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Abstract

Distributed-order differential models are more powerful tools to
describe complex dynamical systems than the classical and fractional-
order models because of their nonlocal properties. A time distributed-
order diffusion model is investigated. By employing some numerical
integration techniques, we approximate the distributed-order fractional
model with a multi-term fractional model, which is then solved by
an implicit numerical method. The stability and convergence of the
numerical method is analyzed. Some numerical results are presented to
demonstrate the effectiveness of the method and to exhibit the solution
behavior of three different diffusion models.
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1 Introduction

The diffusion equation is a fundamental mathematical model for the evolu-
tion of probability densities: du(x,t)/dt = Ko*u(x,t)/0x?. It describes a
transport process resulting from the random motion of a particle x(t) and is
characterized by (x?(t)) ~ Kt. In many applications it is generalized by an
anomalous diffusion relationship (x*(t)) ~ tP [2, 4, e.g.|]. This leads to the
time fractional-order kinetic equation |3, 4]
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where SDF and (D{ ® denote the Caputo fractional derivative and the
Riemann—Liouville fractional derivative, respectively. A fractional-order
kinetic equation is classified as:

e a time fractional subdiffusion model for 0 < 3 < 1;
e a classical diffusion model for  =1;

e a time fractional diffusion-wave model for 1 < 3 < 2; and
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e a classical wave model for f =2.

The fractional spatial and temporal kinetic models are more suitable than
the standard diffusion model for describing historical data with long-range
dependence because of their nonlocal properties and thus are widely used to
describe anomalous diffusion and relaxation phenomena. These models were
extended to the class of distributed-order models, which provide more useful
tools for modelling non-stationary natural signals [5], especially processes
which cannot be described by one single power law [6], and diffusion resulting
from materials which are subject to a distribution of temperature, electrostatic
field strength or magnetic field strength [1, 7].

The time distributed-order derivative is [1]

D! Wrx.t) = | P(B)EDE I 1) B, 1)

Y1

for B € [y1,v2l, v1,v2 € N and P(f) a nonnegative weight function. Then,
for m—1 < <mand m e N, the general Caputo derivative is

1 r omf(x, s)
Nm-—2p)J, O0s™

SDPf(x,t) = (t—s)™ P 1ds.

A distributed-order equation was introduced by Caputo in 1969 and solved in
1995 [8]. The time distributed-order kinetic model [1]

0*u(x, t)

D P 1) = U

for p e (0,2], (2)

is classified as:
e a time distributed-order diffusion model for f < 1;
e a time distributed-order wave model for 3 > 1; and

e a time distributed-order wave-diffusion model for 0 < 31 <1< 3, < 2,
where 3y =inf{B | B € supp P(B)} and p, = sup{B [ B € supp P(B)}.
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Different forms of distributed-order fractional kinetic models were studied;
however, analyses of the underlying numerical methods are relatively limited |1,

9.

We provide a numerical method for solving the initial boundary value problem

of the time distributed-order diffusion model

o%u(x, t)
ox?

where B € (0,1] and (x,t) € (0,L] x (0,T]. The time distributed-order

operator Df ®) defined in (1) uses a nonnegative weight function which
satisfies

Dtp(mu(x, t) = +f(x, 1), (3)

1

0<P(B), P(B)#0, 0<J P(B)dp < oo.

0
The boundary and initial conditions of the model are

w0,t) =0 and u(l,t)=0 for te (0,T], (4)
u(x,0) = do(x) for x € (0,L]. (5)

In Section 2, by applying numerical integration [9], we first approximate
the model by a multi-term diffusion model. Then, in Section 3 we solve the
multi-term model using a difference method [10, 11]. Finally, in Section 4 we
demonstrate our numerical approximation with some examples.

2 Implicit numerical method

First, we discretize the integration interval [0, 1] on the grid 0 = &y < &; <

c< & =1andset ALy =& —& 1 =1/] =0 and Bj = 3(& + &) =
(2j—1)/2] forj=1,2,...,Jand ] € N. Then, using the mid-point quadrature
rule 9],

J
=Y P(B))§DYulx,t) A&+ O(0?).

j=1
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Thus, the distributed-order diffusion model (2) is transformed into the multi-
term diffusion model

J 2
£ 3P §DL U = S k), (k)€ (0L X (0.T)
):1

Next, we assume that u(x,t) € C%([0,L] x [0,T]) and define x; = ih for

i=20,1,....,M and tx = kt for k = 0,1,...,N, where h = L/M and
T = T/N are the space and time steps, respectively.

Define the grid functions U¥ = u(x;, t) and f¥ = f(x;,t). By using the
definition (2), Lemma 4.1 by Sun and Wu [12], and the second-order cen-
tral difference formula, we obtain the discrete form of model (2) at the

point (xi, ti1):

1 ¢ P(BY) S Y
T Z _] U-l'fH - Z(bk]—l — bl )U-% - bE”‘U?
j= IJJ 1=1
=2 T 1 9( B 2+ oY), (6)

where bEj = (k+1)""P —k'"F and uj = AT (2— ;) [12, for further details].
Let ‘rkH be the local truncation error. Then, since 3; = (2j — 1)/2] for
1<j<Jand 1/] =0,

l+lo=2-Jo+30<2-Bj=2—jo+30<2—-0+30=2—10.
Then for all T < 1, we derive

P =0(T P +h? +0%) < C(T'" 2 + h*+0?). (7)

Fori=1,...,M—Tand k=1,...,N—1, let uf be the numerical approxi-
mation to U¥. Then we obtain the implicit numerical scheme

1 & P(B
>

j=1

k
W3 (B0 bl b — s (9
1=1
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with boundary and initial conditions

uf =0 and uf, =0 for k=12 ... N, (9)
W =do(x;) for 1=0,1,...,M. (10)

3 Numerical analysis

In this section we analyze the stability and convergence of the implicit
numerical method (8)—(10).

We rewrite (2) as

(14 2Gh )uf*! — Gh?uf — Gh 2y
] k
] P ) ) P(B; )
Z By (bE’_l—bﬁ’_m)u{Jr—Z (B])Gb{i]u‘HGﬂ‘”, (11)
):1 H =1 J j=1 Hi

fori=1,... M—1,k=1_._  N—TandG=]J/y] "B
)

Theorem 1. Let ul.f, for 0 <1< M and 0 < k <N, be the solution of

scheme (11) with boundary and initial conditions (9)—(10). Then

[ oo < f[ufloe + G (b)) ™" max [F'].

<IN
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Proof: We give a simple proof of the theorem using mathematical induction.
Let maxjcicm—1 W] = |u]io| forj=0,1,2,...,N. For k=0,

u oo < i |(14+2Gh™2—Gh™?—Gh™?)

<\(1+zeh—2) — Gh™u! _, —Gh 2] |
1 <& P(B: A

<1y PPJGps o |+ ol

]j:] K

< 0 Bjy—1 -
< [l + G(0) ™" max If!

Suppose that |[W|/ee < |[10]ee + G bﬁ’ ) T maxiqen ] for j = 1,2, k.
Then, for j =k + 1, by induction and using a similar argument as for k 0,
the theorem is proved. 'y

Remark 2. Since (1 —B;)(k+1)7P < bEj < (1—B5)k P,

B J J 1
G(by ) Z _Bﬁ P(B;) S (1—ﬁ)P(ﬁ)dB <C.
(k1) P J 1 TBJF z B;) 0 TBT(2—p)

Hence, Theorem 1 is equivalent to

||11,k+1|]oo < ||LL°||00 + C max |fY.
<IN

Theorem 3. Suppose u(x,t) € Cif([a, b] x [0, T]) is the smooth solution of
the problem (3)—(5) and {uf |0 <1< M,0 < k < N} is the solution of the
scheme (8)—(10). Let e¥ = u(xi, ty) —uf for 0 <j <M and 0 < k < N.
Then, forkt < T,

HeH]ngC(THU-l—hz-I-GZ) for k=1,...,N—1.
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Proof: Subtracting (8) from (6) we obtain the error equation
(1+2Gh ek — Gh2el"] — Gh2ek]

k
_ 1y P(By) G Z(bﬁil —bPi e+ G (12)
J j=1 H 1=1

—

fori=1,...,M—1,k=1,...,N—1 and where r¥ satisfies (7). Using a
similar argument to that of Theorem 1, we obtain

1| < G(b)™" max ' < C(t""F + h? 4+ 0?),
1<IKN

fork=1,2,...,N—1, and then the theorem holds. [ Y

4 Numerical experiments

In this section, we demonstrate the effectiveness of our numerical scheme and
exhibit the solution behavior of three different diffusion models obtained for
particular choices of the weight function P(f3) in Equation (1).

FExample 4. Consider the distributed-order problem

1 2
| P - pisptureuap = T i), (13)
0
with (x,1) € [0,1] x [0, 1],
w0.4) =0, wu(l.t)=0, tel0.1], (14)
u(x,0)=0, xel0,1], (15)

and

f(x,t) = 2x*(1 —x)2(t* — t)/log t — 2t*[x* —4x(1 —x) + (1 —x)?].



4 Numerical experiments C472

The exact solution is u(x,t) = t>x*(1 —x)?%.

We first approximate the distributed-order diffusion model (13) with the
multi-term model

_ d*u(x,t)

2 + f(x,t). (16)

J
} ; (3 —B;) SDPu(x, t)
Then, we use the method (8)—(10) to compute the numerical solution of
equation (16) with the boundary and initial conditions (14)—(15). Figure 1
displays the profiles of the exact and numerical solutions for this problem
with h=1/40, t=T/20, 0 =1/10 and h=1/50, T =T/50 and 0 = 1/20.
From Figure 1 it is seen that the numerical solutions are in good agreement

with the exact solutions. This demonstrates the effectiveness of our numerical
method.

FExample 5. Consider the classical diffusion, fractional diffusion and time
distributed-order diffusion models

ou(x,t) _ 0%u(x, t)

ot ox2 ' (17)
Pu(x,t)  d*u(x,t)
ote X2 (18)
! oPu(x,t) . d*u(x,t)
L P(B)a—xﬁdﬁ_a—xz' (19)

All three models are computed on the same domain (x,t) € (0,1] x (0, 1]
with the same initial condition

u(x,0) =x*(1—=x%) for xe(0,1],
and the same boundary conditions

u(0,t) =0 and u(l,t)=0 for te (0,1].

For h = 1/50, Tt = 1/50 and o = 1/10, Figure 2 exhibits a comparison
of the numerical solutions for the three diffusion models. The numerical
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Figure 1: Exact and numerical solutions of u(x,t) from Example 4 over
x € [0,1]fort=T=1and (a) h =1/40, T = T/20, 0 = 1/10; and
(by h=1/50,t=T/50, 0 =1/20.
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solution of model (17) is computed using the Crank—Nicolson method; the
numerical solution of model (18) is computed using method (4.5)—(4.7) of
Sun and Wu [12]; and the numerical solution of model (19) is computed using
method (8)—(10). Figure 2 shows the numerical solutions of the classical
diffusion model (17), the fractional diffusion model (18) with = 0.5, and
the time distributed-order diffusion model (19) with P(g) =T(3 —p).

From Figure 2 we see that the diffusion process simulated by the classical model
is much faster than those simulated by the other two models. The fractional
diffusion model (18) describes sub-diffusion, while the time distributed-order
diffusion model (19) depicts retarded random diffusion as described by Sokolov
et al. [2] and Chechkin [5]. With different weight functions P(f3), different
diffusion processes, including retarded or accelerated diffusions, are obtained.
Thus, the distributed-order diffusion model provides a powerful tool for
simulating different complicated dynamical processes with appropriate weight
functions of distributed order.

5 Conclusions

We investigated an implicit numerical method for the time distributed-order
diffusion model. We first approximated the distributed-order diffusion model
with a multi-term diffusion model by applying some numerical integration
techniques. Then, we provided an implicit numerical method for solving
the multi-term model. Stability and convergence of the implicit numerical
method were proved. Finally, we gave two numerical examples to exhibit the
effectiveness of the method. The first example showed that the numerical
simulation is in good agreement with the exact solution. The second example
compared the diffusion processes resulting from three mathematical models
for different choices of the weight function in the distributed order derivative.
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