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ARTICLE INFO ABSTRACT

Keywords: In this paper we propose a new method for solving systems of linear and nonlinear frac-
Iterative method tional partial differential equations. This method is a combination of the Laplace transform
Laplace transform method . .
. e . method and the Iterative method and here after called the Iterative Laplace transform
Fractional partial differential equations X . . . R . .
method. This method gives solutions without any discretization and restrictive assump-
tions. The method is free from round-off errors and as a result the numerical compu-
tations are reduced. The fractional derivative is described in the Caputo sense. Finally,
numerical examples are presented to illustrate the preciseness and effectiveness of the
new technique.
© 2012 Elsevier Ltd. All rights reserved.

1. Introduction

Many problems of mathematical physics and engineering such as polymer physics, viscoelastic materials, viscous
damping and seismic analysis [1-4] have been successfully modeled in recent years by fractional differential equations
(FDEs). So it is very important to find efficient methods for solving FDEs. Various researchers have introduced new methods
in the literature. These methods include the Adomian decomposition method (ADM) [5,6], homotopy analysis method
(HAM) [7,8], homotopy perturbation method (HPM) [9,10], the variational iteration method (VIM) [6,11,12] and the Laplace
decomposition method [13-15].

Recently, a new iterative method was presented by Daftardar-Gejji and Jafari [ 16,17]. This technique solves many types
of nonlinear equations such as ordinary and partial differential equations of integer and fractional order. Jafari et al. [18]
applied this method to obtain the solution of linear/nonlinear diffusion and wave fractional equations. Daftardar-Gejji and
Bhalekar used it for solving fractional boundary value problem and evolution equations [19,20].

In this paper, we introduce a new method, which we call the Iterative Laplace transform method (ILTM). The suggested
ILTM provides the solution in a rapid convergent series which may lead us to the solution in a closed form. This method
combines the two powerful methods, namely, the Laplace transform method and the Iterative method, for obtaining the
exact solution for the system of fractional partial differential equations. It is worth mentioning that the ILTM is applied
without any discretization or restrictive assumptions or transformations and it is free from round-off errors. Also this method
provides an analytical solution by using the initial conditions only, unlike the variables separation method, which requires
initial and boundary conditions. The boundary conditions can be used to justify the obtained results. The proposed method
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works efficiently and the results so far are very encouraging and reliable. In this paper we employ the ILTM in solving systems
of nonlinear fractional partial differential equations. Several examples are given to verify the reliability and efficiency of the
ILTM. The results are then compared with those obtained by other existing methods.

2. Basic definition

In this section, we recall some basic definitions and results dealing with the fractional calculus [2-4] and Laplace
transform which are later used in this paper.

Definition 1. Areal function f(t), t > 0is said to be in the space C,, a € N if there exists a real number p(> «), such that
f(t) = tPfi(t) where f; € C[0, oo]. Clearly C, C Cgif B < a.

Definition 2. A function f(t), t > 0is said to be in the space CI', m € N {0}, if fM e C,.

Definition 3 ([2]). The left sided Riemann-Liouville fractional integral of order 4 > 0, of a functionf € C,, @« > —1is
defined as

LI o 0,t>0
T, >0,t >0,
=gl t—on M N
f(@, w=0.
Definition 4 (/2]). The left sided Caputo fractional derivative of f, f € C™;, m € N U {0}, is defined as
omf(t
i [mH A0 , m—1l<u<mmeN,
wee 01O atm
D'f(t) = ——= =1 .. 2)
atr a"f (t)
, =m.
atm ’
Note that

: t
D) If &0 = Foy fo o 1> 0, £> 0,

(ii) Df(x, £) = [ LD i — 1 < < m

Definition 5. The Mittag-Leffler function E, (z) with « > 0 is defined by the following series representation, valid in the
whole complex plane:

o0 Zn
E,(z) = —_, >0,zeC.
M() gr(ﬂn'i‘]) o

Definition 6. The Laplace transform of f (t) is defined by

F(s)=L[f(t)]=/ e Stf (t)dt. (3)
0

Definition 7. The Laplace transform L[f (t)] of the Riemann-Liouville fractional integral is defined as

L{I*f(t)} = s HF(s). (4)

Definition 8. The Laplace transform L[f (¢)], of the Caputo fractional derivative is defined as

n—1
LD} =s"F(s) = Y _s*If00), n—1<p<n (5)
k=0

3. Iterative Laplace transform method and system of fractional partial differential equations
To illustrate the basic idea of this method, we consider the following system of fractional partial differential equations
(FPDEs) with the initial conditions of the form:
Dffui(x, t) = Ai(ur (X, ), ..., uy(X, 1)), mi—1<oy<m, i=12...,n, (6)
3% (x, 0)

otk :hiki()_(), ki=0,1,...,mj— 1, m; €N, (7)
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where A; are nonlinear operators and u;(x, t) are unknown functions. Taking the Laplace transform (denoted in this paper
by L) on both sides of Eq. (6) we obtain

L[D{ui, 0] = LA (R D), ..., uy® )], i=1,2,....n.
In view of Definition 8 and the initial conditions (7) we have
m;—1
Sk 0] — Y s U &, 0) = LA R 0, .. ug® O)], i=1,2,....n (8)
k=0
Operating with the Laplace inverse on both sides of Eq. (8) we get

m;—1
u t) =L [Z s R, 0)] + L sTULA (U R, ), - Up (R, D)]]

k=0
= fi+Niuw(x, t), ..., un(x,t)), i=1,2,...,n, 9

which can be rewritten in the form
uix, t) = fi + Niui (%, t), ..., up(X, 1)), i=1,2,...,n, (10)

where

mj—1
fi=17 [Zs"‘“uf%‘c, m} ci=12m,
k=0

Ni(ui (R, 1), ..., up X, £) = L [sTUL[Au R, ), . ..., un X, D)]].
We now look for a solution u of Eq. (10) having the series form

(&
w0 =Y w0, i=12...,n (11)
j=0
The nonlinear operators N; can be decomposed as

N; (Z w0, ... Y g, t)) = Ni(u10®, t), ..., Uno(X, £))
j=0 j=0
o) J J
+) {N,-(Z Un® 6, .. ) (X, r))
j=1 k=0 k=0
j—1 j—1
—N,—(Z w0, .Y U, t))} : (12)
k=0 k=0

In view of Egs. (11) and (12), Eq. (10) is equivalent to

D ui® = fi+ Niwo®, 1), .., uno X, 1))
j=0

0 J J j—1 j—1
+) {N,-(Z R0, . Y U, r)) —N; (Z U X 0, ... Y U, t)) } . (13)
j=1 k=0 k=0 k=0 k=0

We define the recurrence relation

mij—1
(%, 1) = L' [Z SR, O)} ,

k=0
i (X, ) = L' [s L[Ai10(X, 1), . . ., Uno (X, D)]],
Uiy 1y (X, ) = L[5 L[A((10R, ) 4 - -+ + im (R, 0), -, (UngR, 1) + -+ - + U (R, 0)))]]
— L [sTLA((u10 (R, ) + -+ Ugno1y R D), - (U (R, £) 4 - -+ + Unme1y (R, D))]].

(14)

Then

Ut (X, ) + -+ + Ui R, ) = L7 [sTOL[A (10X, £) 4 -+ + Um X, ), ..., (Uno (X, £) 4 -+ + Upm (X, D))]].
The n-term approximate solution of (6)-(7) is given by

uix, t) S upx, 0) + - +upx,t), i=1,2,...,n

The above series solutions generally converge very rapidly. A classical approach of convergence of this type of series is
already presented by Jafari and Daftardar-Gejji [16,17].
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4. Test examples

841

In this section, we illustrate the applicability of iterative Laplace transform method for solving systems of linear and

nonlinear fractional partial differential equations.

Example 1. Consider the following system of linear FPDEs [7]:
Diu—v+v+u=0,
va—ux—}—v—l—u:O, O<a,Bp<1),

with initial conditions

u(x, 0) = sinh(x), v(x, 0) = cosh(x).

The exact solution, wheno = 8 = 1,is
u(x, t) = sinh(x — t), v(x, t) = cosh(x —t).
The system of linear FPDEs (15) corresponds to the following Laplace equations:

u(x, t) = L7 s u(x, 0)] + L1 [s“Llvy(x, t) — v(x, t) — u(x, t)]],
v(x, t) = L' [s 'w(x, 0)] + L' [sPL{ue(x, t) — v(x, t) — u(x, H)]].

Following the algorithm given in (14) first few terms of u(x, t) and v(x, t) are

0, b cosh(x)t*
1%, 0) = —————,
{uo(x, t) = sinh(x), vo(x, t) = cosh(x), grgﬁ(j)tl
vi(x, t) = —m,

by, 1) = — cosh(x)te+P sinh(x)t*+# cosh(x)t>®

2T T Ta+B+1)  T@+B+1)  TQRa+1)

_— sinh(x)t*+? cosh(x)teth sinh(x)t?#

2 N =

T+ p+1)  T@+p+1) TR+
The solution in series form is then given by

u(x, t) = uo(x, t) +ur(x, t) + uz(x, t) + - - - sinh(x) (1 + F(aiil) +-- )
o rat+p 20
) COSh(X)<r<a+1> TT@+prn Ta+D +>
v(x, t) = volx, t) +v1(x, t) + va(x, t) + - - - = cosh(x) (1 + 1“(0155-1-1) +-- )
. th fotp 128
B Smh(")(r[mu TTa+pry re+n
Setting « = B in Eqs. (16) and (17), we reproduce the solution of [7] as follows:
u(x, t) = sinh(x) (1 + ﬁia + - ) — cosh(x) ( r + e + - ) ,
I'Qu+1) F'le+1) TI'Ba+1)
{2 . o £3a
v(x, t) = cosh(x) <1 + m + .- ) — sinh(x) <F[oc T + TG T D 4. ) .

Now setting « = 1in Egs. (18) and (19), we obtain
2 tt B2
u(x, t) = sinh(x) (1 + M + a + .- ) — cosh(x) <t + 3 + a1 + .- ) = sinh(x — t),

N B30
v(x, t) = cosh(x) (1 + o + il ) — sinh(x) <t + 3 + a1 + - ) = cosh(x —t),

which gives us the exact solutions of (15) fora = 8 = 1.

(17)
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Example 2. Consider the system of nonlinear FPDEs [7]:
Dfu + vywy — vywy = —u,
va + uywy + Uywy = v, (20)
Diw+uwy +uyvy =w, 0<a,B,y<1),

with initial conditions

ux,y,00 =", vxy, 0=, wkxy 0 =e"". (21)

The exact solution, wheno = 8 =y = 1,is
uxy, ) =V uly, ) =T wxy, £) = e
As in Example 1 above, we construct the following:

u(,y, ) = L7 s u, y, 0)] + L [sTULI—u(X, y, ) — vu(X, y, Dwy (%, ¥, ) + vy (x, ¥, Owi(x, ¥, D11,

v,y ) =L s o, y, )1+ L7 [s PLvK, ¥, 1) — ue(x, y, Dwy (x, ¥, 1) — (X, y, Owy(x, y, O],

wx,y, 1) =L7"[s ' w,y, 0]+ L7 [s TV Lw X, y, t) — Ue(X, ¥, Dy (x, ¥, 1) — uy(x, ¥, Dvy(x, y, D11
As before the first few terms of u(x, y, t), v(x, y, t) and w(x, y, t) in this case are

up(x,y, t) = e,
vo(x, y,t) =€,
wo(x, y, t) = e,
ex+ytoz ex—ye—x-‘rytot ex—ye—x+ytot ex+ytoz

Tt T+l T T+~ Tetll’
X Yth e tye=—xtyh XY=ty th X Yth
- + - ’
rp+1j rp+1j ripg+1j rp+1j
ey ey ey Xty

ety p2e e Ve xtypaty X Ve xtyratp
I2a+1] Te+y+1) T@+B+1)
I(y + B+ e Ve *vethbty Ve X vty

- +
FB+Dr'y+Dre+p+y+1) Tla+y+1)
e Yo xtyra+p I'y+pB8+ l)exfyeforytaJrﬁer

T'a+p+1) I'B+DIy+DrHa+B+y+1)
eX+yt2a

C IRa+17
ex—ytzﬂ ex+ye—x+yty+ﬁ ex+ye—x+ytoz+/3
- +
reg+1 ry+p+1) TI'(e+B+1)
'y +o+ l)ex+yefx+yta+ﬁ+y Yoty +B

+
Fa+Dr'(y+Hr@+p+y+1) I'(y+p+1)
ex+ye—x+yta+ﬂ ['()/ +a+ ])ex+ye—x+yta+ﬂ+y

TT@+p+1) @+ DIy +DI(a+p+y+1)
e y2h

u(x,y,t) =

Ul(&y, t) =

uy(x,y,t) =

UZ(X, Y, t) =

@B+’
efx+yt2y ex+yex7yty+ﬁ eXtyex—yraty
+ —
rey+1y r(y+p+1) TI'(a+y+1)
(o + B+ DetVervathty eXyeIrth

T+ DIB+Dle@+f+y+1) Ty+B+1)
eXtyex—yraty T+ B+ ])EX+yex—yta+ﬁ+y

I'la+y+1) Fla+1O)r@B+nHre++y+1
e—x+yt2y

rey+1

wy(x,y,t) =
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Therefore, the series solutions can be written in this form

ex+y ex+yta ex+yt2a ex+y 00 toz ty
ulx,y, t) = — cee = 1 = e"YVE, (—t%),
* . 1) Fa+th " Taa+1 +k2;1"ka+l) « (=)
eIth e x tB )k
v(x,y, t) =€ + + fooe=e 14 ) ) = e VEg(tF),
rg+1 rep+i — I'kp+1)
ey Xty ey Xt NG
wx,y,t) =e" "+ + +oo=e Y14y — &E, (tV).
*..0) I'y+1) TI'QRy+1 X_;F(ky—l—l) r ()

Substituting« = f = y = 1 we obtain

2 3
ux,y, t) = e+ <1 —t+—=—=+- ) =t

2 t3
vxy, 0 =€ (1 TR ) = 'V,

t t3
_ Xty s e _ ,—Xty+t
wx, y,t) =e <1+2!+3!+ >—e ,

which gives us the exact solutions of (20) when « = 8 = y = 1. Also we note that the results obtained here are similar to
the solutions obtained by VIM and HAM [7,21].

5. Conclusion

In this paper we have presented a new method called the Iterative Laplace transform method and have applied it to derive
exact and approximate analytical solutions of fractional partial differential equations. We have shown that this method is
capable of reducing the volume of the computational work as compared to the classical methods while still maintaining
the high level of accuracy of the numerical results. Also it can be seen that ILTM has a clear advantage over the Adomian
decomposition and homotopy analysis methods when solving nonlinear problems as the ILTM does not need to compute
Adomian polynomials first. Thus, we conclude that the Iterative Laplace transform method can be considered as a nice
refinement in existing numerical techniques and might have wide applications. Finally, two examples were presented and
their results, in the special cases, agreed well with the exact solutions.
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