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Abstract

In this paper, approximation of space fractional order diffusion equation are considered using compact finite difference technique to discretize the
time derivative, which was then approximated via shifted Gegenbauer polynomials using zeros of (N — 1) degree shifted Gegenbauer polynomial
as collocation points. The important feature in this approach is that it reduces the problems to algebraic linear system of equations together with
the boundary conditions gives (N + 1) linear equations. Some theorems are given to establish the convergence and the stability of the proposed
method. To validate the efficiency and the accuracy of the method, obtained results are compared with the existing results in the literature. The
graphical representation are also displayed for various values of S— Gegenbauer polynomials. It can be observe in the tables of the results and
figures that the proposed method performs better than the existing one in the literature.
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1. Introduction lus have expanded enormously, its first appearance was in a let-
ter written by Gottfried Wilhelm Leibniz in 1695, as discussed

In the last decade, significant interest has been given to the ;5 [5]. One of the popular areas of fractional calculus is the
study of fractional calculus due to its application in applied  gpace fractional order diffusion equations (SFODEs). Several
Mathematics. Some of its application can be traced to modeling  regearchers have studied SFODEs and applied different meth-
of some physical phenomena such as communication, robotics, s to find the approximate solution, [6, 7] employed finite dif-

tfanSPortation systems, ﬁmj‘nce’ Sign.al.Procesﬁing’ gen?tic algo-  ference method (FDM) to discretize the time derivative, then
rithms anq the damping V1sco-elast.1c:1t.y as dlscuss§d in [1-4]. used Gegenbauer polynomial as approximating polynomial,
In recent time, the theory and applications of fractional calcu- (8] developed tau method approach to find an approximant to

SFODEzs, [9] employed second kind shifted Chebyshev polyno-
mials for solving SFODEs, [10] proposed generalized shifted

*C spondi thor tel. no: +2348036554437 . . . .
oreRpone g aurior e 1o Chebyshev polynomials for solving space fractional optimal
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control problems, new aspects of fractional Biswas-Milovic
model with Mittag-Leffler law was reported in [11]. [12] em-
ployed Riesz derivative to solve high-order solvers. [13] solved
fractional Rayleigh-Stokes model in their paper titled "Numer-
ical solution of fractional Rayleigh-stokes model arising in a
heated generalized second grade fluid”. [14] investigate non-
linear variable order fractional reaction-diffusion equation with
Mittag-Leffler kernel. [15] developed lines and splines meth-
ods for solving SFODEs. [16] employed spline method com-
bined with Richardson extrapolation to solve SFODEs, [17]
discussed shifted Legendre spectral method for fractional-order
multi-point boundary value problems, [18] analysis the initial-
boundary value problems for the linear time-fractional diffu-
sion equations with a uniformly elliptic spatial differential op-
erator of the second order and the Caputo type time-fractional
derivative acting in the fractional Sobolev spaces, [19] proposed
spatio-temporal homogenization function method for solving
1D fourth-order fractional diffusion-wave equations. [20] in-
vestigate Caputo-Fabrizio and Fractal fractional derivative op-
erator in the of studied HIV/AIDS fractional-order model is
studied, [21] studied the fractional-order COVID-19 epidemic
model using Laplace homotopy analysis method and [22] in-
vestigated the numerical solution of SFODEs using Chebyshev
collocation method of the fourth kind and compact finite differ-
ence scheme. The main aim of this paper is to extend the work
reported in [22] by introducing shifted Gegenbauer polynomi-
als as approximating polynomial Uy(x, T') for solving SFODEs
using shifted Gegenbauer collocation method to find the so-
lution, since its solution generalizes the results of some other
orthogonal polynomials such as Legendre, Jacobi polynomi-
als Pﬁ”g (x) of certain kinds with @ = B and shifted Chebyshev
polynomials of certain kinds. In this paper, we want to em-
ploy compact finite difference method (CFDM) to discretize the
time derivative, then the discretized SFODEs will be collocated
at (N — 1) points. These equations together with the boundary
conditions generate (N + 1) system of linear equations.

This paper is organized as follows. In section 2, we define
Caputo fractional order derivative, review some notable or-
thogonal polynomials, state the problem under consideration
and some useful lemmas from the literature are recalled (see
2.1,2.2,2.3). Shifted Gegenbauer interms of differential opera-
tor is presented in section 3, we present the formulation of the
scheme in section 3.1. We analyze the convergence and the
stability of the proposed method in section 3.2, in section 4 nu-
merical examples are presented with computational results and
graphical representation to show the efficiency and the accu-
racy of the proposed method, concluding remarks are given in
section 5.

2. Preliminaries

2.1. Caputo fractional order derivative operator
The Caputo fractional derivative operator D“ of order w is
given as

ALY,

L T dx, i-1<w<iieN
_xa) i

ey
where w > 0 is the order of the derivative. The linearity prop-
erty of the Caputo fractional derivative is:

D¥(Af (1) + ug(n)) = AD® f(1) + uDg(1), @)

where, A & u are constants. The following results are obtained:

DY f(t) =

T(n - w)

0, for jeNy, j<[w]

D = 3)
TG+ - . .
%t/ “ for je Ny, j>[w]

where [w] is the smallest integer greater than or equal to w.

2.2. Some of orthogonal polynomials

Some of the notable orthogonal polynomials (f) are de-
fined here:
Y(?) is an orthogonal polynomial with respect to the weight
function w(?) in an interval [a, b], if the inner product of ()
is zero.
That is,

b 0, m#n
WD D)) = f WO (Ot = @)

Ay, m=n

Some of these orthogonal polynomials y;(f) are:

2.2.1. Legendre polynomials

An orthogonal polynomial y,,(f) defined in an interval
[-1, 1] is said to be a Legendre polynomial if the weight func-
tion w(f) = 1. The recurrence relation of a legendre polynomial
is given as:

Proi(u) = M Pi(u) -

with Py(u) =1, Pl(u) =u.

IPk—l(”)sk 21, )

2.2.2. Chebyshev polynomials
The prominent one listed with their respective weight func-
tions w(?) in the interval [—1, 1] are found in [23] as:

1
Vi-z’

T,.(t) = cos(mt), w(t) =

Un= M: w() = V1 - tz’
sin (7)
Um = cos (m + %)l \/m 6)
Vm - ’ (l.)(t) = T
cos (é) 11

szw’ a)(t): ’E
sm(%) l+1
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The inner product for the third and fourth kinds Chebyshev
polynomials in the interval [-1, 1] are defined as:

Vs Vay = [} \/ m(t)V(t)dt {0 m#n
T, m=n
W W) = [ \/ W(I)W(t)dt—{o m#n
T, m=n

)

<lpm’lpn> =

while the fifth kind was reported in [14, 24].

2.2.3. Shifted Gegenbauer polynomials

Gegenbauer polynomials Cl@(t) defined in the interval
[-1, 1] with respect to weight function w(f) = (1 — tz)(ﬁ‘%) can
be determined using

C T - )ITCATG + DI~ j+ B+ 1)

J=0

. (8)

The recurrence relation is given as

P = % 26+ 8- i) (0 - i+ 28-DCEy0)].i 2 2,
©))
where Cg(t) =1, C[f (t) = 2pt. To use this polynomial in the
interval ¢ € [a, b] a shifted Gegenbauer polynomial is defined
by introducing the variable 2 = %‘Z’I’). Hence, the shifted
Gegenbauer polynomial in ¢ is obtained as:

Cgﬁ)* ([) —

Hpars-n (250 a0
—(i+28-2C1)].i>2
where C(()ﬁ)*(l‘) =1, Cjﬁ)*(f) = Z,B(W)-

The analytic form of the shifted Gegenbauer polynomial
Cl@*(t) is given as:

i (-1)'T2B +2i —
(B)* _
0= D TG vra

J=0

CEE)

.1
j+B+Hrep) (an

The orthogonality condition is

1
€0, P (1)) = fo (c-7)"

0, form#n

e P ndr (12)

1-dar
n2 F(n+2a) for m =

n![[(@))?(n+a)’ n

Let f(x) be a square integrable function in [0, 1], expressing it
in terms of the shifted Gegenbauer polynomials as follows:

f) =) e (), (13)
i=0

where «; is defined as:

_ITBPGE+P)

1
= ) ). “‘ 27 (5 etema 9

_ ! T@)P+pB)

1
/ e B
Y= T80+ 28) fo (x =P fC (dx,  (15)

(N + 1) terms of C,(,ﬁ)*(x) are considered in the approximation.
Then Eq. (13) becomes

N
fe) =) e (). (16)
i=0

2.3. Statement of the problem

The problem under consideration and its initial and bound-
ary conditions are:

6“;’; D _ ax )6m”(x Db O<x<g 0<t<v, 1<w<2
(17)
ux,0)=gx), 0<x<g (18)
u(0,1) = up(®), 0<tr<v (19)

u(g,t) =), 0<tr<v

Egs. (18) and (19) are initial and boundary conditions respec-
tively.

When w = 2, Eq. (17) becomes a classical diffusion equation,
that is:

Ou(x, t) 8u(x,1)

or a(x) a2
Here, we try to reduce the fractional derivative to a system of
ordinary differential equations by utilizing the shifted Gegen-
bauer polynomials and then solve the resulting system of equa-
tion using compact finite difference technique.

b(x,1). (20)

We recall some lemmas to justify our finding
Let 1 denote an open bounded domain in R? space and L (1)
represents a Hilbert space with the inner product

(p(x), g(x)) = f p(0)g(x)dx, @1

n

together with the Euclidean norm ||u(x)||= (u(x), v(x))?, and the
Sobolev space as

s

d*u
H'(n) = ueLz(n) eLz(n)

Suppose that b(x) > 0for0 < x < 1

B B
Lemma 2.1. Forany p,q € H*(n), .D}p.q) = (.D: p.x D;qg),

(:Dip.q) = <xD§ Pia D)% g), for1 <p <2,
(D3, Dpy = cos(B)llDipIP= cosBrllDipll, forp >0
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Lemma 2.2. For the functions f(x) and (aDﬁ F(x)YeHP(n),
d6r>0 3

o
I1£(x) + 5b<xn>aD‘if<x>||s IfOll,  for 1<B<2

see [22] for details.

3. Shifted Gegenbauer CFDM

Here, we employed the formula for fractional derivative
f(x) derived in [7]:

Assume w > 0, now using Caputo linearity property, we have:
N
D® fy(x) = Z a;D” (cfﬁ)*(x)) . (22)

By linearity property and Eq. (3) we obtain:

D (CP" () =0,i=0,1,....[w] - Lw>0  (23)

! —1YT(2B +2i - H)T(B+ L
D (o) = 3, DA
0 (=PI + DG - j+ B+ 3)I(2B)
(24)

x DX i > [w]

Applying Eq. (3) to Eq. (24), we obtain:

i ~1YTQB+2i— Hr(+1
(C,@*(x))zz . () (ﬁ+ll b)) (B.+2) |
ST+ DG —k+B+HTATG+1 - j-0)
(25)
x x'7Ime
Substituting (25) into (22) to obtain:
D®(gn(x)) = (26)
Nl (-1YTQB+2i— H(B+ 1) o
i;’l ;; alr(j+ DG - j+B+ DAL+ 1 - j— o
Let
B (-1)TQB+2i— )IB+3) o7
YUTGH DO - 4B+ DTRATG+ 1 - j— o)
Simplifying Eq. (26) gives
N i—[w] o
DY (fy(x)) = Z Z a;N; jx"™7%. (28)
i=[w] j=0

See [7] for for more details

3.1. Formulation of the scheme

Solving Eq.(17) based on CFDM, using Gegenbauer col-
location, given two integers M, N > 0 and two mesh points
Tyet = (m =10t form=1,2,...M+1,6t=L.

Introducing Taylor’s expansion for the time-discretizing
that is:

Ou(xy, ty) = 5.u(xy, 1) + 6_76 u(Xy, t)

5 S s T0eT)  (29)

where 6;u(x,, ) = 4 substituting Eq.(29) into Eq.(3)

T 0%u(xy, ty) 0" u(xnstm)
O U(Xp, I)+ 2 o +0(o7 ) = a(x,) +b(xp, ty)
(30)
Differentiating Eq.(17)
62M()C, 1) 0" u(xy, ty)
61‘2 = a(x,,)(?TT + 5rb(xn, tm) (31)

substituting Eq.(31) in Eq.(30) gives:

aW ns tm
St 1) = ae) ) g (32)
ot 0" u(xp, ty)
- ? a(xn)é‘rT + 5‘rb(xnvtm) +
Simplifying Eq.(32) gives
oT Mu m 5 6W m 1 S
- = Sate) o2t —Ta( %) + ?T(b;,” + b1
(33)
+ R"(x)(67)°
where,R"(x) is the truncation term, let u(x,, t,,) = U}
ot ovuy | ot aum!
m — m— il Z Zn 4
Up = 5 atan)— = ppe =U + Faln) FPT (34
+ 7(b;" + b1 + R(x)(67)°,

to obtain full discrete form it is required to approximate the Ca-
puto derivative in 3 . The approximant uy (x, ) is constructed
using the Gegenbauer collocation technique.

N
uy(x,0 = Y wOCE" () (35)

k=0

Using Egs. (34),(35) and the roots of shifted Gegenbauer poly-
nomial of degree N — 1, we obtain the simplified form as

N k=[w]

N
D mOCE" () - —a(x,» DD w@ONg
k=0 k=[w] i=0
N N k=[w]
m— —i-w 36
= el 0+ Sate) Y S woN o O
k=[w] =0

" 7(b(x,,, tm) + b(Xy, 1))
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with the boundary conditions:

n'r 2
U1 = Z( a2 = o
G37)

T 2
UL, = ZO %ﬂg)unm - m

Egs. (36) and (37) gives (N + 1) system of linear equations, then
obtain uy, n =0,1,---,N. To get the initial condition U,? of
Eq.(36), the initial condition of the problem U(x, 0) combining
Eq. (15) will be used to obtain UY.

3.2. Convergence and Stability Analysis

In this section, we consider convergence and stability of the
proposed method. Let 1 denote an open bounded domain in
R? space and L,(n7) represents a Hilbert space with the inner
product

(P(x),q(x)) = f p(x)g(x)dx, (3%)

n

together with the Euclidean norm ||u(x)||= (u(x), v(x))?, and the
Sobolev space as

S'

H@m=uce L2(77) € Ly(m)

Suppose that b(x) > 0 for 0 < x < 1 the following lemmas
are required to investigate the stability and convergence of the
method.

Lemma 3.1. Let U/ € H'(n), j = 1,2, ..., J be the solution of
equation (34)and U° be the initial condition, then the following
inequality holds

. ) ; i
1U711< 1U°]|+ max —T(||b1||+||b{ h, (39
0<7<N 2 ! !

where, U’ = u(x, ;)

Proof: By Mathematical induction on j.
For j = 1 in Eq. (34), we obtain

U' —%Ta(xi)anU‘ = U0+67Ta(xi) uD;’U0+%T(b1 +b%), (40)
multiplying Eq. (40) by U' and integrating on 1, we get:
01~ aCaD U, U = (0,0 + TatuaDOU°, Uy
+ %T((bl, U'y +(°, U").

(41)

B

Since cos( > < 0, using Lemma 2.1, we have

DU U = (DU, D; U )—cos(ﬁ )llaD U'1P< 0
(42)

since cos(’gn) <0,forl <B<2.
From the left side of Eq. (41), we obtain
U IP< U= a(x,)<aDBU1 uh (43)

Using Cauchy-Schwartz inequality, the right side of Eq. (41)
becomes

o
KU, Uy + {a(xianfU", uh|

ot (44)
< U° + Z-alx) JDYUOMU I TP
Using Eqgs. (42),(43), and (44), to obtain
or ; i
U< 11U+ max —([1b7]|+Ib! I 45)
0<n<N 2
Assume Eq. (39) is true for k = 1,2, ..., j — 1, then
k 0 0T & k-1
1T UM+ max — (/157 |1+116; | (46)
0<n<N 2

Now, multiplying Eq. (34) by U/ and integrating on n
- 5T o . - . 5T el )
IU71P=ata) DLV, U = U U%) + Tata)uDe U™, U7
By o . 4
+ WU+ U
(47)

From the previous procedure, Eq. (47) becomes
j 1 OT o ieip-!
07N N7 M1+ max —(1b; [I+[1b; 1)
0<i<N 2

Theorem 3.2. The approximation method introduced in equa-
tion (34) is unconditionally stable.

Proof Let U;.j , j = 1,2,...,J be the approximate solution
obtained in Eq.(34) with the initial condition U? = u(x;, 0), then
the error &/ = u(x;, 1;) — U/ satisfies

i—1
p(xi)% =& 48)

. 6 Pl 67
J_
£ pOX)—— F 2

According to lemma 3.1,
lle/ll< 11°] for, j=1,2,.... M,

hence the proof.

4. Numerical Experiments

In this section, we validate the efficiency and the accuracy
of the proposed method (PM) on some selected examples from
the literature by comparing the maximum error ey with the ex-
isting results in the latest literature. Where

ey = max|U(x;, T) — uy(x;, T)| 49)
0<i<N
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Example 4.1
Considering SFODE [7, 9, 22]

Ou(x, 1) _ F(ﬁ) 98 su(x, )
ot 5

u(x,0) ="' =1,
u0,9) =u(1,6)=0, t>0.

+3x%(2x — 1) exp(~1)

dx3

(50)

with the closed form solution u(x, f) = x*(x™! — 1) exp(~?).

Comparing Eq. (50) with (17), we have

6 9
a(x) = F(g)xg, b(x,t) = 3x2(2x - Dexp(-1), w= 3
For approximation of degree 3, that is N = 3, Egs. (35) and
(36) gives
3

= > urHC" () (51)

k=0
uy CL” () + u CP" () + ut CP" (x,)

uz(x, 1)

ot

+ — 5 —a(x,) [u2 N, ox Z 4 uy (N3, ox Z 4 N3 lez)]

= uf 'L ) + u T P () + P () (52)
ot

+ — 5 —a(x,) [ N2 ox + u3 (N3 ox + N3 1x02)]

+ %(b(xm z‘m) + b(xm tm—l))’

respectively.
At x = xg, Collocating at zeros of C(f )*(x), we obtain

U CP (x0) + " CP* (x0) + ur P (x0)
s
a()Co) [u2 N2 ox + Uz (N3 ox + N3 1)60 2)]
= up ' CP" (xo) + ' CP" (xo) + 1~ CP (xp) (53)

5t . .
+ —a(xp) [ug‘ ]Nz’oxo'z + Uy 1(N3,0x"2 + N3,1x0'2)]

2

ot
+ ?(b(xo, Im) + b(x0, tin-1))

we have C(Oﬂ)*(xo) = 1. Let Gy
Hi = Fa(xo)Nyox"2, Hy =

= (P (x0), G2 = CP"(x0),
L a(xo)(N3,0x"? + N3 1 x°%)

the equation becomes

uf)" + u’l"Gl + ug”Gz + M’ZnHl + Ltg”Hz

=ul ™ + WG+ Uy Gy + Wy Hy + T H) 69
at x = x1, we get
uy CP" (xp) + u CP" (1) + Wy € (x1)
+ 6—Ta(x1) [ug‘Nz ox%? + u’;“(N&Ox"z + N3,1x0‘2)]
=uy 'Y (o)) + u T O () + T CP () (55)

ot
+ ?a(xl) [ ]N2 ()x + bt3 (N3,0x]'2 + N3,1x0‘2)]

+ ?T(b(xl, tm) - b()ﬂ, tmfl))'

Let G = C{"(x0), Gon = C"(x0), Hii = Fa(xo)Np0x*2,
H» = Fa(xo)(N3px'? + N3 1 x02)
Eq. (55) becomes

l/tgl + l/lmGu + u’3"G22 + I/Z"H“ + u’3"H22

m—1 m—1 (56)
=u0 +M1 G11+M3 G22+u2 H11+u3 H22
From Eq. (37) we obtain
m ra+2p , re+2p ,, ré+2p ,,
t)— t 1)— 1) =
”0( ) T(28) u; )+ 2T(2B) uz( ) 6T'(2B) u3( ) = o,
(57)
and
m ra+2p , re+2p ,, I'3+2pB) iy
1)+ 1)+ 1)+ t
00+ Trap O rap 2O Terap YT
(58)
Egs. (54),(56)-(58) can be written as
oT
m _ m—1 2 (pm _ gym1
Au" = Bu" + (B = b, (59)
or 5
m _ 42—1 m—1 _T m _ pm—1
=ATBu" 4 S (B = b, (60)
where
1 G1 H1 G2 + H2
1 G Hy Gy + Hp
A= | [+ T+ _Ie+28 |,
r<225) 20(25) 6 (25)
| [ds3p  reep) T(3+25)
rep 2I(2B) 6I'(26)
1 G H, G, + H, u6"
B 1 G Hyp Gyz+Hxn| ., _|uf
- , U = m
0 O 0 0 uj
0 O 0 0 uj'

Table 1 shows the computational errors at different values
of B while Figure la is the corresponding figure. Table 2 dis-
play the comparison of the absolute errors at 5 = 0.5 with the
existing results in the literature at 8 = 0.5.

Example 4.2

Consider the space fractional order diffusion problem [7, 9]

Ou(x,t) T(22) ,,0%u(x,1)
= : —_ 1 —_
Ey G X PR x’(1 + x)exp(-1)
u(x,0) = x°

u(0,1) =0, u(l,t) =exp(-t), t>0

The exact solution is u(x, 1) = x’e¢™".

Table 3 display the comparison of the maximum errors at dif-
ferent values of 8 and at 8 = 1 in [7] is equivalent to the results
obtained in [9]. Figure 2 is the graphical representation of the
exact solution and its corresponding approximate solutions at
different values of S while Figure 3 display the absolute errors
at various values of S.
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0.06

exact .
—#— approximate 3=0.5 /*"""‘« S5
005 - approximate (=1.0 %
fffff approximate =15 / X
F %
7
0.04 | F \\
:/ \
= ¥ *\
%003 P X
= (/ )\,
£ |
0.02 / \
4 X
X
0.01 / x
# X
al \

0 01 02 03 04 05 06 07 08 09 1

u(x.t) 0 o X

Figure 1: Example 4.1, relationship between exact and approximate solution at
N=3,&T=1

Example 4.3

Consider the space fractional diffusion problem [7]

Ju(x,1) I é o agu(x, 1)
o \2 o
u(x, 0) = (x* + D) sin(1)

u(0,1) = sin(t + 1), u(1,£) = 2sin(t + 1), > 0.

—2xsin(t + 1) + (x> + D cos(z + 1)

The exact solution is u(x, ) = (x2 + 1) sin(r + 1)

Comparison of the maximum errors are display in Table 4. Fig-
ure 4 is the graphical representation of the absolute errors at
various values of (3.

5. Discussion of results and conclusion

5.1. Discussion of Results

Table 1 shows the absolute errors of the proposed method
for example 4.1 with respect to the values of § at N = 3 and
T = 1. The absolute errors of the proposed method is compared
with the results in [22],[7] and [9] as shown in Table 2. The ap-
proximate solutions at § = 1 and § = 1.5 correspond to the

7

Table 1: Example 4.1, absolute errors for various values of 8

X B=05 B=1 B=15

0 0 22959 x 107*1 4.4409 x 1071°

0.1 1.0738x10™° 1.2324x107° 1.1618x107°

0.2 1.7375x107° 1.9252x107°  1.8596x 1077

03 2.0553x107°  2.1777x107°  2.1705x 107°

04 20916x107° 2.0890x10° 2.1718x 107°

0.5 1.91075x10™° 1.7583x 107  1.9406 x 10~°

0.6 15770x107°  1.2849x107°  1.5542x107°

0.7 1.1547x107° 7.6791x 10719 1.0897 x 10~°

0.8 7.0821x 10719 3.0655x 10710 62437 x 10710

0.9 3.0187x10719 21667 x 10717 23540 x 10~1°

1 0 2.1667 x 10717 8.8818 x 1071°

Table 2: Exapmle 4.1, comparison of absolute errors

X [9] [22] [7] PM

0 0 477%107° 0 0
0.1 533x10°% 3.17x107° 546x10° 1.07x107°
0.2 806x107% 585x107° 851x107% 1.74x107°
03 872x10°% 797x107° 9.60x10° 2.06x 107°
04 784x10% 944x107° 9.18x107% 2.09x107°
0.5 596x107% 1.02x107% 7.69x10° 191x107°
0.6 359x107% 1.01x10% 560x107% 1.58x107°
0.7 129x10°% 9.12x107° 333x10° 1.15%x107°
0.8 432x107 717x107° 134x107% 7.08x 10710
09 4.04x10°% 416x10° 839x10® 3.02x1071°
1 0 7.55 x 1077 0 0

Table 3: Example 4.2, maximum error for various values of 8

B [7] PM
B=05 225x107% 630x107"

B=1 883x10% 132x10%
B=15 835x107% 3.69x107
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Table 4: Maximum error for Example 4.3 relative to values of 8

B 7] PM
B=05 156x10" 823x107"”
B=1 136x107% 2.01x10"8
B=15 11.05x107% 1.06x 1079
19
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Figure 2: Example 4.2, relationship between exact and approximate solutions
atN=3, & T=1
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Figure 3: Absolute errors for Example 4.2 atN =3, & T =1
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Figure 4: Absolute errors for Example 43 atN =3, & T =1

approximate solutions when using second kind shifted Cheby-
shev polynomial U;f(x) and Jacobi (j, 1, 1, x) (that’s P;.’l(x) as
an approximation polynomials. Tables 2-4 show the compari-
son of the errors at various values of g relative to the existing
results in the literature. Figures 1-2 are the comparison of the
solution for various values of 8, while figures 3 and 4 represent
the absolute errors of the proposed method at various values of

B.

5.2. Conclusion

This paper studied space fractional order diffusion equation
by proposing a new technique for finding the approximate so-
lution using compact finite difference method to discretize the
time derivative, then use shifted Gegenbauer polynomials as ap-
proximating polynomial. The computational results are plotted
and detailed in the tables to justify the accuracy of the propose
method. It can be observe in the tables of the results and figures
that the proposed method performs better than the existing one
in the literature.
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