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Abstract In this paper we present a product quadrature rule for Volterra integral
equations with weakly singular kernels based on the Generalized Adams Methods.
The formulas represent numerical solvers for Fractional Differential Equations,
which inherit the linear stability properties already known for the integer order
case. The numerical experiments confirm the valuable properties of this approach.
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1 Introduction

In this paper we are interested in the numerical solution of Fractional Differential
Equations (FDEs) of the type

Diy(t) = f(t,y(®), to<t<T, 0<a<l, (1)

where Dy y(t) denotes the Caputo fractional derivatives defined by [7]

! AR, 2)

D%y(t) = F(l — a) Ju, (t — u)a
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As is well known, the use of Caputo’s definition allows one to treat the initial
conditions at to for FDEs in the same manner as for integer order differential
equations, whereas this is not possible using the Riemann-Liouville approach (see
e.g. [19] and [20] for a wide background). Setting y(to) = yo the solution of (1)
exists and is unique under the hypothesis that f is continuous and fulfils a Lipschitz
condition with respect to the second variable (see e.g. [10] for a proof).

As for the integer order case @ = 1, a classical approach for solving (1) is
based on the discretization of the fractional derivative (2), which generalizes the
well known Grunwald-Letnikov discretization (see [20]), leading to the so-called
Fractional Backward Differentiation Formulas (FBDFs, [13,15]). Besides, since the
solution of (1) can be written as

90 = y(t0) + s [ (=) oyl 0

() Jy, ’ 7

which represents a Volterra integral equation of the second kind with weakly sin-
gular kernel and constant forcing function, each quadrature scheme for the above
integral leads to a numerical solver for (2). In this setting, the most studied ap-
proaches are the Fractional Linear Multistep Methods (FLMMs, [17]) and the so
called Adams product quadrature rules ([9], [16]), in which the Adams formulas
for ordinary differential equations (ODEs) are extended to (3). For a wide back-
ground about the most established techniques for solving Volterra equations we
may refer to [8].

The aim of this paper is to extend the Generalized Adams Methods for ODEs
(see [6]) in order to define product quadrature rules for the solution of (3). We call
the resulting schemes Fractional Generalized Adams Methods (FGAMs). When
used over an assigned uniform partition of the interval of integration I = [0, 7]
(we have set to = 0 for simplicity) given by

tn=nh, n=0,1,...,N,  h=T/N, (4)

these methods discretize (3) as follows

M n+ks
ynzyo—Fhaan,jfj—Fha Z wn_jfj7 n=M+1,..., N—ka, k2>0, (5)
3=0 3=0

where yn, = y(tn), fn = f(tn,yn), the weights wy, ; and wy are independent of h,
and M depends on the order of the method and on a. The discrete problem (5) is
completed by assigning the values of the numerical solution over the first M + 1
and the last k2 meshpoints. As usual for these type of methods, we call

M n+ko
Sn=yo+h> wn;ifi,  2u=h"D> wajfi,
j=0

=0

the starting and the convolution terms, respectively. For k2 = 0 we recover the
Adams product formulas studied in [16]. In this situation the resulting schemes
suffer from the usual order barrier for A-stable methods. In particular, in [16] it
is proved that the order of an A-stable convolution quadrature cannot exceed 2.
Clearly, this result represents an extension of the famous second Dahlquist barrier
for linear multistep methods (LMMs) for ordinary differential equations. As for
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ODEs (see [1-3]), this barrier can be overtaken by considering “super-future”
points that in our case consists in taking ko > 0.

We remark that with respect to FLMMSs, in which the coefficients of the con-
volution term are given by the Taylor expansion of the a-power of the generating
function of the underlying formula for ODEs (see [12,15]), an Adams type ap-
proach is local in principle, and hence a variable stepsize implementation can be
considered.

The paper is organized as follows. In Section 2 we introduce the FGAMs, ex-
tending the definition of the Generalized Adams Methods to the fractional order
case. In Section 3 we discuss the starting quadrature in order to ensure the con-
sistency of the method with a given order. In Section 4 we study the convergence
of the methods. In Section 5 we examine the linear stability properties, giving a
characterization of the stability region which can be used to draw the boundary
loci. Finally, a numerical experiment is reported in Section 6 and some conclusions
are contained in Section 7.

2 Fractional Generalized Adams Methods

Following the notation used in [8], for each ¢ € [0,7] let

T = Fg [ =0 T ewdu, o) = fwyw). (6)
In addition, for the assigned uniform partition (4), let
I [¢] (t) = ﬁ/t " (t—w)*'g(w)du, m=1,...,N, (7)
so that .
Tl (ta) =" TG (tn),  n=1,...,N. (8)

For a given k > 0, let (k1,k2) be a couple of nonnegative integers such that
k1 + k2 = k. Denoting by Il the set of polynomials of degree < k, for m =
ki,...,N — ko, with N > k, let p,, € II}; be the polynomial which interpolates
the function ¢ at ty—k,, .- ., tmtk,, that is,

pm(tm+k2—j) = ¢(tm+k2—j) = ¢m+k2—j7 .7 = 07 17 sy k.

In this way, as for the standard Adams methods, we consider the local approxi-
mation

T 1) (tn) = T [pm] (tn) = 25V [¢],  n>m, (9)

as the basis formula for the numerical approximation of J [¢] () and hence of (3).
Using the Newton representation of the interpolating polynomial p,, we can
write

k vj¢m+k2 —
pm(t) = ijo me,j(t)7

_ i1 _
P, (t) = leo (t —tmako—1), J=0,1,... k.
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In order to have an explicit expression for the coefficients of the approximation
m [¢], by (7) and (9) we need to evaluate

1 bm a1_ ,
m/ (tn —’U,) 1pm,j(u)du, J :0,1,...,]€, n 2 m.
. tm—1

Setting u = t,, + Th, the previous integral can be rewritten as
. 0 p— y p—
hO‘I,(LJ_)m = ha—l / (n—m—T)O‘_1 (T kZ_.'_J 1) dr
I'(e) J_y J
where Ifﬁm is independent of h.

By construction, the approximation (9) leads to a numerical method which is
consistent of order p = k + 1, that is, if ¢ € C?([0,T]) then

TV g] (tn) = 2 (8] = BT m ™ (Enim), Enm € [bm—t,tm],  (10)
where, recalling that k = k1 + ko,
0
en—mzi/ (n—m—T)ail (k1+7—)d7, n > m.
I'a) J p
Applying the mean value theorem to the above expression one easily verifies that
asymptotically
Onm~Mm—m+1)*—(n—m)*~an—m+1)*"" (11)

Taking the sum over all allowed subintervals, after some computations we obtain

n (m) _ k=1 _ e o n+ko e
Zm:kl 27" ¢l =h ZFO Wn,jp; + h ijo Wnjbj, (12)

where
n+ko

Qn[9]:=h* Y wnjd; (13)
=0
is the convolution term, in which, by setting Ilm =0forl <0,

k L
wr = ZFO VD, > k. (14)

It is important to remark that the coefficients W, ; in (12) appear as consequence
of the definition (14). Indeed the corresponding sum plays the role of a correction
term during the transitory phase.

In the sequel, for each s > 1, we make use of the following notation

Ly = {{ar}reN : Z lar]® < oo} . (15)

r=1

The following result shows the asymptotic behavior of the coefficients w, and, by
standard arguments in convolution quadrature (see [8, §6], [15]), it states that
the method is stable. The proof can be obtained with a slight modification of [16,
Lemma 4.1].
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Proposition 1 Forr > 1,

,rafl

"~ I(a)

Wr

tor {od,en €40 (16)

Remark 1 The coefficients W, ; are suitable combinations of the terms \VD§ 'r(L];&)-k-z

for certain values of j and hence their asymptotic behavior is the same of the wy,
(see again [16, Lemma 4.1]).

In order to study the convergence properties, let us consider the quantity
An [¢] := T [¢] (tn) — 20 [4]. (17)

Based on the definition given in [8, §6], the following result states that the convo-
lution quadrature §2,, [¢] is convergent of order p. As in [15], we assume that if a
function ¢(¢) is undefined for ¢t = 0, we set ¢(0) = 0.

Proposition 2 Let ¢(t) =t*, A > —1. Then
Anfg] =0 (K1) +0(?),
for each n such that t, = nh € [a,T], a > 0 fized.

Proof Using the definitions of J [¢] (t,) and {2, [¢] given in (6) and (13), respec-
tively, and taking into account (7)-(8) and (12), we can write

A, [tk} = L) /Otkl_l(tn —u)* tutdu

Now, defining u = t,,x, and using the mean value theorem we obtain

ky—1

1 tram1 a—1 A tath E a—1_ A Al a—1
m/o (tn — u) udu:F(a)/O (1—2)* 2"de~h""t, . (18)

Moreover, by Remark 1 we easily find that

@ k—=1__ A A+1,a—1
h ijo W, jt; ~ WM THeh (19)

Finally, from (10)-(11), by denoting with A®® = A(A—=1)--- (A —p+ 1) we get

5 (5 ) o [P) = AP 7 it

m=k;
-~ (p) 3 o+ n A=p/ a—1
aX?” h Zm=k1 m"P(n—m+1)
B n B +1 a—1
_ )\(p) + 1h)\+1 A—p 1_ m
@ n Zm:kl m n

~ oA 1A (n,\+1fp + 1) — @ (hptz+>\fp 4 hx+1t§fl> . (20)

Collecting (18), (19) and (20), we obtain the result. O



6 Lidia Aceto et al.

3 Starting quadrature

As stated in the Introduction we are interested in an approximation of J[¢](t,) of
the type

J[¢] (tn) = Sn 9] + 20 [¢] =: Jn[@], (21)

where (2, [¢] is defined by (13), and Sy [¢] is the so-called starting quadrature
defined by

Suld) = h* Y wa b,

for a certain M and suitable coefficients wy ;. We denote by E,[¢] the overall
truncation (or quadrature) error associated to (21), given by

En¢] := J[¢](tn) = Jn[¢] = Anld] = Sn (4], (22)

see (17). It is known that if y(¢) is the exact solution of (3) with f(¢,y) smooth
enough, then ¢(t) = f(¢,y(t)) might be generated by functions of the form ¢, ¢(t) =
t+4 where p and £ are nonnegative integers, [8, §6]. This means that ¢(t) might
contain non-smooth components in proximity of the origin. It follows that the
starting quadrature must be chosen appropriately, in order to get a convolution
quadrature for which E,[¢] = O(hP) uniformly for all nh > a > 0. This objective
is gained by imposing

Enlpue] =0, forall (u,£) € My(c) (23)

where
Mp(cr) = {(1,€) € No x No : £ < lp(a), pn < pip(ev, 0)} (24)

with pp(a,£) =p—1— Lo and

() = (r—1/a if o is irrational;
P\ = min(g—1,(p—1)/a) if @ = m/q with m and g coprime.

After some computation, one verifies that the conditions in (23) are fulfilled if the
starting weights solve the Vandermonde type system

i wy jitte = Ll tlot DL wr—j§H T (25)
n,j = - n—j :
2 Fut @+ Dat1) &
In particular, if we set
M = #Mp(a) — 1, (26)

where the symbol # denotes the cardinality, then the system (25) has a unique
solution for each n > M + 1. The resulting starting weights are independent of h
and it can be proved that (see e.g. [8, §6])

Wn,; = OM*"1). (27)

The following theorem summarizes the basic properties of a FGAM which extend
the ones of a standard Adams product quadrature formula and are in perfect
agreement with those obtained for FLMMs in [17].
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Theorem 1 If the starting weights of a FGAM constructed on p = k + 1 points
are generated by (25)-(26), then for any function ¢(t) = D(¢,t%), with (1, x2)
sufficiently differentiable, the truncation error is

Eal¢] = O (nP3+777), (28)
where (see (24)),

B =min{u+ la s.t. (1,€) € (No x No) \ Myp(a)} >p—1. (29)

4 Convergence analysis

If we denote by e, = y(tn) — yn the global error at t = t,, and by £ the Lipschitz
constant of f(t,y), then it is not difficult to verify that, see (5),

min(n+ka,N—ko)
llenll < h%L > wn—jlllejll | +gn+Enll, n=M+1,...,N—ks,
j=M+1
(30)
where F,, is the n-th truncation error of the convolution quadrature as defined by
(22), and

M n+ka
gn =hL Y |wn; —wn—jllej]l | +hL > lwnilllesll]
j=0 Jj=N—ka+1

collects the error contributes of the initial and final conditions. In particular, if
we assume to know an approximation of the first M 4 1 and the last k2 values of
the numerical solution with accuracy O(h?) and O(hP?~%), respectively, then, by
virtue of (16) and (27),

gn = O ™" + O(WF) = O(hPi 7 7P), (31)

where the last equality follows from (29).

For k2 = 0 the error analysis can be accomplished using Gronwall type in-
equalities (see [18]), such as the one given in [8, Theorem 1.5.6]. The convergence
properties of the corresponding method then follow directly from the stability and
consistency properties. For ka2 > 0 the situation is rather different and we consider
the following approach.

Let us collect into the vector e the norms of the global errors at the interior
meshpoints, i.e.,

T
e=(lea+lls-- s llen—r, )

and define g = (gar+1,.- gn—,)" and B = (|Earsall, ., [Ex—e, )7 The
system of inequalities in (30) can be rewritten in matrix form as

e<h“L|R2e+g+E, (32)
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(here and below, for matrix arguments the inequalities and the absolute value have
to be intended component by component), where

_ wi_j fOl” 7 —j Z —kQ,
(Q)ij o {O otherwise.

Let moreover

1
-1 1 N
A=Ay = o € RVN, (33)
11
with
N =N —ks— M. (34)

In order to determine an upper bound for the global errors at the interior points,
we need the following preliminary results.

Lemma 1 If a € (0,1] then the matriz 2 can be written as
N=A""+U
where U is a Toeplitz matriz with |U|| ., uniformly bounded with respect to N.

Proof It is known that if o € (0,1] then for each r > 1

T -« ~ ~
r =V () ke Giheen (35)
(see e.g. [11, p. 47]). Therefore, by Proposition 1 one gets

(-

o _a .
Wi—j = () +uvi—; = (-1 (i—j) + Vi—j + Vi—j
(1) [ T y
= (-1) (Z._j)—kul_]
= (A*O‘)“—F’u,i_]‘, i>j7
ij
where {ur}, oy € 41 O

Since A™% > O, from the previous lemma one immediately deduces that || <
A™% 4+ |U|. Therefore, by (32), setting

Z:=1—h"LA™® +|U]), (36)

one obtains
Ze < g+ E. (37)

Lemma 2 If h is sufficiently small then the matriz Z defined in (36) is nonsin-
gular, Z71 > O and ||Z71 Hoo is uniformly bounded with respect to N .
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Proof If h is sufficiently small, the matrix Z can be factorized as
Z=71Z2, Z1=1—-h"LA™®, Zo=1-— haﬁZfl |U]. (38)

Now, in order to demonstrate the results of the lemma, we will prove that Z; and
Zg are both M-matrices and the infinity matrix norm of their inverses are both
uniformly bounded with respect to A. Let us begin with the matrix Z;. First of
all, it is not difficult to verify that if h“L < 1 then Z; is an M-matrix. Secondly,
since A~ — I is nilpotent of degree N, we can write

Z =g —1ha.c (1_ 1 Ijahﬁa.c (A_a _I))

1 N-1/ h*L N\, j
1—haczj=o (1—ha£> (A _I) '

It follows that, for each p > £ and h such that

—1

— <
O<iTiez =M
we have
N-—-1 : J
—1 < ﬁ a\g —a
|z = 222wy | (am=1))
1 5 iy |
< B
< B mey|lae (39)

where in the last inequality we have used the fact that, for each j > 0,
o< (A1) <ae

Now

AT = Nz_l (JIO‘) (a7 - I)l,

=0

and A™' — T > O is a strictly lower triangular Toeplitz matrix. Then, by [6,
Lemma 4.4.2] and the Chu-Vandermonde identity (see, e.g., [5, p. 59-60]),

=5 (o) -0y

X ()
(N —1+ja (N + ja)

_( N -1 ):W'

Substituting the last expression in (39) we obtain

|7 < %Zgl r(j;i 0 F(Jz\ﬂf(xffa) A,
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and by Stirling’s formula we have

N+ ja)

e <o jo i«
V) <C(1l+aw) ,

where C' is a constant depending on «. Therefore
|27 < Cch B (ui+ @), (40)
oo L

where E, denotes the one-parameter Mittag-Leffler function (see e.g. [20, §1.2])
so that ||Zf1 ||Oo is uniformly bounded.

Let us now consider the matrix Z> in (38) and its inverse. By Lemma 1 and
(40), for each # < 1 we can define hg such that for h < hg

h‘chZ;1|U|H <0<1,
so that Zs is an M-matrix and
-1 o @ -1 J -1
< < _
|zt < 3, (e |zt ) < -0

namely, ||Z2_1||Oo is uniformly bounded. a

Theorem 2 There exists ho > 0 such that for h < ho the global error of the
FGAM with starting weights generated by (25)-(26) fulfils the inequality

elloo < K ([[glloc + |Elloc) = O (hmin<é+a,p>)

where K is a suitable constant independent of h, and B is given in (29).

Proof The statement is a consequence of (28), (31), (37) and Lemma 2. O

5 Linear stability

The linear stability properties of the Generalized Adams Methods when applied
to ODEs are well known in the literature (see e.g. [6]). Dealing with FDEs, in
this section we provide and justify a definition of the stability region of a FGAM
showing also the boundary loci for some values of k and «.

Let us consider the usual scalar test problem

Dgy(t) =y(t), AeC,  y(0)=uyo, (41)
whose exact solution is given by
y(t) = Ea(M%)yo.
It is known that y(¢) — 0 as t — 400 whenever X € S, where

Sa={peC:|r—arg(p)| < (1 —a/2)7}. (42)
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Applying the method (5) to (41) we obtain

n+ko
Yn = Sn +q Z Wn—jYj, (43)
§=0
where ¢ = h*\ and
M
Sn =10+ qzwn,jyj-
§=0

For a classical implicit convolution quadrature, that is k2 = 0, the stability region
of a method is defined as

D={¢eC:yp=yn(¢) >0 as n — +oo},

and the method is said to be A-stable if S, C D. A characterization of this region
is given in the following result, which is a reformulation of Theorem 2.1 in [16].

Theorem 3 Let ko = 0. If wy,j ~ n®" ! and w, = %—f—un, with {up }nen € 1,
then

D={qeC:q#1/w(z), V|| <1},
where w(z) =3 7 (wnz" is the generating function of the convolution term.
From the hypothesis on the convolution weights and (35) one deduces that
w(z) =(1—2)"%+ &(z), where |©(2)| is bounded for |z| < 1.

This implies that g(z) = (1 — 2)%w(z) is bounded for each |z| < 1 too. Therefore
we can express the stability region in the following equivalent form

D={q€C: x(z,q) :==(1-2)% —qg(z) #0, V |z <1}. (44)
More generally, namely when k2 > 0, the generating function of the convolution
weights of a FGAM is the power series w(z) =Y. jwn—k,2". However, by virtue
of Proposition 1, the corresponding g(z) = (1 — z)%w(z) is also bounded for |z| < 1.
Definition 1 A function x(z) is said to be of type (m1,m2) if x(z) is bounded
for |z| < 1 and has exactly m1 and ms2 zeros inside and on the boundary of the

unit circle, respectively.

Definition 2 The region Dy, of the complex plane defined by

Di,= {q €C: x(z,q) := 2"(1 — 2)* — qg(2) is of type (ka, O)} (45)

is called the stability region of a FGAM used with k2 final conditions.
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Clearly, for k2 = 0, Dy, reduces to D, the region of stability of a classical Adams
method, see (44).

In what follows we demonstrate that if ¢ € Dy, then the numerical solution of
the FGAM simulates the behavior of the exact solution. Setting

(=27 = T e 2= 0" (), (46)

9(=) =D gn-rs2",
n=0

there exist {nn,;},,>ar41> J = 0,..., M + k2, such that (43) can be rewritten as

n n+kso M+ko
D Vi —q D Gn—i¥i =Yoo +q Y MY (47)
7=0 j=0 =0
with
n
'YOTL:Z'YJv ’I’L:M—Fl,,N—kZ (48)
j=0

Remark 2 For later reference we observe that {gn} € ¢1; moreover, by (46)-(48)
and (35), used with —« replaced by «, we get

,-yn ~ n_a_lv ,-yOn ~ n_aa (49)
and it is possible to prove that {nn ;} € ¢1 for each j =0,1,..., M + ko.

Formula (47) is equivalent to

n min(n+kq, N—ks) M+ko B
> m-ivi—4 > Gn—i¥i—d Y TMng¥i =bn+bn,  (50)
j=M+1 j=M+1 j=M+1
where
M
b = Yony0 — Y [Yn—j — 4 (gn—j + Mn.5)] s> (51)
j=0
_ n+ko
bn =¢q Z In—3Y;j-
j=N—ky+1

We can rewrite formula (50) in matrix form as (see (33)-(34))

(A% = ¢ (Gx + Bn)) yn = bu + by, (52)
where yn = (yM+1, cee 7yN7kz)Ta
o  fvie; fori>j _Jgiy foriz>j—ko
(A%)i; = { 0 otherwise ’ (Gn)ij = { 0 otherwise ’
_  nigmjem for § <k
(RN)ij = { 0 otherwise ’ (59)

b_/\/’ = (bM+1,...,bN_k2)T, BN = (BM+1,...,I;N_k2)T.
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It is important to underline the fact that bas depends only on the initial values
{vo,...,yn} while by depends only on the final values {yn_g,+1,-..,yn}. In
addition, by has (at most) only the last ko entries different from zero. We observe
that rank(Rar) = k2 independently of A. Therefore, —qRas can be considered as
a perturbation of

Tn(q) == AN — qGn, (54)

when N is sufficiently large. As for the ODEs, the stability properties of the
numerical solution are determined by the properties of the operator (see (15))

Too(q) == A% — qGoo : bs — Ls.

Proposition 3 If ¢ € Dy, then T (q) is invertible with bounded inverse (contin-
uwously invertible).

Proof The result follows from the Wiener-Hopf factorization of Too(gq). Indeed,
denoting by (1, . . ., Ck, the roots inside the unit circle of the function x(z, ¢) defined
in (45), we have

Tw(q) =UL, (55)

where
ka2
U:szlUj, U; = | =1-¢H, (56)

H being the shift matrix. In this way

—1 oo
Uyt = ano rH" (57)
is bounded. For the matrix
lo
l1 lp

L= lo 1 o 5 (58)

setting I(z) = D7, ln2", the generating function associated to L, we know that
I(z) #0 for |z| <1 and {l,} € {1, so that, for the Wiener inversion theorem, L is
invertible with bounded inverse. ad

From this result one deduces that if ¢ € Dy, and N is sufficiently large then
the matrix Thr(q) in (54) is nonsingular. Hereafter, for simplicity, we restrict the
analysis to the case k2 = 1 (the more general case can be treated following the
approach proposed in [4]). Before proceeding we need the following two preliminary
results.

Lemma 3 If ks =1, g € Dy, and N is sufficiently large then

T (@) en ~ (G0 ¢, )T,

where exr is the last vector of the canonical basis in RV,
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Proof For reader’s convenience, it is postponed to subsection 5.1.

Lemma 4 Let k2 = 1, ¢ € Dy, and coo € £s. Then there exists uso € €5 such
that, for N sufficiently large, and denoting by car and uns the vectors of the first
N components of coo and Ueo, Tespectively,

Tar(q) ten —un ~ (G a, D)T

Proof Let uso € 45 be the unique solution of T (q)Ueo = Coo. The first N equa-
tions of the previous system can be written as Thr(q)unxs = car + dcpr, where dcpr
has (at most) only the last entry different from zero (recall that k2 = 1). The
statement is then an immediate consequence of Lemma 3. a

‘We can now discuss the qualitative behavior of the numerical solution provided
by a FGAM.

Theorem 4 If ko = 1, ¢ € Di, and N is sufficiently large, then there exists
Xoo € Ls, with s > 1/, such that, denoting by xnr the vector of its first N
components, the solution yar of the linear system (52) verifies

N1
1
YN — XN~ :
C1
1

Proof Under the considered hypotheses, the system (52) can be reformulated as
(IN - qTﬁl(q)RN) yn =Ty (q) (bN + fw) =i V. (59)

We observe that if ko = 1 the entries of Ry and, consequently, of —¢q T/\ffl (¢)Rn
are all equal to zero except for the ones in the first column (see (53)). If we set

ry = —q Ty (q)Ryer,

then the solution of (59) is given by

el vn

=VN —————T°r
YN N 1+efr/\/ N

Therefore, in order to determine the behavior of y ar, we need to study the behavior
of var and rar. Let us start by considering v defined in (59). From (51) and
Remark 2 we deduce that b is the vector of the first N components of beo € £
for each s > 1/a. On the other hand, if k2 = 1, by has (at most) only the last
entry different from zero. By applying Lemma 4 and Lemma 3 it follows that

N-—1 T
VN—uNN(l 7"'7(171) )

where uy is the vector of the first N' components of us € £s. Concerning the
behavior of rar, from Lemma 4 and Remark 2 one gets

ry —an ~ (VLG T
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a=0.75 o =0.50 o =0.25

- = k=1
-3t ——k=3 g
- - k=5

Fig. 1 Boundary loci of the FGAMs with k = 1,3, 5.

where ays is the vector of the first A" components of a, € £1 C £s. Finally,

elvy _ _eiun (140 (q)).
l+eiry 14ejan

Setting
elun

XN I=UN — ————
N N 1+ efay

aN,

one deduces that xoo € £s and then the statement follows.

The boundary loci of the FGAM for different values of o, Kk =1,...,6 and

-l

are reported in Figure 1 and 2, where the dotted lines mark the boundary of S,
defined by (42). We remark that the chosen value of k2 coincides with the one
considered for the Generalized Adams Methods for ODEs (see [6]). As one can
see, the presented methods appear to be always A-stable independently of k£ and

Q.

5.1 Proof of Lemma 3
If ko = 1, after some computations, from (55) one deduces that

Tn(q) = Ly Un + waed
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a=0.75 a =050 a=025

4 -15r 1
4 —2H == k=2 4
—k=4
- - —-k=6
. L - L L -2.5 ! -
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Fig. 2 Boundary loci of the FGAMs with k& = 2,4, 6.

where L and Upns are the principal submatrices of size N of L and U defined in
(58) and (56), respectively, e; is the first vector of the canonical basis in R, and
wa = —Ci(l, 12, )7

We observe that [|wr||; is uniformly bounded with respect to N since, as stated
in the sentence below (58), {l,} € ¢1.
By using the Sherman-Morrison formula, we obtain

(LnUn) " warel (LyUn) ™"
1+ e"f (LN'UN')_l WA

Tn' () = (LaUn) ™' =

Therefore, by observing that, see (58), L/ ex” = (1/lo)enr, one has

el (LyUn) 'en
1+ ef (L/\/U/\/‘)_1 WA

T (@)en ~ (LaUn) ' en — (LanUN) " war

e’{UK,leN
14+ ef (LN'UN)fl WA

= ll (Ugfle/\/ — (LNUN)_1WN> .
0

The statement then follows from the facts that, see (56)-(57),

U_/\_[le./\f:( {\f—17"'7C171)T’

and, recalling that ||[was||; is uniformly bounded with respect to A/, there exists
6 > 0 independent of N such that

[(LaUn) ™ W],
|1 + el (LaUn)™? WN}

(e{’U;fleN) <oVl o
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6 Boundary values and numerical illustrations

The effective use of the FGAMs in (5) requires the definition of suitable strategies
for recovering the boundary values. To this aim, in order to achieve an approxi-
mation of the starting values y(tn),n = 1,2,..., M, with a certain accuracy we
have considered a collocation approach. It is known that in a neighborhood of the
origin the true solution may have the expansion

y(t) — Z Cpe tﬂ‘l’@a.

(1,£) ENg x Ng
Let us define the set, see (24),
B:={BeR:8=p+Lafor (u,l) € My(a)}.

We denote by Bm,m =1,..., M + 1 the elements of B and we assume that 5,, <
Bm+1,m=1,..., M (note that S1 = 0). Moreover, let us define the function

M+1
p(t) = Z am tom.
m=1
Imposing the conditions, see (1),
©(0) =yo,  Dge(nh) = f(nh,p(nh)), 1<n<M,

and then defining
yn = @(nh), 1<n<M,

we have that, by construction,

lvn = y(tn)| = O(h"), 1<n< M,
where 3 is defined in (29).

Regarding the approximation of y(tn),n = N —ka+1,..., N, these values are
computed implicitly through the application of a set of appropriate discretization
formulas. Such formulas are derived from the local approximations of

TTB](tn) = J™ (5] (tn) = 20 [¢], m=N—ka+1,...,N,
p € IIj, being such that
ﬁ(tN_j)=¢(tN_j)7 i=0,1,...,k,

and by using a procedure similar to the one described in Section 2.

As a numerical illustration of the schemes proposed, we have considered their
application for solving the initial value problem

D50 = (5, 2%, 5 v w0 =(_3) (60)
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Fig. 3 Absolute value of the first component of the numerical solution of (60) provided by
the FGAM (solid line) and the Adams product quadrature rule (dashed line) of order 4.

whose exact solution is
1 o
u(t) = (3 ) Bal-t%),

independently of © > 0. When p is large, the problem is stiff, since the eigenvalues
of the Jacobian matrix are —p and —1. With the chosen initial value, however,
the stiff mode is not present in the continuous solution. As usual, the application
of methods with inappropriate stability properties, determines a severe restriction
on the choice of the stepsize. We have solved the problem with o = 0.75 and
a = 0.50. In both cases we have set p = 2500. We have used the FGAM and
the classical Adams product quadrature rule [16] of orders 4 with h = 1/4. In
Figure 3, the approximations of the first component of the solution obtained by
applying the FGAM (solid line) and the Adams product quadrature rule (dashed
line) just mentioned have been reported. The graphics corresponding to the second
component are similar for both methods and hence not reported.

As one can see, the property of stability of the FGAM allows one to get good
approximations of solutions of initial value problems even when stiff modes are

present and the stepsize used is rather large.

7 Conclusions

The extension to the fractional order case of the Generalized Adams Methods
described in [6] has been investigated. As expected, the convergence properties
of the FGAMs are in perfect agreement with the ones of the standard Adams
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methods for FDEs. At the same time, as shown in Section 6, the linear stability
properties make the generalization attractive for stiff problems since the barrier
established in [16] is overtaken at the price of the computation of approximations
of the endpoint values of the solution. This approach can also be used for the
construction of reliable codes with automatic stepsize selection by using a block
implementation of the schemes, like the Generalized Adams Methods for ODEs
[14]. This topic will be the subject of future investigation.
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