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Abstract: In this paper, we develop a finite difference method for solving the wave equation with
fractional damping in 1D and 2D cases, where the fractional damping is given based on the Caputo
fractional derivative. Firstly, based on the weighted method, we propose a new numerical approxi-
mation for the Caputo fractional derivative and apply it for the 1D case to obtain a time-stepping
method. We then develop an alternating direction implicit (ADI) scheme for the 2D case. Using the
discrete energy method, we prove that the proposed difference schemes are unconditionally stable
and convergent in both 1D and 2D cases. Finally, several numerical examples are given to verify the
theoretical results.
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1. Introduction

Recently, the study of damping effects has been a hot research topic because it appears
in a variety of the dynamic processes of complex systems, including electromagnetic
shunt [1], extensible beams [2], swelling porous elastic [3], vibration [4], and so on [5-13].
In this paper, we consider the initial value problem for the wave equation with fractional
damping as follows:

Alazua(%t) + Azoch‘u(x,t) = DAu(x,t)+ f(x,t), x€Q,te(0,T], (1)
u(x,0) = p(x), ur(x,0) =p(x), xeQ, e)
u(x,t)|xcan = ¢(x,t), t€[0,T], 3)

where Q = (a,b) C R or Q = (a,b) x (c,d) C R?, 9Q is the boundary of O, A is the
Laplacian operator, D(> 0) is the diffusion coefficient, f(x,t), ¥(x, ), ¢(x) and ¢(x) are
given functions, and the operator § D¥ denotes the Caputo fractional derivative defined by

§Dfu(x 1) =

t 2
1 / o“u(x,s) ds l<n<? )
0

r2—u«) 9s2  (t—s)e 1’

In an overdamped bistable system, the governing model (1)—-(3) presents a double-
resonance pattern [14]. The fractional derivative in Equation (1) is referred as a damping
term, and can account for the memory effects in the system. The case « = % in Equation (1)
is known as the Lokshin model, which appears in the study of the propagation of the
air inside a duct when taking into account viscothermal losses [15,16]. The case « = 1 in
Equation (1) is known as the damped Klein-Gordon model, arising in relativistic quantum
mechanics [17]. The case # = 2 in Equation (1) is known as the classical wave equation.
Compared with the above commonly discussed models, Equation (1) is more physically
flexible due to the term {D¥u(x, t) and the parameter A. Moreover, the inclusion of the
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time fractional derivative allows for the simulation of the anomalous diffusion and other
non-classical transport phenomena.

Although some linear and special fractional partial differential Equations (FPDEs)
can be solved using analytical methods, the analytical solutions of the most generalized
FPDEs (e.g., multi-term FPDEs) cannot be worked out. Consequently, the study of efficient
numerical algorithms for solving the FPDEs plays a critical role in scientific computing and
engineering applications. At present, many numerical methods have been developed for
solving the FPDEs, such as finite difference methods [18-25], finite element methods [26-30],
and spectral methods [31,32].

To the best of our knowledge, only a few numerical methods for the wave equation
with fractional damping in Equations (1)—(3) have been considered. Saffarian and Mo-
hebbi [33] developed and analyzed an ADI spectral element method for solving the time
fractional damped nonlinear Klein-Gordon equation, in which the equation includes the
second-order derivative and the Caputo fractional derivative of order « € (0,1) in the
temporal direction. The WSGL scheme was used to discretize the Caputo derivative based
on the relation between the Reimann-Liouville and the Caputo derivative in [33]. Wu et
al. [34] used the reduced-order method to develop a Crank-Nicolson compact difference
scheme of the time-fractional damped plate vibration equation, in which the equation in-
cludes the second-order derivative and the Caputo fractional derivative of order a € (1,2)
in the temporal direction. Based on an efficient sum-of-exponentials (SOE) approximation
for the kernel function #~1 with 8 € (0,1), Lyu et al. [35] presented a fast linearized finite
difference scheme for the 1D nonlinear multi-term time-fractional wave equation, where all
fractional orders are in (1,2).

In this paper, we aim to propose a new finite difference method for the one- and
two-dimensional wave equations with fractional damping in Equations (1)-(3). Note that a
direct application of the classic L1 approximation to the Caputo derivative in Equation (1)
att = t, leads to a numerical scheme with only first-order temporal convergence accuracy
(see [36]). The difficulty of obtaining a high-order algorithm for Equations (1)—(3) in time
lies in how to design a numerical approximation with high accuracy for the following
problem:

Mu” (8) + MaSDru(t) = (), te€[0,T]. (5)

Therefore, we first consider the difference scheme with high accuracy for Equation (5)
in this study. Specifically, we consider the Caputo fractional derivative { D¥u(t) and the
second-order derivative 1’ (t) as a whole in the numerical discretization, and then take its
weighted average att = t,,_1 and t = t,;1. After careful analysis, a (3—«)-order numerical
approximation for Equation (5) is then obtained. This is one key contribution of this
paper. In addition, we apply this technique of time discretization to derive numerical
algorithms for the wave equation with fractional damping in Equations (1)—(3) in both
1D and 2D cases. We then use the discrete energy method to prove the unconditional
stability and convergence of the proposed difference schemes. This is another novelty
of our work. For the 2D case, we add some small perturbations to obtain an alternating
direction implicit (ADI) scheme in order to reduce the huge computational work and
storage. Finally, numerical examples are provided to verify the theoretical analysis, and to
show some new diffusion-wave phenomena based on fractional damping.

2. Numerical Discretization for a Fractionally Damped System

In this section, we derive a difference scheme for solving the following fractionally
damped system with initial conditions

Mu' (8) + A DRu(t) = f(t), t € (0,T], (6)
u(0)=¢, u'(0)=1y, 7)

where the fractional order is « € (1,2), and f(t) is a given source term. Here, u'(t) and
u" (t) denote the first-order and second-order derivative with respect to t, respectively.
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Take a uniform partition of the computing interval [0, T], i.e., t, = n7, 0 < n < N with
the step size T = %, where N is a given positive integer. The numerical accuracy reaches
no more than first order if we directly consider the difference scheme of Equation (6) at
t = t,. In order to obtain a stable difference scheme with high accuracy for Equation (6),
we average the results of Equation (6) att =t,_j and t = t,,41, i.e,

W (tua) £ (tne1) | GDFU(1) 5 DFUbnet) _ St + f(tad) g

M 2 2 2

For simplicity, we define grid functions U" = u(t;), n > 0. Furthermore, we introduce
some difference quotient operators

poupr = WUy WU UM G

2T T T

Firstly, we can obtain a second-order approximation for the weighted average of u” ()
att =t,_1 and t = t,;1 by using the Taylor expansion, i.e.,

u//(tnfl) + u”(thrl)
2

= SFU" + O(7?). 9)

Next, we adopt the reduced-order method to construct our numerical formula for the
Caputo derivative {D¥u(t). Let B = a — 1, v(t) = u'(t). We transform §D¥u(t) into its
substitute as § Df v(t), ie.,

B B 1 to/(s)ds
5200 = 5, (o

The following lemma states the truncation error of the L1-type fractional formula.

Lemma 1 (see [37]). Suppose g(t) € C?[0,t,]. Then

b, dt 1. n=l B .
/0 8 (t)m -7 [ﬂog(tn) - k;(ﬂn—kq — k)8 (tk) — anlg(tO)] |
_ 2—-p
< 11/5 [1125 + 22_/3 - (1+25)} Jmax 8" (1|7 7F, (10)

where 0 < B < 1, and

~ t41 dt o 1 1_/5 1_[3 - Tl_ﬁ 1_[3 1_,3
a= [ = popl) P = )P = Tl )P 1P 120

We assume that the solution u(t) of Equation (6) is smooth. Accordingly, v(t) is
smooth. By Lemma 1, we have the following discrete formula at grid point t = t, i.e.,

-B n—1
CDPo(t,) = r(g_ﬁ)[aéﬁ)v(tn)— Y @P,_ —a® ot —alP olte) | + ()", (11)
k=1

I+ 1)1’ﬁ — 1178, 1 > 0, and there exists a constant ¢; which satisfies
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Noticing the relations « = + 1 and u/(t) = v(t), we then calculate the weighted
average of §Dfu(t, 1) and § Diu(t,—1) to yield

§DRu(ty 1) +§Dfultnrs) _ §Dfo(tu 1) +§Dfo(trn)

2 2
TP [olt) Foltusn) N6 ) \Oltn) + (k)
TT2-p) [% I T k;l(”"*’ffl ~ i) .
o(ty) +o(t o(t) —o(t )" 4 ()Y
_“;(1@1(0)2 (1)+a7(15)(1)2 (0)}+(1) 2(1) (12)
T (a) w' (ty—1) +u' (tyg1) = () () u' (teq1) +u'(tryq)
- I(3—a) |:b0 2 o k:X:l(bnfkfl B bnfk) 2
u'(to) +u'(t1) wW(t) —u'(to)] | (r)" "'+ ()"
—b® 5 +o 5 + 5 ,
where bl(“) = (I+1)>7* —127%, ] > 0. Based on the Taylor expansion, the averaging
operators in Equation (12) can be approximated using
1
Sl (toy) + 1 (1)) = AUF + (1), 1<k <n, (13)
and .
Sl () + 1 (1)) = U2 + (), 1<k<n, (14)
where -
(1) = —TZ /0 (" (t —sT) +u" (t +s7)](1 — 5)2ds, (15)
and >
(r3)k = _%6 ; [u" (¢ 1T %s) + u’”(tk_% + %s)](l —5)2ds. (16)

In Equation (12), we transform M into the form M —u'(tg), and then
substitute the approximations in Equations (13) and (14) into Equation (12). This gives

CD"‘u(t _1)—|—CD’Xu(t +1) T1-a Y n—1 (@)
2 TTew RSt _k;l(bna—k—l — by )acut
— b\ suz + b (su3 — v,v)} +(ra)", (17)

where (r4)" denotes

Tl—tx n—1

e 190 02)" = R0y b))+ 6 6]

=1
(r)" '+ (r)" 1!
2

(ra)" =

_|_

— o( ). (18)

For simplicity, we define the operator 6% (U", ) as

1—a n—1
(U, y) = 1"(27—&) (68t = Y 00,y — b A — b a0t + b (s — ). (19)
k=1

Hence, based on the above numerical formulas in Equations (9) and (17), we obtain a
numerical discretization for Equation (6) from the second level to the N-th level as follows:

B + s (U, ) = L Un=) ;ﬂt"“) +R", 1<n<N, (20)
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where R" = O(73%). We now consider the numerical discretization at the first level. Since
ng‘u(tO) = 0, Equation (6) at t = ty reads

Mu"(to) = f(to). (21)
We apply the Taylor expansion to obtain

2A 1
?1 [51‘1/12 — l/J} = f(to) + RO, (22)
where R" = O(71).

Let u" be the approximate solution of u(t,). We drop the truncation error R" in
Equation (20) and the truncation error R? in Equation (22) and obtain a difference scheme
for Equation (6) as

)\1(5?1/{" +A2§$(u”,1p) — f(t1171)‘5f(tn+1), n>1,

e [5t”% - 1IJ] = f(to) ®3)

with u® = ¢.
To verify the accuracy of the above scheme, we present an example here.

Example 1. We take Ay = Ay =1, T =1, f(t) = 128 + @25t in Equation (6).

The exact solution of Example 1 is u(t) = #. In our computation, we use the difference
scheme (23) to solve this problem. The numerical error was computed by

Ew(T) = JJax, lu(ty) —u"|,

Ew (T) )

and the corresponding convergence order was calculated by Order= log, (& )
ool 2

We chose « = 1.3,1.5,1.7, respectively, to test the convergence accuracy. Table 1 shows
the numerical errors and the corresponding convergence accuracy for each fixed a. As
expected, our scheme (23) generates the numerical approximation accuracy with O(737%).

Table 1. Numerical approximation error and convergence accuracy in Example 1.

o T Ex(T) Order
1.3 1,/2000 7.0435 x 10~7 -
1/4000 2.4095 x 10~7 1.5476
1/8000 8.0200 x 108 1.5871
1/16,000 2.6193 x 10~8 1.6144
1/32,000 8.4323 x 1077 1.6352
1/64,000 2.6448 x 1077 1.6728
1.5 1/2000 6.4252 x 10~° -
1/4000 2.3176 x 10~° 1.4711
1/8000 8.3087 x 107 1.4799
1/16,000 2.9662 x 1077 1.4860
1/32,000 1.0558 x 10~ 1.4903
1/64,000 3.7468 x 108 1.4946
1.7 1/2000 3.9280 x 107> -
1/4000 1.6027 x 1075 1.2933
1/8000 6.5273 x 10~° 1.2959
1/16,000 2.6555 x 10~° 1.2975
1/32,000 1.0796 x 106 1.2985

1/64,000 43871 x 1077 1.2992
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3. 1D Wave Equation with Fractional Damping

In this section, we propose a finite difference method for solving Equations (1)—(3) in a
one-dimensional case, i.e.,

2 2
M% + Agng‘u(x,t) = D% + f(x,t), x€(ab), t€(0,T], (24)
u(a,t) = @i(t), u(b,t) = ¢r(t), te(0,T], (25)
u(x,0) = p(x), a”‘(axt' O _ p(x), xelab) (26)

We then analyze the unconditional stability and convergence of the present difference
method.

3.1. Derivation of the Finite Difference Method

We first consider the spatial semi-discretization for Equation (24). To this end, we
design a set of the grid points as (), = {x; | x; =a+ih, 0 < i < M}, where the step size
h = (b—a)/M and M is a positive integer. Furthermore, we define a space as

Uy, = {u = (ug,uq,...,up) is a grid function on (), and uy = uy = 0}.

For simplicity, we introduce some difference operators as

1
(u; —uiq), O2u; = E(éx”‘

z+% 75"”1'7%)’ Yu € Uy,

==

Suppose the solution u(x,t) € Cj(ff)([a, b] x [0, T]) of Equations (24)—(26). Here, we
employ a simple second-order difference scheme for Equation (24) in spatial discretization.
For simplicity, we denote U;(t) = u(x;,t), 0 < i < M. Thus, at the point (x;, t), we obtain a
spatial semi-discretization scheme for Equation (24) as follows:

U, (1)
ot2

M + MG DEU;(H) = DOZU (1) + f(xi, ) + (Ry)i(1), 1<i<M—1,  (27)
where (Ry);(t) = O(h?).

Next, we apply the difference method in Equation (23) to derive the temporal dis-
cretization for Equation (24). Forn =1,-- -, N, we average Equation (27) att = t,_1 and
ty11 to obtain

M (32Ui(fn71) PUi(tus1)
2 ot2 ot?

D
= o (Uit 1) + 2Ui(tas) ) +

A
) + 72 <0C,D?ui(tnfl) + SD?Ui(an))

fi 1) + f (i tnrr) | (Ra)iltn—1) + (Re)i(tus1)
2 2

. (28)
For simplicity, we denote the grid points U = u(x;,t,), 0 <i <M, 0<n < N
and introduce a symbol U" = 1(U"~! + U"!). Applying Equations (9) and (17) to
Equation (28), we have
MU + A0 (UF, ¢;) = D2U + fT +R?, 1<i<M—-1,1<n<N, (29
where the truncation error R satisfies
IR < (% +HK?), 1<i<M-1, 1<n<N (30)

with ¢, being a positive constant.
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We consider Equation (27) at t = ty, and then transform the result into the following
equation:

02U;(ty)
ot?

D

1
M + Ao§ DfU;(tg) = DZU? + f — E(Jiui(tl) —03U;(to)) + (Ry)i(to),  (31)

_1
where U; 2 = L(Ur + U'~1). We notice D} U;(ty) = 0 and apply the Taylor expansion
to the first term in Equation (31). This gives

21 1 1
Tl [&uﬁ - 14 = Do2U? + fO + R, (32)

where the truncation error R? satisfies
IRY| <cs(t+h?), 1<i<M-—1, (33)

with c3 being a positive constant.
Using the boundary conditions in Equation (25)

Uy = @i(tn), Up =gr(tn), 1<n<N, (34)
and the initial condition in Equation (26)
U = ¢(x;), 0<i<M, (35)

dropping the small term R} in Equation (29) and the small term R? in Equation (32), and
replacing U" with its numerical approximation u', we obtain a difference scheme for
Equations (24)—(26) as

MUl + A0%(ul', ;) = D2ul + f, 1<i<M-1,1<n<N, (36)
1 1

PN [} — i) = DuF 4, 1<i<M-1, 37)

uy = @(tn), thy = @r(tn), 1<n <N, (38)

w =¢(x;), 0<i<M-—1, (39)

where the truncation error is O (7 + h?) when n = 1, and O(13~* + h?) whenn =2,--- N.

3.2. Analysis of the Difference Scheme

We now analyze the optimal error estimate of the difference scheme (36)—(39). To this
end, we first define some discrete inner products and norms. For u, v € U}, we introduce
the following inner products

M-1 M
(u,v)=nh Z ujv;, (0yu,6x0) =h 2((5xui_l)6xvi_%,
~

i—1 2

and the corresponding norms:

o= /),y = /(e 52,

From the definition of {b,(l'x) n—o in Equation (12), we readily obtain that the properties

b,(f‘) >0, b,(f_)l > b,(f‘), n > 1. The following lemma gives an estimate of 65 (A;v", 1) defined

in Equation (19), which plays a crucial role in the analysis.
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Lemma 1. Let 6%(Acv", ) be defined in Equation (19). Then, we have
(07 (80", ¢)) Ar0"
1 2-a n 2) " 2— n—1 (@) o
> -
=7 [zr(3 ! k;bn*k(ATU ey k; bl (Be7) 40
b("‘) Tl*lx Tl_,x
n—1 ny2 (@) _ pla) 32 4 pla) 2
o= O~ gy (O )@+ 62,
Proof. We re-write 6%(A.v", ) as the following form
K (A" T a2 (@ @ VA ok p® @ 03 @
57 (A", ) = T(3—a) by A" — k;(bnfkq = b, ) A0 = (b, 2y = b )00 — by | (41)

Multiplying Equation (41) by A;v" and using the Cauchy-Schwarz inequality, we have

(07 (A", 9)) A"
Tl Y n—1 .
- r'(3—a) [b(()“) (B )2 N I;(byc—)k—l - bn“ o) (A0Y) - Aco
- (bnail b;(f‘)) ((Stv%) A" —bﬁf‘) P ATU”}
Tl-« p 2 =l w0 (A0R)% 4 (Aro")?
= ey RGO k;(b’(")"’l B “2)
1 1
= (0,2 =) (A" + (602)%) = by (3 (800" + ) |
1 23— N o 2—a  n—1 %) )
~t|2r(3-a) ,;bn*k(ATv )y - 2r(3—a) Z by (Be0)
b,(qa_) (e Tl 1
+ 4F(§ — ) (Ace")? I(3—a) [(bnpil - br(zlx))(‘s v2)? + b(“)'vbz}

Hence, we have completed the proof. [

We now derive a prior estimate of the scheme (36)—(39).

Lemma 2. Suppose that {v!!'} is the solution of the scheme

MOZO! + Ap8% (07, ;) = D&2vl + g, 1<i<M-1,1<n<N, (43)
2A L 1 )

Tl [m; — ;| =Do%0? +g), 1<i<M-1, (44)
vy =00y =0 1<n<N, (45)
W=¢, 0<i<M-1 (46)

Then, it holds that

n
|0"[F < C(D, Ay, A2, T,a) (0% + 1§17 + 2201 + 7 1 18" 1) (47)

m=1

Proof. We take an inner product of Equation (44) with 5402 to obtain

Z—i‘l(m% —§,602) = D(6%02,602) + (g°, 6102). (48)
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Multiplying both sides of Equation (48) by 7, we obtain
1,9 2 1 1 ~ 1 0 1
2/\1”(5,}1)2” = DT((SXUZ,5¢UZ) —|—2)\1<l[],(5t2)2) +T(g ,5,502). (49)

Applying the summation by parts to the first term on the right-hand side of Equation (49)
leads to

1 1 D
Dt (607, 607) = —g(Ivll%ﬂL [0 + D[o° 3. (50)

Using the Cauchy-Schwarz inequality to the last two terms on the right-hand side of
Equation (49) gives

- 1 A 1 -
2\ (§,00%) < 1002 |2 + 20 117, (51)

and )
1 A 1 T
7(g% 602) < %Héwz 12+ EHSOHZ- (52)

Inserting Equations (50)—(52) into Equation (49) leads to
Mllaet P+ DR + °R) < DIPR + 20+ I, 69
We take an inner product of Equation (43) with A;v" as
A (820", Arv™) + Ap(8%(0", §), Arv™) = D(620", Aro™) + (87, Aro™). (54)

After careful analysis, we obtain

A 1 _1
M(eF", Ac0") = ZL (|| 00" |2 — | 60 7). (55)

Applying the summation by parts to the first term on the right-hand side of Equation (54)
and noticing the boundary conditions in Equation (45), we have

i D -
D(6%0", Arv") = ffr(w"“ﬁf [0"~13). (56)
e N
We denote E" = ;fz(gi:x) kgl bﬁla_)kHATvk |?. By Lemma 1, we obtain
. 1 L A e
A (82 (0", ), Ac0") > —(E" — E"71) + m”ATUnHZ
ApT! " 1 -

ey [, = )lot 2+ 6 19IP). 67)

We further apply the Cauchy-Schwarz inequality to the last term on the right-hand side of
Equation (54). This gives

) Mob®) rl-a r2—a)e-1
(6" b < 2L a4 L2 e 8)

For simplicity, we denote F" = E" + % ||5ﬂ}"+% 2+ 2 (jo"*1|2 + [0"|?). Substituting
Equations (55)-(58) into Equation (54) leads to

Mt @) %)+ T2 — o)
HE = P < S [, — o o P ]+ TS

s 2
A I8"I12. (59)

Al
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Multiplying Equation (59) by T, we obtain
— A Tz_lx ( a)t“_l ~
n o pn—1 2 o) 2 n 2.
PP S [ - B oot 2 0 1] + RS (60)

Replacing n with m in Equation (60) and then summing up for m from 1 to n on both sides
of the result, we have

A2 % ¢ 1 1 .
nopo_ M2 @ @5 ody2 @) 512
F' <P oy L L (el =0 loot I+ 1 ol 1]
r2—a T
$TEZ8r v g 61
2 m=1

Using the following relations

n
Y o™ =) = b — bl <l =1, (62)
m=1
Z B = [+ 12— = (12 1< (12, (69)
m= 1
and %71 < %71 m =1,2 ,n for Equation (61), we obtain
Ap 7?4 Mt 4 F(Z w)p-t o
n o 0 2 2 n+1 2 |2
P P ot P p g I S ) g (e

Applying Equation (53) to estimate F* and 1602 ||, we have

D A,Dr2® 20,1270 Atk
F}’l - 0 A n+ 2
( TNTGo ))'U i ( TG TG ))WH

/\21’4_“ H 0||2+f(2 tlx 1 n

2
TG a) Z g™ 1I%. (65)

Hence, we have completed the proof. [
Based on Lemma 2, we have the following theorem for stability of the scheme (36)-(39).
Theorem 3 (Stability). Assume that {(u')"} and {(u*)"} are two numerical solutions obtained

based on the scheme (36)—(39) with same initial and boundary conditions but different source terms
(FOYr and (F@)1. Let ul = (uW)r — (u@) and f* = (FO)r — (F@)1. Then, it holds that

n
[u" |2 < C(D, A1, Ay, T, ) ([ + 7 ), IIF™I1P)- (66)
m=1

This implies that the scheme (36)—(39) is unconditionally stable.

We now give the error estimate of the difference scheme (36)—(39). Let e} = U}' —
ut, 0 <i <M, 0<n < N. Subtracting Equations (36)-(39) from Equations (29), (32), (34)
and (35), we obtain error equations as follows:
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o7l + Ap8%(el,0) = Do2e! + RY, 1<i<M-1,1<n<N, (67)
2A1 1 1 )

Tlfste; = D% +RY, 1<i<M-1, (68)
ep=0¢y=0 1<n<N, (69)
=0 0<i<M-1 (70)

Theorem 4 (Convergence). Suppose that the solution u(x,t) € Cj(ci’?’) ([a, b] x [0, T]) of 1D wave

equation with fractional damping (24)—~(26), and {ul! | 0 < i < M, 0 < n < N} is the solution of
the difference scheme (36)—(39). Then, the following optimal error estimate holds

|U" = u"||o < C(T>*+H%), 1<n<N, (71)

which implies that the numerical solution is convergent to the analytical solution with the error
O(T3~% + h?).

Proof. We take an inner product of Equation (68) with 5te% and Equation (67) with Ace",
respectively. This gives

%(&e%,éte%) = D(622,5e2) + (RO, dre2), (72)
and ]
A1 (6%e", Ace™) + A (8% (e",0), Ae™) = D(82e", Ace™) + (R", Ae™). (73)

Adopting the analysis strategy in Lemma 2, we have

n
le"[[% < C(D, Av, Az, T,a) (TR + T ) [IR™ ). (74)

m=1

Using the estimates of the truncation errors in Equations (30) and (33) for Equation (74),
we have completed the proof. [J

4. 2D Wave Equation with Fractional Damping
4.1. Derivation of the Difference Scheme

We derive an alternating direction implicit (ADI) scheme for solving Equations (1)-(3)
in two dimensions

2
Alw + S Dru(x,y,t) = DAu+ f(x,y,t), (x,y,t) € Qx(0,T], (75
u(x,y,t) = @(x,yt), (xyt)€aQx(0,T], (76)
ou(x,y,0 )
u(ey,0) = 9ry), PEY oy (my e, )

where Q) = (a,b) x (c,d). We take two positive integers M; and M, and design a set of the
grid points as (), = {(xi,yj) | x; = a+ihy, yj=c+jh, 0<i< M, 0<j< M} with
step sizes iy = (b —a)/Mj and hy = (d — c)/ M, and 90y, = (), N Q. Forv = {v;; |0 <
i < M;,0<j< M}, wedenote

1 5 1
00y ;= (i = vin), 00k = g (Ox0i g 5 = 00y ),

1 ) 1
Oyvy;y = 3-(0ij = vijo1), Oyvi; = hy

2 (Oyvij4y = O3 1)
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We further denote the grid function as

Up; = u(xi,yjta),  (xi,y5) € Q,, 0<n<N.
Suppose the solution u(x, t) € C)((i’?’) (Q) x [0, T]) of Equations (75)~(77) with x = (x,y).
Following the derivation of the difference scheme in one-dimensional case, we construct
MU + Aa83 (UL, i) = D(SRUL + 65Ul) + fL
+O(T ™ +h+13), (xi,y;) €y, 1<n <N, (78)
2\

1
[(wz _1/;1-,]} = (52u2 +5§u}]) + O+ I+ 1), (xi,y)) € Qe (79)

We define w = A + A 5ra—y ( ) Adding small perturbations 5= D’ AT@%% Ul”] and D ZT (5t§§(5§ Uf]

to both sides of Equations (78) and (79), respectively, we have

D2
MOPUL + Apb% (UL, ;) + 45 A0282UL = D(S2U, + 62Ul + T+ RY,
(xi,yj) €, 1<n <N, (80)
2/\1 1 D T
[@ulz] %} 5t525§u12] _ (52uz + 82U ])+ DR, (xiyp) € Oy, (81)

where there exists a positive constant ¢4 satisfying
IRl < (TP + h + 1), |R?,j| < ca(T+ g + 13). (82)
Using the boundary condition in Equation (76)

Ul”] = (p(x,-,yj, tn), (xl-,y]-) €90y, 1<n<N, (83)

and the initial condition in Equation (77)
USJ- =o(xi,y7),  (xi,yj) € Qy, (84)

and dropping the small term R” in Equation (80) and the small term Rg j in Equation (81),

and then replacing Uj; with 1ts numerical approximation uj;, we obtain a difference

scheme as

A 521/[1’1 + A% (ul .. DZT 5252 n o__ (52 i (52 7 i

10y Ao (i i) + =0 4w xOyuiy = D(Eu + oyufy) + ffl,
(xiy;) €y 1< <N,  (85)

2A 1 D2t

20 [&u 1/)1]] 81, 5“5%55 = ((52u2 _|_(53 12]) +fi(,)j/ (x,97) € Oy, (86)
MZ] = q)(xi/]/j/ tn)/ (xir]/j) €90y, 1<n<N, (87)
”?,j =¢(xi,y7),  (xi,yj) € (88)

We multiply Equations (85) and (86) by 72, and then factorize the results. This gives

(\FI_ \f )( Z\F y) nH_Fl]r (x,y;) €Qp, 1<n <N, (89
(vanr - 2\/ﬁ )(FI ) uj = Fjy (xiry;) € O (90)
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where
ATt 1, D7 o 1 g2,n—1 2 ¢
P =20qui; + (W a Al) T+ —5 Gxu "+ ) + T
AT NS @) @ 5ud _ p®)
+ r(3 _ (X) [k;(bn— - bn k— 1>ATM + bn 2] - b (5{1/! l/"l]):| 91)
D
FO =2, 20T+ (52u0 +u ?]) + 72 f},’j. (92)
We then introduce the intermediate variables u7; and v7; to obtain a D"Yakonov type of
ADI scheme:
DT * n
(Ve - N 82 ut; = Flyy (xiyy) € Oy 1<m < N, (93)
Dt?
(\/5 Zf(s;) Wit =l (x,y;) €y 1<n <N, (94)
2
(Vamz - 5 \/ﬁ 8 )oi; = FD (xivyy) € O, (95)
(\/2)\12 - m&;)u},j = vt (%) € O (96)

The detailed computation is described as follows:
Firstly, we solve u} i of the scheme (95)-(96) by computing two sets of independent

one-dimensional problems. Specially, for fixed j(1 < j < M, — 1), we obtain {v} i (xi,yj) €
Qy,} by solving the following linear equations
vij=F;, 1<i<M; -1, 97)

(vonz - NZT ) o,
vy = (\/271 )uoj, Vi, = (\/271 )u}ww.. (98)

For fixed i(1 <i < Mj — 1), we then obtain u},j by solving the following linear equations

Dt? N\ 1
(\/2 1 —272)\15}/)1/[1’]_ l]’ 1<]<M2_1 (99)
uly = ¢(xi,yo, 1), #ipg, = ¢(xi, ¥ 1) (100)

Following the above idea, we can solve u} j of the scheme (93)-(94) for n > 2 by computing
two sets of independent one-dimensional problems.

4.2. Analysis of the Difference Scheme

We now give the optimal error estimate of the difference scheme (85)—-(88). To this end,
we first define a space as

Vi = {v|v={v;;} is a grid function on (3 and v; ; = 0 if (x;,y;) € 0, }.
For u,v € V), we introduce some inner products

M;—1M—1

(w,0) =mhy Y, Y. uivi,
=1 j=1

M; Mp—1

((qu,éxw = l’l1h2 Z Z (5xui—lj)§xvi—lj’
i=1 j=1 ¥ i
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M;—1 M,
(6yu,8y0) =hihy Y Y ( unl] )Jxv .Y
i=1 j=1
and the corresponding norms ||u|| = \/(u, u) and |u|? = (Su, dxu) + (Syu, 5,u).
In the following lemma, we obtain a prior estimate of the scheme (85)—(88).

Lemma 5. Suppose that {vl’.lj} is the solution of the following scheme

MSFOY + Aa8E (ol i) + %AT52(5§ of; = D(6%0] + &y0f,) + g8,
(xi,y;) €Y 1< <N,  (101)
24 [@ 2= ]+ D’ AT 5:6%6%0 f] = (5202 + 620 ;]) +8% (wy)eqy,  (102)
vl»,j =0, (x,y) €00y, 1<n<N, (103)
v = bij, (xi,y;) € 00, (104)
Then, it holds that
[0"7 < C(D, A1, Ay, T, ) ([0 + (|91 + 21801+« i 18™[1)- (105)

m=1

Proof. We take inner products of Equation (102) with 5v? and Equation (101) with A;0".
This gives
2/\1

3
— T (8:626%0,6,0%) = D(6%0% + 6203, 6,0%) + (8°,50%)  (106)

(5t02 — l/J 51}0 ) 8)L1

and

D2 3
M (820", Arv™) + Ap (8% (0", ), Aro™) + H( 03550", Arv")

= D(630" + 6,0", Aco") + (87, Ac0").  (107)
Applying the summation by parts to the second term on the left-hand side of Equation (106)
and the third term on the left-hand side of Equation (107), respectively, we have

D?73

D?73
4w (

8A1

(5t5252z)2 502) >0, A83550", A0™) > 0. (108)

Using the same analysis in Lemma 2 to the last terms of Equations (106) and (107), one may
obtain the estimate (105). [

Based on Lemma 5, we have the following theorem for stability of the scheme (85)-(88).

Theorem 6 (Stability). Assume that {(ul)f]} and {(uz)f]} are two numerical solutions obtained
based on the difference scheme (85)—(88) with same initial and boundary conditions but different
source terms (f(l));?,j and (f(z)):?,j. Let uﬁj = (u(”)lff]« - (u(z))zj and Z{Ij = (f(l))z]. - (f(2))2]..
Then, it holds that

n
"7 < C(D, Ay, Ao, T,a) ([ £ +7 ) 177117 (109)

m=1

This implies that the scheme (85)—(88) is unconditionally stable.
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We now give the error estimate of the difference scheme (85)—(88). Let e” = U”

u?,], (xi,yj) € O, 0 < n < N. Subtracting Equations (85)—(88) from Equatlons (80), (81)
(83) and (84), we obtain error equations as follows:
o D2T3 252 el 2 i 2 el n
/\1(5te + Ay6% (1], )+ﬂAT‘Sx5yz]_ D(dye;; +(5yl])+Rl],
(xi,]/]‘) €0y, 1<n<N, (110)
20, . 1 Dt
=i+ S M%aﬁ 4= (5262 + 82 l]) +RY, (xiy)) € Qy (111)
e =0, (x,y) €30, 1<n<N, (112)
=0, (x,y)) €0y, (113)

Theorem 7 (Convergence). Suppose that the solution u(x, t) € C,(fts) (Q) x [0, T]) of 2D wave
equation with fractional damping (75)~(77), and {uzj | (xi,yj) € Qu, 0 < n < N} is the solution
of the scheme (85)—(88). Then, the following optimal error estimate holds:

U" —u"ly <C(T ™+ 15 +13), 1<n<N, (114)

which implies that the numerical solution is convergent to the analytical solution with the error
O(T>* + h? + h3).

Proof. We take an inner product of Equation (111) with 5te% and Equation (110) with Ace",
respectively. This gives

M (51‘62 5t6’2)
T

2.3
D7t (616202¢2, 6re2) = D (022 + 622, 6,e7) + (RO, Ge2),  (115)
1

and

DZ 3
A1 (82", Ace™) + A2 (6% (e",0), ATe”)+4—; (A:5252", Ace™)

= D(83e" +55¢", Ace”) + (R", Ace").  (116)

Adopting the analysis strategy in Lemma 5, we have

n
e[t < C(D, M, A2, T, ) (TR + 7 ) [IR™]?). (117)

m=1

Using the estimates of the truncation errors in Equation (82) for Equation (117), we have
completed the proof. [

5. Numerical Examples

In this section, we carry out three numerical examples to test the performance and
the applicability of our proposed difference schemes for solving the wave equation with
fractional damping (1)—(3) in both 1D and 2D cases. All the numerical experiments are
implemented using Matlab R2018b on a desktop with Intel(R) Core(TM) i3-7100U CPU @
2.40 GHz and 8 GB.

In our computation, we denote T as the time step size. For the 2D case, we take same
step sizes in x and y spatial directions, i.e., iy = hy = h. We denote Eeo(h, T) = ||[UN — uN ||
as the maximum error, where u™ and UV are the numerical solution and the analytical
solution at the N-th level, respectively.

For the convergence accuracy of the proposed difference schemes, we restrict the
time step size and the space step size by h? ~ t>~*. To test the temporal convergence

37
order, we set i = T°2 in order that Es(/, T) & Ee (7). The temporal convergence order is



Math. Comput. Appl. 2024, 29, 2

16 of 21

obtained using Rate; = log, (Ex(27)/Ew(T)). To obtain the spatial convergence order, we

set T ~ hﬁ, so that Ex(h, T) = E(h). The spatial convergence order is obtained using
Ratey = log,(Ee(2/)/Ee(h)).

Example 2. In Equations (24)—(26), we choose the coefficients Ay = 1,Ap = 1,D =1, and the
initial values ¢p(x) = 0 and (x) = 0, together with the boundary conditions ¢;(t) = ¢.(t) = 0.

The source term is given by f(x,t) = (12:%2 + rzg:j) + 7'[2t4> sin(7tx).

The analytical solution of the above problem can be seen to be u(x,t) = t*sin(7tx). In
the following simulation, we compute the numerical solution on domain (x, ) € [0,1] x [0, 1].

Tables 2 and 3 show the errors of numerical approximations and the corresponding
convergence orders of the difference scheme (36)—(39) with various fractional orders a« = 1.4,
« = 1.6 and & = 1.8, respectively. From Tables 2 and 3, one can see that, for all fractional
orders considered, the numerical solutions obtained using the difference scheme (36)—(39)
agree well with their corresponding analytical solutions. Moreover, it can be seen that the
convergence rate of the difference scheme (36)—~(39) confirms the accuracy of O(t3~% + h?),
which is consistent with the theoretical error estimate in Theorem 4.

Example 3. In Equations (75)—(77), we choose coefficients Ay = 1,A; = 1,D = 1, and the
domain Q = (0,1)?> and T = 1, and the initial conditions ¢p(x,y) = 0 and P(x,y) =
and the boundary conditions ¢(x,0,t) = t*sin(nx), ¢(x,1,t) = —t*sin(nx), ¢(0,y,t) =

t*sin(rty), ¢(1,y,t) = —t*sin(7ty). The source term is given by f(x,y,t) = (121?2 zzlti:) +

271'2t4) sin(7t(x +y)).

The analytical solution of the above problem can be seen to be u(x,y,t) = t*sin(7(x +
y)). In our simulation, we use the difference scheme (78)-(79) and the ADI scheme (85)—(88)
to numerically solve Example 3.

Tables 4 and 5 list the errors of the numerical approximations, the convergence orders,
and the CPU times took by both schemes for three different fractional orders o« = 1.4,
a = 1.6 and & = 1.8, respectively. From numerical results, one can see that both schemes
effectively solve the governing problem, and the convergence rates of both schemes can
achieve the accuracy of O(7>~* + h?). Furthermore, apparently, the ADI scheme (85)—(88)
costs less CPU time than the difference scheme (78)—(79) under the same time and space
meshes. Numerical results confirm that the ADI scheme can significantly enhance the
computational efficiency as compared with the non-ADI scheme for high-dimensional
problems. This is because that the ADI technique factorizes the high-dimensional problem
into several sets of independent one-dimensional cases, which can be computed using the
Thomas algorithm and hence reduce storage expenses.

Example 4. We investigate the dynamic of the following 2D wave equation with fractional damping

2
% +5DRu(x,t) = Au(x,t), x€Q, te (0,T],
u(x,0) = sech(V1) +sech(V2), au(E;,O) =sech(V3), x € Q, (118)

u(x,t) =0, x€9Q), t€10,T],

where V1 = (x +2)2 +y2, V2 = (x — 2)? +y?, V3 = x? + 2, and the computational domain
Q= (-16,16)2.

We use the ADI scheme (85)—(88) to obtain the solution of the problem (118). In our
simulation, we divided () into meshes with the space step size of i1 = 1/8 and compute the
time up to T = 5 with the time step size T = 1/20.
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Table 2. Numerical error and temporal convergence accuracy in Example 2 with /1 ~ '
« T Ew(T) Rate;
14 1/2000 3.3961 x 1076 -
1/4000 1.0747 x 10~ 1.6599
1/8000 3.4298 x 1077 1.6477
1/16,000 1.1031 x 1077 1.6366
1.6 1/2000 1.6207 x 1075 -
1/4000 6.0741 x 107° 1.4159
1/8000 2.2812 x 107° 1.4129
1/16,000 8.5974 x 1077 1.4078
1.8 1/2000 8.5707 x 107° -
1/4000 3.7238 x 107° 1.2026
1/8000 1.6175 x 1075 1.2030
1/16,000 7.0371 x 10~° 1.2007

2
Table 3. Numerical error and spatial convergence accuracy in Example 2 with t~h3-«.

« h Ew(h) Rate,
1.4 1/64 2.0137 x 10~4 -
1/128 45200 x 107> 2.1555
1/256 1.0417 x 105 2.1174
1/512 2.4460 x 10~° 2.0904
1/1024 5.8316 x 10~ 2.0685
1.6 1/64 1.7620 x 104 -
1/128 42168 x 107> 2.0630
1/256 1.0291 x 10~° 2.0348
1/512 2.5373 x 10~° 2.0200
1/1024 6.2953 x 10~ 2.0110
1.8 1/64 1.9261 x 10~4 -
1/128 47801 x 107> 2.0106
1/256 1.1916 x 10~° 2.0041
1/512 2.9753 x 10~° 2.0018
1/1024 7.4337 x 1077 2.0009

Table 4. Numerical error, temporal convergence accuracy, and CPU time in Example 3 with /1 ~ 7

N < ADI Scheme (85)—(88) Difference Scheme (78)—(79)
Ew(T) Rate; CPU(s) Ex(T) Rate; CPU(s)

14 1/100 2.1905 x 10~* - 2.5415 25769 x 1074 - 10.7989
1/200 7.4343 x 107° 1.5590 9.1474 8.3892 x 107 1.6190 235.2666
1/400 24530 x 105 1.5996 84.1986 2.6911 x 1073 1.6403 8814.8094
1/800 8.1856 x 10~° 1.5834 624.8911 - - -

1.6 1/100 6.4844 x 10~ - 1.2507 6.8376 x 104 - 1.3788
1/200 24367 x 1074 1.4120 4.5492 2.5242 x 1074 1.4377 19.2717
1/400 9.3717 x 107° 1.3785 27.1594 9.5907 x 107> 1.3961 363.7173
1/800 3.5293 x 107> 1.4089 207.1005 3.5844 x 107 1.4199 10,007.9790

1.8 1/100 1.8465 x 1073 - 0.9686 1.9000 x 1073 - 1.0571
1/200 8.1979 x 104 1.1715 2.3394 8.2721 x 1074 1.1997 2.6146
1/400 3.6132 x 1074 1.1820 13.4669 3.6318 x 10+ 1.1876 18.8149

1/800 1.5601 x 104 1.2116 83.4417 1.5648 x 1074 1.2147 281.8330
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Table 5. Numerical error, spatial convergence accuracy, and CPU time in Example 3 with T ~ hs .

N h ADI Scheme (85)-(88) Difference Scheme (78)—(79)
Ew(h) Rate, CPU(s) Ex(h) Rate, CPU(s)
14 1/16 1.2811 x 1073 - 0.2432 1.7000 x 1073 - 0.2673
1/32 3.3922 x 10~* 1.9171 1.0039 40663 x 1074 2.0638 2.4947
1/64 8.6549 x 107> 1.9706 6.9007 9.8228 x 1073 2.0495 134.1365
1/128 2.1895 x 107> 1.9829 90.4336 2.3946 x 1075 2.0364 14,028.9227
1.6 1/16 1.5517 x 1073 - 0.5325 1.7000 x 1073 - 0.5844
1/32 3.9889 x 10~ 1.9598 2.6282 41654 x 1074 2.0290 4.2683
1/64 1.0014 x 10~* 1.9940 27.9728 1.0257 x 10~* 2.0219 279.9205
1/128 2.5086 x 107> 1.9971 466.9703 2.5422 x 1073 2.0125 32,390.5134
1.8 1/16 1.8236 x 1073 - 0.8777 1.9000 x 1073 - 0.9089
1/32 4.6245 x 1074 1.9794 8.7622 46530 x 1074 2.0298 9.2940
1/64 1.1576 x 10~* 1.9982 197.7385 1.1605 x 10~* 2.0034 797.0400
1/128 2.8946 x 107> 1.9997 4326.2059 2.8975% 107> 2.0019 105,978.3261

Figure 1 displays numerical solutions obtained from the ADI scheme (85)—(88) at
different moments t = 0(s), t = 2.5(s) and t = 5(s) with various fractional orders &« = 1,
o« =12, = 1.5, and « = 1.8. The graphs of initial values for all considered fractional
orders are showed to be two spike type in first column of Figure 1. It can be seen that, with
time increases, the amplitude of solutions decreases for each fractional order. Moreover, the
larger the fractional order « is, the smaller the amplitude of solutions becomes. Numerical
results indicate that the fractional order « could play an important role in regulating

dynamic of damping.
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6. Conclusions

We have developed efficient difference schemes for solving the one- and two-dimensional
wave equations with fractional damping. In addition, we have proved the unconditional
stability and convergence of the proposed difference schemes. The accuracy of the present
difference schemes and the application of the wave equation with fractional damping have
been tested in several numerical examples. Numerical simulations show that the values of
fractional orders of the Caputo derivative in the damping model have a significant effect
on the wave process.

It should be pointed out that the time discretization technique used in this paper is
based on the uniform time mesh, which requires strong regularity assumptions. Recent
works [18,25,38,39] have discussed the lack of the smoothness near the initial time of the
solution of the time-fractional PDEs. Future study will consider the numerical method in a
graded time mesh in order to overcome initial time singularity and provide a theoretical
basis for the subsequent numerical scheme.
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