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The third order fractional partial differential equations is obtained the exact
solution depending on initial-boundary value problem. The exact solution and
its stability estimates theorem is proved for this equation. Difference schemes
are presented for the third order fractional partial differential equation. The
stabilities of these difference schemes for this problem are given. The numerical
solutions of the third order fractional partial differential equation defined by
Caputo fractional derivative for fractional orders o = 0.1, 0.5, 0.9 are calculated
by these methods. The exact solutions are compared with the numerical results
and it is shown that the given method is effective.
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1. Introduction

The theory of fractional differential equations be-
comes one of the most interesting and attractive
topics and has shown an increasing development.
Differential equations involving fractional order
derivatives are used to model a variety of systems
has important applied sciences and engineering
aspects. In applied sciences, this frame of deriva-
tives are used to model a variety of systems, of
which the important applications lie in field of
viscoelasticity, electrode-electrolyte polarization,
heat conduction, electromagnetic waves, diffusion
equation and so on [IL2].

Finite difference methods in particular became
very popular and a large number of schemes has
been published very recently. Consequently it be-
comes important to understand how they com-
pare in terms of accuracy, stability and computing
times. In [3H7], fractional differential transform
method (FDTM) and modified fractional differen-
tial transform method (MFDTM) to solve third-
order dispersive partial differential equations were
studied by various authors. Third order partial

differential equations were investigated in [8], [9],
and [I0]. In [11], the initial value problem for
the third order partial differential equation with
time delay with self adjoint positive operator of
a Hilbert space was investigated. Finally, some
paper implemented several on the numerical so-
lutions of the fractional differential equations in
recent years [12H18].

Now, we shall give the following basic definitions
for this study.

Definition 1. The Caputo fractional derivative
Dgu(t,x) of order o depended on time is defined
as:

0%u(t, x)
_— = Da 1
ot t U(t, .%') ( )
t
0%u(p, x)
n _ a / a n+1 apa dp’
0
(n—1<a<n),

and for &« = n € N defined as:
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0“u(t, o"u(t, x
Diu(t,z) = 8§°‘ ) = 855” )
Definition 2. First-order approximation
method computing the problem (Il) given by the
formula:

k
DYUF 2 g Sl (UF — Uk, (2)
j=1

()

and w; = gl—e

where gor = W - (-
1)!=2. From the above facts, we have the follow-

ing approximation [19]:

0“u(tg, x
(S)t’;n) = Jor [wlU,’f — wU° (3)
k—1
+ D (Wp—jy1 — wg—j) uj),
j=1

In this work, we consider the third order frac-
tional partial differential equation depend on ini-
tial boundary value problem

Bult, 0%u(t, d2ul(t,
fir + Tt - O ot @) = f(t @),

O0<z<L,0<t<T, O0<ax<l,

u(O,x) = 90(56)7 ut(O,LL’) = 1/1(35)7

up(0,2) = o(z), 0<t<T,

u(t,Xr) =u(t,Xg) =0, X; <z < Xpg.

(4)
For the problem (@), basic definitions are given.
The exact solution of the problem () and its sta-
bility inequalities are investigated. The first or-
der of difference schemes of the problem () are
constructed. The theorem of stability estimates
for the solution of difference schemes for initial-
boundary value problem for this partial differen-
tial equation are obtained. The results of numer-
ical experiments are presented and are compared
with exact solutions. These results obtained with
Matlab programming showed that the method
gives good results for this problem.

2. The exact solution and stability for
third order fractional partial
diferential eqation

Consider the equation (H]) the following abstract
form

Lu) 4 Au(t) = F(t), (0<t<T),

()
u(0) = ¢, v(0) =9, u"(0) =0,

in a Hilbert space H = L3[0,L]. Here f(t) =
f(t,z) is abstract function defined on [0, 7] with
values in H = L]0, L]. ¢ = p(z) and ¢ = 9(x)
are the elements of H = Lo[0, L]. u(t) = u(t, x) is
unknown abstract function defined on [0, 7] with
values in H = L0, L].

A: D(A) — H is the differential operator defined
by formula

1"

Au(z) = —u (x) + u(z)

with domain

D(A) ={u: ug, ugy € L2[0,L]; u(0) =u(L)=0}.

Here, F(t) = f(t) — D{u(t).

Now, we shall get the formula for the solution of
the problem (Bl). Using the method [§] , we write
the problem (B]) as the following first order linear
differential equations:

t
dv

i+ Bu(t) = F(1)
where B = A'/3. Using the initial conditions of
the problem (B) and the formula (@), we get new
initial conditions for the formula (B as the fol-
lowing:

w(0) = u/(0) — aBu(0) M)
v(0) = u”(0) — Bu/(0) + B2(0).

— 1.,V a=1_ ;3
Here, a = 5 +i%” and a = 5 —i%5".

Integrating the formula (@) and using the initial
conditions of the formula (7)), we obtain

u(t) = Ryu(0) + Rou'(0) + R3u”(0)

t t

+ / Ruf(s)ds — / RaD%u(s)ds. (8)

0 0

Here
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B aeaAl/gi _ aeaA1/3t e—A1/3t _faAl/St
a—a (a+1)(@a+1)
+6aAl/?’t _ paAl/3t
(@+1)@—a)’
B — pa A3t a3t - =AYt gaAl/3t
(@—a)Al/3 (a+1)(@+1)A1/3
eaA1/3t _ eaA1/3t
C(a+1)(@—a)Al/3
Ry — 67A1/3t _ eaA1/3t . 66A1/3t _ eaA1/3t
(a+1)(@a+1)A%/3  (@+1)(@— a)A2/3’
R — e—AY3(t=s) _ oaAl/3(t—s)

(a+1)(a+1)A2/3
Lemma 1. The following inequalities are satis-

fied:

{ Il <o) Il <)
Bslly < M), ([ Rally < M(0).

Lemma 2. Fort > 0 of the following estimates
hold:

g0 (10)

_A1/3
He Al/3¢

The proof of this Lemma is supported the spectral
representation of unit self-adjoint positive definite
operator A in a Hilbert space H.

Lemma 3. Suppose that ¢ € D(A), ¢ € D(A?/3),
o € D(AY3), Dfu(t) and f(t) are continuously
differentiable on [0,T]. Then, there are the fol-
lowing stability inequality for the formula (8)

IDfu®) iy < M {Jlely+ A7)

4
H
g [0, o

Proof. Taking the first derivative of the problem
() and using the following formula for fractional
derivative of order 0 < oo < 1, we find

t

Di‘u(t) T —a) /( a,whereu(O)zO,
0

(12)

which implies that the proof of this lemma is com-

pleted. O

Theorem 1. Let ¢ € D(A), v € D(A*3),
o € D(AY3) and f(t) be continuously differen-
tiable on [0,T]. Then, there is a unique solution

of problem () and the following stability inequal-
ities hold:

(max fu(t)lly

< M{liply+ |4y +[a7]
rgmlersol,f o
g |G+ g

< M {lagly + 420 + 4o,
+oglta<XTHf HH"‘Hf(O)HH} (14)

are valid, where M is independent on f(t), t €
0,77, ¢, ¥, and o.

Proof. From (@), ([I0) and (8), the proof of the
formula (I3) and (I4) are completed. O

3. Constructed difference scheme and
its stability

Let us choose h = ]\I} for x—axis and 7 =
for t—axis as grid mess in the difference sche
method. In this case, we have

Tn = x +nh;n = 1,2,.M, t, = k1, k =
1,2,..., N. Applying the formula (2] for the frac-
tional partial differential equation ([{]), we con-
struct the following the first order difference
schemes

T
N
me

Ukt _suktlpsyk_yk-!

T3

b
tYar ). w;
j=1

a)( Tlffj+l . Urlf*j) + Urlf

k+1 k+1
srzlUnit — 2UF L + U + UL

~2U% + US| =
= fﬁ = f(tk‘,xn)a

Uop = o,

U1-Up _ .
Theorem 2. Suppose that the assumption A > 0
holds and ¢ € D(A), € D(A%*?) and o €
D(Al/g. Then, for the solution of difference
scheme (I3) the following stability estimates
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— 3Uk + 3UF —
1<k<N 73

Urt

10

< g
< M) {Iagly + 42|+ |4
Jo = k1 fk: 1
+max. i 11l ¢
hold, where M (9) is independent of choosing T,

cp,w,aandfk,lﬁsgN—l.

The proof of Theorem [2] is based on the formu-
las for the solution of difference schemes (IH), on
the estimates for the step operators and on the
self-adjointness and positivity of operator A.

4. Numerical experiments
Example

Investigate the following third order fractional
partial differential equation for initial boundary
value problems

ABult, 0%u(t, 0%u(t
ultr) | O%ulbe) _ OTur) 4oy, )
=sinz(4+6 t(s a) + 2t3),

O<ax<m 0<t<]l, O0<a<l,
(16)

u(0,z) = —sinz,

ug(0,2) = 0,uu(0,2) =0, 0 <t <1,

u(t,0) =u(t,7) =0, 0 <z <.

This problem has the exact solution of as u(t, x) =
(t3 — 1) sin .

For the numerical solution of problem ([I6l), we ap-
plied difference schemes method to (I0). By the
help of modified Gauss elimination method, we
compute the maximum norm of error of the nu-
merical solution as

€= max lu(t,z) — U(ty, zn)|,
n=0,1,...M
k=0,1,2...,N
where U¥ = U(ty,x,) is the numerical solution

and u(t, z) is the exact solution. The error analy-
sis table gives our the error analysis for difference
schemes method.

Table 1. Error analysis table.

T = %, h=1%4
The difference scheme ([L6])
a
0.1 ]0.0722
N =M =40 0.5 ]0.0711
0.9 | 0.0692
0.1 ]0.0365
N=M=280 0.5 | 0.0359
0.9 | 0.0349
0.1 ]0.0183
N =M =160 0.5 1 0.0180
0.9 1 0.0188
0.1 ]0.0122
N =M =240 0.5 10.0120
0.9 1 0.0213
0.1 | 0.0047
N =625,M =25]0.5]0.0112
0.9 | 0.0247

5. Conclusion

The exact solution of the third order fractional
partial differential equation is examined. The
abstract theorem on the stability estimate for
the solution of the initial boundary value prob-
lems for the third order fractional equations is
established. The first order of accuracy differ-
ence schemes for the numerical solution of the
initial-boundary value problems for the third or-
der fractional equations are presented. Stability
estimates for the solution of difference schemes for
the initial-boundary value problems for the third
order fractional equations are obtained. The Mat-
lab implementation of the first order of accuracy
difference schemes for the approximate solution of
the initial boundary value problem for the third
order fractional equations are presented. Taking
into consideration the results of numerical exam-
ples, applications of the theorems are shown.
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