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1 Introduction

During the past three decades, the subject of fractional calculus (that is, calculus of inte-
grals and derivatives of arbitrary order) has gained considerable popularity and impor-
tance, mainly due to its demonstrated applications in numerous diverse and widespread
fields in science and engineering. For example, fractional calculus has been successfully
applied to problems in system biology, physics, chemistry and biochemistry, hydrology,
medicine and finance. In many cases these new fractional-order models are more ade-
quate than the previously used integer-order models, because fractional derivatives and
integrals enable the description of the memory and hereditary properties inherent in var-
ious materials and processes that are governed by anomalous diffusion. Hence, there is
a growing need to find the solution behaviour of these fractional differential equations.
However, the analytic solutions of most fractional differential equations generally can-
not be obtained. As a consequence, approximate and numerical techniques are playing
an important role in identifying the solution behaviour of such fractional equations and
exploring their applications.

In this article, we are concerned with the numerical study of the following nonlinear
fractional integro-differential equation:

o~

Vy(t):f(t,y(t))+/0t12(t,’r,y('r))d’r—|—§(t), 0<y<1, te€[0,T], (1.1a)
y(0)=yo, (1.1b)

where 0<y <1, f:[0,T] xR =R, kernel function K: S x R — IR (where $:={(£,7):0< 1<
t<T}) and g(t):[0,T] — R are known, y(t) is the unknown function to be determined.
D7 denotes fractional derivative of fractional order y defined as Caputo derivative.

It will always be assumed that problem (1.1) possesses a unique solution, namely, the
given functions f f(t,y), K(t,T,y) and g(t) will be subject to the conditions that g€ C[0,T],
f is continuous for all x and all # and satisfies the (uniform) Lipschitz conditions:

F(ty1) = F(ty2)| < Mlys —yal, (1.2)

K is continuous for all S, K € H™ for y and satisfies the Lipschitz conditions:

IK(t,7,y1) = K(t,7,92)| < Lolyr1—yal, (1.3a)
1
aK(;,y?m) BK(tT]/Z ’<L lyi—vyal|, i=1,---,m, (1.3b)

forall t€0,T], (t,7) €S and y1, y2 € R, with Lipschitz constants M and L; being indepen-
dent of y; and y».

Let I'(-) denote the Gamma function. For any positive integer n and n—1 <y <n, the
Caputo derivative, Riemann-Liouville derivative and fractional integral of order < are
respectively defined as:
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left Caputo derivative:

1 Eoou(m(s)
CHY —
cp; u(t)_r(n_w/o s tEll (1.4)
right Caputo derivative:
cpry (i~ D" /b ut (s)
beu(t)_F(n—'y) t (t—s)(%”ﬂ)ds' te[a,b]. (1.5)
I denotes the Riemann-Liouville fractional integral of order y and is defined as
1 gt
IMu(t :—/ t—s)7 Lu(s)ds, 1.6
(=507 [ =5t 16)
and we have : ;
' t
RUCIETOR WIOHS (1.7)

The numerical solution of fractional differential equations has attached considerable
attention from many researchers and some reliable and efficient techniques are developed
to solve fractional differential equations [1,2], such as generalized differential transform
method [3], variational iteration method [4]. Moreover,orthogonal functions also play
an important role in finding numerical solutions for fractional differential equations [5],
such as Block pulse functions [6], Bernstein polynomials [7], shifted Legendre polyno-
mials [8], Chebyshev wavelets [9], Legendre wavelets [10], etc. However, many of these
methods cannot be applied to nonlinear FDEs. Further, to the authors knowledge, a sys-
tematic convergence analysis of these methods does not appear in the literature. It is
well known that the spectral methods offer exponential rates of convergence/spectral
accuracy for smooth problems in simple geometries.

This paper presents a numerical solution scheme for a class of fractional integro-
differential equations (FIDEs). In this approach, the FIDEs are expressed in terms of
Caputo type fractional derivative. Properties of the Caputo derivative allow one to re-
duce the FIDEs into a Volterra type integral-differential equations with singular kernel.
Once this is done, a number of numerical schemes developed for Volterra type integral
equation can be applied to find numerical solution of FIDEs. Recently, we provided Ja-
cobi spectral-collocation method or spectral Petrov-Galerkin method [12-14] and conver-
gence analysis for integro-differential equations. The main objective of this paper is to
convert the nonlinear FIDEs into equivalent nonlinear integral-differential equations of
Volterra type with singular kernel and develop new effective numerical methods and
supporting analysis, based on the spectral Jacobi-collocation methods. The convergence
of our proposed numerical methods are also investigated. Numerical experiments are
carried out in support of our theoretical analysis. We also emphasise that the numerical
methods we develop are applicable for many other types of fractional partial differential
equations.
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This paper is organized as follows. In Section 2, We convert the fractional integro-
differential equations into equivalent integral-differential equations of Volterra type with
singular kernel using the properties of the Caputo derivative and propose a spectral
Jacobi-collocation approximation for nonlinear integro-differential equations of Volterra
type. Some lemmas useful for establishing the convergence results will be provided in
Section 3. The convergence analysis will be carried out in Section 4 and Section 5 contains
numerical results, which will be used to verify the theoretical results obtained in Section
4.

2 Jacobi-collocation method

Let w*P(x)=(1—x)*(1+x)P be a weight function in the usual sense, for a, 8> —1. As de-
fined in [15-17], the set of Jacobi polynomials { T (x) }52_oforms a complete LiJ w(—1,1)
-orthogonal system, where Li} .s(—1,1) is a weighted space defined by

L2.5(—1,1)={v:v is measurable and ||0|| s < oo},

equipped with the norm

follos= (] ot (51 :

and the inner product
1
(4,0) o ZLlu(x)v(x)w“'ﬁ(x)dx, Vu,veLi}mﬁ(—l,l).

For a given N >0, we denote by {6}, the Legendre Gauss points and by {wj} I ,

the corresponding Legendre weights (i.e., Jacobi weights {wk O}k o)- Then, the Legendre
Gauss integration formula is

[ st f<9k> @)

Similarly, we denote by {6}, the Jacobi Gauss points and by {w,‘f”3 }N_, the correspond-
ing Jacobi weights. Then, the Jacobi Gauss integration formula is

/ flx dx~2f O )w,”. (2.2)

For a given positive integer N, we denote the collocation points by {x;’ PN N, which
is the set of (N+1) Jacobi Gauss points, corresponding to the weight w"‘lg( ). Let Py
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denote the space of all polynomials of degree not exceeding N. For any v € C[—1,1], we
can define the Lagrange interpolating polynomial If\‘,’ﬁ v € Py, satisfying

Iﬁ}ﬁv(xi) =v(x;), 0<i<N.

The Lagrange interpolating polynomial can be written in the form
N
IPo(x)=Y v(x)F(x), 0<i<N,
i=0

where F;(x) is the Lagrange interpolation basis function associated with {x;}¥ .
For the sake of applying the theory of orthogonal polynomials, we use the change of

variable

t= %T(H—x), xzz—Tt—l,
T= %T(H—s), §= 2%—1,
and let
u(x)=y(3T(1+x), s —g(21(1+),
7 =F(57049), K(x5) = TR (AT(142), 2 1(149)).

The nonlinear fractional integro-differential equation in one dimension (1.1) is of the form

D”u(x):f(x,u(x))+/x1K(x,s,u(s))ds+g(x), 0<y<1, xel=[-1,1], (2.3a)
u(—1)=u_1=yo. (2.3b)

In order that the Jacobi collocation methods are carried out naturally, using (1.7), we
restate (2.3) as

D“Yu(x):f(x,u(x))+/_X1K(x,s,u(s))ds+g(x), 0<y<1, x€], (2.4a)

1 X

- —s5) 1p7 = —u(—

e Lu §)7 1D u(s)ds = u(x) —u(~1). (2.4b)
Let —u = y—1. Set the collocation points as the set of (N+1) Jacobi Gauss points,
{x;""""}N , associated with w~*~#. Assume that Eq. (2.4) holds at x; "

“HoH

DYu(x; ") :f(x-”’”,u(x-”’”))—k/? K(x; "7, s,u(s))ds+g(x; "), (2.5a)

1 1

u(xi”’”):u(—l)—i—r(lly)/j_ . (x; 17 —s)"*DTu(s)ds. (2.5b)
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The main difficulty in obtaining high order of accuracy is to compute the integral term in
(2.5). In particular, for small values of x; 1 there is little information available for u(s).
To overcome this difficulty, we will transfer the integral interval [—1,x; "~ "] to a fixed
interval [—1,1] then make use some appropriate quadrature rule. More precisely, we first
make a simple linear transformation:

1+x x—1
S(X,Q):TQ—l— > ’

—-1<6<1. (2.6)
Then (2.5) becomes

1
DVu(xi_”’_”) :f(x._”’_”,u(xi_y’_”))—k/ K(xi_”’_y,s(x._”’_y,()),u(s(xl._”’_”,G)))d9
J-1

1 1

+g(x 7, (2.72)

1

—u, Y
WY = (1) <1+Xf; H) [ a-oyrDruts( s, @7b)

R, s 1,00 (s (x 1, 0))

1 1

1+ x;ﬂr*?‘

=

Next, using a (N+1)-point Gauss quadrature formula relative to Legendre weights

{wik, (ie., Jacobi weights {wg’o}}c\fzo), the integration term in (2.7a) can be approxi-
mated by

K(x'*”’*”,s(x

) ), u(s(x

1

TR 0)). (2.8)

1

1
/ RO H s(x7 7 0),u(s(x " ",0)))do
—1

J00)), W), (2.9)
where the set {6} is the Legendre Gauss points corresponding Legendre weight
{w)}N,. Similarly, the integration term in (2.7b) can be approximated by

1 N ~
/1(1—9)*"D7u(s(x;”’7”,0))d9: ZD“Yu(s(x;”’*”,Gk))wk*”’O, (2.10)
- k=0

where {0}, is the set of Jacobi Gauss points corresponding to the weight {cw, " /O}zi\]:o-
fﬂr*ﬂ)

We use u;, u}, 0<i< N to approximate the function value u(x; " "), D7u(x;

0<i<N and use
N N
U(x)=) uF(x), U"(x)=) ulFx), (2.11)
j=0 j=0
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where Fj(x) is the Lagrange interpolation basis function associated with {x; " "}N/

which is the set of (N+1) Jacobi Gauss points. Combining the above equation and (2. 7)
yields

ul = f(x; " u (ZK x P00 Zu] BT16) 20)

+g(x 71, (2.122)

1

—=u\ 7T N
u,:u(—1)+r(17)<1+x2 > Zu (ZF A w k”f‘)). (2.12b)

The numerical scheme (2.12) leads to a nonlinear system for {u;}¥ ; and {u]}Y , we can
get the values of {u;}¥ , and {u] }I¥ ) by solving the system of nonlinear equations using
a proper solver (e.g., Newton method).

3 Some useful lemmas

In this section, we will provide some elementary lemmas, which are important for the
derivation of the main results in the subsequent section. Let I:=(—1,1).

Lemma 3.1 (see [18]). Assume that an (N+1)-point Gauss quadrature formula relative to the
Jacobi weight is used to integrate the product u¢, where u € H™(I) with I for some m >1 and
@ € Pn. Then there exists a constant C independent of N such that

1
'/_1u(x)go(x)dx—(u,§0)N SCN*’”]u\HmN HgoHLz (3.1)
where
1/2
m
I )2

|u|Hw5‘%(I) j=min(2ﬂ1,N+1)||u HLiw(I) ’

and

N
n=)_u(x))p(x))wj. (3.2)
=0

Lemma 3.2 (see [18,19]). Assume that uc Hm,ﬂ (1) and denote by I,;'"""u its interpolation
polynomial associated with the (N+1) Jacobi-Gauss points {x;} ]Ii o namely,

N

I Mu= ;)u(xi)F(xi).
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Then the following estimates hold:

Hu_II?IV/_HuHLiFVﬁH(I) < CN—””’[{Z)’%(I)r (3.3a)
1
CNIH= 1] 0<u<~
- we (D)7 - ’
=T My <9 .2 (3.3b)
CNTmlogN]u\HméN(I), §§ﬂ<1,

where w°=w ™22 denotes the Chebyshev weight function.

Lemma 3.3 (see [20]). Assume that {F;(x)} ]Ii o are the N —th degree Lagrange basis polynomials
associated with the Gauss points of the Jacobi polynomials. Then,

1
{(’)(logN), —1<(x,[7’§—§, (3.4)

N
15 i < max Y [F(x)]= 1
} O(N7*z2), y=max(a,p), otherwise.

xe[-1, j=0

Lemma 3.4 (Gronwall inequality, see Lemma 7.1.1 in [21]). Suppose L>0, 0<u <1, u and
v are a non-negative, locally integrable functions defined on [—1,1] satisfying

u(x) gv(x)-l-L/xl(x—T)_"u(T)dT.
Then there exists a constant C=C(u) such that
u(x) <v(x) —I—CL/jC1 (x—1)Fo(T)dTt for —1<x<1.
If a nonnegative integrable function E(x) satisfies
<L/ s)ds+](x), —1<x<1,

where ](x) is an integrable function, then

IEll o (=1,1) < ClT Iz (1,1 (3.5a)
HE”L”% ~1,1) <C”]HLP (1Y) qg=>1. (3.5b)

Lemma 3.5 (see [22,23]). For a nonnegative integer r and x € (0,1), there exists a constant
Crx >0 such that for any function ve C"*([—1,1)), there exists a polynomial function Tyv € Py
such that

lo—= Tl o1y < CreN~ [0, (3.6)

where || ||« is the standard norm in C"*([—1,1]), Ty is a linear operator from C"*([—1,1]) into
Pn, as stated in [22,23].
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Lemma 3.6 (see [24]). Let x € (0,1) and let M be defined by
(Mo)(x)= [ xl(x—’r)_"K(x,T)v(T)dT.

Then, for any function v € C([—1,1]), there exists a positive constant C such that
Mo () = Mo(x")| <C max}\v(x)\,

|/ — x| xe[-1,1

under the assumption that 0 <k <1—pu, for any x',x" € [=1,1] and x" # x". This implies that

Moo <C max |v(x)|, 0<kx<l—p.
x€[-1,1]

Lemma 3.7 (see [25]). For every bounded function v, there exists a constant C, independent of
v, such that

<C max |v(x)|,
Li}mﬂ(l) x€[-1,1]

N
supH Y o(xj)Fi(x)
N j=0
where Fj(x), j=0,1,---,N, are the Lagrange interpolation basis functions associated with the
Jacobi collocation points {x; ;\’: o
Lemma 3.8 (see [26]). For all measurable functions f >0, the following generalized Hardy’s

inequality
</ub|(Tf)(X)|‘7u(x)dx>1/‘7§</ub|f(x)|pv(x)dx)

1/p

holds if and only if

b 1/q x ) 1/p' p
e (o) (o 00) " vt
a<x<b X Ja p_l

for the case 1 < p <q < oo. Here, T is an operator of the form

(TF) ()= [ kxnf(t)at

with k(x,t) a given kernel, u, v are nonnegative weight functions and —oo <a <b<oo.

4 Convergence analysis

This section is devoted to provide a convergence analysis for the numerical scheme. The
goal is to show that the rate of convergence is exponential, i.e., the spectral accuracy
can be obtained for the proposed approximations. Firstly, we will carry our convergence
analysis in L space.
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Theorem 4.1. Let u(x) and u”(x) be the exact solution of the fractional integro-differential
equation (2.3), which is assumed to be sufficiently smooth. Assume that U(x) and U7 (x) are
obtained by using the spectral collocation scheme (2.12) together with a polynomial interpolation
(2.11). If 7y associated with the weakly singular kernel satisfies 0 <y <1and uc H m,# . (I), then

(U7 (x) =1 (x) || o=

1 1 1
CNT- m(K*+Nzu), S<q<,
< 2 1
CN—mlogN(K*+N%u), 0<y<5,
U (x) —u(x) || L= (1)

1
CN7T-3-m (K*+N%u), S<q<l,
< 2

1
CN~"™logN (K*+NiU), 0<y< =
provided that N is sufficiently large, where C is a constant independent of N,

u:|u,y|H;néN(I)+|u|H:}zéN(I)

Proof. The numerical scheme (2.12) can be written as
W = F(x +/ s (1) Zu] x7,0)))ds

+g(xi7‘u/7‘u)+li,1/
1 [1+4x M\ p
uj=u_1+ <+x12 ) / (1—6)"*U"(s)ds,

-1

where
- —H— A —p,— 0,0
zl—ZK H }l iH, ”,Gk),Zquj(s(xi o H,Qk)) wy
j=0

1
—/ K(x, "7 s(x, 71,0),U(s(x; 77",0)))ds.
-1

(4.1a)

(4.1b)

(4.2a)

(4.2b)

(4.3a)

(4.3b)

(4.4)

Using the integration error estimates from Jacobi-Gauss polynomials quadrature in

Lemma 3.1, we have

1I;1(x)] SCN~™|K(x,s(x,0),U(s(x, )))‘H;’ZJ%(I)

<CN™™ <|K(x,s,u(s))|Hmé%(I) +|K(x,s,U(s)) —K(x,s,u(s))\Hmé%(I)) .

(4.5)
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Using the definition of |- | g (1) in (3.2) and the Lipschitz conditions (1.3), we have

|K(x,s,U(s))—K(x,s,u(s)) ]Hnlé%(l)

B i dK(x,s,U) B I K(x,s,u) 2
j=min(m,N+1) ol ow szo,o (I

m

= )3 LiHu_”HL2OO(1)
j=min(m,N+1) o

<CllU~ullyz2 )

Then (4.5) can be rewritten as
|11 ()| SCNT"[K(x,5(x,0),U(s(x,0))) | o 1
<N (K g+ U1z, 00)
It follows from (2.5) and (2.7) that
ul =G )+ [ KT8 U s))ds+g(x ) + 1,
(x; H—s) U (5)ds.

Multiplying F;(x) on both sides of (4.8) and summing up from 0 to N yield

U(x) = I " (u_y) + I (r(ly) / j(x—s)”Ll”’(s)ds),

U7 (x) = Iy F F (e, U (x)) 4+ I / J;K(x,s,u(s))ds%—Ig]”’_”g(x)+ (),

where
N
x) = ZL‘JH(X)
i=0
It follows from (2.4) that

U7 (x) = I " f(x,U(x) +I””</_1szu )
+ I, <D7u f(x,u) /xszu >+]1()

1

(4.8a)

(4.8b)

(4.9a)

(4.9b)
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= LD L (£ U ()~ ()
FI [ (K U )~ KCsu(s))ds + 1 (2),

U(x)=I" " (u_q)+ 1" " (lﬂ(lry)/z(x—s)—?‘u”(s)ds)

Let e and e7 denotes the error function,
e(x)=U(x)—u(x), €"(x)=U"(x)—u"(x),

using the Lipschitz conditions, which gives

7 (0)| < MI M U) = u(@)+ Lol ™ [ [Us) ()] ds+ 1 ()] + |2 (x

SM!?(X)IJrLo/_xl|€(S)|d8+Ul(x)!+Ifz(x)|+|13(x)|+\]4(x)|/
1

e() = oy | (=) e (5)ds () + o),
and
o (6) = Iy ()~ ()
Jo () = MIY"e() = Me(x)
J) =Lty " [ e(s)ds—Lo [ e(s)ds,
Jo(x) = I u() ~u(x),
(x)

using the Dirichlet’s formula which states

// D(1,5)dsdt= // d(1,5)dTds

provided the integral exists, we obtain

() My /<x 5)7He7(s)|ds

< P‘ds) le”(T)|dt
)
+

+M]Js(x |+Mu6< Lo [ (s(9)+Js(s))ds
FIR )R+ () [+ s

1451

(4.10a)

(4.10b)

)|

(4.11a)

(4.11b)

(4.12)
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It follows from the Gronwall inequality in Lemma 3.4 that

le” () lL=r <CZ||]1||L°° (4.13a)

lle(x)] L1 <CZHL |L=(1) (4.13b)

Using Lemma 3.3 and the estimates (4.7), we have

1
CN%_VmaXOSiSN“i,l , 0<u<j

11l ey < 1 2
ClogNmaxo<;<n|i1], §§y<1,
1w 1
§ CNz M (maxxe[fl,l]|K(x/5'”(s))|HZ6%(1)+H€7(x)||L°°(I))' (i<y<§, @14
CN="ogN (maxe(_1.1 K (x,5,4(5))] s ) +e7 () ), 3 <<
Due to Lemma 3.2,
1
CNl_V_m|u’Y’Hm,N )’ 0<l/[< 7
Illi<g o, T 2 (4.152)
CN-z: logN]u'Y]HzéN(I), §§V<l’
1
CNliﬂim|u|Hm,N 1’ O<‘u<*,
sl Loy < Lo @ L2 (4.15b)
CN-=z 10gN|u|HZ:éN(I), §§y<1.
By virtue of Lemma 3.2 (3.3b) with m=1,
1
Ul CN~H| [ e(s) ds\Hl ) SCN"Hlle|| e (r) 0<y<§,
alle=(n = 1
N=z| % e(s) sl (1 SCNFllellimqy, 5 <p<1,
N (e sl sl ) 0<p<5,
< 1 1 2 (4.16)
CN=E (lle lamq+ sl + Isllisen) - 5 <H<1:
We now estimate the term Jq(x). It follows from Lemma 3.5 and Lemma 3.6, that
el ooy =1 (Iy" F = D) Me™ || o
= (1" =) (Me? = TuMe") [l
< (LIl ) CN T MeT o
1
CN2H = ||e7 || oy,  O<pu<=,
£ 2 (4.17)

1
CN*logN|le"|| =1, 7=p<1,
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where in the last step we used Lemma 3.6 under the following assumption

1
—u<xk<l—pu, when 0<y<§,

1
0<x<l—uy, when §§y<1.
It’s easy to obtain that

J3(x) = MJe(x) +MI" " (J5 (x) +Jo (x)) = (J5(x) + Jo (%)),
we have
1 1
CN27#EleY || poopy,  O<p< 5

T3]l (1) < 1
CN_KIOgNH€7||Loo(I), E §‘u <1.

1453

(4.18)

(4.19)

Provided that N is sufficiently large. Combining (4.14), (4.15), (4.16) and (4.17) gives

U7 (x) =17 () [| o)

. 1
CNz2 H m(maxxe[1,1]|K(X,S/u(5))|Hmél\é(I)+N2(u’y|H$éN(I)+|u|HZéN(1)))’

IN

U () = u(x) [ 1=(1)

L 1
CN2~# m(maxxe[1,1]|K(xr5ru(5))|H’”d%(1)+N2(””H’”&N(I)+|“|H'”6N<’))>'
< . ) )

Using v =1—u, we have the desired estimates (4.1) and (4.1b).

Next, we will give the error estimates in L2 _, _, space.

Theorem 4.2. If the hypotheses given in Theorem 4.1 hold, then

U@ @)l
* 1— 1
CN- m( L G N Ku+v) S<r<1,
< 1
CN- m(N%* KNI AY), 0<y<5,
U@ -u@l
— U—K F* 1—p—x 1
CN—" N3k 4 NI 4V, <<,
< 1
CN-" (AR NV + V), 0<7<y,

CN"logN <maxx6[_1ll] |K(x,s,1(s)) ‘H’"()IY)(I) +N?2 (|u7‘HZ:éN(I) + |MHZ)1&N(I))> p

1
CN~"logN <maxx€[_1’1] |K(x,s,u(s))\Hm6A[J)(I)—|—N7 (|u7|HZéN(I)+|uH$EN(I))> ,

1
O N’
<“Ll<2

1
o<
g SH<L

1
O<}l<§,
1
< .
2_y<1

O]

(4.20a)

(4.20b)

for any k€ (0,) provided that N is sufficiently large and C is a constant independent of N, where

V=U+K".
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Proof. By using the generalization of Gronwalls Lemma 3.4 and the Hardy inequality
Lemma 3.8, it follows from (4.12) that

6
||€7||Lir (I)SC_ZHL'HLZ (- (4.21)

w H—H
Now, using Lemma 3.7, we have

Il - SC max [1(x)]

<CN <n[1 K(x,5,u(s >>|H36y0([)+uewum). (122)

By the convergence result in Theorem 4.1 (m=1), we have
HE’YHLW <C<’u’y’HmN +‘u|HZZ£N(I)>'

So that
il <CN (K (107 gy g ) ) - (4.23)

I‘I‘

Due to Lemma 3.2 (3.3a),

T2l iy SCNT" [, (4.24a)
sllez_, ) SCN"Jul o - (4.24b)
By virtue of Lemma 3.2 (3.3a) with m =1,
X
-1
||]4||L2 e <CN 7le(s)ds 1 <CN ”eHLi—w—y(U' (4.25)
wal"/fl"(l)

Finally, it follows from Lemma 3.5 and Lemma 3.7 that

HféHLi,y,y(l)

(e

=[O =DMelle )

=" =DM =Tne" 2 1)

<M =Tne) iz, oy FIME =Twe 2
SCHMN—TNEVHLOOU)

SCNTF||Me ok

SCN" e[z (1). (4.26)
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where, in the last step we used Lemma 3.6 for any x € (0,1— ). By the convergence result
in Theorem 4.1, we obtain that

1

1 LY 4.27)
CN~"*logN (K*+Niu), S<H<l.

CNE—H-m—x (K*+N%u), 0<pu<
Wellez ., =

Using (4.18), we have

1

1 LY (4.28)
CN~"*logN (K" +N1u), S<H<l,

CN3—H-m—x (K*+N%u), 0<u<
Bl , <

for N sufficiently large and for any « € (0,1 —p). The desired estimates (4.20a) and (4.20b)
follows from the above estimates and (4.21) and y=1—p. O

5 Numerical experiments

Example 5.1. Consider the following nonlinear fractional integro-differential equation

DY (t)=1+2t—e P y2(¢) ++(1+2t) /Oter(t_T)y(T)dT, (5.1a)
y(0)=1, (5.1b)

when a =1, the exact solution of (5.1) is y(t) = ef’.

In the only case of « =1, we know the exact solution. We have reported the obtained
numerical results for N =20 and a« =0.25,0.5,0.75,1 in Fig. 1. We can see that, as a ap-
proaches 1, the numerical solutions converges to the analytical solution y(t) = e’ ie.,
in the limit, the solution of fractional integro differential equations approaches to that
of the integer order integro differential equations. In Fig. 2, we plot the resulting errors
versus the number N of the steps. This figure shows the exponential rate of convergence
predicted by the proposed method.

Example 5.2. Consider the following fractional integro-differential equation,

DOy ()= f (A (1) +5(1)+VE [ (00, (5.22)
y(0)=0, (5.2b)
with
_ 2arcsinh(v/t) 3
 /r(1+h)

—2t2.

f(ty=2vE+28 = (VE+£ ) In(1+t), g(t)

The exact solution is y(t) =In(1+t).
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—— Approximate solution,a=0.25 Approximate _denvanve
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35} | — Approximate solution,a=0.5
Approximate solution,0=0.75

Exact solution a=1
%  Approximate solution a=1

7]

/

/

0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1

(a) (b)

Figure 1: Example 5.1: Approximation solutions with different @ and exact solution of y(f) with a=1 (a).
Comparison between approximate solution and exact solution of y/'(t).

:
10’28:,':/tl O . L=
. 2 > 2
s, <L 0P -4
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(a) (b)

Figure 2: Example 5.1: The errors of numerical and exact solution y(t) (a) and the errors of numerical and
exact solution y/(t) (b) versus the number of collocation points in L and L2, norms.

The numerical results can be seen from Fig. 3. These results indicate that the spectral
accuracy is obtained for this problem, although the given functions f(t) and g(t) are not
very smooth.
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Figure 3: Example 5.2: Comparison between approximate solution and exact solution of y(t) (a). The errors of
numerical and exact solution (t) versus the number of collocation points in L* and L2, norms (b).
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