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Abstract

In this Letter, we implement the variational iteration method and the homotopy perturbation method, for solving the system of fraction differen-
tial equations (FDE) generated by a multi-order fraction differential equation. The fractional derivatives are described in the Caputo sense. In these
schemes, the solution takes the form of a convergent series with easily computable components. Numerical results show that the two approaches
are easy to implement and accurate when applied to partial differential equations of fractional order. An algorithm to convert a multi-order FDE
has been suggested which is valid in the most general cases.
© 2007 Elsevier B.V. All rights reserved.
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1. Introduction

In recent years a lot of attention has been devoted to study the variational iteration method (VIM) and the homotopy perturbation
method (HPM) given by J.H. He (see [9-11] and the references sited therein), for solving numerically a wide range of problems
whose mathematical models yield differential equation or system of differential equations (see also [1,2,24,25], and the references
therein). The main reasons for the success of these methods are no need to discretization of the variables, and no requirement of
large computer memory. Many authors (see [1,2,9-11,24], and the references cited therein) are pointed out that the VIM and HPM
can overcome the difficulties arising in calculation of Adomian’s polynomials in Adomian’s decomposition method (see [4—6] and
the references therein).

Fractional differential equations (FDE) have been of considerable interest in the recent literature [6,7,12,17,20-23]. This topic
has received a great deal of attention especially in the fields of viscoelastic materials [3,15,16,23], electrochemical processes [13],
dielectric polarization [26], colored noise [27], anomalous diffusion, signal processing [19], control theory [22], advection and
dispersion of solutes in natural porous or fractured media [4,5] and chaos [18]. Djrbashian and Nersesian [8] considered the Cauchy
problem with multi-term fractional derivatives, and proved that the Cauchy problem has a unique solution. Kilbas et al. [14] gave a
solution of Volterra integro-differential equations with generalized Mittag—Leffler function in the kernels. The main reason for the
success of the theory in these cases is that these new fractional-order models are more accurate than integer-order models.

For nonlinear FDE, however, one mainly resorts to numerical methods (see [6,7] and the references sited therein). These numer-
ical methods involve discretization of the variables, which gives rise to rounding off errors and the requirement of large computer
memory. Another drawback of numerical methods stems [6] are the difficulties arising in calculation of Adomian’s polynomials in
Adomian’s decomposition method (see [1,2,9-11,24], and the references cited therein).
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In the present work we investigate the multi-order FDE. Analytical questions of existence and uniqueness of solutions have been
discussed in the literature [7] and the references sited therein.

2. Basic definitions
We give some basic definitions and properties of the fractional calculus theory which are used further in this Letter.

Definition 2.1. A real function f(x),x > 0, is said to be in the space C,,, u € R if there exists a real number p(> ), such that
f(x)=xP fi(x), where fi(x) € [0, 00), and it is said to be in the space C,’f if and only if Fom e C,,meN.

Definition 2.2. The Riemann-Liouville fractional integral operator of order o > 0, of a function f € C, u > —1, is defined as
1 X
Jf(x) = ) f(x —-0* M fydt, a>0,x>0, JOf(x)=f(x). (1)
o
0

Properties of the operator J can be found in [20-22]. We mention only the following. For f e Cy,, u > —1,0, 820,y > —1
(1) J*JP f(x) = J*HP f(x),
Q) J¥IP f(x)=JP I f(x),

(3) Jex? = pEUED gty
a+y+ :
The Riemann-Liouville derivative has certain disadvantages when trying to model real-world phenomena with fractional differ-

ential equations. Therefore, we shall introduce a modified fractional differential operator D proposed by Caputo in his work on
the theory of viscoelasticity [14].

Definition 2.3. The fractional derivative of f(x) in the Caputo sense is defined as

DY f(x)=J"""D" f(x) =

; [ _ pym—a—1 p(m)
T(m—a) /(x t) fY"@dt, a=>0, x>0, ?)
0

form—l<a<m,meN,x>O,feCT1.

Lemma2l.l[fm—1<a<m meN,and f € Cl', u > —1, then D$J® f(x) = f(x), and

m—1

k
Janff(x)=f(x)—Zf(k)(OJr)}]i—', x> 0. (3)

k=0
Lemma 2.2. (See [7].) Let y(t) € cko, T > 0] for some T > 0and k € N and let ¢ ¢ N be such that 0 < q < k. Then DZy(O) =0.

3. Multi-order FDE as a system of FDE

In this section, we present an algorithm to convert the multi-order fractional differential equation into a system of FDE. Consider
the following multi-order FDE:

Dey(t)=F(t,y@), DE'y(@), ..., D" y(1)), y® O =cr, k=0,...,m, 4)

where m <o <m+1,0 < B < B <--- <a and DY denotes Caputo fractional derivative of order «. It should be noted that F
can be nonlinear in general. Eq. (4) can be represented as a system of FDE, as follows,

Set y; = y and define D' y; = y,. ®

We will, now consider the following cases:

Case 1. If m — 1 < B1 < B2 < m then define
Dy, = ys. ©

Claim. y; = Df2y. If B1=m — 1, then Dfrﬂlyz = Dfr(mfl)y(m_l) = szyl.
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Hence the claim. If B1 ¢ N, then by Lemma 2.2, Dfl y1(0)=0andas B2 — B1 <1,
szfﬂl [Dfl y1] = pPh—hi [Df'y1] — pJjlith—A Jm—ﬁly{m)
= DJ1+m7ﬂ2y](m) = Jmi‘gzyl(m) = sz)’l = szy, (7)

therefore y; = sz_ﬂl v = szy.

Case 2. Consider m — 1 < By <m < B2 Bi =m — 1, then define D> P1y, = y5,

D Py, =

Ifm — 1< B; <m < By, then define D;"_ﬂlyz =y3. ®)

—m+1 -1
DTy = Dy,

Claim. y; = y". As B1 ¢ N, Df' ¥1(0) = y2(0) =0 (in view of Lemma 2.2), and 0 <m — B < 1,

Dy Py = D" Pryy = Dy IR P = Dy =y =y, ©
Hence y3 = y™. Further define:

D"y = yu. (19)

Claim. y; = szy. As y4 = szfmyg = sz*my(m) = szy.
Continuing similarly we can convert the initial value problem (4) into a system of FDE.
The following example will illustrate the method. Consider

D}y = F(1.y(0), D;*y, D7y, DIy, D}¥y),
where y(0) = co, y'(0) = c1, ¥"(0) = ¢ and y"’(0) = c3. This initial value problem can be viewed as the following system of FDE.

D2y =y, »O)=c. 0 =ci,
DYy =y3(0)[= Dy Ty(®)],  y2000=0,
D3y3() = ya()[=y"(0)].  y3(0) =0,
DY'yu(t) = ys(O[= D' y()],  y4(0) =2,
DYys(t) = ye()[=y"(®)]. y5(0)=0,
DY3ys(t) = y1(1)[= DI y(®)],  y6(0) =c3,
DXy () = F(t, y1, y2, 3, vs5,¥7),  ¥7(0) =0,

—

where y1(t) = y(2).
4. Varitional iteration method and a system of FDE

In this section, we present the analysis of the Varitional iteration method, and apply it with some illustrative examples.

4.1. Analysis of VIM

To illustrate the basic concepts of variational iteration method, consider the multi-order Eq. (4) as system of fractional differential
equations:

DEyi(t) =yiy1(1), i=12,...,n—1, 1D
D" yu(t) = F(t, y1, Y25 -+ Yn)s (12)
with initial conditions are:
y,{‘(O):c};, 0<k<mi, mj<a;<mjy;, 1<i<n.
According to the variational iteration method, we can construct the following iteration formula:
o™i

t
Vi, p+1() = yi,p(t) +/)\i,1(f)|:m(yi,p(f)) - §i+1,p(f)]d7, i=1(n -1, (13)
0
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t
mp

d A N A
)’n,p+1(t) :yn,p(t) +/)\n,2(f)|:8_c_mn()%,p(f)) - F(, Y1,p>Y2,p» ~--’yn,p)j|dfa (14)
0

where A; 1,i = 1(1)n — 1, and A, » are general Lagrange multipliers, which can be identified optimally via variational theory. The
second term on the right-hand side in (13) and (14) are called the correction and the subscript p denotes the pth order approximation.
Under a suitable restricted variational assumptions (i.e. ¥; , are considered as a restricted variation), we can assume that the above
correctional functional are stationary (i.e. §3; , = 0), then the Lagrange multipliers can be identified. Now we can start with the
given initial approximation and by the above iteration formulas we can obtain the approximate solutions.

In an algorithmic form, the VIM can be expressed and implemented the solutions as follows:

Algorithm. Let p be the iteration index, set a suitable value for the tolerance (Tol.)
Step 0: Choose a suitable y; o(t) and y2,0(f).
Step 1: Set p =0.
Step 2: Use the calculated values of y; ,(¢) and y3 ,(¢) to compute y;, ,1(¢) from Eq. (21).
Step 3: Define yy,p := y1,p+1-
Step 4: Use the calculated values of y; ,(¢) and y; ,(#) to compute y; ,+1(f) from Eq. (22).
Step 5: Define y , :=y2 p+1-
Step 6: If max|y; , — y1,p—1| < Tol and max |y, , — y2,p—1| < Tol stop, otherwise continue.
Step 7: Define y1 p41 1= y1,p.
Step 8: Set p = p 4 1, and return to step 2.

4.2. Illustrative examples by VIM

Example 1. Consider the following initial value problem in case of the inhomogeneous Bagley—Torvik equation [7]:

DIy + Dy +y®) =1+t y0)=1, y©O)=1. (15a)
In view of the discussion in Section 3, Egs. (15) can be viewed as the following system of FDE:

Dy =yn@®, »nO)=y,O=1,

Dy (1) ==y2() = y1 0 + 1+1, »2(0) =0, (15b)

According to the variational iteration method, we can construct the following iteration formula:

t

d? .
Vi, p+1(E) =y1,p(@) +/M,1(f)[m(y1,p(f)) - y2,p(7):|df’ (16)
0

t

0 R N
y2,p+1(8) = y2, (1) +/A2,2(T)|:E(y2,p(f)) + 2 ptyp—1-— f}dﬂ 17

Calculating variation with respect to y1 p, y2,p respectively as follows:

t
92 .
6yl,p+l(t):(Syl,p(t)+5/)\l,l(r)|:ﬁ(yl,p(r)) —yz,p(f)}dﬂ (al)
0
! 2
0 Yi,p
Sy1p+1(t) =8y1,p(O) +8 [ A11(7) P dr, (b1)
0
t
, p 3%h1
8y1,p+1 =0y1,p = 6y1,pr1 1 (Dlr=r + Y1 A1, 1(Dle=r + | Sy, N dr, (c1)
0
t 0
8y2,p+l(t):8y2,p(t)+8[A2,2(T)|:E(y2,p(r))+5/2,p+571,p_ 1 —T}df, (a2)
0
t
8yZ,p
82, pr1(t) =8y2,p (1) +6 [ A22(7) or dr, (b2)

0



30 N.H. Sweilam et al. / Physics Letters A 371 (2007) 26-33

, 7 0A22
8y2,p+1 = 5)’2,,7 + 5y2,p)\2,2|r:t + / 8y2,p|: 97 i|d7:- (c2)
0
Consequently, the following stationary conditions are obtained:
Mi@=0,  Ai@l= =0, 1= (0] =0, (18)
A5(7) =0, 14+ 422(7)|r= =0. 19)

The Lagrange multipliers, therefore, can be identified as

Aa() =1t —1t, Axa(t)y=—1. (20)

Substituting the identified multiplier into Eqgs. (16) and (17) results the following iteration formula:

t
81'5
Y1p+1(8) =y1,p() + /(T - I)[W(M,p(f)) - yZ,p(t)]dta (21)
0
80'5
y2,p+l(t) = y2,p(t) - /[W()’Z,p(f)) +y2.ptyi,p— 1- Tj|dt- (22)

0

Egs. (21) and (22) can be solved iteratively using y;(0) = yi (0) =1, y,(0) =0, as an initial approximation. We can start with
the given initial approximation using initial conditions:

yio=1+1, y2,0=0.
By using (21) and (22), some approximate solutions are listed below:

t
81'5
yl,l(z)z1+r+/(r—z)[—15(1+t)}dr:1+t,
ath
0

80'5
y2,10) = _/[W(O) +(0+17)—1- r}dr =0.
0

Andsoon, y; ,(t)=1+1¢,p=0and y; ,(t) =0, p=>0.
In view of the above terms, we find y;(#) = 1 + ¢, and y»(f) = 0. So y(¢r) = 1 + ¢ is the required solution of (15).

Example 2. Consider the following initial value problem

Dy(0) + DX y() +y2 (1) =1*, y(0)=y'(0)=0, y"(0)=2. (23a)

In view of the discussion in Section 3, if we choose y(#) = y; and Df'sy(t) = y, then Eq. (23a) can be viewed as the following
system of FDE:

DX yi(t)=y@), »O)=y,0)=0, y/(0) =2,
DYy (1) = —ya(1) — y3(t) + 1%, y2(0)=0. (23b)

According to the variational iteration method, we can construct the following iteration formula:

t
33 .
yl,p+1(t)=y1,p(t)+//\1,1(T)[§(y1,p(f))—yz,p(f)}dn (24)
0
t
_ 9 . 2 4
V2,p+1(0) = y2,p () + | A22(7) ar(yz,p(f))—i-yz,ery],p T |dT. (25)

By the same way, the following stationary conditions are obtained:

A (@) =0, A1(0)|e= =0, M@= =0 and A} (®)lr= =0, (26)
M) =0, 1+ 2r22(0)r= =0. 27)
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The Lagrange multipliers, therefore, can be identified as

A ___1 2 _1 2 - _
1,1(t) = 7 T +1T 2t’ Aa(t)=—1. (28)

Substituting the identified multiplier into Eqs. (24) and (25) results the following iteration formula:

t
~1 , 1,\[ 027
Vprt O =y1p0 + [ ( i+ =St m(yl,p(f))_ylp(f) dr, (29)
0
80.5 ) 4
y2,p+l(t)=y2,p(t)_/[—810_5 (2 p@) +y2p+yi, T }dr, p=0. (30)
0

The second term on the right is called the correction term. Egs. (21) and (22) can be solved iteratively using y;(0) = y{(0) =0,
y{(0) =2, y2(0) = 0 as an initial approximation. We can start with the given initial approximation using initial conditions:

2
yi0=17, ¥2,0=0.

By the formulas (29) and (30), some approximate solutions are listed below:

2 t -1, 1, 9% 2 2
yl,l(t):t + 7‘5 +ZT—§I 87,’2-5(7: ) dt =t s
0

902 4 _4
yz,l(t)z—/lim(o)-l-r -1 :|dr=0,
0

and so on, y; ,(f) = t2, p=0andy ,()=0,p=>0.
In view of the above terms, we find y; (f) = #2, and y>(t) = 0. So y(¢) = ¢? is the required solution of (23a).

5. Homotopy perturbation method and a system of FDE
In this section, we present the analysis of the HPM, and apply it with some illustrative examples.
5.1. Analysis of HPM

To illustrate the basic concepts of HPM, consider the multi-order equation (4) as system of fractional differential equations (11)
and (12)

DYyi(t) =yir1(t), i=12,...,n—1,
Dg")’n(t) = F(tvy]ay27’~"yn)’
with initial conditions are:
YO =cf. 0<k<mi, mi<o<mip, 1<i<n
According to the HPM, we construct following simple homotopies:
(1= q)DYyi (1) +q[DYyi(1) = yip1 (0] =0, i=1.2.....n—1,
(1 = @)D" yu (1) + q[ D"y (1) — F(t, y1, y2, ..., yn)] =0,
or
DYy (1) +q[—yi+1(1)] =0, i=1,2,....n—1, 31)
D2y (1) +q[—F(t,y1,y2,.... ya)] =0, (32)

where ¢ € [0, 1] is an embedding parameter. In case g = 0, Eqgs. (31) and (32) become a linear equations, then we can easily solve.
In case g = 1, Egs. (31) and (32) turns out to be the original one, Eqs. (11) and (12).
In view of homotopy perturbation method, we use the homotopy parameter g to expand the solutions:
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Vi =yioF i a7+ @i+, i=12, -1, (33)

() = Y00+ q¥n 1 + 4 Vn2+ @ s+ (34)
The approximate solution can be obtained by setting ¢ = 1 in Eqgs. (33) and (34):

yi)=yio+yi1+yi2+yiz+---, i=1n—-1 (35

and

Yu(t) = Yn,0 + Y 1 + Y2+ yn3+---. (36)

Substituting from (33) and (34) into (31) and (32) respectively, then equating the terms with the identical powers of ¢, we can
obtain a series of linear equations. These linear equations are easy to solve by using Mathematica software or by setting a computer
code to get as many equations as we need in the calculation of the numerical as well as explicit solutions.

5.2. Illustrative examples by HPM

Example 1. Consider the same initial value problem in case of the inhomogeneous Bagley—Torvik equation [7] in Eq. (15a) which
reduced to the following system of FDE (15b).
According to the HPM, we construct following simple homotopy:
Dy +q[-»20] =0, y1(0)=y[(0) =1, (37
DYy +q[y2() +31() —1-1] =0, »(0)=0. (38)

Substituting from (33) and (34) into (37) and (38) respectively, and equating the terms with the identical powers of g, we can obtain
the following series of linear equations.

¢% Dy =0, yi(0)=y[0)=1, (39.0)
D%y 0(1) =0, y2(0)=0, (39.0)
g's DEyii(0) = ya0(), (40.i)
D2%yy 1 (t) = =y, 0(t) — y1,0(t) + 1 +1, (40.i)
g* DIyia(t) =210, @1.0)
DY3y25(t) = —yy 1 (t) = y1.1 (D). (41.ii)

The solution of Eq. (39) using the initial conditions are:
yio=1+1, 2,0=0.
After substituting by y1 9 and y2 ¢ in (39) we can find the solution of (39) in the form:
YO =7"y0=0, 3210 =J"(=yr0—y1.0)+ A +1)=0.
And so on, we can find that
yi,p)=0, p>=1 and y,() =0, p=0.
In view of the above terms, we find y;(¢) =1+ ¢, and y>(¢) = 0. So y(t) = 1 + ¢ is the required solution of (15).

Example 2. Consider the same initial value problem in Eq. (23a) which reduced to the following system of FDE (23b).
According to the HPM we construct following simple homotopy:

DXy +4q[y2(0] =0, y1(0) =y (0) =0, y/(0) =2, (42)
DYy (1) + q[y2(t) + yi () —1*] =0, y2(0) =0. (43)

Substituting from (33) and (34) into (42) and (43) respectively, then equating the corresponding terms with the identical powers
of ¢, we can obtain the following series of linear equations.

q% DXyi1o(t)=0, y1(0)=y(0)=0, y/(0)=2, (44.1)
D23y, 0(1) =0, y2(0) =0; (44 i)
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q's DXyt =—y20(0), (45.)
D7 yy 1 () = —ya0(t) — yi o) + 1%, (45.i)
g%t DX yia(t) =—y21(1), (46.1)
DY y25(t) = —yy 1 (t) — 2y1.0y1.1(8). (46.ii)

The solution of Eqgs. (44) using the initial conditions are:

2
yi,0 =17, ¥2,0=0.

After substituting by y; 0 and y2 o in (45) we can find the solution of (45) in the form:

YO =T (=300 =0,  y21(0) = I (=y20 — yi,) + IO (1Y) =0.

And so on, we can find that

y.p(0)=0, p=>1 and y;,(#) =0, p=0.

In view of the above terms, we find y; (f) = #2, and y>(t) = 0. So y(r) = ¢? is the required solution of (23).
In order to illustrate the advantages and the accuracy of the homotopy perturbation method for solving the systems (15b)
and (23b), we have applied the method and using the first order perturbation, i.e. the approximate solutions are

yi®)=y0+y,1 and y2(1) =y20+ y21. 47)

6. Conclusion

In this Letter, the VIM which is based on Lagrange multiplier method and the HPM are used to solve numerically multi-order
fractional differential equation. We achieved a very good approximation with the actual solution of the equation by using one
term of the iteration scheme derived above in both methods. It is evident that even using few terms of the iteration formula, the
overall results getting very close to exact solution, errors can be made smaller by take new terms of the iteration formulas. A clear
conclusion can be draw from the numerical results that the VIM and HPM are highly accurate numerical techniques without spatial
discretization for nonlinear partial differential equations. They are powerful mathematical tools for solving wide classes of multi-
order fractional differential equation. Finally, we point out that the corresponding analytical and numerical solutions are obtained
using Mathematica 5.
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