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1. Introduction

The subject of fractional calculus has gained considerable popularity and importance during the past three decades
mainly due to its attractive applications in numerous, seemingly diverse and wide spread fields of science and engineering.
Fractional differential equations (FDEs) have been used for mathematical modeling in potential fields, hydraulics of dams,
diffusion problems, waves in liquids and gases, in heat equations, especially modeling oil strata, and in Maxwell’s equation.
Modeling of diffusion in a specific type of porous medium is one of the most significant applications of fractional derivatives.
The fractional calculus provides an excellent instrument for the description of memory and hereditary properties of various
materials and processes. Valuable monographs have been published on fractional calculus and applications (e.g., [1-7]).
Further theoretical results, applications and modeling for ordinary and partial FDEs were discussed (e.g., [8-10]).

Numerical methods must conserve these properties of FDEs, and various schemes were proposed (e.g., [11-22]). This
paper addresses the Griinwald-Letnikov approximation and follows the statement in the monography of Podlubny [6]. In
a sense the resulting scheme for FDEs of fractional order « is an extension of the Euler scheme for ordinary differential
equations and the given results reduce to that case if « = 1. Consider the initial value problem

YO =fy®),  y)=yo,

then the explicit or implicit Euler method scheme reads
Yn1 =Yn +hf(yn) or  + hf (Yni1).

Consider the initial value problem of an FDE

D*y(®) =f(y(®),  y(to) = Yo,

where always the existence and uniqueness of a solution is assumed. D*y(t) means the derivative of order « of the function
y(t). The exact definition of the Riemann-Liouville and Caputo derivative is given later. There is a small difference between

* Corresponding author.
E-mail addresses: rudolf.scherer@kit.edu (R. Scherer), shyamkalla@yahoo.com (S.L. Kalla), tyf@lIsec.cc.ac.cn (Y.F. Tang), jfhuang@Isec.cc.ac.cn
(J.F. Huang).

0898-1221/$ - see front matter © 2011 Elsevier Ltd. All rights reserved.
doi:10.1016/j.camwa.2011.03.054



https://core.ac.uk/display/82546931?utm_source=pdf&utm_medium=banner&utm_campaign=pdf-decoration-v1
http://dx.doi.org/10.1016/j.camwa.2011.03.054
http://www.elsevier.com/locate/camwa
http://www.elsevier.com/locate/camwa
mailto:rudolf.scherer@kit.edu
mailto:shyamkalla@yahoo.com
mailto:tyf@lsec.cc.ac.cn
mailto:jfhuang@lsec.cc.ac.cn
http://dx.doi.org/10.1016/j.camwa.2011.03.054

R. Scherer et al. / Computers and Mathematics with Applications 62 (2011) 902-917 903

the Riemann-Liouville and the Caputo derivative. But the Caputo definition has advantages for initial value problems.
M. Caputo was the first to give application of fractional calculus to mechanics, especially to linear models of viscoelasticity
[23,24]. This paper mainly deals with FDEs using the Caputo operator of fractional order & with 0 < o < 1. And the Caputo
derivative is approximated by the Griinwald-Letnikov approach using finite differences of fractional order. In the case of
FDEs with inhomogeneous initial values, a correction term r;/, ;yo has to be added. Then the Griinwald-Letnikov scheme
reads in the explicit and implicit cases as

Yor1 = CYn+ G Yno1 + - F Yo Yo+ f () or  +h*f(Yngr).

The Griinwald-Letnikov method is proceeding iteratively but the sum in the scheme becomes longer and longer, which
reflects the memory effect. The coefficients ¢} are recursively defined and show very smooth properties, e.g., they are
positive and show strong damping effect. Therefore, they imply smooth properties for the scheme, but the correction term
causes some perturbation. A discrete version of the Gronwall lemma applied in proofs is very useful. The properties of the
Griinwald-Letnikov approximation as a numerical scheme concerning the stability and error estimates related to linear
test equations are studied. Because of the long sum there arise discrepancies compared with the Euler method. One has to
distinguish between the individual schemes for computing y, and their behavior when h — 0 and k is fixed, and the scheme
for computing y,. ¢ at the point t = (n + 1)h and its behavior when h — 0 and n — oo. The truncation error at the point
t = (n + 1)h satisfies O(h'*%). But the truncation error of the scheme in the first step tends to a constant when h — 0 in
the case of an inhomogeneous initial value and satisfies O(h*) in the case of a homogeneous initial value. The global error is
estimated by the sum of the truncation errors over all previous steps provided with damping coefficients. We can expect the
order of convergence to be one. The maximum value of the global error over the whole grid is dominated by the truncation
error in the first step.

Interesting examples of FDEs using the Caputo definition, denoted by DY, are the Bagley-Torvik equation [25,26], [6, pp.
224-231]

ay”(t) 4+ bD}?y(t) + cy(t) = f(t),  y(0) =y (0) =0,

a prototype of fractional differential equations, which can be reduced to a system of FDEs of order « = 1/2 with four
equations, and further, the test equation

Diy(t) = ay(t),  y(0) = yo,

and the fractional extension of the heat equation as a model for oil strata [27,8,28]

9%u
D{u = 62@,
subject to nonstandard boundary conditions.

In Section 2, we present the definition of fractional derivatives in the sense of Riemann-Liouville and Caputo and mention
the Mittag-Leffler function. The definition of fractional derivatives due to Griinwald-Letnikov is also given. The fractional
order binomial coefficients and coefficients relevant for error representations are studied and monotony properties are
derived in Section 3. The behavior and properties of these coefficients are investigated and explained in tables. In Section 4,
the Griinwald-Letnikov scheme based on finite differences is discussed. In some sense it is an extension of the classical
explicit and implicit Euler methods. The paper mainly deals with FDEs using the Caputo operator of order «. In the case of
FDEs with inhomogeneous initial values, a correction term has to be added. The stability of the Griinwald-Letnikov scheme
is investigated in Section 5. The asymptotic stability and absolute stability are proved. If @ — 1 the results reduce to those
of the classical Euler methods. Section 6 deals with the application of the Griinwald-Letnikov scheme to a test equation
and a detailed error analysis. The error coefficients are studied when the steps are increasing. The representation of the
propagation error emphasizes the stability of the Griinwald-Letnikov method caused by the strong damping factors in the
fractional binomial evaluation. The global error is estimated by the sum of the truncation error of the current step and all
previous steps, where again the damping effect of the fractional binomial coefficients is given. Numerical experiments are
given to illustrate the properties of the schemes in the last section.

O<r,z,t<oo,0<a <1,

2. Fractional derivatives

There exist different approaches to fractional derivatives [6]. For simplification we consider the interval [0, t] instead
of [a, t] and omit a = 0 as an index in the differential operator. Suppose that the function y(t) satisfies some smoothness
conditions in every finite interval (0, t) with t < T. The Riemann-Liouville definition ( ~1850) [6, p. 68] reads

1 dm t
et [ et mo1za<m
Irm—a)dtm J, (t—gyeti-m

d"y(t)
dem

Day(t) = (2.1)

o =m,
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and the Caputo definition (1967) [23,6, p. 79]

1 t (m)
y7(@ dr m—1<a<m
Doty(t) — F(m — a) 0 (t — 'L')a+l_m (22)
: d"y(t) w—m
dem '

Later, the Griinwald-Letnikov definition (1867) based on finite differences is given which is equivalent to the Riemann-
Liouville definition. These approaches provide an interpolation between the derivatives of integer order m — 1 and m. The
two definitions (2.1) and (2.2) are not equivalent to each other, and their difference is expressed by

tl)—()l

m—1
DYy(t) = Digy(t) — Y _ré )y (0), () = T (2.3)
v=0

The Caputo operator DY has advantages for differential equations with initial values. In the case of Riemann-Liouville and
Caputo derivatives, respectively, the initial values are usually given as
D¢ 'y(0) =b, and y“ V() =b, forv=1,2,...,m, (2.4)

respectively, i.e., things become easier if the initial values are homogeneous. In this paper we prefer the Caputo operator
and concentrate on the case m = 1,i.e,,0 < o < 1. Then the correction term reads

t—(l
D¢y(t) = D5y(t) — rd(t)yo, 15(t) = ———-—o. 2.5
*.V() RJ’() o())’o o() F(]—Ol) ( )
We mention the derivatives of the constant function yo(t) = 1, where

—o

t) =0 and Dyye(t _—, 2.6
Dyo(t) = Wo(®) = 7o (2.6)
and the derivatives of monomials y(t) = =P (p > 0)
r 1
DO‘ tP = DO‘ tP = Ltp—a , (2.7)
rp—a+1)

and give the following examples (with rounded numbers)

Dt #tzﬂx Dl/3t2 1.3¢53, D1/2t2 15632, D3/4t2 1.8¢5/4

réG—a

For the representation of solutions of fractional differential equations the two-parametric Mittag-Leffler function is very
useful [6, p. 17]:
o0

ZU
Epp(2) = ; m, o, >0,zeC, Eq1(z) = Ey(2), E1(z) = exp(2).

A direct definition of the fractional derivative D*y(t) is based on finite differences of an equidistant grid in [0, t]. Assume
that the function y(7) satisfies some smoothness conditions in every finite interval (0, t), t < T. Choosing the grid

O=gp<t<:- <y =t=m+1h withty; —1%=h (2.8)

and using the notation of finite differences

n+1
ALy(t) = (y(rn+1) D e y(Tag- v)) (2.9)
v=1
where
S=E=nt (a) , (2.10)
v
the Griinwald-Letnikov definition reads [6, p. 48]
1
DRy(t) = 11m h—aAz‘y(t). (2.11)

Lemma 2.1 (Order of Approximation [6, pp. 204-208]). Let the function y(t) be smooth in [0, T]. Then the Griinwald-Letnikov
approximation satisfies for each 0 < t < T and a series of step sizes h with ﬁ eNandt = (n+ 1)h

1
Dpy(t) = Aﬁy(t) +0(h) (h—0). (2.12)
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Fig. 2.1. Mittag-Leffler function E, g (z).

In the case of « a positive integer, the well known finite backward differences are given. If « = 1, then the first order
finite difference %(y(rnﬂ) —y(ty)) follows, if @ = 2, then the second order finite difference hiz @ (Tas1) — 2y(t0) +¥(Th-1)),
and so on. It is emphasized that this definition is equivalent to the Riemann-Liouville definition (2.1) but in the case of the
Caputo operator the correction term from (2.3) has to be added. The Griinwald-Letnikov approach can be used without
correction term if the differential equations of the Caputo type have homogeneous initial values.

3. Fractional order binomial series

The binomial evaluation reads [29]

1-2"=1-) c'z" (3.1)

where « is any positive real number, z € [0, 1] and ¢} are the binomial coefficients defined in (2.10) and recursively
connected by

1
@ = (1 _ot )cf_1. (32)

v

In the classical case « is an integer and the sum is finite. The binomial coefficients, used in the Griinwald-Letnikov
definition, show interesting behavior. The first coefficient is ¢§ = o. For proving the results on stability and error estimates
(in Sections 5 and 6) we introduce the following coefficients for n > 0 and © € Ny:

I'ua +1)

@ o=—— T 2 keNyU{—1}, 33
Yick = (ke + D 2 oU{-1} (3.3)
i1 = Yo —1(m+ 177, (34)

n+1
Span = D chn+1—v)e, (35)
v=1
-1
L ni1 =Sppa Vﬁ,uqnw , (3.6)
ig,n+1 =Sont1 T Vo1 + 17, (3.7)
%
LZ,nJrl = Z V[f,z<573fn+1 + V;,oLg,nHa (3.8)
k=1
Vi = (DR = Se =y (i DD (3.9)
Kiner =M+ D =57 — Vﬁ,u—lan)a’ (3.10)
m
Ky = (n+ DH — Z YirSknt1 = Vieolont1- (3.11)

k=1
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We are interested in the main case 0 < o < 1, but for larger values of & similar results can be deduced. The constants y;
are important for error representations (6.4), (6.5). Using Stirling’s formula

yo 1 exp(ua+1)
0, \/ﬂ (,u,Ol + 1)ua+0.5

we notice that the coefficients yy’ u rapidly tend to zero when & — oo (see also Table 3.3).

for o — oo, (3.12)

Lemma 3.1. The coefficients V;f,n+1 given in (3.9) satisfy for u € Ny

V(!l

1 =0V for h — 0 (n > o0). (3.13)

Lemma 3.2. Assume that 0 < « < 1, then all the coefficients c{ defined in (2.10) are positive and show the behavior

1
;=0 (v”“) (v — 00). (3.14)
Further, the coefficients from (2.10), (3.4) and (3.5) satisfy for n > 1 the properties
O<cp ,<c<:---<cf=a, (3.15)
=S5, <-<S§,<Sgnq <1, (3.16)
1
O<r,‘j‘+1<r,‘1"<~~~<rf‘=7f(1_a). (3.17)

Lemma 3.3. Assume that 0 < « < 1, then the coefficients given in (3.10) and (3.11) satisfy for h — 0 (n — o0) the asymptotic
properties

1 =0V for e N, (3.18)
KS 1y = O(R'™0"D%) for ju € No. (3.19)

Proof. Lemma 3.1: Consider the functions y(tr) = 1and y(r) = t“ and insert them into (2.12) using (2.6), (2.7) and
t = (n+ 1)h, then it follows for 4 € Ny and forh — 0 (n — o0)
Vi g (A DETDCRUDE = D (g e — 5o ) 4 O(h), (3.20)

and therefore with (3.9) the result is deduced.
Lemma 3.2: The ¢ from (2.10) are positive, because the binomial product (‘;‘) = ﬁa(a —1)--- (¢ — v+ 1) consists of

one positive term and v — 1 negative terms, compensated by (—1)"~!. The recurrence relation (3.2) implies (3.15). Using

=D I'(v—oa)
cy = _— (3.21)
r(—a) Tr(v+1)
and [5, p. 20]
r —
lim (v CO=9N (3.22)
V—00 '(v+1)
the result (3.14) is deduced. The Cauchy ratio test shows that setting z = 1in(3.1) is allowed, which leads to 1 = Zio:] cg.

This implies « < Sg ., < 1foreachn > 0, and with ¢} > 0 the monotony (3.16). Property (3.17) is clear from definition
(3.5).
Lemma 3.3: First, regarding (3.9) and (3.10) we derive the representation

1 = Ve F v (i DD — gDy (3.23)

where the first and the second part in the last line satisfy O(h'~*~D®), The first part is given by Lemma 3.1. If . = 1, the
second part disappears. For u > 2 the sequence

((n 4 1)(#*1)0t _ n(ufl)a) (n+ 1)1*(/1*1)01 (3.24)

for n > 0 is bounded. Using the abbreviation x = (1 — 1)«, we have forn — oo
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Table 3.1
Values of ¢ foroo = 0.8 and o = 0.5.
v 1 2 3 4 5 6 7 8 9 10 11 12 14 16 18 20

a=038 0.80 0.08 0.031 0.018 0.011 0.0079 0.0059 0.0045 0.0036 0.0030 0.0026 0.0021 0.0016 0.0012 0.0010 0.0008
a=0.5 050 0.13 0063 0039 0027 0.021 0016 0013 0011 0009 0008 0007 0006 0005 0.004 0.003

Table 3.2

Values of S, , fora = 0.8 and ¢ = 0.5.
n 0 1 2 3 4 5 6 7 8 9 14
a=038 0.80 0.88 091 0.93 0.94 0.95 0.95 0.96 0.96 0.97 0.98
a=05 0.50 0.63 0.69 0.73 0.75 0.77 0.79 0.80 0.81 0.82 0.86

Table 3.3

Values of yg, fora = 0.8 and o = 0.5.
k 1 2 3 4 5 6 7 8
a=038 1.07 0.70 0.34 0.13 0.04 0.01 0.0007 0.00003
a=0.5 113 1.00 0.75 0.50 0.30 0.17 0.04 0.008

Table 3.4

Values of (71)IA<§”+1 fora =0.8and o = 0.5.
n 0 1 2 3 4 5 6 7 8
a=0.38 0.0178 0.0051 0.0025 0.0015 0.0010 0.0007 0.0005 0.0004 0.0003
a=05 0.0642 0.0239 0.0132 0.0087 0.0062 0.0047 0.0038 0.0031 0.0026

CRB T (Ut ) U A e cd GO ol

m+1)~1 T 1+ 1) (3.25)
_ T X = D4 0 ) (3.26)
(n+ 1)1 -

Second, (3.9) and (3.11) are regarded. If © = 0, then I%gan = Vg, and Vg, satisfies O(h'™). If . > 0, after each term
of the sum in (3.11) we complement

Vi1 (= + DE 4 (n 4 1)) (3.27)

to get the terms

o

i+1—k.nt1- Therefore, the representation follows

i
K,(f,n+1 = Z Vﬁ,w]—kvgﬂ—k.nﬂ + V;f,ng,nHv (3.28)
k=1

and from Lemma 3.1 the second result of Lemma 3.3 is given. O

In the limit case « — 1, the first coefficients in (3.10) and (3.11) become zero, i.e.,
IA{ol,nH = k]],n+1 = K1],n+1 =0. (3.29)

In Tables 3.1-3.4, used in Sections 5 and 6, some values of the coefficients ¢}, vy, Sg ,,.; and kgnH are presented, where

the coefficients K¢

041 are negative:

4. The Griinwald-Letnikov approximation

We are interested in fractional differential equations using the Caputo operator D. The Caputo definition is equivalent
to the Riemann-Liouville and in the case of a homogeneous initial value also to the Griinwald-Letnikov definition. But in
the case of an inhomogeneous initial value the correction term (2.5) is needed. Consider the fractional differential equation
using the Caputo operator

Diy(t) =fy(®), y(w)=y0 (0O<a<1) (4.1)

and assume that there exists a unique solution y = y(t) in the interval [0, T]. Both cases, the homogeneous and inhomoge-
neous initial values, are considered. For the discretization an equidistant grid is chosen
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O=1<t1<:--<typ1 =T withgy;—1%=h (4.2)

and let y, denote the approximation of the true solution y(ty). The Griinwald-Letnikov approximation (2.9) is applied to
the left-hand side of (4.1) with respect to t,+1 = (n + 1)h including the correction term (2.5) and the right-hand side is
approximated by f (y,) or f (ys+1). Then the explicit or implicit Griinwald-Letnikov method reads

n+1

Yn1 — ZCSI)’nH—u — 1Yo =hf(yn) or = h*f(yni1), (43)
v=1
where
ry?...] = harg(fn+l) = V(;)f_l(n + 17 (4.4)

The correction term ryy, ;yo tends to zero when n — 00, and it is zero if Eq. (4.1) with homogeneous initial value yo = 0 is
considered. In a sense it is an extension of the Euler method to fractional differential equations. If « — 1, then the classical
explicit or implicit Euler method y,+1 — yn = hf (¥n) 1€sp. Ynt1 — Yn = hf (¥ns1) is given. Compared with linear multi-
step methods, the sum of divided differences becomes longer and longer. For multistep methods the condition p(1) = 0 of
the characteristic polynomial is necessary to reach order one of consistency. For the Griinwald-Letnikov method (4.3) the
following result holds (see (3.11) and (3.19))

p(1) = KS i1, (4.5)

where k&n+1 = 0(h'**) whenh — 0 (n — o).

Now the problem is to implement the Griinwald-Letnikov method. When the explicit or implicit method is applied
to (4.1) we get the numerical solution {yn4+1}n=0.1,.. v approximating the true solution y(t) in the grid points (4.2) in the
iterative way

n+1
Ynp1 = Z Cff}’nﬂw + T§+1yO + haf(.Vn) or = haf(.yn+1)~ (4-6)
v=1
The result of Lemma 2.1 about order one of approximation relates to the case where the true values y(z,;41—,) are used on
the right-hand side of the scheme. In this case we refer later to the truncation error of the method. But we are interested in
the global error which is the sum of the truncation and the propagation error. The global error is estimated by the sum over
the truncation errors in all the previous steps with damping factors. Computing the first approximations y1, y,, . .. with a
short sum, the error is relatively high and is propagated. Therefore it is necessary to create an efficient run-up method for
the starting values to improve the Griinwald-Letnikov scheme. In the case of a homogeneous initial value the situation is
better. In Section 6 the relevant error estimates are studied in more detail.
For the investigation of the stability properties of the Griinwald-Letnikov scheme (4.3) a special form of the discrete
Gronwall lemma [30, p. 14], which can be proved by induction, is very useful.

Lemma 4.1. Assume that {&,}, {on} and {n,} are nonnegative sequences and

n—1
En=pat Yy mék forn>0. (4.7)
k=0
Then it holds that
n—1 n—1
Ev=pot+ Y pon [[ Q+m) forn>o0. (48)
k=0 Jj=k+1

This lemma and the following corollary are also valid in the case when Egs. (4.7), (4.8) and (4.10) are replaced by
inequalities. If it is applied to the Griinwald-Letnikov scheme, then from (4.3) with h = 0 we have

n+1
Yn+1 = ngn+l—v + T,?H}’o forn > 0. (49)

v=1

Corollary 4.1. The sequence {y,} from (4.9) satisfies for n > 0 the following relations

n+1 n
sl =Y _rec s, [T A+t + 18yl (4.10)
v=1 Jj=v+1
n+1
Va1l < exp(1) Y clrdyy, + 124 lyol, (4.11)
v=1

V1l < exp(1) + 14 yol. (4.12)
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Proof. Since ¢ and r,; are positive, the values y,; remain positive if yo > 0, and negative if yo < 0. Therefore, in Eq. (4.9)
the values y, can be replaced by their absolute values |y, |. Set &, = |yal, pn = 7 |¥ol, 7n = ¢5, which satisfy the assumption
of Lemma 4.1, then the result (4.10) follows.

Regarding (3.5), (3.16) and (3.17), especially rY < 1, the product in (4.10) is estimated by

n n

[T+ ) <[]a+c ) < exp(Sg ) < exp(1) (4.13)
j=v+1 j=0

and the sum by

n+1
Zr\(j‘c‘g—}—l—v = Sg,n+l = 1’ (4]4)
v=1

which proves the result (4.11) and (4.12). O

5. Stability investigation

We begin with the asymptotic stability. Consider the finite difference equation

n+1
Yns1 =) BYnt1iv, =0, (5.1)
v=1

with arbitrary initial value y, and solution {y,},>0. The finite difference equation is called stable if there exists a constant K
such that

lyn] <K foralln > 0. (5.2)

When the Griinwald-Letnikov scheme (4.3) is applied to DFy(t) = 0 or D¢y(t) = 0 (the case when h — 0) with initial
value y(t9) = yo for any yp and 0 < o < 1, then the finite difference (5.1) follows with g, = ¢f (0 < v < n) and
Brn+1 = Cyyq +1ypq, where the correction term 7, ;o is necessary in the Caputo case. The Griinwald-Letnikov scheme (4.3)
is called asymptotically stable, if there exists a constant K such that condition (5.2) holds for any arbitrary initial value y,.

Theorem 5.1. The explicit and implicit Griinwald-Letnikov methods (4.3) are asymptotically stable.
Proof. Using properties (3.15)-(3.17) from Lemma 3.2, the asymptotic stability will be deduced. In the Riemann-Liouville
case, where y, 11 = Zﬁi} CYYn+1—v (without correction term), it yields immediately

Y1l < Sgnial¥ol < Iyol. (5.3)

n+1

In the Caputo case, where y, 1 = Y |7 €Y'¥ny1-v + i1 Yo (with correction term), from Corollary 4.1 and (3.17) it follows

[Vnt1l < exp(1) + 1 yol < exp(1) + [yol, (5.4)
and therefore the asymptotic stability. O

The absolute stability behavior of methods is investigated when they are applied to convenient test equations, where
0 < o < 1. The following fractional differential equations are proposed and the true solutions are given using the Mittag-
Leffler function:

Dgy(t) = Ay(t), Dy 'y(D)lo = by (5.5)
_ a—1 oy a—1 = (}‘ta)v
Y(t) = byt* 'Ey o (ht%) = byt ; Favsa®
Diy(t) = Ay(t),  y(0) =yo (5.6)
Y(O) = yoEa ") = yo »_ 8t (L)
v=0
Diy(t) = A(y(t) +vo),  y(0) =0 (5.7)

o0
V() = —vo + voEa (AtY) = 1o Y _ ¥, (At*)".
v=1
Concerning stability A < 0 is assumed and concerning error discussion both cases A < 0 and A > 0 are considered. We
concentrate on the inhomogeneous Caputo type test equation (5.6), where the solution y(t) satisfies the monotony condition
(see Fig. 2.1)
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ly(t +8)| < |y(®)] < |y(0)] foralltands > 0. (5.8)

The question, whether the numerical solution {y,}n>0 can preserve this property |y,+1| < |ya| for n > 0, is difficult to
answer, because of the correction term. Therefore correspondingly to the asymptotic stability we demand the boundedness
of the solution.

Definition 5.1. The Griinwald-Letnikov method is called absolute stable for step size h, if applied to the test equation (5.6)
with A < 0 there exists a constant K such that condition (5.2) holds for any arbitrary initial value y,.

Theorem 5.2. The Griinwald-Letnikov method is absolute stable in the explicit case if the step size h satisfies
lo + AhY| < @, (5.9)
and in the implicit case without any step size restriction.

Proof. The application of the Griinwald-Letnikov method (4.3) to the test equation (5.6) yields

n+1
Ynr = (@ +Ah*) yn + ) CSYni1ov + e 1Yo, (5.10)
v=2
n+1
Ynr1 = (1 —Ah®)~! (Z CYnr1—v + f,‘i‘+1yo) ; (5.11)
v=1

in the explicit and implicit cases, respectively. In the explicit case the step size condition (5.9) is assumed, and in the implicit
case |1 — Ah%|~! < 1is satisfied without any step size restriction. Therefore in both cases the estimate follows

n+1
Wnstl <Y clynpiol + 1854 1y0l., (5.12)

v=1

and further, using Corollary 4.1 with the inequality in (4.8) the condition (5.2). O

Remarks. In the case of the homogeneous test equation (5.7) the same behavior is given for the shifted solution w(t) =
y(t) + vo and the same stability property can be proved for the shifted approximation w, = y, + vo. The application of (4.3)
delivers the same equations as (5.10) and (5.11), where the y, are replaced by w, and ry, ,yo by (1 — Sg ., ;)vo. Under the
same assumption as in Theorem 5.2 we derive from the modified equations (5.10) and (5.11)

n+1

Wastl < Y X wnpaoy| + (1= S5, 1)v0 (5.13)
v=2

and prove by induction |wy11| < |wo| = vo.

In the case of the test equation (5.5) but with the initial condition y(0) = yo, where the true solution is not known, the
result of Theorem 5.2 also holds. Namely for Riemann-Liouville the correction term ryy, ,yo is canceled in (5.10)~(5.12), and
again the boundedness of the approximate solution follows by induction.

If « = 1in(5.9), then the condition for the absolute stability of the explicit Euler method follows. Regarding A < 0 the

restriction (5.9) is equivalent to |A|h* < 2a, which remembers the rule of thumb |A|h < 1 in the classical case. Consider
A= —100:If = 1thenh < 0.02,if« = 0.8 then h < 0.005, and ifa = 0.5 then h < 0.0001.

6. Error analysis
We consider the explicit and implicit Griinwald-Letnikov method (5.10) and (5.11) applied to the test equation (5.6) for
arbitrary A and derive asymptotic error representations, where the rule of thumb
AR <1 (6.1)
is used. Inserting the true values y(t,) into the right-hand side of (5.10) and (5.11), it is denoted by

n+1
Ins1 = (a0 + ) y(m) + Y cy(Tar1-v) + 1841V, (6.2)
v=2
n+1
s = (1= 1R (Z SY(tngr) + r;"+1yo) : (6.3)
v=1

and therefore the truncation error by qns1 = ¥(tay1) — Yns1 and the propagation error by poy1 = Yny1 — Ynie1. The global
error e,+1 = Y(Tn+1) — Yn+1 is split into truncation error and propagation error, i.e., €,+1 = qnt1 + Pn+1-
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Theorem 6.1. The explicit and implicit Griinwald-Letnikov methods are applied to (5.6) assuming condition (6.1). Then the
truncation error satisfies the asymptotic expansion

dn+1 = Yo (KO ne1 T Z V() m ,U« n+1)‘ h* ) (6.4)
n=1
in the explicit case and
(e 9)
Gnit = Yo ) V5K gy MR (6.5)
in the implicit case, where the coefficients ygfﬂ, Kl‘f a1 and K K Jnt1 are already given in (3.3), (3.10) and (3.11).

Proof. The true values y(t,) in (6.2) and (6.3) are expanded using the representation of the Mittag-Leffler function E, (A7)
from (5.6)

n+1 00
Ins1 = Yolor + Ah )Zyo O Y0 Y el Ty 41— v R +yersy, (6.6)
k= v=2 k=0
n+1 00
Pnr1 = yo(1 — Ah%) ! (Z @ Z Yeem+ 1 — )k ™)k + r,,H) (6.7)
v=1

Expanding (1 — Ah%)™' = 14 Ah® + - - - and arranging the terms by power of Ah®, the evaluation reads in the explicit and
implicit cases

It = Yo (L s + VoL M+ ¥l iy (R ) (68)

and

Vnt1 = Yo ( ont1 T Vol n+1)‘ha + v0.2L5, n+1()‘ha)2 + - ) ) (6.9)

respectively. Compare it with the expansion of the true solution
Y(ts1) = Yo (14 v (n+ DAL + y5,(n + D**(Ah*)* + ), (6.10)

then using the error coefficients KL a1 and K“ from (3.10) and (3.11) the results (6.4) and (6.5) follow. O

nw.n+1

Corollary 6.1. The explicit and implicit Griinwald-Letnikov method are applied to (5.7) assuming condition (6.1). Then the
truncation error satisfies the asymptotic expansion (6.4) and (6.5), respectively, where the first term K o0.ns1 is canceled and yg
is replaced by vy.

Proof. The same way is pursued as in the previous proof: Replace in (6.2), (6.3), (6.6) and (6.7) the last term 7/, ;o by Ah®vq.
In (6.6) and (6.7) replace yo by vg and let the expansion of the Mittag-Leffler function begin with k = 1. Then the expansions
of Y11 and y(t,41) are deduced as in (6.9) and (6.10), where yj is replaced by vo and the first terms without a power of Ah*
are canceled. O

Remarks. Concerning the expansion of the truncation error (6.4) and (6.5) we emphasize the following. The behavior of the
individual schemes for computing yy is shown when h — 0 (and k is fixed). The behavior of the scheme for computing Ynt1

at the pointt = (n+1)his shownwhenh — 0 (n — o0).The error coeff1c1ents K¢ ot and K“ dependonn+1 = and

w,n+1
therefore on h. In Lemma 3.3 it is proved that the coefficients K¢ ., and K¢ , | satlsfy O(h] =Dy when h — 0 (n — o0)
for . > 0. Therefore, each term of the expansion satisfies O(h”‘)‘) Using Z Yo S the truncation error itself satisfies
Gny1 = O(h'™)  (h — 0). (6.11)

Further, regarding (3.12) and Table 3.3 we notice that the coefficients yy' u rapidly tend to zero when © — oo. The
assumption of condition (6.1) can be released.

Now let us consider the individual scheme for computing the value y, where k is fixed. From (6.4) and (6.5) whenh — 0
it follows that gy — yol%& « in the case of an inhomogeneous initial value. The coefficient k& 110 Which dominates the
truncation error, is independent of h and has a negative value. Thus for special values of h there can arise some extinction
with negative and positive values in the expansion. Further, we do not have consistency in the case of an inhomogeneous
initial value. From Table 3.1 we know for « = 0.8 the values Kgl = —0.0178, K(‘)"2 = —0.0051, K{j‘3 = —0.0015, which

express the size of the truncation error of the Griinwald-Letnikov scheme (4.3) in the first three steps. Therefore, we can
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assume that the error q; in the first step is the largest one. In the case of a homogeneous initial value (Corollary 6.1) the
situation concerning the truncation error in the individual steps is better. The main error terms depend on h and satisfy
O(h*).

In the limit case « — 1, where the Euler method results, the first error coefficients in (6.4) and (6.5) become zero
(see (3.29)).

Now the discussion of the propagation error p,y1 = Y41 — Ynt1 and the global error e, 1 = qni1 + Pny1 is pursued.

Theorem 6.2. The explicit and implicit Griinwald-Letnikov methods are applied to the test equation (5.6), where for . < 0 in
the explicit case the stability condition (5.9) is assumed. Then the propagation error satisfies for A < 0

n+1
Prstl < c¥lenpiol (6.12)
v=1
and for A > 0
n+1
1l < (€ + 2h)lenl + D cYlenyaol, (6.13)
v=2
n+1
Pastl < (1= 2B " clentayl. (6.14)
v=1

Proof. Comparing (5.10), (5.11) with (6.2), (6.3) the propagation error of the explicit and implicit method satisfies

n+1

Pst = (@ + Men + ) clenty, (6.15)
v=2

n+1
Pt = (1 =207 clensaoy, (6.16)

v=1

respectively, which implies the estimates (6.12)-(6.14). O

Remarks. The result (6.12) accentuates the stability of the Griinwald-Letnikov method caused by the strong damping
factors ¢{ in the fractional binomial evaluation. The additional terms in (6.13), (6.14) reflect the behavior for A > 0. Further,
the errors in the past are more and more damped, which means that the Griinwald-Letnikov sum can be truncated. This is
called short-memory effect [6, p. 203].

Theorem 6.3. The explicit and implicit Griinwald-Letnikov methods are applied to the test equation (5.6), where if A < 0in the
explicit case the stability condition (5.9) is assumed. Then the global error satisfies

n
lent1] < C D clgnii-vl + ans1l, (6.17)
v=1
where
C < exp(1). (6.18)
If > > 0in (5.6), then (6.17) holds, where in the explicit and implicit cases, respectively,
C <exp(1+ Ah%Y), (6.19)
C<(1—rh*"Texp((1—Arh*)"h. (6.20)

Proof. Regarding |e,11| < |pn+1| + |gn+1] and using the results (6.12)-(6.14) on the propagation error |p,1/, the following
estimates of the global error follow

n
h<0:lenal ) cllensiovl + [qnsal, (6.21)
v=1
n
h> 0 el < (¢ + M) enl + Y clentivl + 1nsal, (6.22)
v=2
n
2> 0 fensrl < (1= 207" clentioul + Iqnial. (6.23)
v=1

Using Corollary 4.1, especially (4.11), the result of Theorem 6.3 is deduced. O
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1.2 L
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Fig. 7.1. Explicit method for h = 0.5.

Remarks. The global error is estimated by the sum of the truncation error of the current step and all other previous steps
provided with the strong damping coefficients c. In (6.17) we have on the one hand gn41, ¢{'q, and on the other hand
cy_1q2, cyqq1 and know that g1 = O(h'**) and Chpq = O(h'**) forh — 0,n — oo (see (6.11) and Lemma 3.2). In the
intermediate terms c; qn+1—, both effects have influence. Regarding (3.14), (6.11), (n + Dh = tandv(n+ 1 —v) > nit
follows that

Gnp1—v =0 (') (h— 0,n — oc0). (6.24)

The estimate (6.17) includes n + 1 such terms, therefore the asymptotic behavior of

n 1 1+a
> <7> (6.25)
‘= \v(in+1-v)

has to be studied in detail. The order of convergence is expected to be one, in accordance with Lemma 2.1.

When the Griinwald-Letnikov scheme is applied to the test equation (5.7) with homogeneous initial value, the first term
in the expansion (6.4) and (6.5) of the truncation error is canceled, which yields q, = O(h*) for each k. Making the step size
smaller the error in the first steps will become smaller. If possible, a problem with inhomogeneous initial value should be
transformed into a problem with homogeneous initial value.

Further, the maximal value of the global error over all steps ey = max, |e,| is in the size of the truncation error |q1|
in the first step. Therefore it is necessary to construct improved approximations y; in the first few steps by extrapolation
techniques or by using other methods to improve the accuracy of the method. The construction of such a run-up method
for the Griinwald-Letnikov scheme is not yet completely solved.

7. Numerical experiments

Numerical experiments for the test equation (5.6) are presented, where the values A, = —4,y, = 0.5, = 0.8
and @ = 0.5, respectively, and the interval [0, 1] are chosen. The explicit and implicit Griinwald-Letnikov methods are
applied with different step sizes h and figures of the true and numerical solutions are given. The stability condition (5.9) or
|[A|h* < 2« implies that the explicit method is absolute stable, if the step size satisfies h < 0.318 in the case of « = 0.8,
and h < 0.0625 in the case of « = 0.5. The global error e, = y(t,) — y, is calculated after the first step e, = |e;], at the
end eg = |eyy1|, where (N + 1)h = 1, and as the maximum over all steps e,y = max{|e,|, 1 < v < N + 1}. The results are
given in tables. The abbreviation E — k denotes 10 to the power —k.

(1) The case ¢ = 0.8.

The explicit method is unstable for h = 0.5. The global errors for different h are given:

(2) The case @« = 0.5.

The explicit method is unstable for h = 0.1. The global errors for different h are given:

These experiments verify the theoretical results. The error e4 after the first step is equal to the truncation error |q|, where
the first term 1<6’1 in the expansion (6.4) and (6.5) is independent of h and y, |K(‘j‘1 | is given as 8.9E—3 and 3.2E—2 in the case
of @ = 0.8 and a = 0.5, respectively (see Table 3.4). Therefore e, tends to these values when h — 0, but not monotonically,
because in (6.4) and (6.5) there can arise some extinction with negative and positive values. The maximum value of the
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Fig. 7.2. Implicit method for h = 0.5.
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Fig. 7.4. Explicit method for h = 0.001.
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Fig. 7.7. Explicit method for h = 0.05.
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Fig. 7.8. Explicit method for h = 0.001.
Table 7.1
Explicit method.
h 0.1 0.05 0.02 0.01 0.005 0.001 0.0001
ea 7.4E-2 1.7E-2 55E-3 9.2E-3 9.9E-3 9.4E-3 9.0E-3
ey 7.4E—-2 2.1E-2 5.5E—-3 9.2E-3 9.9E-3 1.0E—-2 9.7E-3
ep 45E-3 2.3E-3 8.7E—4 3.8E—4 1.4E—-4 3.4E-5 49E—-5
Table 7.2
Implicit method.
h 0.1 0.05 0.02 0.01 0.005 0.001 0.0001
ea 45E-2 2.9E-2 1.7E-2 1.3E-2 1.1E-2 9.4E-3 9.0E-3
e 45E—2 2.9E-2 1.8E—2 1.3E-2 1.1E-2 1.0E-2 9.7E—2
ep 5.2E-3 2.6E-3 1.1E-3 6.1E—4 3.5E—4 1.3E—4 5.9E—5
Table 7.3
Explicit method.
h 0.05 0.02 0.01 0.005 0.001 0.0001
ex 14E—-1 4.3E-2 3.3E-3 1.7E-2 3.3E-2 3.4E-2
ey 1.4E—1 43E-2 3.4E-3 1.7E-2 3.3E-2 3.4E-2
ep 1.1E-3 3.8E—4 1.5E—4 4.4E—5 1.6E—5 1.1E-5
Table 7.4
Implicit method.
h 0.1 0.05 0.02 0.01 0.005 0.001
ea 5.3E—2 5.2E-2 4.8E—2 45E-2 4.2E-2 3.6E—-2
ey 5.3E-2 5.2E—-2 48E—2 45E—-2 42E-2 3.6E—-2
eg 3.6E-3 1.9E-3 8.2E—4 45E—4 2.6E—4 7.6E—-5

global error ey, is in the size of e4. Further, we observe that the method is convergent. The values of the implicit method
seem to be more smooth. Altogether, the Griinwald-Letnikov method is a very simple method which delivers qualitatively
right approximations. But it is necessary to construct better approximations in the first steps to improve the accuracy of
the method. Such a run-up method and further numerical experiments for a larger class of test equations are studied in a
forthcoming paper (Figs. 7.1-7.8, Tables 7.1-7.4).

8. Conclusions

In a sense the Griinwald-Letnikov method is an extension of the Euler method. The coefficients are fractional order
binomial coefficients, which are recursively defined and positive. The scheme proceeds iteratively but the sum becomes
longer and longer. The fractional binomial coefficients act as damping factors producing stability and good error behavior
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for the Griinwald-Letnikov method. A correction term is necessary in the case of an inhomogeneous initial value, and this
term causes some perturbation. In the case of a homogeneous initial value the accuracy seems to be higher than that for the
case of a inhomogeneous initial value. The numerical experiments confirm the stability and convergence properties as well
as the error estimates. The Griinwald-Letnikov method reproduces the qualitatively right behavior of the solution.
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