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Abstract: The Caputo fractional a-derivative, 0 < a < 1, for non-smooth functions with 1 + «
regularity is calculated by numerical computation. Let I be an interval and D, (I) be the set of all
functions f(x) which satisfy f(x) = f(c) + f/(c)(x —a) + gc(x)(x — ¢)|(x — ¢)|*, where x,¢ € I and
8c(x) is a continuous function for each c. We first extend the trapezoidal method on the set D, (I) and
rewrite the integrand of the Caputo fractional integral as a product of two differentiable functions. In
this approach, the non-smooth function and the singular kernel could have the same impact. The
trapezoidal method using the Riemann-Stieltjes integral (TRSI) depends on the regularity of the two
functions in the integrand. Numerical simulations demonstrated that the order of accuracy cannot be
increased as the number of zones increases using the uniform discretization. However, for a fixed
coarsest grid discretization, a refinable mesh approach was employed; the corresponding results
show that the order of accuracy is ka, where k is a refinable scale. Meanwhile, the application of the
product of two differentiable functions can also be applied to some Riemann-Liouville fractional
differential equations. Finally, the stable numerical scheme is shown.

Keywords: fractional derivative; Caputo derivative; trapezoidal method; Riemann-Stieltjes integral

1. Introduction

Fractional calculus [1-3] has attracted increased interest over the last decade and has
been applied in several fields including finance, control theory, electronic circuit theory,
mechanics, physics, and signal processing [4-11]. There are two popular definitions of the
fractional differentiation: the Riemann-Liouville derivative and the Caputo derivative. Let
0 < &« < 1, nbe a positive integer withn —1 < a <n,anda € R.

Riemann-Liouville derivative:
starting at the point a is

The Riemann-Liouville derivative of a function f(x)

appy . Lodt ot f(7)
«DEf(E) = I'(n—a) W/a (t —T)a—ntl ar.

Caputo derivative: The Caputo derivative of a function f(x) starting at the point a is

(n)
SO = iy | e <1>

The comparison of these two definitions can be found in [12] and the definitions of
fractional derivatives are also revised in some studies [11-14].

The trapezoidal rule was used for integration or differential equations in the following
papers [15-17]. However, the functions of the integrand are assumed to be regular. This
paper is devoted to the computation of the Caputo fractional derivative on financial
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derivatives [18-21]. In some of them, the functions of the stock or option prices are only of
Lipschitz continuity. Our goal is to calculate the Caputo fractional integral for non-smooth
functions. This calculation will also encounter the difficulty induced by the singular kernel.
In [18], an implicit numerical discretization is used for the Riemann-Liouville integral to
calculate the chaotic behavior for financial models. In [22], the treatment for a singular
kernel involves the linear expansion of the smooth functions and direct integration of the
product of the linear polynomial and the singular kernel. In our approach, we consider the
function non-smooth. The function could be also singular, and the impact of the function
for the integral is similar to the kernel.

Let n be a positive integer and [4,b] be an interval. Define h = (b —a)/n and
x; = a+ih,wherei =0,1,2,...,n. To explore the niche of this research, let us explain the
following examples. The set of C*([a, b]) represents the collection of all functions whose
domain on [a,b] and they are of a continuous k-th derivative. If f € C?([a,b]), it is well
known in the textbook of numerical analysis, and the approximation is

(b—a)

n—1
[ fwax =11+ 1) 12 % f) | - CoDipe),
a =1

where ¢ is in (a,b). For the particular case, f(x) = \/x —a, the order of accuracy of
the trapezoidal rule method is reduced because the function f(x) belongs exclusively to
C%([a, b)).

Definition 1. Let I be an interval and the set

Da(l) = {f: f(x) = f(c) + f(e) (x =€) + &e(x) (x = c) [x —c|*}, @)

where g.(x) is a continuous function for each ¢ € I.

For example, I = [0,1], « = 1/2,and f(x) = x3/2, Then,
3
32 =c32 4 Ecl/z(x —c)+ge(x)(x —c)|x — c|1/?

with

23230172 (x—¢)
ge()={ wamarz s YFC
0, x=c#0.

If c = 0, then gp(0) = 1 and g.(x) is continuous on [0, 1] for each ¢ € [0,1]. Hence,
x3/2 € Dy ,(]0,1]). Moreover, for a fixed x, the function h(c) = g.(x) may not be continu-
ous on ¢ since go(0) = 1 and g.(0) = —1/2 for all ¢ > 0.

This paper is organized as follows. The order of accuracy for the trapezoidal method
on the set D, (I) is derived in Section 2. The proposed method for calculation of Caputo
fractional derivative is described in Section 3, using three examples. Smooth, regular and
non-regular functions are used in numerical simulations in Section 4. Section 5 shows the
analysis of the method to explain the obtained results and Section 6 demonstrates two
applications of the proposed method. The conclusion is given in the last section.

2. Order of Accuracy for Trapezoidal Method on D,

In this section, we extend the analysis of the order of accuracy for the trapezoidal
method on the set D, (I). Let us begin to consider the interpolation on the set D, (I).

Lemma 1. Let f € Dy(I). The linear interpolation of f on [a,b] C I has the property

£x) = fla) o= 4 pp) T 4 M)

—a

(x —a)(b—x),
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where h(x) is a continuous function and x € [a,b).

Proof. Since

f(x) = fla)+f(a)(x—a)+ga(x)(x —a)|x —a|*
flx) = f(b)+f(b)(x —b) +gp(x)(x —b)|x — b|*
we obtain
b—x X—a 1

f) = Sl + SO+ G (@)~ ) x — )6 =)
o (g~ al* — gy ()b~ ) (x ) (b~ %)
= f()b )= M o).
Here, h(x) = f'(a) — £/(b) + ga(®)lx — al* — gy(x)[b— x|*. ©

Lemma 2. Let f € Dy(I) and [a,b] C I. Then,

h
[ s =L@ + sene—a + " —ap
where h({) is a continuous function.
Proof. This lemma holds. It is followed by Lemma 1 and

[rwar = [ @+ o=t + 8w ae -0 as

(Fla) + F0)) (0 >+,§’<é)/b<x—a><b—x>dx

(F(@) + FB) (b —a) + " o a2

NI~ NI~

where ¢ in (a,b), and the second equality is followed by the weighted mean value theorem. [J
Lemma 3. Let f € Dy(I) and [a,b] C I. Then,
f1(b) = f'(a) = (8(a) — a(b))[b — al*.
Proof. From the following,
FOZIE — a4 ga(ol—al®,
F@ =T — ey + (@l -l

and taking the subtraction of the above two equations, it yields

f'(b) = f'(a) = (gv(a) — ga(b))|b — a|". ®)
O

Moreover, [gq(x)|x — a|* —g;(x)[b — x|*] < (|ga(x)[ + [86(x)|)|b — al* for x € [a,b]
and |h(x)| < (|gp(a) — ga(b)| + |ga(x)| + |gp(x)|)|b — a|*. Since h is continuous and
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bounded by the extremum theorem of continuous functions on a closed interval, Lemma 2
can be re-estimated to be Theorem 1 below.

Theorem 1. Let f € Dy(I) and [a,b] C I. Then,

[ flnd = (@) + £0) 0 - )+ O((6 — 0,
Remark. If f € C%(I) then g = 3 f"(&), where ¢ between c and x, then & = 1.

Theorem 2. Let f € Dy(I) and [a,b] C L If
F(2) = £(0) 4 £1(0) (k=) 8e() (x — ) e — el

and |ge(a)| is uniformly bounded for all ¢ € [a, b, then

[ Fix = 2@ + £ )6~ a) + 06— ),
Proof. Using (3) as

1)~ £1(0) = (52() — g0 () x — ",

taking the integration of the above equation on [1,b], we have

[ 1)~ f@ar = [ gela) — gol) e —al* dx.

Since |gx(a)| is uniformly bounded for all x € [4,b] and g,(x) is continuous on
€ [a,b], it implies that |gy(a) — g4(x)]| is uniformly bounded for x € [a,b] and

b b
| (ex(@) = o) —al*dx = O( [ (x = )" dx) = O((b — )" +*). @

Then,

b b
[ @ = f@e—a+ [ 1fx -7 @)

- %(f’<a>+f’<b>><b—a>—%(f’(b)—f’(a))(b—a)
+/ Qx(a) — ga(x))|x —a|* dx

= 2(f( a) + f'(b)) (b — a) + O((b — a)"**).

The last equality is followed by % (f'(b) — f'(a))(b —a) = 3(gy(a) — ga(b))(b — a)1**
and (4). Therefore, this theorem holds. [

3. Method

For the sake of simplicity and without loss generality, the case of n = 1 is considered
in the whole paper. Equation (1) is equal to

CDE£(1) /f )t — )% dr, 5)
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]

Yo

(-1

or
EDIF0) = gy [ £ (O (=T, ©

here, (t) = — L1
Let the interval I = [0,1] and N be a positive integer. The interval I is divided into
N-subintervals [t; 1, t;] with the sample points t;, { =1,2,...,N.

14 1 k t[ ! /
§ D} f(t) = mé; - f(T)¢'(t — T)dT.

Since ¢ is monotonic whenever 0 < a < 1, the inverse of ¢ exists. Using the substitu-
tion rule, y = ¢(t — 7) for fixed ¢, the integral

" fe e

can be rewritten into

/y "t — o )y, @)

/-1
where y;, 1 = ¢(ty — ty_1) and y; = @(tx — t;). The linear interpolation of f'(y) on the
interval I with the endpoints ¢(t; — t;) and @(t —t;_1) is
! = f(t, Ye—Yy +/t y—yeq_ 8
£ = b 2t p () S ®
Substituting (8) into (7), it yields

Q

NI~ N~

"= ol y))dy (F'(t—1) + F(t0)) (v — yor)

TYe-1
(f'(t—1) + f/(t)) (9t — t0) — @(te — ti-1)). (9)
The approximation in the last equation listed above represents the trapezoidal method

but uses the Riemann-Stieltjes integral. The roles of f and g may be interchanged.
Equation (9) is modified to

Flbe— o7 W)y~ HY(F () + F(00) @t ) — gt — t1))

H(1 = H) (k) — F() (9! (e — 1) + ' (b5 — tr-1), (10)

where H = H(|@(tx — t7) — @(tx — ty_1)| — |f(t) — f(ty)|) is the Heaviside step function.
We refer to the approach in (10) as the TRSI method. If the function f is smooth and ¢ is
non-smooth, then TRSI in (10) may only use H = 1. On the other hand, the function ¢ is
smooth and f is non-smooth, then TRSI in (10) may only use H = 0. For Caputo fractional
derivatives, ¢ is described as the form — 11—“151’“ and its derivative is singular at its origin.
Therefore, if the function f is smooth, then H = 0 only occurs at the singularity of ¢'.
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The stability of the TRSI method to use Equation (6) is to estimate the following:

L T
m; tlilf(f)(l’(fk—f)dr

SDEf(t)] <

k
r(ll_“) ;minﬂ(p(tk —tg) = @t — ti—1)) |, [f (k) — ft—1) |} X

37 b))+ 1o/t 1)+ o/ 0= 1))

If L m1n{|go( k—te) — @ty —te_1))|, |f(ts) — f(tr_1)|} is uniformly bounded for At,
fo If(s |ds and fo |¢’(s)|ds are bounded, M, then

08701 < gy ([ IOl [ 19/ las)

and it follows that TRSI is stable. The condition 4 min{|@(t —t¢) — @(t — ty—1))|, |f () —
f(t_1)|} is uniformly bounded. It also indicates the existence of the Riemann-Stieltjes
integral. It is identical to the existence of the Riemann-Stieltjes integral

INGES

requires the condition that the discontinuity of f' and ¢ cannot occur coincidentally, and
vice versa. Therefore, the stability theorem of the TRSI method is stated in the follow-
ing theorem.

Theorem 3. The TRSI method is stable if the condition that the discontinuity of f' and ¢ cannot
occur coincidentally is held.

4. Simulations

Let us consider the interval I = [0,1] and there are N uniform cells; that is, each
subinterval [t;_1,t/] has the length At = % with the sample points ¢, = % We will vary
N = 2K from K = 5 to K = 12. To probe the behavior of the TRSI method, let us define the
1-norm, 2-norm and co-norm in vectors of numerical solutions by

N

£l = Z FElaL  IfOl2= (1)) 28t (1 ()lle = max [f(to)].

= 1<(<N

Furthermore, the order of accuracy is defined as

lexll,
O K = 10 ( ),
K= 08 e

where g = 1,2, o0 and ek is the error between the numerical and exact solutions at the size of
zones 2K. In the following subsection, we adopt three examples as model examples which
represent the smooth, regular and non-smooth functions from Example 1 to Example 3
below, respectively.
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4.1. Model Examples

Example 1. Let us consider f(t) = 1t* and g(t) = 2t7. The polynomial is smooth because

£ exists for any 1, which is a non-negative integer. The Caputo fractional derivative of
f(t) fora = }is

« " e -1
CpEf(t) /f dt = r(;)/o Bt — 1) bdr, (11)

The analytic solution is § D f () = 353\2Ft2 The errors between the exact and numeri-

cal solutions are shown in Table 1, which demonstrates that the order of accuracy is near
1.5 for 1-norm, 2-norm and co-norm.

Table 1. The errors between numerical and analytic solutions for f(t) = it‘l and the order of accuracy.

The order of accuracy is near 1.5 for 1-norm, 2-norm and co-norm.

N, E E; Ew N¢/Ngyy O1 O O
32 1.038 x 1073 1415x 1073 3.124x 1073 32/64 141 141 140
64 3915x 107 5312x107* 1186 x1073 64/128 143 144 143
128 1.449 x 107*  1.960 x 107% 4391 x 107*  128/256 145 146 146
256 5291 x107° 7.140x107° 1.602 x 107* 256/512 147 147 147
512 1914 x107° 2579x107° 5784x107° 512/1024 148 148 148
1024 6.880x107% 9256 x107® 2.075x107° 1024/2048 148 148 1.49
2048 2461 x107° 3308 x107° 7413 x107° 2048/4096 149 149 1.49
4096 8771 x1077 1179x107°% 2639 x 1076 - - - -

Example 2. Let us consider f(t)
take the first derivate because f” is singular at the origin.

— 3p3/2 and g(t) = 2t2.

The power function f’ only can
The Caputo fractional derivative

of f(t) fora = 1is

CDle(

1—oc/f

The analytic solution is { D¥f(t) = ‘Ft The errors are shown in Table 2. The results
demonstrate that the order of accuracy is near 1.5, 1.45 and 1 for 1-norm, 2-norm and
co-norm, respectively.

) tdt = ! /tf%(t—T)_%dT (12)
()" Jo

Table 2. The errors between numerical and analytic solutions for f(t) = %t3/ 2 and the order of accu-

racy. The order of accuracy is near 0.52, 0.54 and 0.16 for 1-norm, 2-norm and co-norm, respectively.

N, E E» Ew Ne/Neyy O1 O O
32 2390 x 1073 2920 x 1073  1.006 x 1072  32/64 147 141 1.00
64 8.649 x 107*  1.100 x 1073 5.032x 1073 64/128 148 142 1.00
128 3109 x 107*  4.115x107% 2516 x 1073 128/256 148 142 1.00
256 1.112x107% 1531 x107* 1.258 x 1073  256/512 149 143 1.00
512 3967 x107° 5668 x107° 6.290 x 107% 512/1024 149 144 1.00
1024 1411x1075 2.091x107% 3.145x10"% 1024/2048 149 144 1.00
2048 5.001 x107® 7.686 x 107® 1.572 x 10~* 2048/4096 1.50 1.45 1.00
4096 1777 x107® 2818 x 107 7.862x107* - - - -
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Example 3. Let us consider f(t) = 2t'/2 and g(t) = %t% The power function f does not
have the first derivative because f'(0) does not exist. The Caputo fractional derivative of
f(t) fora = 1is

1 t 1 b 1
Crya _ / _ —u — — 2 _ J §
oDif(t) = Ta—a) /0 fi(o)(t—1)""dt 71“(%) /0 T 2(t—1)73dt. (13)
1
The analytic solution is D¢ f(t) = %t% The errors are shown in Table 3. The
3

order of accuracy is near 0.52, 0.54 and 0.16 for 1-norm, 2-norm and co-norm, respectively.
In Figure 1, the top-left panel shows the exact solution (red dot line) and the numerical
solution (blue solid line). The errors between the numerical and exact solutions are shown
in the top-right panel. The zoom-in profiles on [0,0.2] are shown in the corresponding
panels below.

u,(red); un(blue u, —u
, ualred)iun(tlue) o o —
1.5¢ 1 0.03
1 1 0.02
05} 1 o001 g
0 : 0 :
0 0.5 1 0 0.5 1
u,(red); un(blue) Uy — UN
2 " y " 0.05 . .
. 0.04 |
0.03
0.02 ¢
0.01
0 ' ' ' 0 ' ' '
0 0.005 0.01 0.015 0.02 0 0.005 0.01 0.015 0.02

Figure 1. The profiles of the simulations of Example 3. The analytic (1,) and the numerical uy
solutions are shown in the top-left panel. The absolute value of the error |u; — uy/| is shown in the
top-right panel. The zoom-in profiles on [0, 0.2] are shown in the corresponding panels below.

The approximation of the non-smooth or continuous function may improve the accu-
racy by refining the meshes. However, it is not equivalent to a finer mesh refinement in this
case, as the kernel function ¢(t; — s) is not only non-smooth, but it is singular for fixed f.
Therefore, we divide the subinterval by K-zones again. More precisely,

ty K t[,m
| SO as= [ 66 =) s,

where ty,, = t;_1 +mAK, m = 0,1,2,..., K, with AKX = % The results of fixed
N = 128 for K = 2P, p = 2,3,...,6 are shown in Table 4 and the corresponding pro-
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files are shown in Figure 2. The errors were reduced from 2.8 x 1072 to 4.7 x 1075; see
Tables 3 and 4, respectively.

Table 3. The errors between numerical and analytic solutions for f(t) = 2t1/2 and the order of
accuracy. It shows that the order of accuracy is near 0.52, 0.54 and 0.16 for 1-norm, 2-norm and
co-norm, respectively.

N, E E; Ew N¢/Neyzy O1 Oy O
32 1.565 x 1072 1.967 x 1072 6.281 x 1072 32/64 0.63 058 0.16
64 1.009 x 1072 1.315x 1072 5596 x 1072  64/128 061 058 0.16
128  6.635x 1073 8.825x 1073 4.985x 1072 128/256 058 057 0.16
256  4.445x 1073 5948 x 1073  4.441 x 1072 256/512 055 056 0.16
512 3.029x1073 4.031x107% 3957 x1072 512/1024 054 055 0.16
1024 2.087 x 1073 2.746 x 10° 3525 x 1072  1024/2048 052 055 0.16
2048 1.451x 1073 1.881x 1073 3.140 x 1072 2048/4096 052 054 0.16
4096 1.014x 1073 1294 x1073 2780 x 1072 - - - -

Table 4. The errors between numerical and analytic solutions for f(t) = 2t1/2 and the order of
accuracy using TRSI with refining mesh. The order of accuracy is near 1.76, 1.61 and 1.59 for 1-norm,
2-norm and co-norm, respectively.

K(N=128) E; E; Eco Kp-1/Kpy 01 02 O
4 9393 x107* 1.651 x 1073 1.399 x 1072 4/8 1.88 176 1.72
8 2548 x 1074 4.860 x 107*  4.260 x 1073 8/16 1.86 172 1.67
16 7.013 x 107> 1480 x10~% 1.343x107° 16/32 1.83 167 163
32 1.973 x 107°  4.636 x 107> 4.328 x 107* 32/64 1.80 1.64 1.60
64 5600 x 1070 1487 x 107> 1418 x 10~ 64/128 1.76 161 159
128 1.685x 107°  4.861 x 107® 4.708 x 107> - - - -

4.2. A Comparison Study

The modified trapezoidal rule (MTR) [22] uses the linear interpolation on f(s) rather
than f(s)(t# — s) ~ in the traditional sense for the following integral, and we rewrite it as
shown below. The integral can be approximated by

b - "(te-1) "(to)
f/(s)(tk - S) [ ds ~ [TWIL(, + JTWIIE,E’
toq ¢ —ti ¢ — b1
where
Wk (e —t)* (=t (e — b))  (Be—t)*" | (e —ti1)™"
Lt 1—« 1—« 2—« 2—« !
Wk (e —t)*" (=t )™™* (=t (e —t)'" 4 (e te) (B~ b))
Rt 2—« 2—« 11—« 11—« '

The errors are shown in Tables 5 and ?? for model example 1 and 2, respectively.
However, Example 3 cannot be simulated by the MTR method because the derivative of
the exact function does not exist at the origin.
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, u, (red);'uN (blue) %105 |ua-'uN|
4
3
2
1
0 : 0
0 0.5 1 0 0.5 1
, u, (red);'uN (blue) : <1078 u_ -uy
157+
11
05+
0 : 0 :
0 0.05 0.1 0 0.05 0.1

Figure 2. The profiles of the simulations of Example 3 with a refinable approach. The analytic (1)
and the numerical uy solutions are in the top-left panel. The absolute value of the error |u, — uy/| is
in the top-right panel. The zoom-in profiles on [0, 0.2] are shown in the corresponding panels below.

Table 5. The errors between numerical and analytic solutions for f(t) = %t‘l and the order of accuracy

using the MTR method. It shows that the order of accuracy is 2.0 for 1-norm, 2-norm and co-norm.

N, E E; Eco N¢/Ngyy O1 Oy O
32 1423 x107% 1776 x 107% 3473 x10°* 32/64 200 1.99 198
64 3565 x 107° 4459 x 107° 8.830 x 107>  64/128 199 199 198
128 8958x10°° 1.121x107° 2233x107° 128/256 199 199 1.98
256 2.252x107° 2818 x107% 5.629x10°° 256/512 199 1.99 1.99
512 5.656x1077 7.077x1077 1415x10°® 512/1024 199 199 1.99
1024 1419 x 1077 1776 x 1077 3553 x 1077  1024/2048 2.00 2.00 2.00
2048 3.559 x 1078  4.451 x 1078 8907 x 1078  2048/4096 2.00 2.00 2.00
4096 8917 x107% 1115x107% 2231 x1078 - - - -

Table 6. The errors between numerical and analytic solutions for f(t) = %t3/ 2 and the order of
accuracy. It shows that the order of accuracy is near 1.49, 1.44 and 1.0 for 1-norm, 2-norm and

co-norm, respectively.

Ny Ey E Es Ny/Npy 0O, 0, O
32 1.161 x 1073 1.362 x 1073 4187 x 1073 32/64 145 140 1.00
64 4237 x 1074 5.176 x 104 2.093 x 1073 64/128 147 141  1.00
128 1.533 x 1074 1.950 x 1074 1.047 x 103 128/256 148 142  1.00
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Table 6. Cont.
N, Eq E, Ee N/Nyya 0, 0, O
256 5.507 x 1075 7.293 x 1075 5.233 x 10~* 256/512 148 143  1.00
512 1.969 x 10~3 2713 x 107° 2617 x 1074 512/1024 149 143  1.00
1024 7.019 x 10~ 1.004 x 10~ 1.308 x 104 1024/2048 149 144 1.00
2048 2.496 x 10~° 3.703 x 10~° 6.542 x 107 2048/4096 149 144  1.00

4096 8.861 x 10~ 1.361 x 10~ 3271 x 1075 - - - -

5. Error Analysis

Let us start to observe the approximation of the function y = +/ by the linear interpo-
lation L(t) on [t;_1,t],

= YV,

—1) + V-1
tp—tp 1

The error e(t) = y(t) — L(t) on [ty_; — t;] has the maximum error

|€(t*)| _ | (tf — téfl)z |
4(VE+ V)

where t* = }I(\/ﬂ—i— VEi_1)?. Lett, = (At, £ = 0,1,...,N; the error for £ = 1 is %At.
This explains that the reason for Example 2 using the trapezoidal method is only of first-
order accuracy.

Theorem 4. Let the function L(t) be the linear interpolation of the function f'(t) on each
subinterval [ty_1,t4], £ =1,2,...,N and fot |¢'(t — T)| dt is uniformly bounded for 0 < t < 1.
The modified trapezoidal rule for calculation

CDEF(t) = /f )t — 1) dt
has the error bounded by C max,{|L,(t) — f'(t)|} and

1 t J
C—m/o“—'d T.

Proof. The error is given by

1—1x /f df‘m/‘f (t =) " dl.

It follows that the error is less than

—Ly(D)|(t—1)"%dt

IN

Fimay o el ) = L=l e

max| f'() = Loz /|t—r| “dt
] ,

Theorem 4 can be applied to explain the results (Tables 5 and ??) for Example 1 and
Example 2 obtained using MTR. Next, we will analyze the TRSI method. Let us first
recall the error analysis for smooth functions as Theorem 5 below for the trapezoidal
method in comparison with the estimation of the errors for the functions in D, (I) shown
in Theorem 6 below.
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Let

and At = (t; — t;_1). Then,

H(tg) = Hlte) + H (1) (A0 + M (1) (A1) + O((A1)?)

if H has the third continuous derivative. Furthermore, if f”/ and g¢"”’ are continuous
whenever ¢ < N, then

) = f () + 3 F" (o) (88) + O((80)),
Rt—t) = gt 1) — 58" (5~ te 1) (A1) +O((BF)?).
It follows that
[ 7008t =5)ds = S ) + £ (1) (0 1) = (0 = 1) + OB,
The above approximation leads to the theorem below.
Theorem 5. If " exists and is continuous and g(t) = —%, 0 <a < 1then

F(5)8! (b5 — ) s = 2 (F (tr) + (1)) (8t — te) — gt — tr—1)) + O((AD)?)

for £ < k. Furthermore,

k=1 ., k-1
L[ FOs/ s ds = T30 ) +(00) ettt = (b~ 1)) + (A1)

and for £ = k, the following approximation is reduced to

(" F(6)g/ (1 =5)ds = 3 (1) + £ (1)) 0t~ 1) = 5l0 = i)+ O(4).

From (7) and Theorem 2, if f € D,(I), then we have

/y " - o7 (y))dy =

-1

N —

(f'(to—1) + £/ (t0)) (e — ye-1) + O((ye — yo—1)'™®)
for ¢ < k and for ¢ = k, it is reduced to
" 7= o 0y = 57 () 4 £0)) (= 9e-0) + 091 = ye1)").
Furthermore, the term O((y, — y—1)'™*) = O((t; — ty—1)'**). On the other hand,
[ Pl My = () = Ft) (0t 1)+ ¢/t te)

+O((f(te) = f(te-1))°)

SUF(te) = F(t) (9! (t — 1) + @'t — te2)) + O(ky — t11)°)



Fractal Fract. 2023, 7, 263

13 of 17

Theorem 6. If f € D, (I) and g(t) = 0 <w < 1then

lzx’

" P18 b = 5)ds = 3 (f (i) £ () (8t — ) — gt — 1)) + O((A)+)

tr1
for £ < k. Furthermore,

k-1

f() te —s)ds = gj "(te-1) + f(80)) (gt — te) — 8(tk — te-1)) + O((AH)Y)

(=1
and for { = k, the following approximation is reduced to

" P68 (e~ s)ds = S (1) + £ (b)) (8t — ) — 80— 1) + O((AN®).

t—1

Let k be a positive integer and 0 < a < 1. If an integration scheme has the order of
accuracy «,

/abf/(s)g/(b —s)ds = N'(l) + O(h?),

where hj = (b—a)/ 2/ and NV for some numerical method, then the refinable approach
using the mesh h; 4 is read as

/ F(6)g' (b —s)ds = N (hjsy) + O(E.,).
This implies that the order of accuracy is log, (h”‘ /hg ]) log, (2) = ka.

6. Applications

We are going to demonstrate the applications of the integrand in (10) rewritten as a
product of two derivatives of functions on fractional differential equations with Caputo
and Riemann-Liouville derivatives.

6.1. Fractional Differential Equation with Caputo Derivatives

We first solve the fractional differential equation to evaluate the TRSI method

IVP: { oDty =3ty B
y(0) =y (0)=0
The exact solution for (14) is y(t) = t3/2.
The discretization approach at the zone [t;_1,t/] is

Z m
ﬁ )3 /t Y (s)(tp —s)*ds +y(ty) = %t“/EJr(te)a/z_ (14)

m=1"1tm-1

If y(ty) and i/ (ty) form = 0,1,...,¢ — 1 are given, then we have to solve y(t;) and
y'(ty). There are two unknowns, y(t;) and y'(#,), in Equation (14) but only one equation.
We further impose the condition

y(te) —y(te—1) _ y'(te) + y'(feq),

At 2
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which means that the central difference at the midpoint of t;, and t;, approximation. It
gives us

%y/(fz) —y(ty) = %y'(fzfl) —y(t—1)- (15)

Coupling (14) and (15), the linear system for y'(t;) and y(t;) is obtained

]l 1= 1n ]

whereapy =1,a0 = —1, a5 = %,
= (p(an)
MO T
_ 3 sz, (At
b= VT T R
1 -1 1 , ,
T(1—a) > 5 () 43 (1)) (@(te — tm) = @(te = tw1))-
m=1

The errors between the analytic and numerical solutions for the IVP problem are
shown in Table 7. It shows the order of accuracy is 1.49 for the 1-norm and 2-norm and
1.46 for the co-norm.

Table 7. The errors between the analytic and numerical solutions for the IVP problem are shown in
this table. The order of accuracy is 1.49 for 1-norm and 2-norm and 1.46 for co-norm.

Ny Eq E, Eo NZ/NZ-H 01 (0)3 Oc
32 8440 x 107% 8490 x 10~* 1.000 x 1073 32/64 145 144 1.38
64 3094 x107% 3121 x107* 3.847x107* 64/128 146 146 140

128 1123 x107* 1.135x10°% 1461 x10* 128/256 147 147 141
256 4.045x107° 4097 x 107° 5486 x 107>  256/512 148 148 143
512 1449 x 1075 1470 x 107°  2.041 x 107° 512/1024 149 148 144
1024 5172x107® 5254x107° 7536 x 107 1024/2048 149 149 145
2048 1.841x107® 1.872x107® 2764 x107° 2048/4096 149 149 146
4096 6538 x 1077  6.656 x 1077 1.008 x 10°¢ - - - -

6.2. Fractional Differential Equation with Riemann—Liouville Derivatives

In this subsection, we consider the fractional ordinary equation [23]:

IVP2: { %T(llﬂx) Ot-l//(s)(t —s) " +y(t) = %\/E—I—th

The exact solution is the same as the previous case, y(t) = t3/2. Taking the integration
from ty = 0 to ¢y, we obtain

té ! o L 3 Z 5/2
or

1 4 Em ; —u ty _ 3 2 5/2
e D RRCICEE R AL USSR
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We use the traditional trapezoidal method for the second integral on the left-hand
side as the~same approach in [23]. Meanwhile, people can define the coefficients 717 = a1,
a1 = an1, by = by and

i 1 _ 1 /-1
A = EAt’ by =by — 5 2 (]/(tm> —|—y(tm,1))At,

m=1

where a11, a1, a»1, 427, b1, and by are defined in the (6.1). The numerical solution is obtained
by solving the following linear system:

[ an } { y'(t) } _ [ by ]
dpy a2 y(te) by
The errors between the exact and numerical solutions are shown in Table 8, which

demonstrates that the order of accuracy is near 1.49 for 1-norm and 2-norm and 1.48
for co-norm.

Table 8. The errors between the analytic and numerical solutions for the IVP2 problem are shown in
this table. It shows the order of accuracy is 1.49 for 1-norm and 2-norm and 1.48 for co-norm.

N, Eq E, Eo N¢/Nggq 01 0, O
32 1.082x 1073  1.105x 1073 1349 x 1073 32/64 143 143 141
64 4015x107%* 4107 x107* 5.069 x 10~*  64/128 145 145 144

128 1468 x107% 1504x107% 1.873x107% 128/256 147 146 145
256 5311x107° 5449 x107° 6.846 x 107>  256/512 148 147 146
512 1909 x 107> 1961 x 107> 2482 x 107> 512/1024 148 148 147
1024 6826 x107° 7.018 x10°% 8942 x107° 1024/2048 149 149 148
2048 2433 x107° 2503x107° 3207 x10°° 2048/4096 149 149 148
4096 8.652x 1077 8907 x 1077 1147 x107% - - - -

7. Conclusions

The analysis of the trapezoidal method was extended from C? to D, (I) and, for each
f € Dy(I), has the order of accuracy 1+ «. The trapezoidal method using the Riemann—
Stieltjes integral on Caputo fractional derivatives for non-smooth functions was proposed,
and the approximation ability was also investigated using three models of examples
of smoothness, regularity and non-smoothness. The product of the integrand reveals
that, if f € D,(I) and the integration is approximated by using the differential df, then
the trapezoidal method has the second order of accuracy compared to the traditional
one. On the other hand, if the integration is approximated by using the differential
de, ¢(x) = — ﬁxl_“, then the order of accuracy for the trapezoidal method is of the «
fractional order of accuracy. The novelty of this method can be addressed to automatically
choose the non-smooth functions or the singular kernel for linear interpolation.

The errors in Table 3 show that increasing the number of zones cannot significantly
improve the accuracy, and the order of accuracy is 0.16 for co-norm. Therefore, a refining
mesh shown in Table 4 demonstrated that the order of accuracy is 1.59 for the co-norm. To
confirm this point, we further apply the refinable approach to MTR. The result for the MTR
method using a refinable approach is shown in Table 9; the order of accuracy improves
from 1.0 to 1.50 for the co-norm, see Tables ?? and 9.
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Table 9. The errors between numerical and analytic solutions for f(t) = 2t!/? and the order of
accuracy using MTR with refining mesh. The order of accuracy is near 1.5 for 1-norm, 2-norm and

oo-Nnorm.

K(N=128) E; E; Ecw Kp1/K, O1 O O
4 1.900 x 107> 2366 x 107> 1.156 x 107*  4/8 150 1.50 1.51
8 6713 x107% 8352x107% 4.064x 107> 8/16 150 151 1.50
16 2373x107% 2951 x107® 1434x1075 16/32 1.50 150 1.50
32 8389 x 1077 1.043x107® 5066 x 10°°  32/64 150 150 1.50
64 2966 x 1077 3.688 x 1077 1.790 x 107  64/128 150 150 1.50
128 1.049 x 1077 1.304 x 1077 6328 x 1077 - - - -
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