)ﬁ*TH“l
in which p € R* and [f]+1:=n e N.

Lemma 2 (cf. Corollary 2.3 (a), [2]). It can be proved that the Cfd operator CDE is bounded via

1
B)(n—p+1)

IDES)le < = I fllcr, (19)

where p € RY, B & Ngand n = —[—p].

Similar to the operational matrix for fractional integration I?, there exists a square
matrix DP of dimension N such that it satisfies the following relation.

“DE(¥(x)) ~ DP¥(x). (20)

It follows from Definition 2 that there is a relation between the fractional integral operator
and the Cfd operator as follows:
eph — 7 Fpn, 1)

Motivated by (9), (10) and using Equation (21), we obtain
"Dy (¥ (x)) ~ D"(I" F)¥ (x), (22)
In the sequel, the operational matrix for Cfd is equal to
DF = D" (1" P). (23)

3. Tau Method

To solve the space-time fractional partial differential Equation (1), assume that the
function w(x, t) can be approximated by

w(x, t) = wy(x, t) == Py(w)(x,t) = Z Z Z Z Wr(bfocZI)+(r]+l),r(b’ftx2/)+(r]/+l)lp;]?,b(x>lp}7,b/ ) (24)

beBjn'eR V'eBjER
Using the definition of the vector function ¥7, one can rewrite Equation (24) as follows.
T
wi(x,t) =¥ (x)W¥](y), (25)

where W is the N x N matrix.

Substituting the approximate solution (25) in (1), we obtain

aﬁwy(x, t)
otP

o"wj(x,t) .
Fora gj(xt), (26)

a + ap

where
g(xt) = gj(x,t) =¥ (x)GY(t).

Employing the operational matrix DP, one can obtain the residual function via

r(x,t) = ¥}(x) (a1WD/3 +a,D"TW — G)l}f}(t). (27)
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We aim to force r(x, t) to be approximately zero. To do this, we adopt the Tau method to
obtain the linear system of algebraic equations, i.e.,

Y(W) := ayWDP + a,D*TW — G = 0. (28)

Equation (28) consists of 2N + 1 dependent equations. Therefore, the boundary and initial
conditions are used to find 2N + 1 independent linear equations.

Y(W)yj = (W¥)(0) — Wo)j1, j=1,-- N+1,
Y(W)i,l = (T?T(O)W - FlT)l,l'l l = 2/ e /N + 1/
where
wo(x) = WJ‘P}(x), f1(0,1) = Ff‘i’}(t)

Since STFPDEs (1) is a linear equation, then, using vectorization, we obtain the linear
system of (N + 1)? equations

AW =B, (29)
in which W and B are obtained from vectorization of W and B, respectively. The solution

of this system gives rise to the approximate solution.

Convergence Analysis

Assume that ¢/ = w — w} where w and w are the approximate and exact solutions
of (1), respectively. Subtracting (1) from (26) gives
oPe’ (x,t 0% (x,t
ot o (% 8)
oth ox®

@ =g(x,t) —gy(x t). (30)

The residual function is obtained as

aﬁe}(x,t) 9%l (x, t)

R(x,t) :==m 51 B

—(8(x 1) = g7 (x1)). (31)

Our objective is to show that the residual function R tends to zero. Taking the C-norm
([l fllc :== maxyco,1) |f(x)]) from both sides of (31), we obtain

aﬁe}(x,t) o%ej(x, t) .
1RGO < Har |l =gl + lazlll —5 7 + l(g (x. £) = g1 (x, ) |
It immediately follows from Lemma 2 that
IRCx, )] < aa] : lellcn + laz] : llegll e
=TT =gy -+ 1) T(n —a)(n' —a+1)"7NC
+11(8(x 1) = g5 (x, )], (32)

wheren =n' =1 (a, B < 1). Given amax := max{|ay|, |a2|}, assume that

1 1
(n=B)(n—p+1)'T(n —a)(n —a+1)

1.

M := 20,5 max{ T

Therefore, we can rewrite Equation (32) as

IR(x, 1) || < Mlepllcn + [1(8(x, 1) — &7 (x, 1)) . (33)
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Using (8), we have

21—1‘]

21—]r
1RGO < Mo (2427 ) 39

where My, is a constant. It can be demonstrated that |[R(x,t)|| tends to O as J, 7 — oo.
Therefore, the convergence of the method is guaranteed.

4. Numerical Experiments
Example 1. As the first example, we consider the STFPDEs
o 2w(x,t) 9V 2w(x,t) 8

_ 3/2 3/2
o1/ 52 T ayEc T

with conditions
w(0,t) = 2, w(x,0) = x2, t>0,x€[0,1].

The exact answer is given as w(x, t) = x* + t* [5].

In Table 1, we compare the proposed method in the previous section with B-spline method [5].
Our method gives better results than the B-spline method. Figure 1 demonstrates the approximate
solution on the left side and corresponding absolute errors on the right.

Table 1. Comparison between the proposed technique and the B-spline method [5] for Example 1.

B-Spline Method [5] Proposed Method
] 3 4 5 3
L>® 2.5 %1072 9.3 x 1073 34x1073 1.90 x 1014
L2 1.4 x 102 54 x 1073 2.0x 1073 571 x 10715

X
SEISIIIEEKS,
SEOOSERSS,

S SOSRSIIEIIKSESEEESS
OIS SISISSISSSES
SSSESIIRSSISEESSS

Figure 1. Comparing the approximate and exact solutions, using ¥ = 3 and | = 2, for Example 1.

Example 2. We consider STFPDEs (1) whereay = ay = 1,2 = 1/2, B = 1/3 and the function
f(x,t) is equal to

NG NG 5T(2/3)

where C(x) and S(x) are the Fresnel integrals and are defined through the following power series,

flut) = 4= (amwz?cos(x) +s<‘/27‘>msm<x>> L 9 sinx)

o . F4m+3
) = L " G Tiam +3)”

m=0

and
x4m+l

0= L a1y

m=0
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For this example, the exact answer is given as w(x, t) = sin(x)t>.

Table 2 shows the effect of the parameters r and | on the L?-errors. It is evident that the error
is reduced as parameters r and | tend to co. Figures 2 and 3 illustrate the effect of | and v on the
absolute errors and L2-errors, respectively.

Table 2. Effect of the parameters r and ] on L2-errors at different times for Example 2.

ro ] t=0.2 t=04 t=0.6 t=0.8 t=1.0

5 2 2.790 x 10~ 1.114 x 107> 2503 x 10> 4444 x 1075 6.934 x 107>
3 2.891 x 107 1.165 x 10~° 2.635 x 1076 4703 x 106 7.370 x 10~°

5 2 6244 x 10710 2.479 x 1079 5.542 x 1072 9.801 x 107? 1.524 x 108
3 1.614x10711 6466 x 10711 1443 x 10710 2583 x 10710  4.059 x 1010

S5
s 0t
SIS
0205203202252020.%4 20, %
a%%ﬁg%@%zg
20 30006%%
SR

%
:

5555
05565555508
SIS
SIS
e
SRS s
SRS S
2 9 %e030%
SIS
SRS
SIS
SIRSISSISSIN
SISO
S50

(a) Approximate solution (b) Absolute errors withr =3,] =2

%108 ©10°8

(c) Absolute errors withr =3,] =3 (d) Absolute errors withr =4,] =2

Figure 2. Numerical results for Example 2.

Iogz(LQ-error)

2 25 3 3.5 4 45 5

Figure 3. Effect of the parameters r and ] on L2-errors for Example 2.
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Example 3. The third example is dedicated to the STFPDEs

0V 2w(x,t)  9V3w(x,t)  15/7x*? 9 13,3
ox1/2 otr/3 16 5T(2/3) ’
with conditions
w(x,0) =0, w(0,t) = 0.

The exact solution for this equation is w(x, t) = x5/212,

Table 3 shows the effect of the parameters r and | on the L-errors. It is evident that the error is
reduced as parameters r and | tend to co. Figure 4 illustrates the effect of | and r on the L2-errors,
respectively.

Table 3. Effect of the parameters r and | on L2-errors at different times for Example 3.

r J t=0.2 t=04 t=0.6 t=0.8 t=1.0

3 2 1.781 x 107> 7.199 x 107> 1.631 x 10~4 2914 x 1074 4570 x 1074
3 2.337 x 1076 9.532 x 10~ 2.170 x 105 3.890 x 107> 6.117 x 10>

5 2 5.434 x 107 2.246 x 1076 5.154 x 10 9.294 x 1076 1.468 x 107>
3 7.152 x 10~8 2.965 x 1077 6.814 x 107 1.230 x 10~ 1.944 x 10~°

Iogz(Lz-error)
I 2
ogz(L -error)

2 25 3 35 4 45 5 55 6
r J

Figure 4. Effect of the parameters 7 and ] on L2-errors for Example 3.

5. Conclusions

Interpolating the scaling functions Tau method was proposed to solve the space-time
fractional partial differential equations. According to the relation between the integral and
derivative operators of the fractional order in the Caputo sense, we obtained the fractional
derivative for ISFs as an operational matrix, indirectly. To this end, the operational matrices
for the derivative operator and fractional integral were used. Using the Tau method,
the considered equation was reduced to a system of algebraic equations. By solving this
system, we found the approximate solution via an expansion based on interpolating scaling
functions. We proved that the proposed method is convergent. Numerical results illustrated
that the proposed method gives better results than other methods, and, in some cases, it is
very accurate.
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Abbreviations

The following abbreviations are used in this manuscript:

STFPDEs  Space-time fractional differential equations

ISFs Interpolating scaling functions
FDE Fractional differential equations
Cfd Caputo fractional derivative
MRA Multi-resolution analysis
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