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Abstract: In this article, we develop a numerical method based on the operational matrices of shifted
Vieta—Lucas polynomials (VLPs) for solving Caputo fractional-order differential equations (FDEs).
We derive a new operational matrix of the fractional-order derivatives in the Caputo sense, which
is then used with spectral tau and spectral collocation methods to reduce the FDEs to a system of
algebraic equations. Several numerical examples are given to show the accuracy of this method.
These examples show that the obtained results have good agreement with the analytical solutions
in both linear and non-linear FDEs. In addition to this, the numerical results obtained by using our
method are compared with the numerical results obtained otherwise in the literature.

Keywords: fractional-order differential equations; operational matrices; shifted Vieta—Lucas polyno-
mials; Caputo derivative

1. Introduction

Fractional calculus has been playing a very important role in scientific computations.
Scientists are able to describe and model many physical phenomena with fractional-order
differential equations. As a result, fractional-order differential operators are widely used
to solve systems by developing more accurate models [1-4]. The nonlocal property of the
fractional-order operators makes them more efficient for modeling the various problems
of physics, fluid dynamics and their related disciplines [1,5-9]. For example, consider a
thin rigid plate of mass 4; and area R immersed in a Newtonian fluid of infinite extent and
connected by a massless spring of stiffness K to a fixed point. A force g(z) is applied to
the plate. Assume that the spring has no effect on the fluid and that the area of the plate
is large enough to produce the fluid adjacent to the plate, whereas stresses ¢(z, x) can be
defined by the following relation:

o(z,x) = /ipD* (2, x); 1)

where x is the distance of a point in the fluid from the spring to the submerged plate.
By some assumptions discussed in [10], the dynamics of the system are given by

a1D?v(z) = g(z) — Kv(z) — 2Ro(z,0) 2)

Fractal Fract. 2022, 6, 79. https:/ /doi.org/10.3390/ fractalfract6020079

https:/ /www.mdpi.com/journal/fractalfract


https://doi.org/10.3390/fractalfract6020079
https://doi.org/10.3390/fractalfract6020079
https://creativecommons.org/
https://creativecommons.org/licenses/by/4.0/
https://creativecommons.org/licenses/by/4.0/
https://www.mdpi.com/journal/fractalfract
https://www.mdpi.com
https://orcid.org/0000-0003-0115-4506
https://orcid.org/0000-0002-8889-3768
https://doi.org/10.3390/fractalfract6020079
https://www.mdpi.com/journal/fractalfract
https://www.mdpi.com/article/10.3390/fractalfract6020079?type=check_update&version=2

Fractal Fract. 2022, 6, 79

2 of 20

where 0(z,0) = Dv(z). Equation (2), with some assumptions considered in [10], takes the
following form of a Bagley—Torvik-type problem solved in (Section 6, Example 1):

a1D*v(z) + ay D3 ?v(z) + a3v(z) = g(2), z € [0,1]. (3)

The existence and uniqueness results of fractional-order differential equations (FDEs)
have been investigated extensively in the literature. Some of them are presented as follows:
Fazli and Nieto [11] investigated the existence and uniqueness of the solution of FDEs of
Bagley-Torvik type by considering the existence of coupled lower and upper solutions.
Pang et al. [12] investigated the existence and uniqueness of the solution of the generalized
FDEs with initial conditions by proposing a novel max-metric containing a Caputo deriva-
tive. Abbas [13] studied the existence and uniqueness of the solution of FDEs by using
Banach'’s contraction principle together with Krasnoselskii fixed point theorem. For more
works on existence and uniqueness results, we refer the reader to [14-17].

As most FDEs do not have closed-form solutions, different numerical techniques,
including the finite difference method, variational iteration method and spectral methods,
are preferably used. Among them, spectral methods have received considerable attention
from the fractional community for solving FDEs, both ordinary and partial. Spectral
methods are classified into three types, known as the collocation, tau and Galerkin methods.
The basic idea of the spectral methods is to write the solution as a linear combination of
basis vectors of global polynomials, typically Legendre, Jacobi and Chebyshev. The speed
of convergence is considered the best advantage of the spectral methods, as the rate
of convergence is exponential in these methods, which gives a high level of accuracy.
Many efficient spectral techniques are obtained in the literature using the various global
polynomials [18-21].

The construction of the operational matrices of fractional derivative operators defined
with singular or nonsingular kernels has played a key role in the development of spectral
methods. Many researchers have worked on the construction of the operational matrices
of fractional derivatives using different types of global polynomials. For example, Benat-
tia et al. [22] introduced the operational matrix of the fractional derivatives to develop
a numerical method that is based on the Chebyshev wavelet for solving FDEs. Saadat-
mandi et al. [23] derived an operational matrix of derivatives of fractional order using the
fractional-order Chebyshev functions. They also extended the results of [23] for solving the
coupled system of FDEs with variable coefficients [24]. Additionally, Bharway et al. [25]
introduced a new shifted Chebyshev operational matrix of fractional integration for solving
linear FDEs. Moreover, Talib et al. [26] developed a new operational matrix based on
the orthogonal shifted Legendre polynomials to numerically solve the fractional partial
differential equations. Meanwhile, Rahimkhani et al. [27] introduced a Bernoulli wavelet
operational matrix of fractional integration for obtaining the approximate solution of a
fractional delay differential equation. Kazem et al. [18] derived an operational matrix that
generalized the results presented in [19]. Recently, Dehastani et al. [28] calculated modified
operational matrices of integration and pseudo-operational of fractional derivatives for the
Lucas wavelet functions to compute the numerical solution of fractional Fredholm—Volterra
integro-differential equations. Moreover, Dehastani et al. [29,30] also derived operational
matrices of fractional-order derivatives and integration for fractional-order Bessel func-
tions and fractional-order hybrid Bessel functions. In the derived numerical techniques,
the operational matrices are applied to reduce the FDEs to a system of algebraic equations.

Dehestani et al. [31] also presented a novel collocation method based on the Genocchi
wavelet for the numerical solution of FDEs and time-fractional partial differential equations
with delay.

Motivated by the aforementioned works, we extend the study of the spectral methods
by constructing a numerical algorithm that is based on the fractional-order derivative
operational matrix of VLPs in Caputo sense, together with the spectral tau method and
spectral collocation method. The basis vectors of VLPs are used to approximate the solution
of the problems. The derivative terms are approximated by using the fractional-order
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derivative operational matrix of VLPs. It is important to mention that the proposed
algorithm is computer-oriented and is capable of reducing the FDEs to a system of algebraic
equations, which greatly simplifies the problems. Subsequently, we use the operational
matrices approach together with the spectral tau method in the case of linear FDEs, and the
operational matrices approach together with the spectral collocation method in the case of
nonlinear FDEs. Our proposed numerical algorithm produces highly efficient numerical
results as obtained otherwise in the literature [32-34].

The novel aspects of our proposed study are the development of the new fractional-
order derivative operational matrix of VLPs in Caputo sense and the construction of the
numerical algorithm that is based on this newly developed operational matrix. To the best
of our knowledge, this is the first result where the numerical algorithm is presented by
using the operational matrix of VLPs. Moreover, the proposed numerical algorithm is fit to
solve both linear and nonlinear FDEs with initial conditions. In addition, our proposed
method has advantages over other methods, such as the Homotopy perturbation method,
because, in our case, the perturbation, linearization or discretization are not necessary to
be implemented.

The structure of this paper is set in the following way. In Section 2, we discuss the
VLPs along with their properties. In Section 3 , the Vieta—Lucas operational matrix of
fractional-order derivatives is derived. In Section 4, the numerical method is developed
by using the operational matrices of VLPs. In Section 5, the error bound is determined.
In Section 6, the accuracy and the stability of the proposed method are analyzed by taking
some numerical examples. In Section 6, we conclude and give the summary of this paper.

2. Preliminaries

In this section, we summarize some definitions, properties and results of fractional
calculus that are essential to construct the numerical algorithm to solve the linear and
nonlinear FDEs.

Definition 1. The Riemann—Liouville fractional integral operator of order o > 0, of a function v,
is defined as:

1fu(z) = 1”(104) /OZ (z—s)" tu(s)ds, a>0,
o(z) = v(z)

Definition 2. The Caputo operator of the fractional derivative is defined as follows:

Boiy — L 2 o(s)
D U(Z) - r(n _ 0‘) /0 (Z o S)aJrlfn

ds, a«a>0, z>0, 4)

wheren —1 < a <n, n € N,and v € C"[0,1].
Hence, the Caputo operator follows:

0, ke0,1,2,...,[a] —1,
DA k { [—I (5)

zn = k) _k—
T, ke NAk> [«].

2.1. Vieta—Lucas Polynomials

Vieta—Lucas polynomials belong to the class of orthogonal polynomials and can be
created by using the recurrence relation [35]. Consider |z| < 2; then, the Vieta—Lucas
polynomials of degree n € Ny in the variable z can be defined as

VL, (z) = 2cos(nf), 6 = cos™ ! (;), 6 € [0, rt]. (6)
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The VLPs can be created by using the following recurrence relation:

VL,(z) =zVL,_1(z) —VL,—2(z), n=2,3,...,
VLg(z) =2, VLi(z) =z

Moreover, VL, (z) can be expressed using the following power series formula:

L\ () R
VMZ):,;3(_1>]F(j+1)r(n+1—21')z =iz 7

where [ 7] is the ceiling function.
Moreover, the orthogonality of VL, (z) can be expressed as:

(VLi(2), VLu(z)) = /2 ! VL (z) VLy(z)dz =< 4r, m=n=0, 8)

—2+/4— 22

where —L— is the weight function.

Vi—z

2.2. Shifted VLPs

As a new class of orthogonal polynomials, the shifted VLPs, VL;;(z) of degree n,
defined on the closed interval [0, 1], can be obtained as follows:

VL (z) = VL, (4z — 2) = VLy,(2V/2). )

Moreover, VL;;(z) are created by the following formula:

VL

n

11(z)=4z-2) VL (2) - VL, _4(2), n=12,..., (10)

with the starting values

VLj(z) =2, VL (z) =4z —2. (11)
Moreover, analytically, VL; (z) can be expressed as:
L . 4IT(2n —)) nej

VLa(2) = 2n}§)(—1)11,(]. FOT@n—2j+1)" "

n=1{23,..} (12)

Let the function u(z) be Lebesgue-square-integrable on the interval [0, 1], which can
be expressed in terms of VL, (z) as follows:

u(z) =) ¢ VLi(2), (13)
j=0

where the undetermined coefficients, Cjs j=0,1,2,...,n, can be determined through the
following expression:

dz, (14)

: 1 /2 u(22) VL;(2)

:(5]'7 -2 4— 22

or
1 1u(z) VLi(2)

ci=— — sz, 15
Fosimly z—22 (15
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where

=4 1= (16)
2, j=A11,2,...,n}.

For approximation, we can take the first n 4 1 terms of the series; therefore, 1u(z) can
be expanded in the form

Up(z) ~ icj VL; (z) = CTY¥(z), (17)
j=0

where the shifted VLP coefficient vector C and the shifted VLP vector ¥ (z) are given by
CT = [CO, C1,€2,---, Ci’l]/
¥(z) = [VLi(z), VL (2),..., VL:(2)] L. (18)

3. Operational Matrices of Differentiation
Theorem 1. Let ¥(z) be the shifted VLP vector defined in (18) and also suppose that & > 0; then,

D*(¥(z)) =~ P¥¥(z),

where P* is the (m + 1) x (m + 1) operational matrix of the fractional derivative of order « in the
Caputo sense and is defined as follows:

0 0 0
0 0 0
i—[a] i—[a] i—[a]
Pt = Gi0k Y. Gk e Y Cimk and §; ; i is given by
k=0 k=0 k=0
m—[a] m—[a] m—[a]
2 gm,(),k Z ém,l,k e Z gm,m,k
k=0 k=0 k=0
s i fa] o\ 4TFTi-KT(i—k+ )T (i—k—a+1/2) _
Yo (=1) VT (k+1)T (2i—2k+1)T (i—k—a+1)*’ j=0
Cijik = cia] (=) 4KT(2i—K)T (i—k+1) (19)
2%y Lm0/ TET@ -2 G fatT)
YT (2j—r)T(i+j—k—r—a+1/2) '~ 193
T Q-2+ DI (itjthk—r—at1)’ ] = 1er9re
Proof. Applying the Caputo derivative to (12), we have
i 44T (2i — k) ;
w * _ _1\k i—k
DiVLi(z) =D (k_zo( Vresnrei—xsn® ) (20)

Applying the linearity of the Caputo derivative, and using (5), we have

] 4KQiT(2i — k)T (i — k + 1) .
& * — k i—k—a
DY(VLi(z)) = k;o VA ¥ (B v Ty o ey wy LA L AL 1)
and

D*(VL!(z)) =0, i=0,1,...,[a] - 1. (22)
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Now, approximate z:¥=% by (m + 1) terms of the series, as
m
Z VL (z (23)

where
1 lu(z) VL; (z)

— d 24
5.7 Jo — % (24)

ij =

and u(z) = 27k«
Now, inserting the value of u(z)and VL; (z) into Equation (24), we obtain

1127k P
o = szz, j=0,
ij =

1 Si—k—a )72]4] Vl"(2] 1‘) i— s
Ef(] \/Z—ZZ, 0 Fr+1) - 2r+1) 27T dx, j=123,...,

Zi—k—u .
7= h ﬁdz j=0
D'jAIT (2] —r) giti ke P
fo )3 0rr+1 T (2j— 2r+1)z,ﬁZ ——dz, j=123,...,
1 T(i—k—a+1/2) 0
{Zf T(i—k—a+1) ’ ]=Y

i (=14 (i+j—k—r—a+1/2) .
fzr 0 T(r+1)I2j—2r+1)I(i+j—k—r—a+1) / j=L23...,

(25)

i—k—u

by inserting the value of z into Equation (21), we obtain

“(VLi(z i (i,7) VL* (2)), (26)

where S, (i, j) = Z;;Bﬂ Gijk, and

(— )k4i*kir(2ifk)F(z'fk+1)1“(ifkftx+1/2)
VAT (k+1)T (2i—2k+1)T (i—k—a+1)* ’

(27)

Cijik = (—1)kr 4R (2i— k)T (i—k+1)
Z f T(k+1)T(2i—2k+ 1)L (i—k—a+1)
47T (2j—r)T (i+j—k—r—a+1/2)
T+ Q2j—2r+ D) (i+j+k—r—a+1)’

x i=1,23,....

Rewriting Equation (26) in vector form, we obtain

i—[a]
D*(VL;(z ( Y. Zioj Z Citr---r Y Ci,m,k)T(Z)- (28)
k=0
For simplicity, we can write Equation (28) as:
D*(VLf(z)) = PM¥(2), (29)
where
i—[a] i—[a] i—[a]
= Y. Ciop Y Citkroor Y Cimk |- (30)
k=0 k=0 k=0
Equations (22) and (29) prove the required result. O

4. Application of Operational Matrices Method

In this section, we apply the Vieta—Lucas operational matrix method to find the
analytical-approximate solution of linear and nonlinear FDEs.
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4.1. Linear FDEs
Consider the linear FDE

D*v(z) = b1D%1v(z) + b,D%v(z) + ... + b D%0(2) 4 briqv(2) + byag(2), (31)

with initial conditions '
v(0) = d;, i=0,...,n, (32)

where b;, for | = 1,...,k + 2, are real constant coefficients and alson < a < n+1,
and 0 < <h <...<%<a.
The unknown function v(z) and the source term g(z) can be approximated as:

v(z) ~ %ci VLI (z) = CT¥(z), (33)
i=0
M

g(z) = Y h;VL;(z) = H'¥(2), (34)
i=0

T

where H = [hy, ..., hy]T is known, and C = [cg, ..., cp]T is an unknown to be determined.

Now, using Equations (29) and (33), we have
D*v(z) ~ CTD*¥(z) ~ CTP*¥(z), (35)
D%uv(z) ~ CTD%¥(z) ~ CTPY%¥(z), i=1,...,k (36)
Using Equations (33)—(36), the residual R(x) for Equation (31) can be written as
Ry(z) ~ (CTP* — b;CTPY — ... — 5 CTP% — by 1 CT — by, GT) ¥ (2). (37)

Using the spectral tau method [36], a system of linear equations is generated by applying

(Ru(2),¥(2)) :/OlRM(z)‘Y(z)dz, i=01,..,M—n—1. (38)

Moreover, by substituting Equation (33) in the initial conditions given in Equation (32),
we obtain ‘ ‘
v D) =cTPi¥(0)=d;, i=0,1,...,n (39)

Equations (38) and (39) generate the (M — n) and (n + 1) set of linear equations,
respectively. This system of linear equations can then be solved easily for the unknown
coefficients. Consequently, we can approximate v(z) given in Equation (33).

4.2. Nonlinear FDEs

Consider the nonlinear fractional-order differential equation
F(z,v(z), D% v(z), D%v(2),...,D%0v(z)) =0, (40)
with boundary conditions

H;(v(g)), v (c}),- .., v (c;)) = dj, (41)
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where 0 <'s < max{d;,j=1,...,k} <s+1,6;€[0,1],j=0,...,s and H; are linear com-
binations of v(¢;), (s e vl (¢ j)- Now, using Theorem 1 and Equation (33), the terms
of Equation (40) can be approximated as

v(z) = CT¥(z),
D%v(z) = CTP¥(z),
D%u(z) = CTP%2¥(z), (42)

D%v(z) = CTP%¥(z).

Similarly, the terms of Equation (41) can be approximated as

v(gj) = CT¥()),
v'(gj) = CTPW¥(g)),

"

v'(g;) = CTP@Y¥(g)), (43)

vl (g;) = CTPO¥(g)).
In light of (42) and (43), we may write Equations (40) and (41), respectively, as
F(z,CT¥(z),CTP"Y¥(2),...,CTP%¥(2)) =0, (44)

H;(CT¥(g;), CTPWY¥(g)), ..., CTPEI¥ (¢))) = d;. (45)

Now, to find the solution v(z), we first collocate Equation (44) at (M — s) points. These
equations, along with Equation (45), generate a system of algebraic equations, which can
be solved to find ¢;, i=0,..., M. Consequently, the function v(z) can be approximated.

5. Error Estimate

Lemma 1. ([37]) The following assumptions for the function ¢(z), such that g(k) = by, must
hold true:

1. The function g(z) is positive, decreasing and continuous for z > m.
2. Y by is convergent, and Py = Y 2, 1 by.

Then,
Py g/ g(z)dz.

m

Theorem 2. If v(z) € L2(A), A = [0,1], v(z) = Y52 bx VL (2), by is introduced in
Equation (15), and v" (z) < N, then we have

N
V96md

Proof. Itis evident that the shifted VLPs are orthogonal on the interval [0, 1] with respect
to the weight function, w(z) = ﬁ Hence, these polynomials form a complete L2, (A)

lo(2) = om(2)[[w < (46)

orthogonal set, where L2,(A) represents the space of functions defined as v : A — R. Thus,
the error in space L2,(A) is determined as

1

Jo62) = oI = ([ o62) ~ o) Pr(a)etz ) @)
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Using Equations (13) and (17) in Equation (47), we have

o) - om(2)I3 = ( [

Now, by applying the orthogonality property of shifted VLPs to Equation (48), we have

i by VL;(2)

k=m+1

2 z
w (z)dz) . (48)

lo(z) — vm(z Hw— Z |be|. (49)

k m—+1

Now, by using the substitution 4x — 2 = 2cos(#) in Equation (15), the coefficients,
by, k=0,1,---,m, can be determined as

1 T (1+4cos(6)) . sin(k—1)0 sin(k+1)6
k—m/o v <2 >s1n(9)< K—1 ki1 )dG. (50)

Equation (50) can also be expressed as

_ |1y, (1+cos(6) . sin(k—1)0  sin(k+1)0
Ibe| = 4(5k7T/() v< . sin(0) (20— )| (51)

Using v/ (z) < N, and the properties of trigonometric functions, we may express
Equation (51) as

N
Ibye| < wnET 2 (52)

Now, using Equation (52) in Equation (49), we have

2
o) ~on@IE < 337 1 69)
Now, by using the Lemma 1, we have
N2 oo
lo@@) —on(@) I} < 5 [z 4
N1 N 55

327 " 3md  96mdrw

Finally, we have
(56)

O

6. Illustrative Examples

In this section, we give some numerical examples to show the accuracy of our pro-
posed method.

Example 1. Consider the following fractional Bagley-Torvik equation
11D?0(z) 4+ a; D3 ?0(z) + azv(z) = g(2), z € [0,1], (57)
subject to the initial conditions with integer order

v(0) =1 =10v(0)". (58)
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The source term g(z) is as follows:

g(z) =1+z. (59)
The exact solution of the problem in Example 1 is:

v(z) =1+z. (60)

Now, we apply the technique that is described in Section 4.1 by choosing the first three terms
of VLPs. We may write the approximation solution as

v(z) = CT¥(z) <= y(0) = CT¥(0) =dp =1, 6
v (z) = CTH"¥(z) <= vy (0) = C"TH"¥(0) = d; = 1.
Now, we have Vieta—Lucas polynomials
Y(z) = (VL3(z), VL (2), VL3 (z)),
(z) = (VLo(2), VLi(2), VL;(2)) ©2)

= (2, 4z—2, 162> — 16z +2),

0.75
GT = (0.25 ) (63)
0

The Vieta—Lucas operational matrices can be expressed as

and

0O 0 O

D> = 0 00 |,
16 0 0

0 0 0
D3¥/?% = 0 0 0 , (64)

11.4936 7.6624 —1.5325
0 0 0

D! = 2 0 0 .
0 8 0

The residuals can be evaluated as
R(z) = (CD2 + a,CD¥? 4 4,C — agG)‘I’(z),

where C = [c, ¢1, ¢2]. Now, using initial conditions, we have:

2C0 — 2C1 + 202 = 1/

65
4cq1 —16cp = 1. (65)

Moreover, using the inner product of the residual with the Vieta—Lucas polynomials, we obtain
a system of equations. If we take one equation from this system and two equations from Equation (65),
then, by simultaneously solving these equations, we obtain cy = 0.75,c¢1 = 0.25,cp = 0, hence

2

1

v(z) = (g,f,O) 4z —2 =14z, (66)
44 1622 — 16z +2

which is the exact solution.
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Remark 1. The numerical results computed using our method are compared with the method
of [33] by choosing various n. We observe that our proposed method produces efficient numerical
results as compared to the numerical results obtained by using the method of [33] (see Tables 1 and 2
and Figure 1). Moreover, for a small value of n = 2, the exact solution and the approximate solution
computed by using our method coincide (see Table 1 and Figure 1).

Table 1. Comparison of approximate solution of Example 1.

z v(z) Our Method atn = 2 The Method of [33] at n = 10

0 1.00 1.00 1.024862
0.1 1.10 1.10 1.121206
0.2 1.20 1.20 1.220821
0.3 1.30 1.30 1.323041
0.4 1.40 1.40 1.426952
0.5 1.50 1.50 1.531330
0.6 1.60 1.60 1.634569
0.7 1.70 1.70 1.734591
0.8 1.80 1.80 1.828738
0.9 1.90 1.90 1.913640
1.0 2.00 2.00 1.985057

Table 2. Comparison of absolute errors of Example 1.

z  Absolute Errors at # = 10 Using [33] = Absolute Errors at n = 2, 8,10 Using Our Method

0 2.30 x 102 0
0.1 2.69 x 1072 0
0.2 313 x 1072 0
0.3 345 x 1072 0
04 345 x 1072 0
0.5 2.87 x 1072 0
0.6 1.36 x 1072 0
0.7 1.49 x 1072 0
0.8 2.30 x 102 0
0.9 2.69 x 102 0
1.0 3.13 x 1072 0
19~ —— Approximate solution using proposed method -
Approximate solution using other method
18 O Exact solution B

1.7 -

16 -

v(2)

15— -

14 -

13— *

12 -

11+ -

Figure 1. Approximate solutions of Example 1 computed by our method at n = 2 is compared with
the method of [33] computed at n = 10.

Remark 2. The numerical results of Example 1 computed at n = 2 by using our method are
compared with the results obtained by using the methods of [32,34] at n = 6. We observe that, for a
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small value of n = 2, the approximate solution obtained using our method coincides with the exact
solution of Example 1 (see Tables 3 and 4). However, the exact solution and the approximate solution
computed by using the methods of [32,34] coincide at n = 6. This shows that our proposed method
is numerically more efficient.

Table 3. Comparison of approximate solution of Example 1.

z v(z) Our Method atatn = 2 The Method of [32] atn = 6

0 1.00 1.00 1.00
0.1 1.10 1.10 1.10
0.2 1.20 1.20 1.20
0.3 1.30 1.30 1.30
0.4 1.40 1.40 1.40
0.5 1.50 1.50 1.50
0.6 1.60 1.60 1.60
0.7 1.70 1.70 1.70
0.8 1.80 1.80 1.80
0.9 1.90 1.90 1.90
1.0 2.00 2.00 2.00

Table 4. Comparison of approximate solution of Example 1.

z v(z) Our Method atatn = 2 The Method of [34] atn = 6

0 1.00 1.00 1.00
0.1 1.10 1.10 1.10
0.2 1.20 1.20 1.20
0.3 1.30 1.30 1.30
0.4 1.40 1.40 1.40
0.5 1.50 1.50 1.50
0.6 1.60 1.60 1.60
0.7 1.70 1.70 1.70
0.8 1.80 1.80 1.80
0.9 1.90 1.90 1.90
1.0 2.00 2.00 2.00

Example 2. Consider the following linear initial value problem [38]:

D*v(z) +v(z) =0, 0 <a <2,

, (67)
v(0)=1, v (0)=0.
a\k
The exact solution of the problem is v(z) = Y 32 % [39].

To solve the problem, we use the technique described in Section 4.1. The absolute error for
o =0.85 andn =2 ,5and 8 is shown in Table 5. An error plot is also shown in Figure 2 for
these values.

We can see in Table 5 that a good approximation has been achieved by using some initial terms
of VLPs. Moreover, the numerical results for v(z) when n = 10 and « = 0.5, 0.65, 0.8, 0.95 and
1 are plotted in Figure 3. The exact solution for &« = 1is v(z) = exp(—z). It can be noted that
the numerical solution converges to the analytical solution when « approaches 1. We also analyze
the nonlocal behavior of the fractional derivative by computing the results at various non-integer
values of w, which highlights the advantage of using the fractional derivatives, as the next state of
the system depends not only upon its current state by also upon all of its historical states.
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Table 5. Absolute error for « = 0.85 and n = 2, 5 and 8 in Example 2.

z n—=2 n==>5 n—==8
0.0 0 0 0

0.1 2.04 x 1072 7.16 x 1073 1.12 x 1073
0.2 7.61 x 1073 5.08 x 1073 1.38 x 103
0.3 1.44 x 1072 1.86 x 1073 2.73 x 1073
0.4 4.06 x 1072 455 % 1073 1.56 x 1073
0.5 6.85 x 1072 1.55 x 1073 1.78 x 1073
0.6 9.64 x 1072 3.39 x 1073 3.82 x 1074
0.7 123 x 107! 498 x 1073 252 %1073
0.8 1.48 x 1072 3.24 x 1073 152 x 10~*
0.9 1.71 x 1072 7.04 x 1073 1.16 x 1073
1.0 1.91 x 1072 3.07 x 1073 468 x 1074

Figure

0.1

0.2

0.3

0.4

0.5
z

0.6 0.7 0.8

2. Error plots of Example 2 at different scale levels.

0.9 1

--6-- Exact solution
a=0.5
a=0.65
—a=0.8
—a=0.95

~~~~~

0.1 02 0.3 0.4 0.5 0.6 0.7 08 0.9 1
Figure 3. Exact and approximate solutions of Example 2 are compared at different scale levels.

Example 3. Consider the following initial value problem [10]:

cDu(z) = a;cD3v(z) — v(z) + g(2), z € [0,1], (68)
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D*v(z) =

subject to the initial condition with integer order
v(0) = 0. (69)

The source term is given as

523 3 15\/Ez%

z) = .
The exact solution at a1 = —1 is given below:
v(z) = 2%V/z.

We test the behavior of our proposed method by solving Example (3) at various values of n.
In Table 6, we list the L and L? errors for different values of n. We compare the numerical results
obtained by using our proposed method with the numerical results obtained in [10]. It can be
observed that the errors computed by using our method are much smaller than those computed by
using the method presented in [10]; see Table 6. This highlights the efficiency of our method for this
problem. Note that the symbol “ — ” means that the result for n is unavailable for the method [10].

Table 6. Approximate results of Example 3 at various values of .

Our Method Method in ([10], Example 3)

n L® L2 L® L2

3 1.1x1073 22x1073 - -~

4 229 x 1074 3.45x 10~% 1.21 x 1073 592 x 10~*
6 211 x107° 3.56 x 107° - -

8 7.52 x 107 1.85 x 107 5.80 x 1072 250 x 1072
16 4.85 x 1077 7.35 x 1078 245 x 107° 9.89 x 107

Example 4. Consider the following nonlinear initial value problem [40]:

40320 g o T(5+a/2) 4 4 9 3 a2 a4y 3
e B Sl Sl Mt A T 1 z — —
r(9_06),2 3r(5_a/2)z +3 (a+ )+(22 z*) —v(z2)?,
v(0)=0, Z(0)=0 0<a<2 (70)

The exact solution of the problem is v(z) = z8 — 3z(4+%/2) 4 9% [39].

We have solved the problem using the technique described in Section 4.2. The absolute error
fora = 0.85and n = 2,5 and 8 is shown in Table 5. An error plot is also shown in Figures 4 and 5
for these values. We can see in Table 7 that a good approximation has been achieved. Numerical
results for v(z) when n = 6 and « = 0.6,0.7,0.8,0.9 and 1 are plotted in Figure 6, along with
the exact solutions at the given values of w. It can be noted that, as « approaches 1, the solution of
the FDEs approaches that of the integer-order differential equations. We also analyze the nonlocal
behavior of the fractional derivative by computing the results at various non-integer values of a,
which highlights the advantage of using the fractional derivatives, as the next state of the system
depends not only upon its current state but also upon all of its historical states (Table §).
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Table 7. Absolute error for « = 0.85 and n = 2, 5 and 8 in Example 4.
z n=2 n=>5 n—==8
0.0 0.00 x 10% 4,02 x 1074 3.30 x 1074
0.1 3.88 x 1072 2.68 x 1072 2.60 x 1073
0.2 6.48 x 102 1.36 x 1072 5.08 x 1073
0.3 421 x 1072 6.53 x 1073 9.28 x 1073
0.4 2.20 x 1072 1.14 x 1072 6.92 x 1073
0.5 1.08 x 101 2.53 x 1073 5.38 x 1073
0.6 1.89 x 1071 8.36 x 1073 418 x 1073
0.7 2.38 x 1071 1.14 x 1072 6.41 x 1073
0.8 238 x 107! 5.73 x 1073 410 x 1073
0.9 1.98 x 101 2.61 x 1074 4.16 x 1073
1.0 1.86 x 1071 8.01 x 1074 1.59 x 1073
é _________ Joem T - *;r:o:pTo;n;Z ;
E ) . T~ ~==error plot n=5 f
102k 77 - S S e error plot n=8 ||
Z.\‘y\’// T LT . ]
é‘ \J \”r / e
10 *“ \I‘ ‘ﬂ‘ \\\/ 3
i i I ;
iy i ! !
E i \ |
Ermof s ! } ! E
% | | | | | |

z

Figure 4. Error plots of Example 4 at different scale levels.

12 T

- — [
_— ™~ Exact Solution at a=0.8
_ N — Solution at n=20 and =0.8

1 -
08— —
06— E
04 <
02 —

0 | | | | | | | |
0 01 02 03 04 05 06 07 09 1

Figure 5. Exact and approximate solutions of Example 4 are compared at n = 20.
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v(z)

N

.

e

e

Exact Sol at «=0.6
Approx. Sol at «=0.6
Exact Sol at @=0.7
Approx. Sol at a=0.7
Exact Sol at «=0.8
Approx. Sol at «=0.8
Exact Sol at «=0.9
Approx. Sol at «=0.9
Exact Sol at a=1
Approx. Sol at a=1

0.4 05
z

0.6

0.7 0.8

Figure 6. Exact and approximate solutions of Example 4 are compared at different scale levels.

Table 8. Approximate results of Example 4 at various values of a.

Our Method Method in ([19], Example 3)
® z=20.5 z=10.9 z=0.5 z=20.9

0.2 6.94 x 1071 6.2 x 1071 3.6 x 1072 1.7 x 109
0.4 1.97 x 107! 1.39 x 107! 24 %1072 3.0x 1071
0.6 481 x 1072 2.18 x 1072 9.6 x 1073 3.7 x 1072
0.8 8.87 x 103 1.36 x 1073 23x 1073 21x1073

Example 5. Consider the following nonlinear initial value problem:

D30(z) + D ?0(z) + v*(z) = z*, v(0) =v (0) =0, v (0) = 2. (71)
We solved this problem by using the same technique as described in Section 4.2 with
n=3.
The exact solution of the problem is v(z) = z?, whereas the source term is g(z) = z*.
The operational matrices can be expressed as

0 00 0
0 00 0
3
b* = 0 00 0|
192 0 0 0
0 0 0 0
0 0 0 0
D2 = 0 0 0 o |’ (72)
137.9229 91.9486 —18.3897 7.8813
00 0 0
. 2000
Db="10vs 0 0
6 0 12 0
0 0 00
| o 0 0o
D" =116 0 00/
0 9% 0 0

where C = [cg, ¢1, 2, ¢3)-
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Now, using the initial condition, we obtain three equations:
2cg —2c1 +2cp —2c3 =0,
4cq1 —16¢y 4+ 36c3 =0, (73)

Meanwhile, using the technique in Section 4.2, we obtain the following equation:

32¢y — 192c5 = 2.

CTDO¥(2) + CTDD¥ (2) + [CT¥ () — 2* = 0.

(74)

Now, we collocate Equation (74) at the first root of P4(z), and we obtain zg = 0.06698.
Now, solving Equations (73) and (74), we obtain

o(2) = (s,

N

which is the exact solution.

1
4 16!

2
4z — 2

1622 — 16z +2
6423 — 9622 + 36z — 2

Example 6. Consider the following non-homogenous multi-order fractional problem:

subject to the following initial conditions

cD*v(z) = acDPou(z) + beDPro(z) + ccDP2u(z)
+dcDP3u(z) +¢(z), z€[0,1], 0<a <2,

The source term is as below:

Q(z) =4z —z

, 6776
4503

23 4275 — 1420 + 77 +

2 —2.

(75)

(76)

(77)

The exact solution correspondingtoa =2 ,0a =c=-1,b=2,d =0,80=0,p1 =1,
B2 = % is given below:

= 27*22.

We can observe in Example 6 that a good approximation of the function has been
achieved while using n = 7 as a scale level. The absolute error Table 9 at different scale

levels is given below. (see Figure 7).

Table 9. Absolute error for n = 2, 5 and 8 in Example 6.

z n=2 n==5 n—=S8
0.0 0.00 x 10% 0.00 x 10% 0.00 x 10%
0.1 3.26 x 1073 7.98 x 1079 1.40 x 10~7
0.2 5.13 x 1073 6.95 x 10 590 x 108
0.3 1.98 x 103 1.49 x 10> 1.61 x 10~°
0.4 339 x 1073 1.39 x 107> 1.79 x 10~°
0.5 6.59 x 1073 9.92 x 107> 1.18 x 1074
0.6 497 x 1073 549 x 1074 559 x 1074
0.7 1.14 x 1073 211 x 1073 210 x 1073
0.8 9.60 x 1073 6.63 x 1073 6.63 x 1073
0.9 2.08 x 102 1.83 x 1072 1.83 x 1072
1.0 452 x 1072 456 x 1072 456 x 1072
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O"&L A T T T T T T T T T ’A’

————— Exact Solution |
-0.05 Approximate Solution |

-0.15 -
v(2) -0.2
-0.25
-0.3 1
-0.35

-04r

Figure 7. Graphs of exact solution and approximate solution of Example 6 with n = 7.

Moreover, a comparison between the exact solution and approximate solution at
different scale levels for the values of z is given in Table 10.

Table 10. Comparison of exact solution with approximate solution (AS) at m =2, 5 and 8 in Example 6.

z v(z) ASatn=2 ASatn=>5 ASatn =28
0.0 0.0000 0.0000 0.0000 0.0000
0.1 0.0100 0.0133 0.0100 0.0100
0.2 0.0400 0.0451 0.0400 0.0400
0.3 0.0898 0.0918 0.0898 0.0898
0.4 0.1584 0.1550 0.1584 0.1584
0.5 0.2422 0.2356 0.2423 0.2423
0.6 0.3320 0.3270 0.3326 0.3326
0.7 0.4076 0.4088 0.4098 0.4097
0.8 0.4303 0.4399 0.4369 0.4369
0.9 0.3317 0.3525 0.3500 0.3500
1.0 0.0000 0.0452 0.0456 0.0456

7. Conclusions

In the present study, we introduce a new fractional-order derivative operational
matrix of VLPs in Caputo sense. The newly derived operational matrix is used to develop
a computer-oriented numerical algorithm to solve the linear and nonlinear FDEs that
include the Caputo fractional-order derivative. The proposed numerical algorithm has the
advantage of transforming the problems into a system of algebraic equations that are easy
to solve using any computational software. To the best of our knowledge, this is the first
result where the numerical algorithm is presented using the operational matrix of VLPs
and the solution of the problems is approximated using its basis vectors.

We tested the accuracy and efficiency of the algorithm by solving various linear and
nonlinear FDEs with initial conditions. We found that with an increase in the values of
n, the approximate solutions were in good agreement with the exact solutions. We also
demonstrated the high efficiency of the method by determining the amount of absolute error
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and observed that as we increased 7, this amount was decreased significantly. In addition to
this, the numerical efficiency was also demonstrated by comparing the results obtained by
using our method with results obtained otherwise in the literature [10,32-34]. We observed
that our method produced more efficient results.
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