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EFFICIENT NUMERICAL SOLUTION OF
TWO-DIMENSIONAL TIME-SPACE
FRACTIONAL NONLINEAR
DIFFUSION-WAVE EQUATIONS WITH
INITIAL SINGULARITY™
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Abstract In this paper, we present an efficient linearized alternating direc-
tion implicit (ADI) scheme for two-dimensional time-space fractional nonlinear
diffusion-wave equations with initial singularity. First, the original problem
is equivalently transformed into its partial integro-differential form. Then,
for the time discretization, the Crank-Nicolson technique combined with the
midpoint formula and the second order convolution quadrature formula are
used. Meanwhile, the classical central difference formula and fractional cen-
tral difference formula are adopted to approximate the second order derivative
and the Riesz derivative in space, respectively. The unconditional stability
and convergence of the proposed scheme are proved by the energy method.
Numerical experiments support the theoretical results.
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1. Introduction

In this paper, the following two-dimensional time-space fractional nonlinear diffusion-
wave equation with homogeneous initial boundary conditions will be considered

Pu(x,y,t)  0*u(z,y,t) aﬁu(x Y, t) 3ﬁu(:17 Y, t)

C na s Yo s Yo v Yy s Yy

D =

0 tu(‘rayvt) 81‘2 + ayg + 8‘$|B 8|y|6
+g(u(z,y,1)) + f(z,y,1), (1.1)

where (z,y) € (0,L;) x (0,Ly), t € (0,7], 1 < a,8 < 2, f(z,y,t) is a known

function, g(u) is a nonlinear function of u with ¢g(0) = 0 and satisfies the Lipschitz
condition, and § Dfu(z,y,t) denotes the temporal Caputo derivative with order «
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defined as
1 ¢ O*u(x,y, s)
C na 11—« ’ Y
D z,Y,t) = ——— t— ———~ds.
0 tu( ' Ys ) F(2 )/0( 5) g2 S
y,t)

s
And % is the Riesz fractional derivative of order 3 in x defined as

Pu(x,y,t) 1
8|x‘5 = - T (gLDfu(x,y,t) + fLngu(x7y’t)> ,
2 cos =5

where [*FDBu(x,y,t) and fLDgzu(m,y,t) are the left and the right Riemann-
Liouville derivatives defined by

1 82 T
RL B _ / _ N\1-8
0 a:u<x7yat> F(Q — ﬁ) 02 o (LU Z) u(z,y,t)dz
and
RL KB ! o [t 1-8
o Dr u(z,y,t) = m@/ﬂc (z — ) "u(z,y,t)dz,

8
respectively. % is the Riesz fractional derivative of order 3 in y, which can

be similarly defined.

It is possible to interpolate diffusion and wave phenomena as well as processes
with spatial non-local dependence using Eq. (1.1), which is derived from the clas-
sical diffusion or wave equation by substituting fractional derivatives of order «,
for the second order time and space derivatives. Therefore, such models are widely
used for description of viscoelastic damping materials, diffusion images of human
brain tissues, etc. [15,20,27]. However, it is often difficult or impossible to solve
fractional diffusion-wave equations analytically (see [24,26] for examples), thus nu-
merical methods are necessary. As a result, interest in developing numerical meth-
ods for solving fractional diffusion-wave equations has grown, see [2,9,21,25,28] and
the references therein.

In recent years, numerous numerical methods for one-dimensional time-space
fractional diffusion-wave equations (TSFDWESs) have been developed, see [1, 3,6,
7,10-12,17,33] and the references therein. Bhrawy et al. [1] solved second and
fourth order time fractional diffusion-wave equations by using a spectral tau algo-
rithm based on Jacobi operational matrix. Using the fractional trapezoidal rule and
the generalized Newton-Gregory formula, Zeng [33] proposed second order in time
and space and conditionally stable finite difference schemes for the time fractional
diffusion-wave equation. Ebadian et al. [6] proposed triangular function (TFs) ap-
proaches for solving a class of multi-term time fractional nonlinear diffusion-wave
equations, where they deduced a fractional operational matrix of integration for the
TFs. Huang et al. [11] presented two convolution quadrature methods for fractional
nonlinear diffusion-wave equations. The stability and convergence of the methods
were rigorously proved. Huang et al. [12] proposed efficient scheme and alternating
direction implicit (ADI) schemes for solving one-dimensional and two-dimensional
nonlinear time fractional diffusion-wave equations, and then proved their uncondi-
tional stability and convergence with first order accuracy in time and second order
accuracy in space.
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On the other hand, there are still few works on the numerical methods for
solving the two-dimensional TSFDWEs, see (8,14, 31, 34]. Wang et al. [31] con-
structed an ADI scheme for solving TSFDWEs with second order accuracy in
both space and time. Fan et al. [8] developed a fully discrete numerical technique
for two-dimensional multi-term TSFDWEs on an irregular convex domain using a
mixed difference scheme in time and an unstructured mesh finite element method
in space. The proposed numerical scheme’s stability and convergence were proved.
Zhang et al. [34] developed two numerical techniques for the one-dimensional and
two-dimensional time-space fractional vibration equations. The proposed scheme’s
convergence and unconditional stability were also extensively proved. Huang et
al. [14] extended the ADI scheme in [12] for the two-dimensional single-term time
fractional diffusion-wave equations to the two-dimensional multi term time-space
fractional ones. Then, the solvability, unconditionally stability and convergence
with first-order accuracy in time and second-order accuracy in space were proved.

Due to the fact that the initial singularity of the solution of the TSFDWEs
often generates a singular source, solving the equation numerically becomes more
complicated. Therefore, the majority of numerical analysis results for TSFDWEs
in the literature are valid under the smooth solution assumption. Recently, an
increasing number of scholars have focused on the singularity in time fractional
models, see [5,13,19,29]. Thus, let us consider the analytical solution of Problem
(1.1) with the following regularity assumption in time, namely

‘ 'u(z,y,t)

<Ct°" i=0.1,2 1.2
0| <ot iz (12)

where 1 < ¢ < « is a regularity parameter, which depends on the order of the
Caputo fractional derivative a.

Remark 1.1. Applying the bound (1.2) on u(x,y,t) in the Eq. (1.1) and assuming

2 2 B B . .
2 ua(iéy’t) +2 U(S(Z;y’t) 2 g‘(fl’,‘?’t) +2 gf;’é”t) is bounded. Hence Eq. (1.1) gives

f(z,y,t) = O@7*) which blows up at t = 0.

Herein, we propose and analyze a linearized ADI scheme for two-dimensional
time-space fractional nonlinear diffusion-wave equations with initial singularity. In
order to be more explicit, we first utilize the Riemann-Liouville integral operator to
transform Eq (1.1) into their equivalent partial integro-differential equations. Sec-
ond, we construct the linearized ADI scheme by using the Crank-Nicolson technique
combined with the second order convolution quadrature formula and the midpoint
formula in time, the classical central difference formula and the fractional central
difference formula approximations in space. Finally, the linearized ADI scheme is
proved to be unconditional stable and convergence.

The rest of this paper is organized as follows. In Section 2, the linearized ADI
finite difference scheme is constructed. In Section 3, the stability and convergence
of the linearized ADI finite difference scheme are proved. Numerical experiments
are provided to support the theoretical results in Section 4. The article ends with
a brief conclusion in Section 5.
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2. Derivation of the Linearized ADI Scheme

2.1. Preliminaries

In this subsection, we introduce some fundamental definitions, notations, and lem-
mas that will be utilized to construct a linearized ADI scheme for Problem (1.1).

In order to implement discretizations, we introduce the temporal step size 7 =
T/N, t, = n7, t,i1/2 = (n+1/2)7. For spatial discretizations, let h, = L./M,
and h, = L, /M, for positive integers M, and M, z; = ih,,i =0,1,--- ,M,, and
yj = Jjhy,j =0,1,---, M,.

Lemma 2.1. If u(t) satisfies (1.2) , then the following results

_ u(tnr1) — u(tn)

Ut (tny1)2) - +O(t757%)
= §u"tE + O(t5737?) (2.1)
and
— 1 o— a— OTo—
07 ultngrye) = 5 [0 ultnra) + o Lu(tn)] + Ot 17577 (22)

hold, where tha_l is the Riemann-Liouville fractional integral operator defined by

1 t
a—1 _ _ a—2
ody  u(z,y,t) = =1 /0 (t —8)*“u(x,y, s)ds.

Proof. For -1 <y<landn=0,1,--- ,N — 1, one can find that by the Taylor
expansion

(tors) ™ = 51070 + G2 0 (15707) 23

Since u(t) = O(t?), we easily deduce that oJf‘flu(tTH%) =0 (t;’:cjfl). There-
2
fore, (2.2) is obtained by letting v = 1 — « in (2.3). Similarly, (2.1) can be obtained
by letting v =1 in (2.3). O
The convolution quadrature [22,23] approximation for the Riemann-Liouville
integral is given below.

Lemma 2.2. Let 1 < 0 < 2 and w,ga_l) be the weights from generating function

(3/2—-2z2+ 22/2)1_a, under the Assumption (1.2), then

n+1

a—1 rol (a—1) ota—3_2
OJn+1 — anﬂ Lu(te)| < Ct

n+1

Lemma 2.3 (see Page 5 of [16]). Suppose u(t) satisfies the Assumption (1.2), then
the following approximation holds

U(tni1) = 2u(ty) — u(t,_1) + Ot 272).

Lemma 2.4 (see Lemma 1.2 in [30]). Suppose u(z) € C*([xi_1,2i11]), let ((s) =
u® (z; + shy) + u® (z; — shy), then

52u(z:) = u(zi—1) — ZUfE?) + u(iy1) = Ugy(xi) + }QLZ/ C(s)(1 — s)%ds.
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Lemma 2.5 (see Celik and Duman [4]). Let 1 < 8 < 2, u(x) € C5(R) and all its
derivative up to the order five belong to L(R). If u(x) = 0 when x ¢ (0, L), then

OPu(z)
a|$|ﬁ = 755“(17) + O(hi)v
where
[£] j
Bu(z) = L (-1)'T(B+1) .
) =5 j:_zm TB2—j+ L@+ )

5
where 88{;(‘;6) is the Riesz derivative with order [3.

2.2. Construction of the Linearized ADI Scheme

In this subsection, an ADI finite difference scheme for Problem (1.1) will be derived
under the Assumption (1.2).

Firstly, we multiply o.J* ! on both sides of Eq. (1.1), then Eq. (1.1) is equivalent
to the following partial integro-differential equation

au(x7y7t) _(]Jafl (32u(x,y,t) 4 aQU(CEh’%t))
—0v¢

ot 0z Oy?
+0Jta—1 5‘5u(x,y,t) 8ﬁu(x,y,t)
d|x|? dlyl?
+oJ  g(u(m, y, b)) + F(a,y,1), (2.4)

where F(l’,y,t) = OJtailf(xvyﬂf)'
Assume u(z,y,-) € C2:5 ([0, La] x [0, Ly]) with u(0, ) = u(Lg,,) = u(:,0,") =
u(-, Ly,-) = 0 and consider Eq. (2.4) at the point (x;,¥;,%,41/2), that is

8U($¢,yj,t) — Ja—l azu(xiayjat) +62u(xiayjat)
oy, U 02 oy
+ Ja—l 85u(mi7ijt) aﬁu(xiayj,t)
P\ Ofal? oyl

The Crank-Nicolson technique and Lemma 2.1 for the above equation yield

u(xiayjatn-‘rl) B u(zhyjatn) 71 Ja—l 62U(:L'i,yj7t) + a2u(ziayj7t)
T T 0 g ox? Oy

1 a—1 82u(xi7yjat) 82u(xi7yjat)
- 50Jt" < 0x? * 0y?

1 Pu(z,y;,t)  0Pu(xi,yj,t)
- Ja—l RENE 1597
0 ( o T ol

1 a—1 8B’U,({17“ y]7 t) a’B’U,((E“ y]7 t)
+ —oJ;
27 lx|P aly|”
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1 o— o—
+ 5 [ g utai gy, ) + 02 gy )]
+ F(xzv yj? tn+%) + O(t2+?72)

We apply Lubich’s convolution quadrature approximation of Lemma 2.2 to dis-
cretize the Riemann-Liouville integrals, apply Lemma 2.4 to discretize the second
order derivatives, and apply the fractional centered difference of Lemma 2.5 to
discretize the Riesz derivatives, it achieves that

U%+1—u;l]» _Tail Tir:l (a—1) 52_|_52 n—i—l k+z (a—1) 52+52) n—k
T 2 — Ow “h

n

a— n+1

k=0 k=0
Y D, (a1,
a— n+1 k a— u k
T S 3 ﬁ
k=0
1
+FT O30+ h2 4 k), (2.5)

where u}; = u(zi,y;,tn) and Fn+2 =F(@i,yj, tpy1)-

a, (a—1)

2
T nt+3
To construct the ADI scheme, a small term <w%) (62 —68) (512/ — 55) Opu; *

is added to the both sides of Eq (2.5), then after multiplying 7 in the both sides,
we have

n+1 n T Wéa Y 2 8 2 8 n+l n
Uiy~ — Ui+ 9 (51’ - 606) (57; - 5y) (uij - Uij)

n+1 n
T oa— n a— n—
N D R O K +Zw,§ V(62— 88) ul ’f]
k=0 k=0
’Ta n+1 n
a— 1 n oz 1
P R
k=0
n+i
+TE T 4 O3 + ThE + ThY). (2.6)

It is clear that Eq. (2.6) is a nonlinear system with respect to the unknown
”H To linearly solve Eq. (2.6), we use u}; = u); + 7(u;)% + O ( t0*1|i$) and
Lemma 2.3 to linearize Eq. (2.6) for n =0 and 1 § n < N — 1, respectively, i.e.,

1 0 Taw(()a_l) ’ 2 8 2 B 1 0
U — ug; + — ((5QE — 51) (5y — 5y) (uij — uij)
a 1
[ @t - )

k=0
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a—1 a— 1
S A (az—65>u9j]
k=0
Ta a— oa— a—
+ 5wl gy + () + ol Vgl +wf* Vg(l)]
+TFTE Ry (2.7)
and
n+1 n Taw(()a 1) 2 16] 2 B n+1 n
Ui~ — U+ 9 (5z_5w) (5y_6y)(uij —uf)
™ [ ey -
a=1) (52 ﬁ n+1 ko By, n—k
9 [ZW 5 — 0y Z 6m)uij ]
k=0 k=0
Ta n+1 ( ) ( )
a=1) (¢2 ﬁ n+1 k a—1) (¢2 B8\ . n—k
S @ S 6 )
k=0
T n+1 ( 1 n
I W Y]
k=1 k=0
T w(a 1) n+
+ ———g(2u —uly )+ TET 4 Ry, (2.8)

where R = =0t 33 4 Th2 + ThQ)

n+1
Notmg (ut) = 0, neglecting the truncation error term R}, in both above equa-
tions, and replacmg the uj; with its numerical solution UJ; , we deduce the following
linearized finite dlfference schemes for Problem (2.4)

(a—1

) 2
T W
vl - U + (2> (02 = 02) (53 - &3) (U}~ US)

o 1
:% [Zw,g“ V(02 - 08 ULTF 4 wit Y (62 - 82) U

k=0
1
T (a—1) 1k, (a=1) 0
o [ Dow (0 = o)) Ui+ w™ (0 - 0y) UG
k=0
n4+i
+Tawéa_1)g(U?j) 5 wia 2 (UZ-OJ-)—i-TFijJr2 (2.9)

and

2
U5t - Ug + (”2) (62— 87) (53 - 37 (U™ — Ug)

o n+1 n
— [wa V(@2 =)y upttE 4y et (2 - sl U
k=0
e [& (a—1) ﬁ n+l—k (a— 1) B\ rrn—k
+ o [ Dow (6 - ) U +Z - ur
k=0
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o n+1 n
T a— a 1 _
g (2o U+ 3w U
k=1 k=0
Taw(a 1) nitl
++ gQUl — UL ) +7F 2. (2.10)

Schemes (2.9) and (2.10) can be written into more compact forms, namely

a, (a—1) a, (a—1)
T W T W
| e Gl )
and
T W(()a Y 2 ¥ T W(()a Y 2 8 n+l _
1T )| - T 62 o = o

respectively, where
0 T W(()a Y 2 8 2 8 0
Gy=1+|—%— (5a:—5x) (dy = 9y) | Usj

(a—1)

+ 5 (w0 + @“*”) (52 — ) Uy + T (WD el (02 - 0f) U

(a—1)

+ %Wy (uz]) + 79 u)

and

« (04*1)
Gl = 1+<“"0> (62— 67) (52 - o) | U

2
o [n+1
T (a—1) n+1—k (a— 1) n—k
o | Dow (6 - ) Ut +Z 82— 82Uy,
[k=1 k=0
fm+1 n
+ f (a—1) (52 _ 5ﬂ) yntl=k 4 Z (a—1) (52 _ 5[3) gk
D) “k v %)Y Wk v~ %)Y
Lk=1 k=0
P m41 n
T (a—1) n+1—k (a—1) n—k
t5 Zw g(Uj; )+Zwk g(U5™")
k=0

T w(()a 1)

2
According to the Peaceman-Rachford strategy, the intermediate variables U}, =

+ 92U — U 4 rE)E

a, (a—

1- L (52 55 ) U;}H can be introduced. Then, the numerical solutions

of Eq. (2.9) and (2.10) are obtained by solving two independent sets of one-
dimensional linear systems. Thus, the ADI scheme is described as follows. For
fixed j € {1,2,--+, M, — 1}, we can solve the following systems to obtain blue{U; }
for1<i< M, —

(1%”(5_365)>U* Gr0<n<N -1,
(2.11)
Ug; =0, Uy ; =0.
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Once {UZ?;.} is available, we alternate the spatial direction to solve the following
system for fixed ¢ € {1,2,--- , M, — 1},

0<n<N-1

)

(1- == - o) v = v,

(2.12)
Uiptt =0, Uht = 0.

3. Analysis of the Linearized ADI Scheme

In this section, the convergence and stability of the proposed ADI Schemes (2.9)
and (2.10) will be proved.

3.1. Convergence

In this subsection, we shall consider the convergence of the linearized ADI Schemes
(2.9) and (2.10). We first define a grid function space

On = {v;;]0 <n < N,0<i < M,;,0<j < My, bluevy; = vy ; :vﬁ):v?My =0}.

For two vectors u} € Oy, we define the following inner product and norm, that

is,

l] ) l]

M,—1My,—1

< h hy Z Z ul] 1]7 ||un||2:<un7un>

Lemma 3.1 (see Lemma 3.4 in [32]). For 1 < 8 < 2 and the operators 67 and 65

definied in Lemma 2.5, there exist linear difference operators, denoted by 65/2 and
55/2, such that

(88um, o™y = (682, 65/%™)

and
(55u”,v"> = (65/2u",(55/2v”>,
where ujl;, vj; € Opred.
Lemma 3.2 (see Lemma 4.2.2 in [18]). For any grid function uj, vjy € Op, it
holds
(82u™, v™) = —(Ju", 6,0™)  and (5§u”,v"> = —(d,u", 5,v").

Lemma 3.3 (see Lemma 2.5 in [11]). Let {w(a 1)} o be the weights deﬁned in
Lemma 2.2. Then, for any positive integer K and any real vector (Vq, blueVa, -+, Vi),
the inequlality

K—

»a
3

Zbluew _1)Vn+1_j Vn+1 Z 0
n=0 \ j=0

holds.
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We now proceed to prove the convergence of Schemes (2.9) and (2.10) under the
regularity Assumption (1.2).
Theorem 3.1. Assumeu(-,-,t)=0(t") and u(0,-, ) =u(Lg,-,-), u(-,0,),u(-, Ly, )=
0. And let u(x,y,t) and {U[]L |0 <i<M,0<j<M,1<n<N} be the ez-
act solution of Eq. (1.1) and the numerical solution of Schemes (2.9) and (2.10),
respectively. Then, for 1 < n < N, it holds that

U™ —u™|| < C (77 + hi+h).

Proof. Let us start by analyzing the error of (2.10). Subtracting Eq. (2.10) from
Eq. (2.8), we have

a, (a—1)
et —e +(”2) (52— 82) (62— 87) (e — €2

@ n+1 n
:% lz V(024 02) et > w Y (024 02) e;;.’@]
k=0 k=0

a n+1 n
- — [Zw(a V(08 + o)y el R > WY (67 4 00) e;;—k]
k=0

e

+ 53 (@ el ) o) - 9O

k=0
TQW((JQ Y -1 -1
+T [g(Zu?j—u% )—g(ZUZJL»—Ui’;- )] + R*,
where €}, = — Uj;.  Multiplying the both sides of the above equation by

hyhy(e "+1+e )andsummingoverlSigMgcfl,lSjSMy*LWehave

a, (a—1) 2
||e”+1|2—e"||2+<T - ) (07 = 02) (67 = 07) (e —em) e+ em)

:% Zwl(caflw((si + (55) (en—i-l—k + en—k) 7en-‘,—l + €n>
k=0
T (a 1) B B n+1—k n—k n+1 n
_?Z <(6x+6y)<6 +e )76 +€>
k=0
T [0 4 82) 2, e ) — w08+ 6) €0, e 4 en)]

™[ (a ae _ _
T30 (i + ) au*) = gUF) et )

=+ <g(2un _ un—l) _ g(2Un _ Un_1)7€n+1 + en> + <R*7€n+1 + en>.

Since e” =0for 0 <¢< M, and 0 < j < M,, sum the above equation over n from
1to J —1 and use Lemmas 3.1 and 3.2, we get

(a—1)
TYW,
eI = et ® + <2> I 2
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Eiﬁé (6 + 6y) (e™17F 4 e™™F) (6, +6,) (" +€™))
1 k=0

% izn: (o— 1) (5ﬁ/2 56/2) (enJrlfk_’_enfk) : (55/2+55/2> (en+1+en)>
1 k=0

T = — _ _ _
722( w7+ w0 (g(un k) — g (U R, e e
Taw(a 1) J
. S (gl ) — gl2U" — U, e
n=1
J—1
+ 3 (R e (3.1)
n=1

Iml|* =l1820,¢” 11> + 11820y 2e”|1* + 16772 8,7 | + [|67/26, 2|
— [18:6,€ 1> — 11685 |* — (167725, |* — (167725, et |2,

Now, we turn to analyze ||e!||. Subtracting Eq. (2.9) from Eq. (2.7) and using
the same deductions as above, we can derive that

12 T‘J-’(()al)2 2 TW(()al) 12
le*]|* = 9 lIm2]] TH@:&‘#%)@ [

(a—1)
- T (88724 5777 €M7 4 ekt Dgu) — g(U0), )

1
r%ﬁa )

T

<g(u0) - g(UO)a el> + <R*7el>a (32)
where
2% = 11628y e[|” + 1620572 > + || 65726, || + (1657285 e ||

Sum (3.1) and (3.2) and use Lemma 3.3, it deduces that

J2 T W(()a Y 2
)P < — [ 22— el

T a— a— n n n
F o 3 (T el ) g - U e )
n=1 k=0
Tawéa—l) J—-1 ) »
+ 5 Z(g(2u —u") —g(2U" - U™ + e
n=1
a, (a=1) 0 0y 1 Tawykl) 0 0y 1
+ 7% {g(u’) —g(U"),e) 5 (9(u”) —g(U"), ")
J—1
+ Z(R*,en+l =+ en>7 (3 3)
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where
I = 116a0ye” 1* + (162052’ || + 1|85/28,€”||* + [| 65726527 |12

Using the blueLipschitz condition of g and exchanging the order of the two blue-
summations in the second term in the right-hand side of the above inequlaity, we
obtain

o, J—-1J-1
T a—1 n n
dn?s—( ) Inall?+Cr 37 3wl Vw5 ) e e e

k=0 n=k

J—1 J—-1
+C7 Y flelllle™™ + e+ C Y Rl + el

n=1 n=1

2
a, (a—1) _
Due to — <Tw% |n3]1? is negative, 7 Zizi (wflo_j_l )k + wgy A )> is bounded

and assume that ||ef’|| = maxo<s<n ||e’]], then it holds
e <C Z (to37° + ThZ + Th?)
=0

P-1
SC (Z(n+1)a 3 ﬂ+h2+h2>

n=0
Since Zf:_ol(n +1)°~3 is bounded, we obtain that
le?|| < C (r7 + h2 +h7).

The proof is completed. O

Remark 3.1. Although Theorem 3.1 shows the linearized ADI Schemes (2.9) and
(2.10) have temporal accuracy O (77). However, the global truncation error in the
temporal direction of Eq. (2.5) is O (tz+?72) but if ¢ is far away from ¢, the global
truncation error in the temporal direction can be O (72). The results of numerical
experiments in Section 4 are consistent with this remark. Thus, ¢t = £, linearized
ADI Schemes (2.9) and (2.10) have a temporal accuracy O (77) and become O (72)
when t,,41 is far away from tg.

3.2. Stability

We can derive the stability of the linearized ADI Schemes (2.9) and (2.10) as simi-
larly as proving Theorem 3.1.

Theorem 3.2. Let {UZ—’}|O <i< M;,0<j<M,0<n<N} bethe numerical
solution of Schemes (2.9) and (2.10) for Problem (2.4). Then for 1 < K < N, it
holds

||UK<c(max I+ max ||F"+%|).

0<n<N-1
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Proof. Multiplying Eq. (2.10) by hmhy(UZT'1 + Uj}) and summing over 1 <7 <
M, —-1,1<j< M, —1, we have

a, (a—1)
n n TTWw
[T = o2 + <2>

X <(53 _ 65) (5; _ 65) (Un+1 _ Un) ’UnJrl + Un>

a n
=T N w82+ 62) (U R U Ry Ut U

_ % Zw]ia71)<<6£ + 65) (Un+1—k + Un—k‘) ’UTL+1 + U7L>

k=0
+ % |:w(a 1)<(§2 + 52) UO UnJrl + Un> o 7(1(1—11)<(5g + (55) UO, Un+1 i Un>
s - a— a— n— n n
+ T3 (w5 el ) g, o o)
k=0

o,
T w; <g(2Un—Un_1)7Un+1+Un>+T<Fn+%,Un+1+Un>.

Note that Eq. (1.1) is equipped with the homogeneous initial conditions, thus it

deduces
,raw(a 1)
JO™ 2 - o + +

x ((62 = 68) (62— o0) (U™t —um) .UM + U™

:% Z (a— 1) 52 + (53) (Un+17k + Unfkr) 7Un+1 + Un>
k=0
T Z (a— 1)<(5£ + 55) (UnJrlfk + Unfk) 7(]nqu + Un>

2
k=0

T = a—1 a—1 n—k n n
+ 50 (@ el Y) (g, U U
k=0

(a—1)
T Wy < (2Un—Un_l),Un+1+Un>+T<F"+%7U”+1+U">.

2
Applying the similar deductions to get Eq. (3.3), it achieves that

+

o, (a=1) J—-1

T W n n

17| < - <2> s+ Cr 3 lg@*) (101 + )
k=0

o (a—1) J—1
TTW n n— n n
+— > lgur —umh| (T + lT)

n=1

J—1
+ O Y IE = (U + o) (3-4)

n=1
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One can estimate ||g(2U™ — U™1)|| as following
lgU™ = U™ )| =llg2U™ = U"™") = g(U™) + g(U™)]|
<llg@U™ = U"Y) = g(U™)I + g(U™)]
(U™ + 11U + llg@™)]l- (3.5)

Substituting Eq. (3.5) into (3.4), omitting the non-positive terms and using Young’s
inequality, then we have

J—1
J2 < n2 ny (12 n+i 2 )
U712 Cr U € s o0 € g S 60

By applying the Gronwall inequality to (3.6), it becomes

||UJ||2<c(max lo@™)I? +  max ||F"+%||2),
0<n<N 0<n<N—1

and thus completes the proof. O

4. Numerical Experiments
In this section, we carry out numerical experiments for our linearized ADI finite
difference scheme.
Example 4.1. Consider the following problem with exact solution w(z,y,t) =
t72*(1 — z)%y*(1 — y)*.
O%u(x,y,t 0%u(x,y,t Pulx,y,t OPu(z,y,t
Zy)Jr (Qy) (z,y,t) (y)+g(u)
Oz Ay d|z|? dly|P
+ f(x’ y7 t)’

where T' = 1, (z,y) € (0,1) x (0,1), 0 < ¢t < T, and 1 < ¢ < a. The nonlinear
function g(u) = u? and f(x,y,t) is

§ Diu(z,y,t) =

_ Dlo+1) a0 \2 94 2
f(z,y,1) —mt (1 —z)7y (1 -y)
— 7y (1 —y)? (122 — 122+ 2) — t72%(1 — 2)?(12y° — 12y + 2)
+ tir(g) - ﬂ) [h(y,x,,8)—|—h(x,y,ﬂ)]—t20m4(1—$)4y4(1—y)4,
2 cos (67”)
where

h(v,w, B) =v? (1- 02) [12 (w4_5 +(1- w)4_6) —6(4—p5) (w?’_’@ +(1- w)gfﬁ)
F4-B) (3-8 (wH . w)2_5)} .

It is worth noting that the exact solution satisfies the smoothness condition in
Theorem 3.1. At ¢ = 0, the right-hand side source function f(z,y,t) is singular.
In Figure 1, we compare the exact solution with numerical solution of linearized
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ADI finite difference Schemes (2.9) and (2.10). We can see from Figure 2 that
the errors are small and hence our numerical solutions can approximate the exact
solutions well. Theorem 3.1 shows that the temporal numerical convergence order
is 0. To verify this, we set h = 0.01, a value is small enough such that the spatial
discretization errors are negligible as compared with the temporal errors, and choose
different time step size. In Table 1, we fix 8 = 1.5, a = 1.8, and present the errors at
t; and time convergence order. In Table 2, we fix § = 1.5, 0 = 1.3, and present the
errors at t; and time convergence order. We conclude that the temporal numerical
convergence order approach to o. To verify Remark 3.1, we compute the Ls-errors
and the temporal numerical convergence orders at the final ¢ty for h = 0.01 and
B8 = 1.51in Tables 3 and 4. It is clearly visible that at ¢, the numerical convergence
is close to 2.

On other hand, Table 5 shows the Ls-errors, space convergence order with
o =14 and a« = 1.6. We set 7 = 0.01, a value is small enough such that the
temporal discretization errors are negligible as compared with the spatial errors,
and choose different space step size. From all scenarios, we conclude that the spa-
tial convergence order is 2. This is consistent with the theoretical analysis.

N
u(x,y,t)
o

Figure 1. Numrical solution (left column) and exact solution (right column) when 7 =1/16, h = 1/20,
=14, a=1.6,and 8 =1.5.

Table 1. The errors for different o and temporal numerical convergence orders for Schemes (2.9) and
(2.10) at t1, h = 0.01, 8 = 1.5, and a = 1.8.

- oc=1.3 oc=1.5 oc=1.7
error order error order error order
1/64 3.6383 x 10~ 1.7160 x 10~ 7 5.5330 x 10~8

1/128 1.5762 x 1077 1.2069 6.4760 x 1078 1.4058 1.8619 x 10~® 1.5713
1/256  6.5212 x 1078 1.2732 2.3330 x 1078 1.4729 5.8797 x 107°  1.6630
1/512  2.6626 x 1078  1.2923 8.2930 x 1079 1.4922 1.8231 x 107" 1.6894
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Figure 2. The error surface between numerical solutions and exact solutions for 7 = 1/16, h = 1/20,
oc=14,a=1.6,and g =1.5.

Table 2. The errors for different o and temporal numerical convergence orders for Schemes (2.9) and
(2.10) at t;, h =0.01, 8 = 1.5, and 0 = 1.3.

- a=14 a=1.6 a=19
error order error order error order
1/64  2.6765 x 1077 3.2750 x 107 3.7487 x 1077

1/128 1.3896 x 10~7 0.9470 1.5165 x 10~% 1.1108 1.5916 x 10~7  1.2359
1/256 6.2023 x 1078 1.1638 6.4313 x 1078 1.2375 6.5416 x 107®  1.2828
1/512  2.6106 x 1078  1.2481 2.6496 x 107Y 1.2794 2.6652 x 10~®  1.2954

Table 3. The errors for different o and temporal numerical convergence orders for Schemes (2.9) and
(2.10) at ty, h = 0.01, B = 1.5, and a = 1.8.

- oc=1.3 c=1.5 oc=1.7
error order error order error order
1/5  9.2221 x 107° 2.9769 x 10~° 9.3783 x 107°

1/10  2.5085 x 107° 1.8783 2.4008 x 1075 1.9027 2.3030 x 107>  2.0258
1/20  6.6822 x 1076 1.9084 6.2278 x 1075  1.9467 5.7155 x 10=¢  2.0106
1/40  1.7526 x 107¢ 1.9308 1.5729 x 1075 1.9853 1.3939 x 10=¢  2.0358

5. Conclusion

In this paper, we blueconstruct a linearized ADI scheme for two-dimensional time-
space fractional nonlinear diffusion-wave equations with initial singularity. To re-
duce the smoothness requirement in time, the proposed scheme is constructed based
on the equivalent partial integro-differential equations. Then, the Crank-Nicolson
technique, the midpoint formula, the second order convolution formula, the clas-
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Table 4. The errors for different o and temporal numerical convergence orders for Schemes (2.9) and
(2.10) at tny, h =10.01, 3 =1.5, and o0 = 1.3.

- a=14 a=1.6 a=1.9
error order error order error order
1/5 15173 x 107* 8.9262 x 10~° 9.3689 x 107>

1/10  4.4183 x 1075 1.7799 2.2582 x 107> 1.9829 2.7237 x 107° 1.7823
1/20  1.2255 x 107°  1.8501 5.6456 x 1075  2.0000 7.4858 x 10=¢ 1.8634
1/40  3.1356 x 107¢ 1.9666 1.4212 x 1075 1.9900 2.0115 x 107¢ 1.8959

Table 5. The errors for different 3 and spatial numerical convergence orders of Schemes (2.9) and (2.10)
for 7 = 0.01, 0 = 1.4, and o = 1.6.

i B=13 B=15 =17
error order error order error order
1/8  8.9601 x 107° 9.0426 x 10~° 9.4047 x 107°

1/16 2.2120 x 1075 2.0182 22181 x 107> 2.0274 2.2984 x 1075  2.0328
1/32 54113 x 107¢  2.0313 5.3863 x 1076 2.0419 5.5482 x 1076  2.0505

sical central difference formula, and the fractional central difference formula were
applied to construct the proposed scheme. Theoretically, the convergence and the
unconditional stability of the proposed scheme are proved and discussed. All of the
numerical experiments support our theoretical results.
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