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Abstract

In this paper, we present a finite difference and a compact finite dif-
ference schemes for the time fractional nonlinear diffusion-wave equations
(TFNDWESs) with the space fourth order derivative. To reduce the smooth-
ness requirement in time, the considered TFNDWESs are equivalently trans-
formed into their partial integro-differential forms with the classical first
order integrals and the Caputo derivative. The finite difference scheme is
constructed by using Crank-Nicolson method combined with the midpoint
formula, the weighted and shifted Griinwald difference formula and the sec-
ond order convolution quadrature formula to deal with the temporal dis-
cretizations. Meanwhile, the classical central difference formula and fourth
order Stephenson scheme are used in spacial direction. Then, the compact
finite difference scheme is developed by using the fourth order compact dif-
ference formula for the spatial direction. The stability and convergence
of the proposed schemes are strictly proved by using the discrete energy
method. Finally, some numerical experiments are presented to support our
theoretical results.

Keywords Fractional nonlinear diffusion-wave equations. Linearized schemes.
Fourth order derivative. Stability. Convergence.

1 Introduction

Fractional partial differential equations (FPDEs) have attracted considerable
attention in various fields. Though research shows that many phenomena can
be described by FPDEs such as physics [1, 2], engineering [3, 4], and other
sciences [5, 6, 7]. However, finding the exact solutions of FPDESs by using current
analytical methods such as, Laplace transform, Green’s function, and Fourier-
Laplace transform (see [8, 9, 10, 11] for examples) are difficult to achieve if not
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impossible [12, 9]. Thus, proposing new methods to find numerical solutions
of these equations has practical importance. Due to this fact, in recent years
several numerical methods were proposed for solving FPDESs, for instances see
[13, 14, 15, 16, 17, 18, 19, 20] and the references therein.

In this paper, the following nonlinear time fractional diffusion-wave equation
with fourth order derivative in space and homogeneous initial boundary condi-
tions will be considered

O*u(w,t)
ot?

M*u(z,t)  u(z,t)

C na
+ o Difu(z, t) + K. Bl 52

+g(u) + f(x,1), (1.1)

where 1 < o < 2, f(z,t) is a known function, g(u) is a nonlinear function of u
with g(0) = 0 and satisfies the Lipschitz condition, and § D§u(x,t) denotes the
temporal Caputo derivative with order o defined as

1 t 0*u(x, s)
C na _ _ o\l ?
o Diu(z,t) = T2 a) /0 (t—s) 552 ds.

Recently, there exist many works on numerical methods for time fractional
diffusion-wave equations (TFDWEs), see [21, 22, 23, 24, 25, 26, 27, 28, 29, 30|
and the references therein. Chen et al. [23] proposed the method of separa-
tion of variables with constructing the implicit difference scheme for fractional
diffusion-wave equation with damping. Heydari et al. [26] have proposed Leg-
endre wavelets (LWs) for solving TFDWEs where fractional operational matrix
of integration for LWs was derived. Bhrawy et al. [21] have proposed Jacobi
tau spectral procedure combined with the Jacobi operational matrix for solving
TFDWEs. Ebadian et al. [24] have proposed triangular function (TFs) methods
for solving a class of nonlinear TFDWEs where fractional operational matrix
of integration for the TFs was derived. Mohammed et al. [29] have proposed
shifted Legengre collocation scheme and sinc function for solving TFDWEs with
variable coefficients. Zhou et al. [30] have applied Chebyshev wavelets colloca-
tion for solving a class of TFDWESs where fractional integral formula of a single
Chebyshev wavelets in the Riemann-Liouville sense was derived. Khalid et al.
[28] have proposed the third degree modified extended B-spline functions for solv-
ing TFDWEs with reaction and damping terms. Some other numerical methods
are presented for solving time fractional diffusion equations, see [31, 32, 33, 34]
and the references therein.

To the best of our knowledge, there is no existing numerical method which
can be used to solve Eq. (1.1) neither directly nor by transferring Eq. (1.1) into
equivalent integro-differential equation. Thus, the aim of this study is devoted to
constructing the high order numerical schemes to solve Eq. (1.1), and carrying
out the corresponding numerical analysis for the proposed schemes. Herein,
we firstly transform Eq. (1.1) into the equivalent partial integro-differential
equations by using the integral operator. Secondly, the Crank-Nicolson technique
is applied to deal with the temporal direction. Then, we use the midpoint formula



to discretize the first order derivative, use the weighted and shifted Griunwald
difference formula to discretize the Caputo derivative, and apply the second order
convolution quadrature formula to approximate the first order integral. The
classical central difference formula, the fourth order Stephenson scheme, and the
fourth order compact difference formula are applied for spatial approximations.

The rest of this paper is organized as follows. In Section 2, some preparations
and useful lemmas are provided and discussed. In Section 3 the finite difference
scheme is constructed and analyzed. In Section 4, the compact finite differ-
ence scheme is deduced, and the convergence and the unconditional stability are
strictly proved. Numerical experiments are provided to support the theoretical
results in Section 5. Finally, some concluding remarks are given.

2 Preliminaries

Lemma 2.1. (see [35]) Eq. (1.1) is equivalent to the following partial integro-
differential equation,

Ou(x,t)

Otu(x,t)
ot

ozt

O*u(x,t)

= o,
0Jt 12

+6 D e, ) + Ke - oi +0Jig(u) + F(w,1),

(2.1)

where F(x,t) = oJif(x,t) and oJ; is first order integral operator, i.e., g Ju(-,t) =

fg u(-, s)ds.

To discretize Eq. (2.1), we introduce the temporal step size 7 = T/N with
a positive integer N, t, = n7, and t,,1/9 = (n + 1/2)7. Similarly, define the
spatial step size h = L/M with a positive integer M, and denote z; = ih. Then,
define a grid function space ©5 = {v]'|0 < n < N,0 <1 < M,vj = v}, = 0}, and
introduce the following notations, inner product, and norm, i.e., for u™, v™ € Oy,
we define

1 1
Agug =on (ufpr —uiy), Squl = 2 (uig = 2u}’ +ufly)
M-1
(u™,v") =h Z ui vy’ Hun||2 = (u",u"),
=1

Hul* =

7

ul 1=0or M.

{ (14 8502) up = & (i +10u? +u2yy), 1<i< M1,
Lemma 2.2. (see [36, 37]) If u(-,t) € C%([0,T]) and 0 < v < 1, then it holds

1
OJt'LL(', tn+1/2) = 5 [thu(-, tn+1) + OJtU(‘, tn)] + O(TQ).

Furthermore, if u(-,t) € C3([0,T)]), then we have

U('a tn+1) - u('v tn)

(s tnga/2) = +0(r%) = Gl tyy12) + O(7%),



and
1
(?Dgu('atn—Fl/Q) = 5 ((?Dgu('vthrl) + (?Dzu(7tn)) + 0(7-2)'

Lemma 2.3. (see [38, 39]) Let {wi} be the weights from generating function
(3/2 -2z + z2/2)_1, ie., wp =1 =30 If (-, t) € C%([0,T]) and u(-,0) =
ut(-,0) = 0, then we have

n+1

0t a5 1) =T D wnpr-gul 1) = O(7).
k=0

Lemma 2.4. (see [40]) Foru(-,t) € L'(R), BL DY"?u(-,t) and its Fourier trans-
form belong to L'(R), if we use the weighted and shifted Griinwald difference
operator to approzimate the Riemann-Liouville derivative, then it holds

k+1
FEDYu( tign) = 77 0 u( taag) + O(7%), 0<y <1,
=0

where

M _2+7.m o _ 2ty

Y .
o) 5 G0 9 5 Cy) - 505'1)1’ j=z1

™ _ i( 7 :
and ¢;"” = (—1) < j ) for 3 >0.

Lemma 2.5. (see [{1]) Suppose u(z,-) € CH[xi—1,xir1]), let C(s) = ul® (z; +
sh,-) +u®(z; — sh,-), then

u(xi—lv ) - 2“(1'1'7 ) + u(xi—i-l, )

2 1
8u(xy, ) = = Uy (T4, ) + ;2/0 ((s)(1 = s)’ds.

h2

Lemma 2.6. (see [/1]) Suppose u(z,-) € CO ([vi—1,2i11]), 1 <i < M — 1, and
C(s)=5(1—s)>—3(1—5)°. Then it holds that

1

12
h4 1

v ©) (2. — sh. - ©) (g, :
360 J, [u (x; — sh,-) +u'” (x; + sh,-)| ((s)ds.

Lemma 2.7. (see [37]) Assume that u(-,t) € C1([0,T]) N C?((0,T)), then the
following approximation holds

u(ytast) = 2u( tn) — u(-, tar) + O(72).

Lemma 2.8. (see [/2]) For any grid function w™ € Oy, we have

2
Sl < (™, w”) < "],

1
— [tz (Tiz1, ) + 10upe (i, -) + Uge(Tig1, )] — 2 [w(zi-1,-) — 2u(z;, ) + u(@it, -



Lemma 2.9. (see [43]) For any grid function w",v"™ € Oy, it holds
(820" 0™) = —(J,w", 5,0™).

Lemma 2.10. (see [44]) Let {Jl(gafl)} be the weighted coefficients defined in
Lemma 2.4, then for any positive integer n and w™ € Oy, it holds that

Z U,(ﬂafl) (Hw™ % w™) > 0.
m=0 k=0

Lemma 2.11. (see [19, 45]) Let {wy} and {alia_l)} be the weights defined in
Lemma 2.3 and 2.4, respectively. Then for any positive integer K and real vector
(V1, Vo, -+~ ,VK)T, the inequalities

K-1 n
Z ijvn-i-l—j Vg1 20,
n=0 \ j=0
K-1 n
—1
> (S s | Ve 20
n=0 \j=0

hold.

Lemma 2.12. (see [/6, 47]) Assume that u(z,-) € C®([0,L]) with u(0,-) =
u(L,-) = uz(0,-) = uz(L,-) = 0, and define the operator 5+ by

12

Y ﬁ (Aﬂ?vf - 6%“?) 9

where v}’ is a compact approximation of Uz (zi, tn), i.e.,

1 1
60?71 + g”? + gv?ﬂ = Aguy'.
Then we have the following approximation
O*u(x, ty)
4 n 1y tn 4
Furthermore, let u™ = (u’f,ug, “ee ,u%fl)T, then the matriz representation of

the operator 5% is

Sun = O (BKP™'K + 2D) u",

Ba
where
0 1
-1 0 1
K= te )
-1 0 1
-1 0

(M—-1)x(M-1)



and D = 61 — P with the identity matriz 1.

Lemma 2.13. (see [/6]) The matriz S defined in Lemma 2.12 is symmetric
positive definite.

It follows from Lemma 2.13, there is an invertible matrix B such that, S =
B7B. Then for w™,v" € O, we have

(Sw™,v") = (BTBw",v") = (Bw", Bv"). (2.2)

3 Derivation and analysis of the finite difference scheme

In this section, a finite difference scheme with the accuracy O(72 + h?) for non-
linear Problem (2.1) is constructed and analyzed.

Assume that u(z,t) € Cﬁ:?([O,L] x [0,T1), and u(-,0) = u¢(-,0) = 0. Consider
Eq. (2.1) at the point u(z;,t,11/2), we have

O*u(x;, t)
n+1/2 a$4

ou(x;,t
(8“) = —OCD%:II/QU(IL'i,t) —Kc'th
t t=tp41/2

O*u(x;,t)

+ OJtn+1/2 8%’2

+ O‘]tn+1/2g(u(xi7 t)) + F(mh tn+1/2)'

The Crank-Nicolson technique and Lemma 2.2 for the above equation yield

w(wi, tn1) — u(xg, ty) 1 o e
o —— 5 [ P8 e + § 02 e, o)

K. 0*u(x;, t) O*u(x;, t)

T [V T T T
1 82u(:1:i,t) 82u(xi,t)

£ oo S o S
1

+5 [0t 19 t) + 01, 9(2i, 1))

+ F (@i, tny1)2) + O(72). (3.1)

Let u(x;,t,) = ul'. Since the initial values are 0, thus the Riemann—liouville
derivative is equivalent to Caputo derivative. We apply Lemmas 2.3 and 2.4 to

discretize the first order integral operator and Caputo derivative in Eq. (3.1) re-
0*u(w; t)
oz*

spectively, apply Lemma 2.12 to discretize , and Lemma 2.5 to discretize



20(zs
%, then we get

n+1 n 1—a [ntl n
u, —up T Z U(afl)un_i_l_k + U(afl)un_k
pu - 9 k i k i
k=0 k=0
- n+1 n
C 4 n+1 k 4 n—k
- Zw O WO, U,
k=0
n+1 n
2 +1 k‘ 2, n—k
5 Zw drul Wi
k=0
n+1 n
n+1— k
> wrg(ul ) + ) g
k=0 k=0

1
+FTE 4 (Ry)PHY, (3.2)

where
(R = 0(7% + B* + h*) = O(7% + b?).
It is clear that Eq. (3.2) is a nonlinear system with respect to the unknown

ut. To linearly solve Eq. (3.2), we use u} = u? + 7(u;)? + O(7?) and Lemma

2. 7 to linearize Eq. (3.2) forn =0and 1 <n S N — 1, respectively, and then
multiply Eq. (3.2) by 7, i.e.,

1.0 TQ_al(l)lkz (@=1) 0
o— — o—
u; —U; = — 5 Zak u; "+ o0, Uu;
k=0
K2 [<
— ; wk(S;lu%_k—i-woé;lu?
k=0

7_
2

Zwk52 1= k+w05§u§)]

2
+?[wog(u —I—T(ut) )+ng( )+wa( )]

+rEE O 4 rh?),

(3.3)
and
2 n+1
n+1 n __ T (c n+1 k —k
U U =Ty Zak Z
k=0 k=
7_2 [nJrl n
- K. Zw 54 n+1 k Z ]
k=
2 n+1
Zw 52 TL+1 k wkdgul k]
k=0



n+1
_|_7 Zwkg n+1-— k +Zwkg k

7'2(,4.)0

T g(2ul —u ) + TFin—|r§ +O0(3+7h?), for1<n<N-1. (3.4)

Noting (u¢)? = 0, neglecting the truncation error term O(73+7h?) in both above
equations, and replacing the uj" with its numerical solution U;*, we deduce the
following finite difference scheme for Problem (2.1)

Ul U =— T [Z J(a 1) Ul ko (()a—l)UQ

7

- [Z wpddUIF 4 wostU?

1
[Z wk@%Uilik + UJ05§;U,LO

+ ? [wa(UZO) + wlg(UP) + WOQ(UZO)]

i s (3.5)
and
n+1 n 7_2—& s (a=1) 7 rn+1—k - (a=1)yrn—k
Ut U = - R S v +y o
k=0 k=0
K 9 [n+1
— 2 [Zw 54U774+1 k+zwk54Un k
k=0 k=0
7_2 n+1
2 Zw 52U"+1 kg Zw (SQUZ-”_’C
n+1
Zwkg Un+1 k +Zwkg Un k)
k=0
2
-

00U U Y 4 EE forl<n<N-1. (3.6)

Now, let us analyze the convergence and the unconditional stability of the
Scheme (3.5) and (3.6).

Theorem 3.1. Assume u(zx,t) € C’i’? ([0,L] x [0,T]) and u(-,0) = w(-,0) =0,
and let u(x,t) be the exact solution of Eq. (2.1) and {U"|0 <i < M,1 <n < N}

be the numerical solution for Scheme (3.7) and (3.8). Then, for 1 <n < N, it
holds that

[u" — U™|| < C(r2 + hi + h2).



Proof. Let us start by analyzing the error of (3.6). Subtracting Eq. (3.6) from
Eq. (3.4), we have

2—q [+l
ntl _on_ T (a— n+1 k —k
e; e = 5 o
k=0 k=0
7_2 n+1 n
o K. § :w 54 n+1 k § :
k=
T2 n+1
2 n+1 k
o [ Y i
k=0 k=0

% Zn: (W1 + wk) [Q(U?_k) N g(Uin_k)}

[9Q2u! —uj™h) = g(2U7" = U]

where el = u? — UP. Since e = 0, the above equation becomes

n

R [Z G e?-k>]

k=0
- K;TQ [Zn: Wi <€?+1_k + e?_k)]
Zwk52 < ntl—k | on— k)]

% Z Wit1 + W) [Q(U?_k) N g<Uin_k)}
k=

T2w0

+

[g(2u} —ul™") — g(2U] — U]
+O(T +7’h2).

Multiplying the both sides of the above equation by h(e;Hl + €') and summing
over 1 <¢ < M — 1. Then using Lemmas 2.9, 2.12, and Eq. (2.2), we have

n+1(2 n|2 T2—a = (a—=1)/ n4+1—k n—k _n+l1 n
™17 = le™* = = —— > o e +e" T e e
k—O

CT

- Zwk n+1fk: + enfk)’ B(enJrl + en)>

2 N

o % Zwk<5m(€n+1_k + en—k)75m(en+1 + en)>
k=0



n

Z (whr1 +wp){g(u"™*) — g(U"F), e 4 )
k=
2w

-2
?
< (2u™ —u" ) — g(2U™ — UML) et o)
+ <O(T + Th2), "ty e").

Summing the above equation over n from 1 to J — 1 leads to

J-1 n
Jn2 _ 12_7 Qa a— n+1k n—k _n+l n
le?I* = ™" = = —; > o +e" e et
n=1 k=0
K 9 J—-1 n
_ ;T wk<B(en+lfk + enfk)’B(enJrl + en)>
n=1 k=0
TQ J—1 n
o 3 wk<5x(en+lfk + enfk),(sx(enJrl + en)>
n=1 k=0
7_2 J—1 n
+t g D (it +wp)(g(u"*) = g(UmF), e )
n=1 k=0
7'2(,00 J—-1
+ 5 <g(2un o un—l) o g(zUn o Un—l), en-i—l + en)
n=1
+Z 7%+ Th?), et 4 em). (3.7)

Now, we turn to analyze |le!|. Subtracting Eqs. (3.5) from Eq. (3.3), and
by the similar deductions as above, we can derive that
2—a
-
= - T ol et + €0, el + %)
K.r?
2

w0<B(61 + 60), B(e1 + 60))

2
- %w()(ér(el +€%),8,(e! + %))

+ m2wolg(u”) — g(U”) €' +€°)
7'2(,0

5 (9(u®) = g(U°), e + )

+(O(73 + 7h?), ! + €. (3.8)

+

10



Sum up Eq. (3.7) and Eq. (3.8), and apply Lemma 2.11, it deduces that

9J-1 n
le?|” < ZZ wrt1 + wi) (g(u"F) = g(U™F), " 4 e)
n=1 k=0
T2(/J J—1
5 0 unfl) . g(QUn _ Unfl)jenJrl + €n>
n=1
2 0 0y 1 0 2w 0 0y 1 0
+ Tewo(g(u’) —g(U"),e" +e )*“ji‘(g(u ) —g(U"), e +¢e7)
+C Z 75+ 7h?),e"t 4 ). (3.9)

Using the Lipschitz condition of g and exchanging the order of two summations
in the above inequality, we have

J—-1J-1
le?1> <C72 Y 7> (wnsi—k + wai) " [[l€" T+ )
k=0 n=k
J—-1 J-1
+CT2Y ellem™t e+ C Y (7P + R e e (3.10)
n=1 n=1
Assuming |[e”|| = maxo<p<n [|€?]]. Since 73N, (Wpi1 -k + wn_g) is bounded

(see [39]), then the above inequality yields

P-1
le” < Cr > |le¥] + C(% + h?). (3.11)
k=0

Once the discrete Gronwall inequality has been applied to Inequality (3.11), we
arrive at the estimate

le”]l < C(* + %),
thus finishing the proof. O

Theorem 3.2. Let {U'|0 < i < M,0 <n < N} be the numerical solution of
Scheme (3.5) and (3.6) for Problem (2.1). Then for 1 < K < N, it holds

K < n n—l—l ) )
091 < € ma, lo@™] -+ s 1774]) (312)

Proof. Multiplying (3.6) by h(U** +U) and summing up for 4 from 1 to M —1.

11



We have

2—a M
n n T a—1 n+1— n— n n
L e O R L S AR A S
k=0
K
72 Zw 54 ynti-k L gn— k) Un+1+Un>
k=0

2 n
T 2 n+1—k n—k n+1 n
+?Zwk(6E(U + Uy, Ut 4 Uy

k=0
2 n
* ? D (whpr +wr)(g(U™ ), U+ U
k=0
2
P oo
K. 12 e
0 0 0 T
2
* %“ﬂ+1<5§U°, U™ L U 4 7(FE U 4 U,

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

2—a 1
n n T a—1 n+1— n— n n
e e Lo e D Pt SR CAME N U AR
k=0
K
T Zw 64 Un+1 k+Un k) Un+1+Un>
k=0

2 n
T 2 n+l—k n—k n+1 n
—i—?Zwk((SI(U +Unhy Uttt 4 Uy

2 n

G Yo +an)a(U" .0 U

2
<g(2U’n _ Un_l), Un+1 + Un>

T Wo
+

+ (P, UM U,
Applying the similar deductions to get Eq. (3.9), it achieves that

J—1
1071 <C7 Y Ig@MIHIT™ )+ U™
k=0

2

J—1
T n n— mn n
+ Two 3 llg@Um = U Y| (10 + T)

n=1
J—1 L
+OT Y (IR (U + Um) - (3.13)

n=1

12



One can estimate [|g(2U™ — U™71)]| as the following
lg2U™ = U™ Y| =llg2U™ = U"™Y) = g(U™) + (U™,
<llg2U™ — U™ = g(U™)]| + llg(UM)],
<C(IU™+ 10" + llg(Um)ll- (3.14)

Substituting Eq. (3.14) into Eq. (3.13) and using Young’s inequality, then we
have

J—1
n n n+x
> <crd v |!2+C max |g(U 2 +C omax IIF 22 (3.15)
n=0

By applying the Gronwall inequality to (3.15), it becomes

I < C( max [|g(U™)|* + _max HF”+5”2> ,
0<n<N-1

and this completes the proof. O

4 Derivation and analysis of the compact finite dif-
ference scheme

In this section, a compact finite difference scheme with accuracy O(72 + h*) for
nonlinear Problem (2.1) is presented and analyzed.

Now let us act on both sides of Eq. (3.1) with the compact operator H. Then,
by using Lemma 2.6, we obtain

u(xiatn 1) _U(x’iatn) 1 o a—
i ~ = S [E D ) + S5 u(wi )
K Ou(z;,t) (i, t)
- 7671 [OJt"Ha‘i + o, 34}
1
+§ [OJtn+153¢ (:L"La )+0Jtn5$u($l7 )]

1
+ 57-[ [OJtn+1g(x27 )+ OJtn (I‘z, )]
1
FHET 4 O(r2 + 1Y), (4.1)

Apply the similar deductions to get Egs. (3.3) and (3.4), it achieves

_ 1
Ml — o] = [z 1k (#“q

1
_K;TQH[ wk54 1=k ostu 0]
k=0

13



Zwk(SQ . k—l—wocﬁu?]

+ H[Wog( 0) + wig(u?) + wog(ul)] + THE
+O(T + 7h?), (4.2)

and

[g:l (a—1) n+1 k+z ](C )u?k]

k=0
n+1 n
[Zw 54 n+1 k wk54un—k]
%
k=0
2 n+1 n
_|_7 Zw 62 n+1 k Zwk6$u?k]
k=0
n+1
+ H[Zwkg ntl- k +Zwkg ]
7’2 wo 1 n+
+ Hg(2uy —ul™") + THE,
+O(r3 +7h"), for1<n< N —1. (4.3)

Neglecting the truncation error term O(73 + 7h*) in both above equations, and
replacing the u}' with its numerical solution U;", we deduce the following compact
finite difference scheme for Problem (2.1)

_ 1
MU - Uf] =~ [Z UL oy U
k

[Z RORULF 4 woadU?
k

Zwk52U1 k4w 52U0

4 ?H [wog(UiO) +wig(U7) + wog(UiO)]

n+2

+ THE, (4.4)

14



and

2—a n—+1 n
WU U] == A [Z o Vuptk N gl ek

2
k=0 k=0
K 2 n+1
_ 2T [ZW saynti- k+zwk54Un k
_ k=0

n+1
+ —2 [Zw (52U”Jrl k—i—Zw (52Ui”_k

7_2 n+1 L B
+5H [; wrg(UPHF) + Zwkg(Uf ")

7'2&}0

1
o HgQUI —UM) 4 THE TR, forl<n< N -1

(4.5)

_l’_

Theorem 4.1. Assume u(x,t) € Cﬁ:? ([0,L] x [0,T]) and u(-,0) = w(-,0) =0,
and let u(z,t) be the exact solution of Eq. (2.1) and {U]’|0 <i < M,1 <n < N}
be the numerical solution for Scheme (4.4) and (4.5). Then, for 1 <n < N, it
holds that

|u™ —U™|| < C(7% + hY).

Proof. Let us start by analyzing the error of (4.5). Subtracting Eq. (3.5) from
Eq. (4.3), we have

H [e”“ —e}] =

)

n+1
[Z (a—1) n+1 k+ ( )e;z—k]
k=0

n+1 n
Z Wk54 n+1 k wkééxle;lfk
k=0

n+1 n
1— _
Zwkéfce;”“ ky Zwkéfce;‘ k
k=0 k=0
2

+ 5D (e + ) (90 ™F) = U7
k=0

+72
2

7'2&}0

O [gfoup ) — (207 —UF )]
+ 0(73 + Th4),

_l’_
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where e} = u} — U. Since e? = 0, the above equation becomes

2—a n
Mg -] =T [ aﬁ”mwﬂ*+4*4
k=0

[ZWkH54 n+l ko gn— k)]

+ % wkéx (6?+1 by e?k)]
k=0
7_2 - n—k n—k
0 (e ) |9 ™) = g(Ur™)]
2
+ S5 H [g(2uf — ) = g(2UF — U]

+ 0(7'3 + Th4).

Multiplying the both sides of the above equation by h(ef™! + e') and summing
over 1 <i < M — 1. Then using Lemmas 2.8, 2.9, and Eq. (2.2), we have

_ n
||en+1H2 _ H6n”2 < — T 5 0.]5304—1)<H(en+17k + enfk)7en+1 + en)
k=0
K. &
_ cT Zwk<HB(€n+1_k + en—k‘)’B(en—H + en)>
k=0
% n+l—k + en—k)75$(en+l + en)>

2o

2 n
3 Z Wit1 + wi)( (g(u”_k) - g(U"‘k)) et pem)

k=0

2w
5 (M (g(2u" — ") = gQU™ — U™ h) e e

+ <O(7‘3 + Th4), et 4 e").

Summing the above inequality over n from 1 to J — 1 leads to

72— adJ-1 n
Z (a— 1) n+1 k n—k)7€n+1+en>
1 k=0
1 n

Wk: HB n+l1— k_i_en—k)’B(en—&-l _|_en)>
k=0

T2 _qel)2 <
le ) = lle™ll” < = ——

n=
K2
2

n=1
7_2 J—1 n
o ? Zzwk<5a§(en+l_k + en—k)’(;x(en—s—l + 6”))
n=1 k=0
7_2 J—-1 n
+ 5 Z Z(wk+1 + wi) (H (g(u"*k) — g(U”*k)) et 4em)
k=0

n=1 k=
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2 J—1

T wo n n—1 n+1 n
5 1; g(2u" —u"" ) — g(2U" — U™ Y)) e+ €™
+ Z (73 + 7hY), et ). (4.6)

Now, we turn to analyze |le!||. From Eqgs. (4.4), (4.2), and by the similar
deductions as above, we can derive that

2—«
lel? < — Tl Y (H(e! + ), ¢! + )

2
cT

- wo(HB(e' + €°), B(e! + ¢€2))

=

wo(Oz(e! + €0), 8, (et + )

RRS

+ 5 (Wi +wo)(H (9(u) — g(UY)) €' +¢)

\]wl\p

2 (9(u”) = g(U")) €' + )

+(O(r* + 7ht),e! + €Y. (4.7)
Sum up Eq. (4.6) and Eq. (4.7), and apply Lemmas 2.11 and 2.12, it deduces

that
9 J-1 n

/1 <230 S s+ )P (0u7) = g0 e+ en)

n=1 k=0

7—2w = n n— n n— n n
5 O (M (g(2u" —u") —gU" —U")) e e

=1

+

+ 1w+ wo)(H (g(u®) — g(U0)) ™+ em)

0 (g(u) — g(U0)) , ™ + &)
—f—C’Z (73 4+ 7h1), e 4 ey,

According to the same technique as for dealing with (3.9), we can achieve
le”ll < C(7* + Y,

thus finishing the proof. O

Theorem 4.2. Let {U"|0 < i < M,0 <n < N} be the numerical solution of
Scheme (4.4) and (4.5) for problem (2.1). Then for 1 < K < N, it holds

K < n n+ ]
[UF) < 0 ( max lo(@™)]+_max [P+
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5 Numerical experiments

Consider the following problem with exact solution w(x,t) = 2+ sin?(7z)

O*u(x,t) o u(z,t)  Ou(x,t)
where T =1, 0< 2 <1,0<t<T,and 1 < a < 2. The nonlinear function
g(u) = u? and f(x,t) is

f(z,t) = (2+ a)(1 + a)t® sin®(rz) + I‘(32—|—a)t2 sin?(rx) — 872+ cos(2nx)

—27 22+ cos(2ma) — 22 sin (7).

It is clear that u(z,t) satisfies all smoothness conditions required by Theorems
3.1 and 4.1, so that both of our schemes can be applied in this example. In
Figures 1 and 2, we compare the exact solution with the numerical solution of
finite difference Scheme (3.5) and (3.6) and compact finite difference Scheme
(4.4) and (4.5). We easily see that the exact solution can be well approximated
by the numerical solutions of our schemes.

First, we in Table 1 show the computational results of finite difference Scheme
(3.5) and (3.6). We set a = 1.25, 1.5 and 1.75, respectively. Obviously, these
settings meet the smoothness assumption of Theorem 3.1. The temporal and
spatial convergence approach to 2.

In Tables 2 and 3 we test the numerical convergence order of compact finite
difference Scheme (4.4) and (4.5). It is clear that all of the settings of o in Tables
2 and 3 satisfy the conditions of Theorem 4.1. And Tables 2 and 3 show the
numerical convergence order in time and space approach to 2 and 4, respectively.

Table 1: Errors and numerical convergence orders of Scheme (3.5) and (3.6) for
different o.

a=1.25 a=15 a=1.75
T=h
error order error order error order
1/5 | 6.6627 x 10~2 7.8031 x 1072 8.9815 x 1072

1/10 | 1.8412 x 102 1.8555 2.1839 x 1072 1.8371 2.5456 x 102 1.8190
1/20 | 4.8132 x 1073 1.9355 5.7273 x 1073 1.9310 6.6917 x 10~2  1.9275
1/40 | 1.2137 x 10~2  1.9876 1.4621 x 1073 1.9698 1.7210 x 10~2 1.9591
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0.9F b
0.8 b
0.7 i

0.6 B
Exact Solution

05l O Numerical Solution

u(x,1)

Figure 1: The comparison of numerical solution of Scheme (3.5) and (3.6) with the exact solution for
T=h=0.01 and oo = 1.6.

0.9 b

0.8 b

0.7 b

06k Exact Solution i
' O Numerical Solution

05F R

u(x,1)

0.4 b

Figure 2: The comparison of numerical solution of the compact finite difference Scheme (4.4) and (4.5)
with the exact solution for 7 = h = 0.01 and o = 1.6.
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Table 2: Errors and temporal numerical convergence orders of Scheme (4.4) and
(4.5) for h = 0.001 and different c.

a=1.25 a=1.5 a=1.75
-
error order error order error order
1/5 | 7.0844 x 1072 8.2129 x 1072 9.3783 x 1072
1/10 | 1.9012 x 1072 1.8978 2.2432 x 1072 1.8724 2.6040 x 1072  1.8486
1/20 | 4.9407 x 1073 1.9441 5.8538 x 1073 1.9381 6.8169 x 1073 1.9335
1/40 | 1.2436 x 1073 1.9901 1.4919 x 1072 1.9723 1.7506 x 103 1.9612

Table 3: Errors and spatial numerical convergence orders of Scheme (4.4) and
(4.5) for 7 = 0.0005 and different a.

L a=1.25 a=1.5 a=1.75
error order error order error order
1/5 | 3.8110 x 1073 3.7871 x 1073 3.7555 x 1073
1/10 | 2.5308 x 10~* 3.9125 2.5141 x 10™* 3.9130 2.4922 x 10~* 3.9135
1/20 | 2.2087 x 107° 3.5183 2.1851 x 107° 3.5243 2.1557 x 1075 3.5312
1/40 | 1.8261 x 107¢  3.5964 1.7163 x 1079 3.6703 1.5904 x 1076 3.7607

6 Concluding Remarks

We in this paper constructed two linearized finite difference schemes for modified
time fractional nonlinear diffusion-wave equations with the space fourth-order
derivative. The equations are reduced to equivalent partial integro-differential
equations, the Crank-Nicolson technique and the midpoint formula, the weighted
and shifted Grinwald difference formula and the second order convolution for-
mula based on the generating function (3/2 — 2z + 22/2)~!, the classical cen-
tral difference formula, the fourth-order approximation, and the compact differ-
ence approach. The finite difference Scheme (3.5) and (3.6) has the accuracy
O(7% + h?). The compact finite difference Scheme (4.4) and (4.5) has the ac-
curacy O(72 + h*). It should be mentioned that our schemes require the exact
solution u(-,t) € C3([0,T]), while it requires u(-,t) € C*([0,T]) if one discretize
Eq. (1.1) directly to get the second order accuracy in time. Theoretically, the
convergence and the unconditional stability of the two proposed schemes are
proved and discussed. All of the numerical experiments can support our theo-
retical results.
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