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Abstract

We consider a linear system of differential equations with fractional
derivatives, and its corresponding system in the field of Mikusinski oper-
ators, written in a matrix form, by using the connection between the frac-
tional and the Mikusinski calculus. The exact and the approximate opera-
tional solution of the corresponding matrix equations, with operator entries
are determined, and their characters are analyzed.

By using the packages Scientific Workplace and GeoGebra, the exact and
the approximate solution of the given numerical example are constructed,
and their dependence on the initial condition and the fractional derivatives
is shown graphically.
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1. Introduction

In this paper we consider, in the frame of the Mikusinski calculus, the
system of time-fractional differential equations of the form

dPu(t)

S = Au(b), (1)
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with the initial conditions:
u(0) = up. (2)

In (1), A is the matrix [a;], 4,7 =1,2...n, where a;;, are numer-
ical constants. The unknown n—dimensional vector, u is considered as
u= [uj ug ... un]T, where w;, ¢ = 1,2,...n, are the unknown functions.
The vector B = [B1 B2 ... Ba]T, where 0 < 3; < 1,i = 1,2,...n, is given,
and 0 <t <T.

The fractional derivative, in equation (1),

dPu(t)  [dPur(t) dPu(t)  dPua(t)]”
B | dth 7 atf 77T dtbe ’
is considered in the sense of Caputo ([1]).
The initial vector ug = [¢1 ¢2 ... ¢u]T, i = 1,2,...,n, is given in (2),

with the numerical constants ¢;, i =1,2,...,n.

In this paper we construct the exact and the approximate solution of the
system given by (1), (2), in the frame of Mikusiniski calculus. In the paper
[8], the special system of two fractional differential equations is considered
and its exact and the approximate solution is determined. Analytic study
on linear systems of fractional differential equations is given in the paper
[5].

In Section 2, we give some notions from the fractional calculus and the
Mikusiniski operational calculus ([4]), with the accent on their connections.

In Section 3, we consider the operational differential equation in the
field F, corresponding to the time fractional differential equation appearing
in (1), taking n = 1. We construct the exact and the approximate solution
of such equation with the given initial condition, and express the error of
approximation in the field of Mikusi’nski operators.

In Section 4, we constructed the system of operational differential equa-
tions in the field F, corresponding to the system of fractional differential
equations (1), (2). In fact, we considered the matrix equation in the field of
Mikusinski operators, and construct its operational exact and the approxi-
mate solution. We analyzed the character of the obtained solution. Since,
the operational solution represents the continuous function we express the
exact and the approximate solution of the system (1), depending on the
initial conditions (2), and the vector 3.

In Section 5, we constructed the approximate solution, of the given sys-
tem of three time fractional differential equations, by using packages Sci-
entific Workplace and GeoGebra. We presented the graphs of the obtained
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approximate solutions and discussed the dependence of the solution on the
initial conditions given in (2), and the numbers in 3, appearing in fractional
derivative, graphically.

In the papers [8], [9] and [10] the solution of the partial differential
equations, mathematical models of a viscoelastic bar is constructed, by using
the similar procedure.

2. Notions and notations

In this paper we use the Riemann-Liouville fractional integral operator
J¢, of order o > 0, defined by the convolution

J“f@)==rfé)jg(t—7ﬂ“‘1f@ﬁdf

JOf(t) = f(1),

and the so-called Caputo derivative (originated from [1]) because it is more
suitable for applications to problems with initial and boundary conditions
(see [3], [6]). The definition used for the Caputo derivative is as follows ([6],

[7]):

3)

Daf(t)zr(ll_a> /O (tfi(:))adﬂ £ 0. (4)

The elements of the field of Mikusinski operator, F, are called operators;
they are quotients of the form

j feCi, 0£g€Cy,

where the last division is meant in the sense of convolution (see [4]).

We shall denote by F. the proper subset of F consisting of the operators
representing continuous functions. As examples of such operators, we have
the integral operator ¢ € F, representing the constant function 1 on [0, c0),
and the o powers of £, /¢ :

(=1, e:{;(:)} a>1 (5)

Also, among the most important operators are the differential operator
s (the inverse operator to ¢), and I, the identity operator, i.e.,

ls = 1.
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Neither s nor I are operators from F..

For the use of the Mikusiniski operational calculus in the theory of dif-
ferential equations, the following relation, connecting the operator repre-
senting the n-th derivative of an n times derivable function a = a(t) with
the operator a is essential:

{a™t)} = s"a—a(0)s" ' = —a™D(0) 1. (6)

In the following we shall connect the Mikusinski and the fractional cal-
culus. From relations (3) it follows that in the field F the operator ¢*
corresponds to the Riemann-Liouville fractional integral operator of order
a, J%. In fact, for every continuous function f it holds:

f={Jft)}, O0<a<l. (7)

On the other hand, the Caputo fractional derivative D f(t), of order
a, 0 < a < 1, applied to function f, corresponds to the operator s*f —

f(0)s*~
s*f — £(0)s*t ={Df(1)}. (8)

3. An operational equation

In the system (1), for n = 1, it appears the time-fractional differential
equation of the form
dPu(t)
dt

= Au, 9)

with the initial conditions:
uw(0h) = ¢, (10)

where u is the unknown function, 0 < # < 1, and A and ¢ are numerical
constants. The equation (9) with (10) corresponds in the field of Mikusinski
operators to the equation:

(57 — Ay = s F¢. (11)

The exact solution of equation (11) has the form:

B glfﬁqﬁ B 120 B e N
u—sﬂ_A—I_Agﬁ—w;(Aw, (12)
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and represent the continuous function, which can be treated as the solution
of the time fractional differential equation (9):

ut) =0 wi i (13)

=0

The approximate solution of equation (11) can be written in a form:
N
uy = oy (AL, (14)
i=0

and the approximate solution of the time fractional differential equation (9)
can be considered in the form:

N iB Ai
u(t) = ¢;r(t1fw)' (15)

Since the solution of equation (11) represent the continuous function the
error of approximation can be estimated as:

(') N (e’
lu—un| = g |> (ALY =D (ALY =tlg|| > (A
1=0 1=0 i =N-+1

(16)

> TzﬁAz
<r Mgl Y
Ml I'(1+1p)

From (16), it follows that in order to get good approximate solution one
has to take big number N, because 0 < 8 < 1.

4. A system of operational equations

In this section we shall determine the exact and the approximate solution
of operator differential equations corresponding to the system of equations

(1), (2).

In the field F, the system of equations

17
M —an —an ... —aip Uy P11

1_
—anl 562 — a9y e —aon u9 . qbgf B2
—az2p —ag2 oo 89—y, Un P 1P

(17)
corresponds to the problem (1).
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In (17) we got the matrix equation in the field of Mikusiniski operators
with the non integer exponent of s and ¢. In the paper ([2]) the matrix
equation with the integer exponent of s and ¢ was considered and its exact
and approximate solution id determined.

In this paper we consider the numerical constants 0 < (3; < 1, ¢ =
1,2...,n as follows:

L Jir=02=...=0n=10;
2. 0< B; <1, i=1,2...,n are rational numbers of the form
P P2 p
ﬁ1:—7 ﬁ2:7 Bn:l7 (18)
r r r
where p1, p2, ..., pn, r are natural numbers.

In the first case we shall consider the exact solution of matrix equation
(17) in a form of infinite series:

o0
ui =LY ugl, i=1, 2, (19)
k=0
where numerical constants w;z, ¢ = 1,2,...n, k = 1,2,..., are to be

determined in the following.

In order to determine the numerical coefficients u;r, ¢ = 1,2,...n, k =
1,2,..., from (19), the matrix equation can be written in the form of the
following system of equations:

s9 (Z Uik€1+kﬁ> — Zaij (Z “jk£1+kﬁ> = g7, (20)
=1 k=0

k=0

for i = 1,2,...n, wherefrom we get:
n n
i) = Qiy Uil = g aij@j, Ui = E ajjujk—1, t=1,2,...,n. (21)
= =1

If B;, @ = 1,2...n, are different, and has the form (18), then the
solution can be considered as:

o
w=0 uglr, i=1, 2. (22)
k=0
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The numerical coefficients u;,, ¢ = 1,2,...n, k =1,2,..., can be determined
from the system:

7 <Z uikw’ﬁ) - ay (Z ujke”’i) — g, (23)
k=0 Jj=1 k=0

for i = 1,2,...n, wherefrom we get:
n

uio = Giy  Uij, :Zaij¢i, i=1,2,...,n. (24)
j=1

Further on, by equating the coefficients we got the other finite number of
wip, kEN,1=1,2,...n.

Let us remark that the approximate operational solution (finite number
of numerical coefficients) of the matrix equation (17) can be obtain alge-
braically, by using some programme package, because the field Mikusinski
operators has very good algebraic properties. After that it is important to
analyze the character of the obtained approximate and the exact solution.
In this case the solution of the considered system (17) given by (19) and
(22) represent continuous function and in this case we can write the exact
solution u = {u;}, i =1,2,...n, as:

= k=, 1=1,2, ... 25
Us kzzouzkl—\(l_i_kﬁ)a ? 5 4y y 1, ( )
for 81 = B2 = ... = B, = (. The coeflicients u;; are given by (21). In this
case the approximate solution has the form:
N k3
t
= k=, 1=1,2, ... . 26
Uy kzzouzkl—\(l_i_kﬁ)? ? 5 4y y N ( )

5. An application

Let us consider the system of three fractional differential equations of
the form

ﬂlu
ddtl(t) = allul(t) + (113U3(t)3
M — 2u1(t) — U2(t)7 (27)
dt
d/BSUQ(t>

= _u2(t) + U3(t),
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with the initial conditions:
u(07) =a, ua(07) =0, wu(0)=c. (28)

Taking ﬁl = 4/5, ﬁg = 3/5, ,33 = 2/5, and aj] = 2, a1z — 1, as1 =
2 a9 = —1, aszp = —1, azs3 — 1, a12 = A23 = a31 — 0, the System (27),
(28) can be written, in the field of Mikusinski operators, in the matrix form:

5 _9 0 1 uy asd/5-1
-2 541 0 uy | = | bs?571 |, (29)
0 1 s2/5 -1 u3 cs?/5~1

where s is a differential operator. Using the package Scientific Workplace,
we obtain the solution of previous equation in the form:

ul =0 (a+al®®—al —al™/> — bS5 + cf*/® + f7/5) (1 — 20%/5 4 3/
+304/5 — 60 — (6/5 4+ 1707/5 — 1308/5 — 3509/5 4 6142 4 3501/5 4 ),
u2 =0 (b+2al35 — be?/5 — 2a0 — 26045 + 2b£6/5 4 2c07/%) (1 — 20%/5
0315 430415 —60—¢6/5 4 1707/5 — 1308/5 — 3509/5 4- 6142 4 350M/5 ),
u3 = l(c — bl?/5>—2al + cl3/54-2005/5 — 2045 — 2c07/5) (1 — 20%/5 4 ¢3/5
+304/5 — 60 — £6/5 1 1747/5 — 13¢%/5 — 3509/5 4 6142 + 35011/5 1 ..).

(30)

Using the previous form of the solution and the approximate solution of
the matrix equation, (29) can be considered in the form:

18
uls =03 ugts, i=1,2,3, (31)
k=0
where the numerical coefficients w;,, ¢ =1, 2, 3, k=1,2,..., are given

in (24).
We can say that the exact solution of the matrix equation (29) in the
field F has the form

o0
w=0 ugls, i=1,2, 3. (32)
k=0
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From (32) it follows that the exact solution solution of the problem (27),
(28) has the form

o) k

ts
u; = E Uip—————, =1, 2, 3. 33
U1+ E) (33)

The approximate solution of the problem (27), (28) has the form

18 k
ts
wi =y i e i=1,2,3 (34)
k=0 F(l + 5)
where the coefficients u;,, £ = 1,2,..., i =1, 2, 3, are given in relation

(32).

yﬁj 02 03 04 05 06 07 08 09 1 11 12 13

Figure 1.

Let us remark that the initial conditions (28), are given as parame-
ters a, b, and ¢, and we used the package GeoGebra to draw the graph of
the approximate solution of the system of fractional differential equations.
Namely the parameters a, b, and ¢, can be continuously changed by using
three sliders, and we obtain different curves representing the approximate
solution. On Figure 1 the graphs of functions wy, ue, and ug, are drawn for
a=—1.4, b= 6.1 and ¢ = 3, but these values can be changed by using the
sliders a, b, and ¢ the corresponding solutions w1, uo u3 can be obtained.
Next, we consider the system of fractional differential equations (27), with
the conditions (28), by taking

0<B1=p=0=p<l1
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0 01 02 03 04 05 06 07 08 09 1 \l 12 13 14 15
Figure 2.

Then the approximate solution solution of the system (27), (28) has the
form

N
ul =0 uglh, i=1,2, 3 (35)
k=0
where the numerical coefficients w;;, ¢ =1, 2, 3, k= 1,2,..., are given

by the relations (21), and in this particular case they have the form:

ulp=a, w1 =2a+c¢, ug=4a—>b+ 3c) u13 = 6a — 2b + Tc,

ui4 = 8a — 5b + 13c¢, us = 6a — 8b+ 21c, wuig =27c—13b—4a,...
ugg = b, us1 =2a—>b, ug =2a+b+ 2c, usg = 6a — 3b + 4c,

ug4 = 6a — b+ 10¢, ugs = 10a — 9b + 16¢,  ug¢ = 10a — 9b + 16¢, . ..
ugg =¢, uz1 =c—>b, uzy=c—2, uszz = —4a —b—c,

ugq = 2b — 10a — 5c¢, ugs = 2b — 10a — 5¢,  ugg = 12b — 26a — 3lc, ...
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