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Abstract In this paper, an integration method is presented based on using ultraspherical
polynomials for solving a class of linear fractional integro-differential equations of
Volterra types. This method is based on a new investigation of ultrasphreical in-
tegration to approximate the highest order derivative in the equations and generat
approximations to the lower order derivatives through integration of the higher-order
derivatives. Numerical example illustrate the efficiency and accuracy of the method.
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1. INTRODUCTION

The use of fractional differential equations for mathematical modeling of real world
physical problems has been widely developed in recent years, e.g. the earth quake
modeling, the fluid dynamic traffic modeling, measurement of viscoelastic material
properties, and etc. Derivatives of non-integer order can be defined in different ways,
e.g, Riemann-Liouville, Grunwald-Letnikow, Caputo and generalized functions ap-
proaches [13]. In this paper we focus on Caputo’s definition which turns out to be
more useful in real life applications, since it allows traditional initial and boundary
conditions to be included in the formulation of the problem. In recent years, more
attempts have been made to find analytical and numerical solutions for the frac-
tional problems. These attempts include introducing finite difference methods [6, 10],
collocation-shooting method [2], Adomian decomposition method [4], operational ma-
trix methods [14] and etc.

The aim of this work is to present a new formulation of spectral integration matrix
depends on using ultraspherical polynomials. By using ultraspherical integration ma-
trix we approximate the highest order derivative in the given equation and generat
approximations to the lower order derivatives through fractional integrations of the
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higher-order fractional derivatives. Then the problem reduces to an algebraic system
which can be solved by using a standard numerical method.
Consider a linear Volterra fractional integro-differential equation in the from:

‘Diy(z) = F(z)y(x) + /Oz K(z,t)y(t)dt, n—1l<a<n, neN (L1)

with the initial conditions:
y®0)=by k=0,...,n—1 (1.2)

where F: [0,1] — R, K : [0,1] x [0,1] — R are given continuous functions and by,
are given constants. The rest of the paper is organized as follows:

Basic concepts of fractional integral and derivatives are discussed in section 2. In
section 3, we introduce ultraspherical polynomials and some of their properties. In
section 4, formulation of the problem is discussed in terms of ultraspherical polyno-
mials . In section 5, illustrative examples are given.

2. PRELIMINARIES

In this section, we recall some basic concepts of fractional calculus which are used
throughout the paper.

Definition 2.1. The Riemann-Liouville fractional integral operator of order o > 0,
of a function f € C,,, u > —1 is defined as [4]

i 1[I
210 = iy |, oo

wheren — 1 < a <n,n €N and a€R.

Definition 2.2. Let f € C™;,n €NU{0}. Then the Caputo fractional derivative of
order « is defined as [4]

epap(y — L P A0
D fiw) = I'(n—a) /a (x — t)a—(n=1) dat

where n — 1 < a < n,n €N.

Proposition 2.3. Let f € C",. Then the following properties hold [6, 15]
o rge+1)
(1) Iaxﬁ = mx +’B7

n—1 k

I3(D§f(x) = fz) = X fA 0N 7, @>0
k=0 :

cD§I*f(x) = f(x), >0, n—1l<a<n.

°D§C =0, C s constant.

If B <[a], then ¢Dgz’ =0, z>0.

cponp_ LB+D 54
If B > [a], then Doxﬁ—mxﬁ ,

a>0, Bg>-1, >0

~ o~~~
DD O W \V]
= = =

x> 0.
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3. ULTRASPHERICAL POLYNOMIALS AND SOME PROPERTIES
The ultraspherical (Gegenbauer) polynomials with the real parameter
1
A> —5,)\ # O), are a sequence of polynomials {Cj(-/\)(ac)};?‘;o defined on [-1,1],
such that,

1 .
100 ) _f0 J#k
[ a-sy cr<>q;@Mz—{¢9>j:k (3.1)
where
P = L +2%) A0 (3.2)

G+ O{TNPTE+ 1)
is the normalization constant [15]. The shifted ultraspherical polynomials are defined
on [0,1] by

CWM(z) = CcW(2z - 1).
All results of ultraspherical polynomials can be easily obtained for their shifted. The
orthogonality relation for C~’7(L)‘)(x) with respect to the weight function (z — x2)A~1/2

is given by
! L A 0 | # k
/0 (x—x ) EC ( )C(A)( )dx { )‘7/)(/\) j#k

where wj(-)‘) is given in (3.2)(see [4])

Theorem 3.1. The integral of ultraspherical polynomials is expressed in terms of
ultraspherical polynomials as follows [9]:

[54]
1 , , 4
’ z)de = D) (I ()it
e = [Py - > ooy —
(3.3)
In the remaining parts of this paper, we assume that f(z) is a smooth continuous
function and

@)
—r (+_ Nl—a

Theorem 3.2. Let (t € S,t # x) be approzimated on S by ultraspherical

\_/

polynomials. Then [5 }

=Y reln) 4
§=0
where
a; = Z 29k; (d}()\ ) ( xi)k—l/ZéJ(_)‘) (mk)m (35)
k=0 :

(e
BE
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with

1
00:91\725, kal,for k:1,2,...,N—1.

Theorem 3.3. Let (td)(x))l_ (t € S,t # x) be approzimated by ultraspherical poly-
—x (0%
nomial. Then there exists a matriz Q = [g;;],1,7 = 0... N, satisfying [5]

R Sy e o
/0 (z; —x)l—o du = quk (2; — zpp) 1= (3.6)

1;£k
where

N [34] 4)\29ng( )(q/}()\))fl
air (A :Z N]—27"+]1) (@~

7=0 r=0

(3.7)

1
forx;,x, €5, with90:t91\/:§7 Op=1 for k=1,2,...,N—1.

4. DESCRIPTION OF THE METHOD

In this section we present the ultraspherical spectral integration method for solving
the problems (1.1) — (1.2). For this purpose we give ultraspherical integration matrix
for the highest order fractional derivative in the problem (1.1), i.e. ,

o(x) =°Diy(z), n—1<a<n. (4.1)
An application of the integral operator I* to both sides of (5.1) and using the initial
conditions (1.2) and part 3 of proposition, yield (for a = 0)

N L LT e
@) *,;)b’“ﬁ+ F(a)/o wopradt

Thus for x € S and use of the Theorem 4, we get

i zk 1 () din(\
(i) ~ kzzobkﬁ + e ;) (i ’“;’k’;gl (4.2)
i#£k

Substituting from (4.1) and (4.2) into (1.1), for 0 < ¢ < N it can be written as:

N

n—1 k 22)é
o(x) ~ F(x;) Z bkﬁ + F(l ) Z (cif _k)m:;g)‘)a + ZK(x“x])y(x])qw N
k=0 b0 =0
or
ol g N o(e0)d N
plas) = Flay) | Y bett + F(1(1) 3 (if ’“)fk‘;?l " K@i )y(a;)ig(h) =0,
k=0 b= =0

xi)k_%é](.)‘) (ﬂﬁk)(@xz _ 1)j—2r+l _ (_1)j—2r+1)7
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For a given value of A, this is a linear system of equations for the unknown values
o(zo), p(x1), ..., p(zn) and it can be solved by a standard method.

Theorem 4.1. Let f(x) = (t_@(;))l_a,(t # x,t € S) in (4.9). Then, there exists
& €10,1] such that [5, 12]
. N .
() (k) Gir(N) )
/O de =3 (s — zp)1 + EN7 (24, €), (4.3)
TR
where z;,x €5, 0<i < N,
(N+1) (¢ N
ey _ f A 2 11 2)( )
EN (-Tzag) - ( 'K )\] / CN+1 3N2 [’(/J ] H / O )
N+1 7=0
(4.4)

5. NUMERICAL EXAMPLES

In this section we give computational results of some examples, to support our
theoretical results.

Example 5.1. Consider the linear fractional integro-differential equation

.’I,‘2€w 2.25

Ty(a;) = /Ox e“ty(t)dt + m (5.1)

with the initial condition y(0) = 0 and the exact solution y(z) = z°.

ep(d
ot y(T) +

3
Let ¢(x) = °D}y. Using ultraspherical polynomials 1,2 takes the form,

2 2, | N 2.25
x;evi o(zy) 6x;
i ik(A)| —
I | e Y|~ Ta)
ik
N N ~
1 o G5k (N) |
s D el | @A) =0
T 2 2 Gy i | B
itk

where §;x () is defined by 3.7 for z; € S,i=0,1,...,N.
For a given value of A, this is a linear system of equations for the unknown values
o(x0), o(x1), ..., p(zx) and it can be solved by a standard method. The numerical
results reported in Table 1 for N = 10, N = 20, , x; = % and A = 0.75,.

TABLE 1. Absolute error of Examples 5.1

N |z x1 T2 T3 T4 I5 Tg X7 xs T9
10| o 0 3x107% 1x107* 24x107% 4.6x107% 8x107% 1.27x1072 1.9x107% 2.7x1072
20| 0 0 0 1x107%  3x107% 6x107%  1.7x107% 1x1073 1.6x107°%  2.4x1073

(e
BE
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Example 5.2. Consider

245

r'(s)

CDé%)y(x) +e%y(z) = / 6ty(t)dt — x5 + zte” +
0

with the initial conditions
y(0) = ¢'(0) =y"(0) =0
and the exact solution y(z) = z*. We set
c 8
Diy(x) = ¢(),
and use fractional integration and the initial conditions to get

O — jﬁx( o0 g

r—1t)73

by the Theorem (3.3) and substituting in (5.2) we get the system:

N ~ N N
bi — 1( ¢k¢]ik()‘) . 1 Z Nik(A)eajk Z o

= (i —a)75% T (5)

where

2
6 4 _x;
B = -z} + ;e + =5

(5.2)

and ¢ (A) is defined by 3.7 for z; € S;i = 0,1,..., N. For a given value of A, a
linear system is solved for the unknown values ¢(z¢), (1), ..., p(zn). The numerical

results reported in Table 2 for A = 0.55, and N = 10, N = 20,.

TABLE 2. Absolute error of Examples 5.2

N |z x1 T2 T3 T4 Is Tg xT7 xIs T9

10| o 0 1x107% 1.5x107%* 1.6x107% 3.9x1073 8.1x1073% 1.5x1072 2.56x1072 2.57x10°?2

20| o 0 0 0 1x10~4 2x1074 5x1074 9x10~4 1.6x107% 2.6 x1073
CONCLUSION

A numerical method base on the orthogonal ulteraspherical polynomials designed
for solving fractional order integro-differential equations of Volterra types.
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