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Abstract: Differential problems with the Riesz derivative in space are widely used to model anoma-
lous diffusion. Although the Riesz—Caputo derivative is more suitable for modeling real phenomena,
there are few examples in literature where numerical methods are used to solve such differential
problems. In this paper, we propose to approximate the Riesz—Caputo derivative of a given function
with a cubic spline. As far as we are aware, this is the first time that cubic splines have been used
in the context of the Riesz—Caputo derivative. To show the effectiveness of the proposed numerical
method, we present numerical tests in which we compare the analytical solution of several boundary
differential problems which have the Riesz—Caputo derivative in space with the numerical solution
we obtain by a spline collocation method. The numerical results show that the proposed method is
efficient and accurate.

Keywords: fractional differential equation; Riesz derivative; cubic spline; collocation method

1. Introduction

In the last few decades, differential equations with fractional derivatives have emerged
as a main tool for constructing models of real-world phenomena closer to experimental
observations. Nowadays, models using fractional derivatives in time and/or in space
are commonly used in various fields of sciences, such as biology, physics, mechanics,
economics, control theory, just to cite a few (see, for instance, [1-9] and references therein).
The reason lies in the fact that the fractional derivative is a nonlocal operator and it allows
to approach the memory and hereditary properties of physical systems in a clear way.

In the field of geophysics, fractional differential equations are widely used for mod-
eling anomalous diffusion in porous media, a phenomenon in which particles have been
observed to spread at a rate which is incompatible with classical Brownian motion. In this
context, the Riesz fractional derivative has been shown to be more attractive compared
to the left-sided derivative since it is able to take into account contributions from both
sides of the domain [2,10]. In fact, the Riesz derivative is a linear combination of the left-
and right-sided derivatives, resulting in a fractional derivative centrally symmetric on
finite domains. Although in literature the Riesz derivative defined through the left and
right Riemann-Liouville derivatives is commonly used to model fractional diffusion, the
Riesz—Caputo derivative seems more suitable for avoiding nonphysical issues (see [11]).
For this reason, in this paper, we consider boundary value problems with the Riesz-Caputo
derivative in space. In particular, the aim of the paper is to construct an approximation of
the Riesz—Caputo derivative by cubic splines and use this approximation to solve fractional
differential boundary value problems (FBVPs) using the spline collocation method intro-
duced in [12,13]. The literature offers several numerical methods to approximate the Riesz
derivative—finite difference methods [14-17], finite element methods [18-20], spectral
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methods [21-23], mesh-free methods [24,25]—while the use of spline approximations is
still limited [26-28]. The main contribution of this paper is to give the explicit expression of
the cubic spline approximation for the Riesz-Caputo derivative of a given function and to
show its effectiveness in solving FBVPs using the spline collocation method. The choice of
cubic splines, instead of linear or quadratic splines, was made because they yield smooth
approximations while maintaining a low computational cost. To make the evaluation of the
Riesz—Caputo derivative more efficient, we exploit the symmetry of the spline basis and
avoid in this way the computation of the right Caputo derivative of the basis functions.

To the best of our knowledge, this is the first time that cubic splines have been used in
the context of Riesz—Caputo derivatives.

The paper is organized as follows. In Section 2.1, we describe the fractional differential
problem we are interested in. In Section 2.2, we recall some basic properties of the cubic
B-spline and of the cubic spline basis on finite intervals. Section 2.3 is devoted to the
approximation of the Riesz—Caputo derivative, while the collocation method is described
in Section 2.4. To show the accuracy of the numerical approximation, in Section 3, we
solve some FBVPs using the spline collocation method. Finally, in Section 4, we discuss
conclusions and possible future developments.

2. Materials and Methods
2.1. Fractional Boundary Value Problems

We consider the one-dimensional boundary value problem
ar
V) f(y(x) = g(x), x€(0,L),
A" M

pr0¥(0) + Zroy(L) = ¢, 1 <7 <m,

where 0 < 7y < 2, m = [v], f and g are known functions and p, {0, ¢; are known
parameters.
Here, %y(x) denotes the Riesz—Caputo fractional derivative in space defined as

d@ﬂm = C%)(D&x +(=1)"D7;)y(x), @)

where the left and right Caputo derivatives are defined by

1 x (m)

Dy y(x) = ) /0 G _yT)_(;)der, 3)
—1)m L (m)

D} y(x) = FEm _) 7 /x G _yx)(r27+1 dr, )

where I' is the Euler gamma function.
In definition (2), c(7y) is a given function. Common choices are

e(y) = —1

= 7&8(%7), c(y) =1

Here, we prefer the latter definition since in this case, the Riesz—Caputo derivative
agrees with the ordinary derivative when 7 is an integer. Existence and unicity of the
solution to (1) were discussed in [29,30]. For further details and properties of the Caputo
and Riesz—Caputo derivatives, see [29,31-33].

2.2. The Cubic B-Spline Basis on Finite Intervals

Our aim is to approximate the solution to Equation (1) by a cubic spline, i.e., a piece-
wise polynomial of degree 3. Cubic spline on the finite interval [0, L] can be represented as
a linear combination of a given cubic spline basis [34,35].
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Without loss of generality, we assume L to be an integer greater than or equal to 4 and
choose integer knots in the interval [0, L]:

Xo=x1=x3=x3=0,
xj=j—3, 4<j<M-4,

XM-3 = XpM-—2=XmM-1=xm=L.

where M = L + 6. We observe that the endpoints of the interval are repeated 4 times,
meaning that they are knots of multiplicity 4. The internal knots x;, 4 < j < M —4, are
simple knots.

The cubic B-spline basis

N ={Ne(x),0<k<L+2}, xeloL],

is formed by L + 3 basis functions, 3 edge functions for each endpoints plus L — 3 internal
functions. The left- and right-edge functions have index 0 < k < 2and L < k < L+2,
respectively, while the internal functions correspond to the values 3 <k < L —1.

We recall that the basis functions Ni, 0 < k < L 4 2, are non-negative and compactly
supported with

supp(Ng) = [max(0,k — 3), min(k+1,L)], 0<k<L+2

Moreover, the basis A is centrally symmetric, i.e.,

Ni(x) = Npypk(L—x), 0<k<L+2 (5)

and satisfies the endpoint conditions:
Ng(0) = ok, Ne(L) =0dr42k  0<k<L+2 (6)
where §; x denotes the Kronecker delta.
For the convenience of the reader, the explicit expressions of the basis functions are
given in Appendix A. For details on the construction of spline bases, see [35,36].

The function system N can be adapted to any sequence of equidistant knots by dila-
tion:

Nh:{Nk(%),ngth}, x€[0,L], @)
where M), = % + 2. Figure 1 shows the basis for L = 1and h = %.

1
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Figure 1. The cubic spline basis AV, on the interval [0, 1] with space step h = 1/8.
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2.3. Approximation of the Riesz—Caputo Derivative

To approximate the Riesz—Caputo derivative of a give function y, we approximate the
function by a cubic spline represented by a linear combination of the basis functions N
My
y(x) =~ yn(x) = kz aepNiw(x),  x €[0,L]. ®)
=0

We recall that cubic spline approximations belong to C2[0, L] and are exact on polyno-
mials of degree less than or equal to 3 [34,35].
The Riesz—Caputo derivative (2) can be approximated as

dr dv My dr
—— R —— = —=N, 0,L]. 9
d|x‘7y(x> d‘x‘yyh(x) kgoak,hd|x|,y k,h(x)/ X e [ ’ } )
Thus, we need to evaluate the Riesz—Caputo derivative of the basis functions:
d7 1 v mpyY
d|x|yNk,h(x) = E(Dof’f +(=1)"Dy)Ngu(x),  0<k<L+2

To this end, it is sufficient to evaluate the derivative when h = 1, since for any
function f (see [12]),

5 x\ 1 4 X 5 x\ 1 4 X
DO,x (h) - h“YDOrh‘le<h>’ Dx,Lf<h> - ]/ﬂDh—lx,h‘lLf<h>'

The explicit expression of the left Caputo derivative D& Ni was given in [13,37]
(see Appendix B). The right Caputo derivative can be evaluated by using the symmetry

property (5).
Proposition 1. Let ® = {¢(x),0 < k < M} be a function basis centrally symmetric in the
interval [0, L], i.e.,

oe(x) = pyr(L—2x), 0<k<M, xeloL]. (10)

Then, the left and right Caputo derivatives of the basis function ® are related by the following
symmetry properties:

D} ¢r(x) =D, _ d(L—x) =Dy, _dpmi(L—x), 0<k<M. (11)

Proof. For the first equality, using definition (4) and the change of variables T = L — 7 we
obtain

nm L gM(r)
i) e T
1 /OH U

- T(m—9) (L—x—1)7mt

D;CY,L¢k('x) = 1-'

=Dy $x(L—x).

For the second equality, using relation (10) in definition (4) and the same change of
variables as above, we obtain
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O

Using the symmetry properties (5), Proposition (1) and Equations (A4)-(A12), we
obtain the explicit expressions of the Riesz—Caputo derivatives %Nk. We observe that the
derivatives retain the same symmetry/antisymmetry properties as the ordinary derivatives.

The Riesz—Caputo derivative of the basis functions is plotted in Figures 2 and 3 for
different values of the order of the fractional derivative.

1

05+

15 : : ‘
0 0.2 0.4 0.6 0.8 1

Figure 2. The Riesz—Caputo derivative of the cubic B-spline B3 (see Appendix B) for different values
of the fractional order y, with 0 < ¢ < 2.

2.4. The Collocation Method

To show the effectiveness of the approximations we constructed in Section 2.3, we solve
the FBVP (1) by the spline collocation method introduced in [12,13]. First, we approximate
the solution to the differential problem by a spline function as in Equation (8). Then, by
collocating the differential problem in the equidistant points

Xs={xp=0p0<p<Ms}, M;=06"L (12)

we obtain the linear system

My, dr My,
Y aens—=Nin(xp) + f(xp) Y anNin(xp) = g(xp), 1<p<M;—1,
izl k=0
(13)
M, My,
00 Y ainNin(x0) +Cro Y arnNin(xam,) = cr, 1<r<m,
k=0 k=0

where the coefficients {ay j, } are the M}, + 1 unknowns. To avoid the linear system being
underdetermined, we choose the step J such that Ms —1+m > M, + 1.
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Figure 3. The Riesz-Caputo derivative of the left-edge functions (panels (a—c)) and of the right-edge
functions (panels (d—f)) for different values of the fractional order 7y, with 0 < ¢y < 2.

3. Numerical Results

We will now test the collocation method described in Section 2.4 to solve Equation (1)
where we will set without loss of generality L = 1. For all the numerical tests, the known
terms f(x) and g(x) are listed in Appendix C.

The linear system we obtain is an overdetermined linear system with M; — 1+ m
equations and M), + 1 unknowns that can be solved using the least squares method.

In the following examples, we will denote by ||e, || the infinity norm of the approxima-
tion error, evaluated as

lenll = o max ly(xs) = yn(xs)l, (14)
where y(x) is the exact solution to (1), y;(x) is the numerical solution (see (8)) and
Xg = gs, 0 <s <4M;. The norm in (14) is evaluated through the local error e(x) =
y(x) —yu(x) on a finer grid with step size §/4, being ¢ the step of the collocation points
(see (12)). In the following numerical tests, we will set § = /2.
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3.1. Example 1

In the first example, we consider 0 < v < 1. We set the parameters p19 = {190 = c1 = 1.

The analytical solution is y(x) = x so that the collocation method is exact. In Table 1,
we list the error we obtain for different values of v when i = 1/8. As expected, the error is
in the order of machine precision.

Table 1. Example 1: The infinity norm of the error ||ey|| for h =1/8.

¥ 0.25 0.5 0.75
llenl| 436 x 1014 1.38 x 10~ 14 1.24 x 10714

3.2. Example 2

To test the convergence of the collocation method, in the second example, we set the
function g(x) in order to obtain the analytical solution y(x) = x*. The parameters are set
tobepyg=Cio=c1=1for0 <y <1,and pyjg =Coo =2 =1, p20 = {190 = ¢1 = 0, for
1<y<2

The behavior of the error for different values of oy and / is shown in Table 2. The
numerical results show that the error increases when 7 increases. Moreover, the error
decreases fast with 1 when 0 < ¢ < 1, while it decreases slower when 1 < ¢ < 2.

Table 2. Example 2: The infinity norm of the error ||e;|| for different values of y and h.

0% 0.3 0.6 0.9 12 15 1.8
h=1 453 x107° 161 x 107> 179 x 107 159 x 1074 324 x107* 249 x 1073
{
h=1¢ 248 x107° 9.18 x 1077 1.07 x 10°° 1.54 x107° 491 %107 514 x 1074
h= 4 1.34x 1077 5.36 x 1078 6.39 x 1078 1.54 x107° 7.37 x107° 1.05 x 10~*
h=¢ 729 x107° 320 x 1077 372 x 1077 159 x 1077 110 x 107° 215x107°
h= 15 1.35x 107 2.64x 10710 2.32x 1071 1.72x 1078 1.64 x 1077 437 x107°

Il
)
N
X

3.3. Example 3

Here, 0 < 7 < 2. We set the function g(x) in order to obtain the periodic solution
y(x) = sin(wx) with w = 7,57m. For 0 < 7 < 1 in the boundary conditions, we set
P10 = Cio = 1 with ¢; = sin(a)), while for 1 < ¢ < 2, we set 020 = Ji10p = ¢ =0,
p10 = G20 = 1, ¢ = sin(w).

The analytical and the numerical solutions are shown in Figure 4 together with the
error e(x) = y(x) — y,(x).

In Tables 3 and 4, the infinity norm of the error for different values of  and # is listed.
As expected, the most oscillatory solution, which is the hardest function to approximate,
requires a small step h to obtain a small error.

We also show how the left and right contributions of the Riesz—Caputo derivative
behave for this periodic function in the case 0 < 7y < 1 (Figure 5) and 1 < v < 2 (Figure 6).
The plots show that when 0 < ¢ < 1, the limit of the Riesz-Caputo derivative for y — 1
approaches the ordinary first derivative (in this case y’(x) = cos(wx)); it is the same case
for the left and right contributions, the latter with a minus sign due to the factor (—1)".
Similarly, when 1 < 7 < 2, the Riesz-Caputo derivative approaches y”(x) = — sin(wx) for
¥ — 2, and for this case (m = 2), the left and right contributions appear with the same sign.
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10779 pfiil , | [ i
—h=1/8
h=1/16 i,
——h=1/4 ——h=1/32 h=1/32 ‘I i\
——h=1/8 h=1/64 ——h=1/64
h=1/16 h=1/128 ——h=1/128
10,15 | T T . T —— .
0 0.2 04 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1
(c) (d)

Figure 4. Example 3. Panel (a): The analytical solution (black line) and the numerical solution (red
line) for h = % when w = 7, v = 0.8. Panel (b): The analytical solution (black line) and the numerical
solution for h = % (magenta line) and h = ﬁ (red line) when w = 57, v = 1.2. Panels (c,d): The

local error e(x) for (¢) w = m and (d) w = 571.

Table 3. Example 3: The infinity norm of the error ||e;|| for different values of -y and h when w = 7.

¥ 0.4 0.8 12 1.6
h=1 211 %1073 1.31x1072 2.82x 1073 3.87 x 1073
h=g 6.66 x 107° 471 x107° 227 x 1074 5.81 x 10~
h= 1 246 x 107° 2.10 x 10°° 263 x 1075 1.08 x 10~*
h= 25 1.30 x 10~/ 131 %1077 3.50 x 107° 208 x107°
h=g 7.59 x 1077 8.67 x 1077 4.88 x1077 399 x 1076
h= 135 4.80 x 1071 6.05 x 10710 6.90 x 1078 7.61 x 1077

Table 4. Example 3: The infinity norm of the error ||e;,|| for different values of y and h when w = 57t.

%% 0.4 0.8 12 1.6
h=} 1.14 x 1071 6.78 x 1072 2.70 x 10! 1.46 x 10°
h= 1 5.79 x 1073 3.58 x 1073 5.81 x 1073 8.21 x 102
h= 2 1.77 x 1074 124 x 1074 1.04 x 1073 6.95 x 1073
h= g 6.13x10°° 6.50 x 10~° 159 x 1074 8.58 x 1074
h= g 333 %1077 443 x 1077 2.31x107° 125 x 1074
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) 0.2 0.4 06 0.8 1 o 0.2 0.4 0.6 0.8 1

—~=08
=09

(c) dr_sin(wz) (d) Values of y

dx|v  w

Figure 5. Example 3. The rescaled left (panel (a)) and right (panel (b)) Caputo derivatives and the
Riesz—Caputo derivative (panel (c)) of the function y(x) = sin(wx), for different values. of <y (panel
(d)) with w = 5.

3.4. Example 4

In the last example, we set the function g(x) in order to obtain the exponential solution
y(x) = ¢*. The parameters are set to be pj9 = {10 = 1 with¢; =1+ efor0 < v < 1, while
forl <y <2,wesetpjg=_x=c1=1,c=eand py = 1o =0.

The behavior of the error for different values of 7 and & is shown in Table 5. The
numerical results show that the error increases slightly when <y increases, while it decreases
fast with h.

Table 5. Example 4: The infinity norm of the error ||e;|| for different values of v and h.

0% 0.25 0.75 1.25 1.75
h=1% 245 x107° 1.45x107° L11x107* 1.31x107*
h=g 3.20 x 107° 115 x107° 1.07 x 107> 253 x107°
h= 136 2.83x 1077 7.89 x 1078 1.12x10°° 491 x107°
h= 4 192 x 1078 513 x 1077 117 x 1077 9.72 x 10~/
h= ¢ 131 x 1077 3.33x 10710 1.25x1078 1.96 x 1077
h= 13 5.80 x 1071 4.66 x 10710 1.82x 107 4.02 %1078

I
)
Nl
@
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(¢) 7y i) (d) Values of 7

Figure 6. Example 3. The rescaled left (panel (a)) and right (panel (b)) Caputo derivatives and the
Riesz—Caputo derivative (panel (c)) of the function y(x) = sin(wx), for different values of 7 (panel
(d)) with w = 57t.

4. Discussion and Conclusions

In this paper, we discuss the spline collocation method introduced in [12,13] to solve
fractional boundary value problems with the Riesz—Caputo derivative. We propose an effi-
cient method for evaluating the fractional derivatives exploiting the symmetry properties
of both the spline basis functions and the Riesz-Caputo operator.

We propose several tests in which the good performance of the numerical method is
shown. The errors listed in Tables 1-5 show that we obtain an accurate solution even using
a small number of collocation points.

In these examples, we also look at the behavior of the left and right contributions of
the Riesz—Caputo operator to better understand their roles, and we notice that while the left
fractional derivative is always zero at the left edge, the same holds for the right fractional
derivative at the opposite edge.

These preliminary studies suggest that the proposed method is accurate and con-
vergent, with convergence order depending on the fractional order of the derivative, in
addition to the smoothness of the solution. Moreover, the method can be easily generalized
to fractional advection-diffusion problems (see [38]). We plan to further investigate these
points in the near future.
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C.S.; writing—review and editing, F.P,, C.S. and E.P,; supervision, EP. All authors have read and
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D{, Bs(x) =

I(4—7)

Appendix A
Let x7 denote the fractional truncated power function defined as
1 = (max(0,x))" >0
x| = (max(0,x)) , 7 =0,

which is the generalization to noninteger power of the classical truncated power function

¥ = (max(O, x))n

defined for any integer n > 0.
The cubic B-spline B can be written as

=52

In the following, we provide the explicit expression of the functions belonging to the
cubic spline basis AV. The left-edge functions have the following expression:

Bs(x) 4x—1)3 +6(x—2)% —4(x—3)3 + (x—4)~1).

(1—x)i, x>0,

No(x) = (A1)
0, x <0,
Lo —aa—xp >
1( —x)31 —2(1-x)1, x>0,

Ni(x) = (A2)
0, x <0,
1 3 3 3
6(3—x)+—1(2—x)++§(1—x)+, x>0,

Na(x) = (A3)
0, x<0.

The right-edge functions can be obtained from the left-edge functions using the central
symmetry property, i.e.,

Nk(x):NL+2_k(L—X) L<k<L+2

The internal functions are suitable integer translates of the cubic cardinal B-spline Bs.
In particular, the internal functions are the integer translates with support all contained in
the interval [0, L], i.e.,

Ni(x) = Bs(x —k+3), 3<k<L-1.

Appendix B

For any order 7, the left Caputo derivative of the cubic B-spline B3 can be expressed as
1 _
(-

4 -1 +6(x—2)7 7 —4(x—3)7 7 + (x - 4)?;7). (A4)

The left Caputo derivative of fractional order 0 < ¢ < 1 of the basis functions has
analytical expression [37]
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3 - 3—
D, No(x) = ) ((—2x2 +2B3-9)x—(2-79)3 - 7)) T4 2(x - 1)7 7) , (A5)
DY Ny(x) = > (sz -3B—7)x+(2-7(3—- 7)) AT 4= 13T 4 (-2 (A6)
0,x r(47,y) 2 + 2 + 4
3 11 _ 3 _ 1 _
v N R N s po) _ 1—y 13 2 )3T o Dy 33
DY M) = g5 (( =32+ (3 'y)x)x 3= 1T - S (=2 4 5 (x—3)] > (A7)
Dy Ne(x) =Dy, Bs(x —k+3), 3<k<L-1. (A8)
The left Caputo derivative of fractional order 1 < ¢ < 2 of the basis functions has
analytical expression [13]
6 - 3-
D&XNO(X):IM((X+3')’)X2 7‘F(xl)+7), (A9)
6 7 9 3 - 1 -
Y -2 .7 2 2—y _1)\3—Y L 3
D Ni(x) = Frg oy ((4x 5 +2'y)x 2x -1} T+ (x -2 ) (A10)
6 11 3 1 3 _ 3 _ 1 _
v - % [((_1 o _ 2 2= 1 2 (e 1) _ 2 93T 4 L 23
DY M) = g5 (( Sxt s zfy)x +5E-DT -2 -2T T + (x-3)% ) (A11)
DJ,Ni(x) =DJ,B3(x —k+3), 3<k<L-1. (A12)
Appendix C

Here, we list the analytical expressions of the known terms f(x) and g(x) of Equation (1)
for the numerical tests presented in Section 3.

1—77(L7X)1—7

Example 1. f(x) =1,8(x) = x + *—rz—y—

Example2. f(x)=1,g(x) =

xt + 2r(5177) (810(x) + g20(x)) for0 <y < 1,
T 2r(5177) (811(x) + g (x)) for1 <y <2,

g10(x) = 24x*77,

ga0(x) = 4(L— x)H(em ~2)(y = 1)L2x — (1 =3)(r =)y = L) = 6(y — )43 +6x3),
g1 (x) = 24x*77,

@21(x) = 12(L — x)>°7 ((”y —3)(y —2)L% —2(y — 2)Lx + 2x2).

sin(wx) + ﬁ(gm(x) +g20(x)) for0 <y <1,
2

xample f(x) 8(x) {Sin(wx) — ar(s— (&1 (%) + 821 (x)) for 1 <y <2,

where
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g10(x) = T—q = /
_w(L=x)sin(wx)1F (1 3321w (L— x)2>
§20(x) = (L—x)"" v
B )
wx3~71F, (1;2 -1,3-% —%w2x2>
sl = =30 -2) :
) w(x — L) cos(wx) 11—"2(% -%3,3-F -1 (L- x)z)
821(x) = (L —x)=" 3
BT (L )

where ,F;(a;b;z) is the generalized hypergeometric function.

Example 4. f(x) =x7,g(x) = x7e* + Wx_ﬂgm(x),
where
gm(x) = (=1)"(x = L)"(L —x)""(F(m —y,x = L) =T(m — 7)) = [(m —v,x) + T(m — ),

with0 <y <2, m = [v].
I is the Euler Gamma function and T is the incomplete Gamma function.
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