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Abstract

We develop a unified Petrov-Galerkin spectral method for a class of frac-
tional partial differential equations with two-sided derivatives and constant
coefficients of the form (D27 u+ 3% [c, o DHiu+c,, fo”u} +yu= Z?Zl[
K1, ajDilj/jujL/irj iji:ju] + f, where 27 € (0,2), 2p4; € (0,1) and 2v; € (1,2),
in a (1+ d)-dimensional space-time hypercube, d = 1,2,3,-- -, subject to ho-
mogeneous Dirichlet initial /boundary conditions. We employ the eigenfunc-
tions of the fractional Sturm-Liouville eigen-problems of the first kind in [1],
called Jacobi poly-fractonomials, as temporal bases, and the eigen-functions
of the boundary-value problem of the second kind as temporal test functions.
Next, we construct our spatial basis/test functions using Legendre polynomi-
als, yielding mass matrices being independent of the spatial fractional orders
(pj, v5, 7 =1,2,--- ,d). Furthermore, we formulate a novel unified fast linear
solver for the resulting high-dimensional linear system based on the solution
of generalized eigen-problem of spatial mass matrices with respect to the cor-
responding stiffness matrices, hence, making the complexity of the problem
optimal, i.e., O(N%2). We carry out several numerical test cases to exam-
ine the CPU time and convergence rate of the method. The corresponding
stability and error analysis of the Petrov-Galerkin method are carried out in

2].
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1. Introduction

Fractional calculus seamlessly generalizes the notion of standard integer-
order calculus to its fractional-order counterpart, leading to a broader class
of mathematical models, namely fractional ordinary differential equations
(FODEs) and fractional partial differential equations (FPDEs) [3, 4, 5, 6,
7]. Such non-local models appear as tractable mathematical tools to de-
scribe anomalous transport, which manifests in memory-effects, non-local
interactions, power-law distributions, sharp peaks, and self-similar struc-
tures [8, 4, 9, 10]. Although anomalous, such phenomena are observed in
a range of applications e.g., bioengineering [11, 12, 13, 14], turbulent flows
[15, 16, 17, 18, 19], porous media [20, 21, 22], viscoelastic materials [23].

Due to their history dependence and non-local character, the discretiza-
tion of such problems becomes computationally challenging. Numerical meth-
ods, developed to discretize FPDEs, can be categorized in two major classes:
i) local methods, e.g., finite difference method (FDM), finite volume method
(FVM), and finite element method (FEM), and ii) global methods, e.g., single
and multi-domain spectral methods (SM).

Local schemes have been studied extensively in the literature. Lubich
introduced the discretized fractional calculus within the spirit of FDM [24].
Sugimoto employed a FDM scheme for approximating fractional Burger’s
equation [25, 26]. Meerschaert and Tadjeran [27] developed finite difference
approximations to solve one-dimensional advection-dispersion equations with
variable coefficients on a finite domain. Tadjeran and Meerschaert [28] em-
ployed a practical alternating directions implicit (ADI) method to solve a
class of fractional partial differential equations with variable coefficients in
bounded domain. Hejazi et al., [29] developed a finite-volume method uti-
lizing fractionally shifted grunwald formula for the fractional derivatives for
space-fractional advection-dispersion equation on a finite domain. To solve
the two-dimensional two-sided space-fractional convection diffusion equa-
tion, Chen and Deng [30] proposed a practical alternating directions im-
plicit method. Zeng et al., [31] constructed a finite element method and a
multistep method for unconditionally stable time-integration of sub-diffusion



problem. In addition, Zhao et al., developed second-order FDM for the
variable-order FPDEs in [32]. Li et al., [33] proposed an implicit finite
difference scheme for solving the generalized time-fractional Burger’s equa-
tion. Recently, Feng et al., [34] proposed a second-order Crank-Nicolson
scheme to approximate the Riesz space-fractional advection-dispersion equa-
tions (FADE). Moreover, two compact non-ADI FDMs have been proposed
for the high-dimensional time-fractional sub-diffusion equation by Zeng et al.,
[35]. Recently, Zayernouri and Matzavinos [36] have developed an explicit
fractional adams/Bashforth/Moulton and implicit fractional Adams-Moulton
finite difference methods, applicable to high-order time-integration of nonlin-
ear FPDEs and amenable for formulating implicit /explicit (IMEX) splitting
methods.

Regarding global methods, Sugimoto [25, 26] used Fourier SM in a frac-
tional Burger’s equation. Shen and Wang [37] constructed a set of Fourier-
like basis functions for Legendre-Galerkin method for non-periodic boundary
value problems and proposed a new space-time spectral method. Sweilam
et al., [38] considered Chebyshev Pseudo-spectral method for solving one-
dimensional FADE, where the fractional derivative is described in Caputo
sense. Chen et al., [39] developed an approach for high-order time inte-
gration within multi-domain setting for time-fractional diffusion equations.
Mokhtary developed a fully discrete Galerkin method to numerically approx-
imate initial value fractional integro-differential equations [40].

Moreover, Zayernouri and Karniadakis [1, 41] introduced a new family
of basis/test functions, called (tempered)Jacobi poly-fractonomials, known as
the explicit eigenfunctions of (tempered) fractional Strum-Liouville problems
in bounded domains of the first and second kind. Following this new spectral
theory, they have developed a number of single- and multi-domain spectral
methods [42, 43, 44, 45, 46]. Recently, Dehghan et al. [47], employed a
Galerkin finite element and interpolating element free Galerkin methods for
full discretization of the fractional diffusion-wave equation. They [48] also
introduced a full discretization of time-fractional diffusion and wave equa-
tions using meshless Galerkin method based on radial basis functions. Zaho
et al., [49] developed a spectral method for the tempered fractional diffusion
equations (TFDEs) using the generalized Jacobian functio [50]. Mao and
Shen [51] developed Galerkin spectral methods for solving multi-dimensional
fractional elliptic equations with variable coefficients.

The main contribution of the present work is to construct a unified Petrov-
Galerkin spectral method and a unified fast solver for the weak form of linear
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FPDESs with constant coefficients in (14+d) dimensional space-time hypercube
of the form

d d
oD u + Z[Cli oD+ ¢, Dfiu] = Z[mj o DYu A+ iy, szijj u)
i—1 =1

where 2u;, € [0, 1], 214, € [1, 2], and 27, € [0, 2] subject to Dirichlet initial
and boundary conditions, where i = 1, 2, ..., d. Compared to FPDEs consid-
ered in [45], here, we include an additional advection term that allows (1) to
also include the fractional advection-dispersion equation (FADE). We employ
the Jacobi poly-fractonomials as temporal basis/test functions and Legendre
polynomials as spatial basis/test functions. We develop a new general fast
linear solver based on the eigenpairs of the corresponding temporal mass and
the spatial matrices with respect to the temporal stiffness and spatial mass
matrices, respectively. In [2], we perform the corresponding discrete stability
and error analyses of the PG method along with several verifying numerical
tests.

The outline of this paper is as follows: in section 2, we introduce some
preliminary results from fractional calculus. In section 3, we present the
mathematical formulation of the spectral method in a (d+1) dimensional
space, which leads to the generalized Lyapunov equations. In section 4, we
develop a unified fast linear solver and obtain the closed-form solution in
terms of the genralized eigenvalues and eigenvectors of the corresponding
mass and stiffness matrices. In section 5, the performance of the PG method
is examined via several numerical simulations for low-to- high dimensional
problems with smooth and non-smooth solutions.

2. Preliminaries on Fractional Calculus

Here, we obtain some basic definitions from fractional calculus [4, 45].
Denoted by ,D¥g(z) is the left-sided Reimann-Liouville fractional derivative
of order v in which g(z) € C"[a, b], defined as:

RLgyv _ 1 ar (" g9(s) s rela
D) = s | g O relall @)



where I represents the Euler gamma function. The corresponding right-sided
Reimann-Liouville fractional derivative of order v, ,Dyg(x), is given by

1 d" [ g(s)
RL v n
D = —1 d bl. (3
x bg<x> F(TL _ l/)< ) dxm /x (S N {L‘)V—H_n s, x€& [CL7 ] ( )
In (2) and (3), as v — n, the fractional derivatives tend to the standard n-th
order derivative with respect to x. We recall from [52] that the following link
between the Reimann-Liouville and Caputo fractional derivatives, where

Rlmyu ) = f(CL) Cryp T
IDL(@) = o + WPL@) (@
Rl ) = f(b) C oy T
where
v (g
Dif(x) = F(nl_ V) / (z g S)(y—el—n ds, x € a,b], (6)
b g
CDEf(z) = rEnl_)y) / - 7 S;V BM ds, € [a,b], (7)

In (4) and (5), *2DVg(x) = CDVg(x) = ,D%g(x) when homogeneous Dirichlet
initial and boundary conditions are enforced.

To analytically obtain the fractional differentiation of our basis function,
we employ the following relations [1] as:

Fn+6+1)
(n+5+u+1)

N+ 2) P (@)} = o (14 2) 7 Priit(z),  (8)

and

F'n+a+1)

RLTHE(] — 2)* PP (2)} = Fn+a+p+1)

(1 — @) T PrHi=i(z),  (9)

where 0 < 1 < 1, @ > —1, 8 > —1 and P®?(x) denote the standard Jacobi
Polynomials of order n and parameters a and 5. It is worth mentioning that

RLTHF ()} = 1>/I<f“) ds, € la.b],

C(u xr — §)l-#
%ﬂﬂﬂ@}zré)é @ffﬂwd& —_—
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By substituting o« = 4+ and § = —pu, we can simplify equations (8) and (9),
thereby we have:

BTN )P} = SR, e oLa) 0
and
BT - ap P} = R @), selLil )

Accordingly, we have the fractional derivative of Legendre polynomial by
differentiating equations (8) and (9) as

ADERe) = o P ) (1) (12)
and
DR o) = o ) (1), (13

where P,(x) = P%°(x) represents Legendre polynomial of degree n.

3. Mathematical Framework

Let u : R¥ — R for some positive integer d and Q = [0,7] x [ay, b1] X
[ag, ba] X -+ X [ag, by], where
d
oDiu + Z [c, o D2Fiu+ ¢, xDi“ “ul
i=1
d

v 2v;
- Z [K’lj ajDCQCjJu - For, $ijj]u:| Tyu= f’ <14)

Jj=1

where, v, ¢, ¢, ki;, and k,, are all constant. 2u; € (0,1), 2v; € (1,2), and
21 € (0,2), for j = 1,2,--- ,d. This equation is subject to the following
Dirichlet initial and boundary conditions as:

ulimg = 0, 7€(0,1/2),

ou
U|t:0 = Eh:o = O, T € (1/2, 1)7

uszaj = u|xj:bj = 0’ Vj € (1/271)7 J: 1727" : ad~
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We define the solution space U as
U:= {u Q= RlueCQ), [Jully < oo, uli=o = Uls;=q; = Ula;=p; = O}

when v; € (1/2,1) and

lulls = {116D7 () ||L2+Z[||a] (W32 + 11, D3 ()%
: v, 2 v; 2 2 1/2
+ 3 (1% @3 + 1D @] + Juliz ) (15)

The test space V' is defined correspondingly as
V= {v 1Q =R llv < 00, v)imr = V|g;=p; = O} (16)

when v; € (1/2,1) and y; € (0,1/2), in which

lelly = {11iD7 ||L2+Z[ o D8 )3 + 1L, D (0)13:]
d 1/2
30 e Dr @)+ 1P )| + ol } . (17)

i=1
U and V are Hilbert spaces [53].

3.1. Stochastic Interpretation of the FPDEs

Following [54], we provide a brief stochastic interpretation of the FPDEs
in (14) that further sheds light on the well-posedness of the problem from the
perspective of probability theory. Let suppose that in (14), f =0 and v =0
and 0 < 27 < 1 and that a; = —oo0 and b; = 400 for ¢ = 1,2,---. Then
(14) governs [54] a time-changed Lévy process X (E;) on R? whose Fourier
transform is E[e=#X®)] = () with the Fourier symbol

d d
Y(k) = = e (ikn)* 4, (=ikn)?] + Y (K, (= ki)™ + i, (ki) "]
m=1

n=1

(18)



Recall that in one dimension the Lévy process Y (¢) with Fourier Transform
E[e=#*Y®)] = eto®) where vo(k) = pD(ik)* + qD(—ik)® for D > 0 and
l<a<2,p>0,¢>0,and p+ q =1 is a stable Lévy process with index
« and skewness p — ¢ [4, 54].

In brief, fractional advection-dispersion equation on unbounded domain
is represented by a solution involves an inverse stable subordinator time-
changed, resulting in an non-Markovian process. You can find complete
details in [4].

Regarding a computational domain, Chen et al [55] developed a solution
for the case of equation (14) where f =0 and v =0 and 0 < 27 < 1 and all
apy = @, > —00 and b,, = b, < 0o, with zero Dirichlet boundary conditions.
It follows from [54] that

Lu(z) = cu'(z) + K1 o D u(x) + iy o D u(x) (19)

is the generator of the killed semigroup on the bounded domain Q2 = (a,b)
which is also the point source to (14). In other words, starting with the
point source initial condition w(z,0) = 6(x), the solution to (14) with the
restrictions discussed in [4, 55] is the PDF of a killed non-Markovian process.

3.2. Petrov-Galerkin Method

We construct a Petrov-Galerkin spectral method for u € U, satisfying the
corresponding weak form of (14) as

-

(OIDZ u7 tD; U)Q + |:Cli (%D/;Z u7 :L‘ZD‘LI:ZZ U)Q + C'ri (angZ U’ :EZDZL: U)Q]

1

(2

M=~

[klj (a DVJ] u’ xJDZj U)Q + krj (aJDZJJ U, acJDZj U)Q]

i
1

u,v)o = (f,v)e, YvEV, (20)

<.
Il

+

=



where (-, -)q represents the usual L?-product. Next, let a : U x V — R be a
bilinear form, defined as

a’(“? U) = (()DZS— U, t,D;—“ U)Q

d
+ Z |:Cli ((ZZDgZ u’ xLD/:: U)Q + CT'L (:L‘LDZZ U,, CLZDgZ U)Q]
=1

d
+ Z |:K/l] ((l],DZi u? (EJDZJJ U)Q + Hrj ((EJDZj u’ CLJD;g ’U)Qj|
j=1
+7(u, v)q. (21)
Now, the problem reads as: find v € U such that
a(u,v) = (f,v), eV, (22)

where a(u, v) is a continuous bilinear form. Next, we choose proper subspaces
of U and V as finite dimensional Uy and Vy with dim(Uy) = dim(Vy) = N.
Now, the discrete problem is to find uy € Uy such that

a(uy,vy) = (f,on), Von € Vy. (23)

By representing uy as a linear combination of points/elements in Uy i.e.,
the corresponding (1 + d)-dimensional space-time basis functions, the finite-
dimensional problem (23) leads to a linear system known as Lyapunov sys-
tem. For instance, when d = 1, we obtain the corresponding Lyapunov
equation in the space-time domain [0,7] X [ay,b1] as

S-UMT + o, M USL  +c, M US.

1 Hi,r

— kM USL , — Kk, M, UST  =F, (24)

vi,l v1,r

where all are defined in 3.5.
To find the general form of Lyapunov equation, we can define ST as

Kiy SVIJ + Ky SVIJ' + Sm,l + 5#1,7“ = SifOt' (25>

Considering equation (25), we obtain the (1+1)-D space-time Lyapunov sys-
tem as

S, UME + M. UST = F.
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We present a new class of basis and test functions yielding symmetric
stiffness matrices. Moreover, we compute exactly the corresponding mass
matrices, which are either symmetric and pentadiagonal. In the following,
we extensively study the properties of the aforementioned matrices, allowing
us to formulate a general fast linear solver for (42).

3.3. Space of Basis Functions (Uy)

We construct our basis for the spatial discretization employing the Leg-
endre polynomials defined as

On(€) = 0m (P ia(§) = Ppa(§)), m=12, and §€[-11], (26)

where 0, = 2+ (—1)™. The definition reflects the fact that for p < 1/2 and
1/2 < v <1, then both boundary conditions needs to be presented. Natu-
rally, for the temporal basis functions only initial conditions are prescribed
and the basis function for the temporal discretization is constructed based
on the univariate poly-fractonomials [1] as

Vo) =ou(l+n)" P,77(n), n=12,-- and ne[-1,1], (27
for n > 1. With the notation established, we define the space-time trial space

to be

d

Uy = spcm{ (@/);on)(t)H <q§mjo§j>(xj) n=1,....N, m; = 1,...7Mj}7

i=1

(28)

where n(t) = 2t/T — 1 and &;(s) = 2.—L — 1.

bj—aj

3.4. Space of Test Functions (Vy)

We construct our spatial test functions using Legendre polynomial as well
as the basis function in our Galerkin method as

CI)kM(g) = gk (Pk-i—l(g) - Pk—l(g))7 k= 1727 e and 5 € [_1’ 1]7 (29>

where 6, = 2 (—1)* + 1. Next, we define the temporal test functions using
the univariate poly-fractonomials

Ui =0 (L=n)7 B2y (), r=12--- and ne[-11],  (30)

T r—1

10



and we construct the corresponding space-time test space as

::]g

(@k ofj) ):rzl,...,/\/,k;jzl,...,/\/lj}.
(31)

Vv = span{ <\IJTT o n>

j=1

Remark 3.1. The choices of o, in (26) and (27), also 7 in (29) and (30),
result in the spatial/temporal mass and stiffness matrices being symmetric,
which are discussed in Theorems 3.2, 3.3, and 3.4 in more details.

3.5. Implementation of PG Spectral Method

We now seek the solution to (14) in terms of a linear combination of
elements in the space Uy of the form

un(,8) = S0, o St e ana |07 (D TTy @, ()] (32)

in 2. We enforce the corresponding residual

d
Ry(t,w1, -+ ,2q) = D’ uy+ Z[Cli aiDi’;iuN + ¢, %DEMUN]
i—1
d
- Z[ L aJD%UN t Ry g D UN]
=1
+ qyun— f (33)

to be L2-orthogonal to vy € Vi, which leads to the finite-dimensional varia-
tional weak form in (23). Specifically, by choosing vy = U (¢) H;l:l P, (z5),

11



whenr=1,...,Nand k; =1,...,.M;, j=1,2,--- ,d, we have

N My My
Z Z T Z Un,my - mg ({ST}TJL{Ml}kLWI T {Md}k’d,md
n=1m;=1 mg=1
d
+ Z[Cli{MT}T,n{Ml}khﬂn T {S’/i,l}kivmi T {Md}k‘d,md
i=1
+ CTi{MT}T,n{Ml}kl,m1 T {Sl/i,T}kmmi T {Md}kd,md]
d
- Z [Klj{MT}r,n{Ml}kl,ml e {Sl/j,l}kj,mj e {Md}kd,md
j=1

HTj{MT}T,n{Ml}kl,ml e {Suj,r}kj,mj o {Md}kd,md}

SRR AN {Md}kd,md)

- F’I‘,ku’wkd?

+
+

where S, and M, denote, respectively, the temporal stiffness and mass ma-
trices whose entries are defined as

(Sho = [ o7 (050 n) 0.5 (7 0n) 1) .

and

{MT}Tm = /OT <\I/: o 77> (t) ( Pl o 7}) (t) dt.

Moreover, S,,; and M,,;, j = 1,2,--- ,d, are the corresponding spatial stiffness

and mass matrices where the left-sided and right-sided entries of the spatial
stiffness matrices are obtained as

(Suathims = [ oD% (0,26 ) D3 (21 0) (@) das = (S by
a;
b; ‘ ‘ | .
(S thym; = / 2Dy <¢“m’j o §j> (%) o, D (‘I’ZZ o &') (25) dzj = { S, i, m,
a;
and the corresponding entries of the spatial mass matrix are given by

(M iy amy = / b (@1, 06) (@) (9, 0 & ) (@) da;.
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Moreover, the components of the load vector are computed as

Fripo iy = /Q Fltoan, - xa) (w;on) (t)f[l (cpkj ogj>(xj)d9. (34)

The linear system (34) can be exhibited as the following general Lyapunov
equation

d
+ chiMT@Ml®'”®Sﬂi,l®Mi+l"'®Md

i=1
d

+ ZCHMT@MI@.'.®S/M,1"®Mi+1"'®Md
i=1
d

_ ZKleT@Ml®"'®SVjal®Mj+1”'®Md
j=1

d
o Z’%WMT®M1®"-®S,/j7r®Mj+1...®Md

j=1
+ 7M7®M1®M2---®Md>l/{:F.

Let
¢, X St + Cry X Spr — K1, X Sy — Ky X Sy p = ST (36)

Considering the fact that all the aforementioned stiffness and mass matrices
are symmetric, Su,1, Sury Sui, and S, can be replaced by S Tot which
remains symmetric. Therefore,

(ST®M1®M2---®Md (37)

d
+Z[MT®M1®"'®MJ'—1®S¢T0t®Mi+1"'®Md]

=1

Sy MT®M1®M2---®Md>Ll:F,

in which ® represents the Kronecker product, F' denotes the multi-dimensional
load matrix whose entries are given in (34), and U denotes the corresponding
multi-dimensional matrix of unknown coefficients with entries @, ;... m,-

13



In the Theorems 3.2, 3.3, and 3.4, we study the properties of the afore-
mentioned matrices. Besides, we present efficient ways of deriving the spa-
tial mass matrices and the temporal stiffness matrices analytically and exact
computation of the temporal mass and the spatial stiffness matrices through
proper quadrature rules.

Theorem 3.2. The temporal stiffness matrixz S; corresponding to the time-
fractional order 7 € (0,1) is a diagonal N' x N' matriz, whose entries are
obtained as

. TP+ 71)T(r+7) 221 2 _
{S:trn = 0r0n T(n) () (f) m—1 Ormy Ton=1,2, , N

Moreover, the he entries of temporal mass matrices M, can be computed
exactly by employing a Gauss-Lobatto-Jacobi (GLJ) rule with respect to the
weight function (1 —n)"(1+n)7, n € [—-1,1], where o = 7/2. Moreover, M,
18 symmetric.

Proof. See [45]. O

Theorem 3.3. The spatial mass matriz M is a penta-diagonal M x M
matrix, whose entries are explicitly given as
2 2
Ok — Opitr1— ——
2% +3 " 2%k 43 VTN 2k 3

Mk,r = a:k Oy [ 5k—1,r+1 + 5}(;—1771_1- (38)

2k — 3
Proof. The (k, r)th-entry of the spatial mass matrix is given by
Miy = [ 6, 0&(0) By o b(a)du = (%52) [1) 6,()@(€) €, (39)

where { = 27=% — 1 and { € (—1, 1). Substituting the spatial basis/test
functions, we have

My, = (5%) Gro, [ My, — My, — My_y 0 + M, ], (40)
in which
— 1 9
M; ;= /1 Fi(§) P(&)dE = m@j. (41)
Therefore, we have
My, = (b ; a) Ok Oy [%2? ko — ﬁ(sk—kl,r—l - 2k2— 3(5k_1,74+1 + %5@4]

14



as a pentadiagonal matrix. Moreover,

b—a 2 2
MT — ~r 57’ -
k (=5 )Oak[2r+3 ko3

= My,

Opitl o] — ———0p_ —0,
FLk=1 7 5T Or— Lkt + o — 3 x)

]

Theorem 3.4. The total spatial stiffness matriz ST° is symmetric and its
entries can be exactly computed as:

cl, X Syt Cry X Sy — Ky X Sy — Ky X Sy = ST (42)

where 1 =1,2,--- ,d.

Proof. Regarding the definition of stiffness matrix, we have
b;
bi — Qi —2p+1 ! i 123
= (T) 1D (Pn+l — Pn—l) ¢, D1 (Pk+1 — Pk—l) dg;
-1

b; — a; —2ui4+1 ~ — g ~ T
= (ZTl) : Or On [Sr/fﬁl,nﬂ - Sr}il,n—l - Sru—ll,n—i-l + Sr’u—ll,n—l}’ (43)

where
St = I Dk (&) D1 (P ) s
1 r n — g — i T oy
= J) T it (14 &) (1 = &) P Plecde,
Furthermore,

Sk = [ oD (@) o Dl (60() ) da,

b;
= / azDgZ ( ¢n<xl>> :J:ZDZL: <(I)r<x2)) dxl'?
= {S i,l}T,n = {Sui}hn (44>
Similar to (44), we get {Sy, 1 }rn = {Suvirbrn = {Sy, }rn; as a result,

(K1, + k) Sy + (a, + cry) Su; = Sz‘TOt' (45)
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Sti can be computed accurately using Guass-Jacobi quadrature rule as

T(r+1) T+l &

Qu — —His i iy — i

in which @ > N +2 represents the minimum number of GJ quadrature points
{ﬁq}q 1, associated with the weigh function (1 — &)~#i(1 + &)~ *, for exact

quadrature, and {wq} ", are the corresponding quadrature weights. Employ-
ing the property of the Jacobi polynomials where Py Bl—z;) = (=1)" PP (xy),
we can re-express S Fioas (—1)rtm ) S} ! Accordingly,

{Sutrn = (252) "G o (1) DGl = (—1) S
—(=)EE §E L+ (D) S ]
=Gpon (1)) (S = S = S S ] (4T
According to (47),

0,0
{Sui}r,n = {Sui}n,r X =

Op Oy

(—1)(+m), (48)

In fact, 5, and o, are chosen such that (—1)*") is canceled; hence it can be
easily concluded that the stiffness matrix S}, S and thereby Si °' as the

n,r? n,r

sum of two symmetric matrices are symmetric. L]

4. Unified Fast FPDE Solver

We formulate a closed-form solution for the Lyapunov system (37) in
terms of the generalised eigensolutions that can be computed very efficiently,
leading to the following unified fast solver for the development of Petrov-
Galerkin spectral method.

Theorem 4.1. Let {€'#, A }m ", be the set of general eigen-solutions of the
spatzal stzﬁness matriz ST"t with respect to the mass matriz M;. Moreover,
let {&€7, A7 YN_| be the set of general eigen-solutions of the tempoml mass
matrixz M, with respect to the stiffness matrix S,.

(1) if d > 1, then the multi-dimensional matriz of unknown coefficients U
1s explicitly obtained as

N M
U= > - Zﬁnml_, g & © B @ &y (49)
n=1 mi=1 mg=1
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where Kpm, ... m, are given by

Knmy,ymg = [( —— mj ) (50)

i which the numerator represents the standard multi-dimensional inner prod-
uct, and Ay, ... m, are obtained in terms of the eigenvalues of all mass ma-
trices as

Angmsma = (17 A) 4 XL 50 (V).

(II) If d = 1, then the two-dimensional matriz of the unknown solution U is

obtained as
o
E g Rnm; €, m1 )

n=[27] mi1=1

where Ky m, s explicitly obtained as

Fe
(@S, er)(en, Mz, )[(1+m7)+ AT ]

n ‘mq

Rnm, =

Proof. Let us consider the following generalised eigenvalue problems as

SJTOté":/\j'M'e_} mjzl,"',Mj, j:1727"'7d7 (51>

m; m; J mmjo

and
M.er=XS.¢", n=1,2-- N. (52)

Having the spatial and temporal eigenvectors determined in equations (52)
and (51), we can represent the unknown coefficient matrix ¢ in (32) in terms
of the aforementioned eigenvectors as

N My
U= Z Z Z Knmy - mq 5717— ® €m1 Q- ® gmd’ (53)
n=1 mi=1 mg=1

where Ky, ..., m, are obtained as follows. First, we take the multi-dimensional

inner product of &’ ¢é, --- €, on both sides of the Lyapunov equation (37)
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as

q “pP1 P2
+0 M @M @ @ Moy @ ST ® My -+ ® My
+7MT®M1®---®M4L{=(5T5 ... & )F.

(é»re—’ e ...é’pd)[ST@Ml@...@Md

q P Pa

Then, by replacing (51) and (52) into (50) and re-arranging the terms, we
get

N My My
—»TT -7 S — I —
E g E nama e my X (eq S,€,] ey, Mié,, €, Mae,,,
n=1 mi=1 mg=d
d
7T ar o7 T a5 = ST qTot> -
+ E e, M:e, e, Me,, €p,S; " Cm; €p o Mjt16
=1
>tlar 77 = T >
+ ve Me] e, Mye, e€,Meé,, €pa M,
B .
o ((Zq €p, Eps epd)F'
Recalling that S/'¢,, = (A, M€, ) and M, &7 = (] S; €]), we have
N My
e -7 ST — T — ST >
E g E Knmy o my (eq S-e, e, Mi¢e,, &, Mé,, ---é, Mée,, )
n=1 mi=1 mg=1
d
—T T =T\ — — = J > =T ) —
+ 6q (An ST en)eleleml D;j (/\m MJ m])epJ_H JH1%m; 4
Jj=1
ST yr >7\ > I = >
+ ve (A, S-é))e, Mé,, e, Mé,, €py Mat,,,
. oo o .
- (eq €p1 Cpo Pd .
Therefore,
— T = —
(en Cm emd)F

"in,ml,---,md - . .
(7" Se) T (7, M5€) | X [(47 00) + 07 0 ()|

Then, we have

Zn [27] Zrm 1’ Z%d 1 Bnymy -, my (é»qTTSTe_;:)
x[(1+7 A;)—F)\;Zj:l()\mj)} —(e7e, & - & )F
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On account of the fact that the spatial Mass M, and temporal stiffness
matrices S, are diagonal (see Theorems 3.3 and 3.2) we have (€ '5.E7) =0
if ¢ # n, and also (e‘fﬁ Mjémj) = 0 if p; # m;, which completes the proof for
the case d > 1.

Following similar steps for the two-dimensional problem, it is easy to see
that if d = 1, the relationship for x can be derived as

T

e're,
(7" S:e) @ ME,) | (147 A7) + X A,

In 4.1, we present a computational method for the fast solver which reduces
the computational cost significantly. O]

4.1. Computational Considerations

Employing the fast solver in (1+d) dimensional problem d > 1 can reduce
the dominant computational cost of the eigensolver, which is O(N2(+2)),
This approach becomes more efficient in higher dimensional problems. There
are two steps, which are associated with the fast solver:

Step (i): computation of Ky, 1y ms..m, i (54),
Step (ii): constructing U in (53).

To compute Ky my mo.....my, We need to find the numerator as

(qu€;1' 'gﬁd)F:
N My
Z Z Z{e”}{ T A F Yo s

which leads to a computational complexity O(N20+9). Employing the sum-
factorization, the numerator can be written as

( _’qT gm T gpd)F - (56)
N M1 Md 1 Md
Z _)T} Z {6p1 s10 0T Z {e, Cpa_s Foas Z {gpd}sd{F}i,517“'75d
i=1 s1=1 Sq—1=1 sq=1
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in which the inner-most sum is obtained as

My (-
‘7;%517“'78(1—1,17(1 = sdil {e;ld}sd{F}iysl,"de? (57)

and similarly, we can write the second one as

d—1 _ Mg1 fzd-1 d
‘F.i’sl:"'ysdf%lndflvpd - stq:l {6Pd—1 Sdfl‘/_-;ﬁlw“,sd—hpd' <58>
Finally, we get
1 _ My =1 2
]:i,ph---,pd _ 231:1 {epl}slﬂ,phpz,---,pd' (59)

We observe that the computational cost can be reduced to O(N?T9). A
similar sum-factorization technique can be applied to step (ii).

5. Numerical Tests

We now examine the unified PG spectral method and the corresponding
unified fast solver (53) and (54) for (14) in the context of several numerical
test cases in order to investigate the spectral /exponential rate of convergence
in addition to the computational efficiency of the scheme. The corresponding
force term f in (14) is obtained in Appendix for the following test cases, listed
as:

Test case (I): (smooth solutions with finite regularity) we consider the
following exact solution to perform the temporal p-refinement as

ut =71 x (1 + 2)P2 — e(1 + x)P3), (60)
where p; = 7%, po = 63, ps =62 and t € [0, 1] and 2 € [-1, 1].

Test case (II): (spatially smooth function) we consider
ut =7 x sin[nm (1 + )], (61)

where n =1 and p; = 6%, for the exponential p-refinement.

Test case (III): (high-dimensional problems) to perform the p-refinement
in higher dimensions (d = 2, 3), we choose the exact solution

d
wemact — 4p1 H (1 + 2;)P2 — (1 4 z)P2+1), (62)
=1
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Figure 1: Temporal p-refinement: log-log scale L?-error versus temporal expansion orders
N for test case (II).

where h = 7%7 P2 = 6%7 b3 = 6%7 Py = 7%7 ps = 7%7 Pe = 7%7 pr =
7% and € = 227 ¢y = 2P47P5 3 = 2P67P7 in the hypercube domain as
0, 1] x [-1, 1] x -+ x [—1, 1].

(.

~
d times

Test case (IV): (CPU time) to examine the efficiency of the method for
the high-dimensional domain, we employ (62), where p; = 4, py; = 3%,
poi = 32, ¢ = 2rxPxn € [0,1], and 2 € [-1,1]% In the following
numerical examples, we illustrate the convergence rate and efficiency of the
method, employing the test cases.

5.1. Numerical Test (1)

We plot the log-log scale L?-error versus temporal orders A/ in Fig. 1 in
a log-log scale plot for the test case (I) while 27 = 1—10, %, 201 = 1%, 2v1 = %,
T = 1 and spatial expansion order is fixed (M = 23). Having the same
set-up, we also consider 27 = %, % in the temporal direction to examine
the spectral convergence of fractional wave equation. The L?-error decays
linearly in the log-log scale plot as temporal expansion order N increases
in both cases, indicating the spectral convergence of PG method. In [2],
we obtain the theoretical convergence rate of ||e||zz and compare with the

corresponding practical ones.

21



w02l O 1, =0.08| | 102 - v, =055/
- 11, =0.45 ~J v, =095
10°® 106
= =
10710F 10710
10714 ] 10714
5 7 9 11 13 151719 5 7 9 11 13 15 1719
My My

Figure 2: Spatial p-refinement: log-log scale L2-error versus spatial expansion orders M
for the test case (II).
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10°® — 10
10710 ] 10710
10714 4 1044
5 7 9 11 13 15 5 7 9 11 13 15
M, My

Figure 3: Exponential convergence in the spatial p-refinement: log-log scale L?-error
versus spatial expansion orders M for the test case (I).
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Figure 4: Spatial p-refinement: log-log scale L*-error versus spatial expansion orders
Moy, M3 in the test case (IIT) for the limit fractional orders of v.

5.2. Numerical Test (1)

Here, we perform the spatial p-refinement while the temporal expansion
order is fixed for the test case (I). In Fig. 2, spectral convergence of log-log
scale L*-error versus spatial expansion orders M is shown where 21, = %,
% in setup (a). We set 27 = %, 2up = 1%, T = 1 and temporal expansion
order is fixed (N = 23). In this case, the limit fractional orders of v, are
examined, where both have the spectral convergence but with different rates.
We also carried out the spatial p-refinement for the limit fractional orders of
p1. The spectral convergence of the PG method is observed, where 2p; =

1

10°
1% and 21 = %. To this end, we can conclude that the PG method in
(141) dimensional space-time domain is spectrally accurate up to the order

of 10712,

5.3. Numerical Test (111)

In Fig. 3, we plot |le]|zz = ||u — u®*||z2 versus spatial expansion orders

M for the test case (II), showing the spatial p-refinement. In setup (a)
2U, = %, % ?nd 20 = % and in setup (b) 2u; = %, % and 2, = %

where 27 = 5. The temporal expansion order (N = 23) is fixed. The
exponential convergence in the log-linear scale plot is illustrated clearly for
the limit fractional orders of ;1 and 14 in case spatial component of the exact

solution is a sinusoidal smooth function.
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Figure 5: Spatial p-refinement: log-log scale L*°-error versus spatial expansion orders
My, M3 for the test case (III) for the limit fractional orders of p.

5.4. Numerical Test (IV)

In addition to spatial /temporal p-refinement, we perform p-refinement for
(142) and (1+3) as the higher dimensional domain in the test case (III). In
Fig. 4, the spectral convergence of log-log L*-error versus spatial expansion

orders Mo, é\/lg is shown. In setup l(la),lgz/g = %, % Wlllile 21, :12—8, 20 = fﬂ
and 2up = {5 and setup (b) 2v3 = 35, 15 While 21y = {7, 21y = 35, 211 = 15,
219 = % and 2u3 = %, where 27 = 1%, T = 1. Furthermore, we increase the

maximum bases order uniformly in all dimensions.
Similarly, we perform the spatial p-refinement for the limit fractional

orders of u in FA]IDE.QWe s..tudy setu}?1 (a) 2uz p &, <& while 24y = &, aréd
setup (b) 2us = 19 10 while 2u1 = {5, 2u2 = 13- In both setups, 27 = ,
U] = %, 2vy = 15, T = 1. Furthermore, N = M; = My = Mj changes

concurrently. In Fig. 5, the PG method shows spectral convergence for the
limit fractional orders of pu.

5.5. Numerical Test (V)

To examine the efficiency of the PG method and the fast solver in high-
dimensional problem, the convergence results and CPU time for test case
(IV) are presented in Table 1 for (141), (143) and (145) dimensional space-

time hypercube domains where the error is measured by the essential norm
lle|loo in the test case (IV). The CPU time is obtained on Intel (Xeon E52670)
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Table 1: Performance study and CPU time (in sec.) of the unified PG spectral method
for the test case (IV). In each step, we uniformly increase the bases order by one in all
dimensions.

2-D FADRE 3-D FADRE

CPU Time CPU Time
N HGHL‘X’ [Sec] N ||€||L°° [Sec]
5 0.008 1.48 5 0.01 1.43
7 0.0003 3.01 7 0.0003 5.39
9 1.69x107° 3.48 9 2.6x10~7 6.14
15 2.96x10~1 4.95 15 2.41x10710 7.54

4-D FADRE
CPU Time

N ||€||L°° [Sec]

5 0.00005 3.56

7 3.31x10~" 8.87

9 8.17x107? 5.37

15 9.70x107'2 55.78

2.5 GHz processor. The presented PG method remains spectrally accurate
in (145) dimensional time-space domain.
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6. Summary and Discussion

6.1. Summary

We developed a new unified Petrov-Galerkin spectral method for a class
of fractional partial differential equations with constant coefficients (14) in
a (1 4 d)-dimensional space-time hypercube, d = 1,2, 3, etc, subject to ho-
mogeneous Dirichlet initial /boundary conditions. We employed Jacobi poly-
fractonomials, as temporal basis/test functions, and the Legendre polyno-
mials as spatial basis/test functions, yielding spatial mass matrices being
independent of the spatial fractional orders. Additionally, we formulated
the novel unified fast linear solver for the resulting high-dimensional lin-
ear system, which reduces the computational cost significantly. In fact, the
main idea of the paper was to formulate a closed-form solution for the high-
dimensional Lyapunov equation in terms of the eigensolutions up to the pre-
cision accuracy of computationally obtained eigensolutions. The PG method
has been illustrated to be spectrally accurate for power-law test cases in each
dimension. Furthermore, exponential convergence is observed for a sinusoidal
smooth function in a spatial p-refinement. To check the stability and spec-
tral convergence of the PG method, we carried out the corresponding discrete
stability and error analysis of the method for (15) in [2].

Despite the high accuracy and the efficiency of the method especially
in higher-dimensional problems, treatment of FPDEs in complex geometries
and FPDEs with variable coefficients will be studies in our future works.

Appendix

Here, we provide the force function based on the exact solutions.

e Force term of test case (I)

To obtain f in (14) based on (60), first we need to calculate all fractional
derivatives of u¢®. To satisfy the corresponding boundary conditions, ¢; =
op2iP2i41 - Take X7 = Pt and X = (1 + ()P% — € (1 + ¢)P2+1, where
G =27=—1land( € [-1, 1]. Considering (2),

T I 1 —27 —2r_T 1 —aT
0DF XT = it e — (D2 il (L ()2, (63)
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where 7(t) = 2(%) — 1. Similarly,

—2u;
WDHXE = () (1 Gl -

2 p2i+1—2p]
[[p2; o,
eiF[szTﬁ—ilz}M] (1 + Goi(i))P2et 2“1], (64)
and
—2u;—2
Vi 2 ' _Llp2itl] i—2v;
T'[pa; o
€; F[p2[ipflilltl2}yi] (1 + §27j (xi))pQZJrl 2 z] . (65)
Therefore,
f — (Z)meT F[pl + 1] p1 2T li[ 1 +C pzz — € (1 + C,)p2i+1
- 2 F[pl + 1 . 27_ P 7 7
T v —2Hi Fp2z o,
+ V(1 + P1<C,< ) [ 1 4 (o )P2i 20
Syt (a i 1_%]( )

L'[po; 1 | |
- Gir[inE]_?f _T_ll+_ ]2M] (14 Gog)P22™ 2m] H [(1+ Cj)p% . (1+ Cj)mfﬂ])

J=1,j#i
r bi — a;\~2i—2 I'[pe; + 1] o
— (1 p1< , ( ) [ 1 J)P2i 2v;
;(2) (L) (1, (7 T+ 12 T )
d

['paig1 + 1] .
— € 1+ G2 Vz] (14 ¢)P2 — ¢ (1 + )P+ > 66
Do + 1= 25 ) Fﬂm G = e (14 G)m]). (66)

e Force term of test case (II)
Take XT = t”1 and X} = sin (mTC) Here, we approximate X as

X? = 2?21(—1)2]"1—((2?_) ]1;, : (67)
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where Ny controls the level of approximation error. Taking the same steps
of (66), we obtain

= Gyt ()
2 Clp1 + 1 — 27] (27 — 1)
b—a

T\ p m TGN, oj—1 (nmQ)* 71 T[2j 22
b [ (50) e e
S )
2j — D) T2j — 21

(14" 278 (-1)% 7

— (%) (b ; a>—2u—2 E;,\f:sl(_l)%*l

C2j72u] ) (68)
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