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APPROXIMATIONS OF THE MITTAG-LEFFLER OPERATOR FUNCTION
WITH EXPONENTIAL ACCURACY AND THEIR APPLICATION TO SOLVING
OF EVOLUTION EQUATIONS WITH A FRACTIONAL DERIVATIVE IN TIME

HABJMKEHHS OIIEPATOPHOI ®YHKIII MITTAT-JIE@®DJIEPA
3 EKCHIOHEHIIIAJIBHOIO TOUHICTIO TA iX 3ACTOCYBAHHS
J10O PO3B’SI3YBAHHSI EBOJIIOILIMHUX PIBHSIHb

3 IPOBOBOIO ITOXITHOIO 3A YACOM

In the present paper, we propose andk analyse an efficient discretization of the Mittag-Leffler operator function
14+«

Biio(—At'Te) = Z:;O %, where A is a self-adjoint positive definite operator. This function possesses
a broad field of applications; for example, it presents a solution operator to the evolution problem d;u+9; “Au = 0, t > 0,
u(0) = wo, that includes a spatial operator A and its fractional time-derivative of the order « (in the Riemann - Liouville
sense), i.e., u(t) = E1ya(—At'T*)ug. We apply the Cayley transform method that allows us to recursively separate the
variables and represent the Mittag-Leffler function in the form of an infinite series of products of the Laguerre — Cayley
functions in time variable (i.c., polynomials in ¢'**) and of powers of the Cayley transform of the spatial operator. The
approximate representation is the truncated series with NV terms. We estimate the precision of the N -term approximation
scheme depending on o and V.

3anpornoHoBaHO Ta  IpOaHaNi3o0BaHO  e(eKTHBHY JMCKpeTu3auito omeparopHoi  ¢yukuii  Mirrar-Jleddmepa
E apirey =y _CACTOR

1+&(7 ) - Zk‘:O F(l + k’(l -‘rOé)),
Mae Oarato 3acTocyBaHb. Hanpukiia/i, BOHa Ja€ OIEpaTtopHUil po3B’si30K eBOMOLIHHOI 3ana4i Oyu + 0; “Au =0, t > 0,
u(0) = wo, 3 MPOCTOPOBUM omeparopoM A Ta HOro ApoOOBMMH MOXIZHHMH MOPSAKY « 3a dacoM (y cenci Pimana-—
Jliysimis), 10610 u(t) = Ei4a (—At1+°‘) . Bukopucrano meron neperBopens Keni, skuii 103Boisie peKypcHBHO Bif-
OKpEMHTH 3MiHHI Ta mogatu ¢pyHKmiro Mirrar-Jleddmepa y Bursaai HeckiHdeHHOTo pagy noOyTkiB ¢yHkuiit Jlareppa — Kemi
11010 3MiHHOI Yacy (To6To mosiHoMiB Bix t17%) Ta crenenis meperBopens Kemi mpocropororo oneparopa. HaGmmkenHs 3a-
JTA€THCSI CKIHYEHHHUM BiIPI3KOM PsiITy, IO CKIagaeThes 3 N 0AaHKiB. BHBYEHO TOUHICTH IbOTO HAOIM)KEHHS B 3aJIEKHOCTI
Big v Ta N.

ne A — caMOCHpsDKCHHH JI0[aTHO BU3Ha4eHWi omeparop. Ll dyHkis

1. Introduction. During the last two decades the Mittag-Lefler function has come into prominence
after about nine decades of its discovery in 1902 by the Swedish Mathematician Gosta Mittag-Leffler,
due to its success in many areas of science and engineering (see, e.g., [8, 18, 20] and the literature
therein). The (classical) Mittag-Leffler function has been introduced as a power series to give an
answer to a classical question of complex analysis, namely, to describe the procedure of analytic
continuation of power series outside the disc of their convergence.

The importance of the Mittag-Leffler function was re-discovered when its connection to fractional
calculus was fully understood. This function has its applications amongst other things in solving the
problems of physical, biological, engineering, earth and other sciences. Novadays there exist many
modifications of the Mittag-Leffler function in the literature but the literature about methods to
compute the Mittag-Leffler function is rather rare. We mention [23], where the algorithms using
the Taylor series, the exponentially improved asymptotic series, and integral representations to obtain
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optimal stability are discussed. Articles about the Mittag-Leffler functions that depend on an operator
are unknown to us.

One of the important and prominent applications of the Mittag-Leffler function is the representa-
tion of the solutions of the fractional differential equations. Diffusion is one of the most prominent
transport mechanisms found in nature. The classical diffusion model 0,u — Au = f, which employs
a first-order derivative O;u in time and the Laplace operator Au = —Aw in space, is based on the
assumption that the particle motion is Brownian. One of the distinct features of Brownian motion is a
linear growth of the mean squared particle displacement with the time ¢. Over the last few decades, a
long list of experimental studies indicates that the Brownian motion assumption may not be adequate
for accurately describing some physical processes, and the mean squared displacement can grow
either sublinearly or superlinearly with time ¢, which are known as subdiffusion and superdiffusion,
respectively, in the literature (see, e.g., [22]). These experimental studies cover an extremely broad
and diverse range of important practical applications in engineering, physics, biology and finance,
including electron transport in Xerox photocopier, visco-elastic materials, thermal diffusion in fractal
domains, column experiments and protein transport in cell membrane etc. The original equation con-
nects the fractional derivative of the unknown function in time with a spatial operator A. The input
data of a problem and the output ones (the solution) are connected through the so called solution
operator F 4 (—At”o‘) which maps the input into output. The connection between a fractional
derivative and fractional powers of operators was studied, e.g., in [3]. An algorithmical representation
of fractional powers of a positive operator A was proposed in [11].

In the present paper we consider a Mittag-Leffler function depending on a self-adjoint positive
definite operator and construct an efficient approximation for it.

The extensive literature is dedicated to various discretization methods for mathematical models
using the Mittag-Leffler functions explicitely or implicitely (see, e.g., [19]). The drawback of some
discretizations, e.g., from [19], is that the constants in accuracy estimates depend exponentially on ¢.
In [9, 10, 15] the solution operator, which is the operator exponential and the exact solution of the
heat conduction equation in abstract setting was represented by a series using the Laguerre orthogonal
polynomials of ¢ and the Cayley transform of the spatial operator A (the separation of variables).
It was shown that the truncated series with N terms converges exponentially in N in the case of
analytical input data and polynomially in N in the case of input data which belong to the domain
of a power of A. Exponential convergence of approximations to operator valued functions and the
differential equations with unbounded operator coefficients plays a crucial role to obtain algorithms
of optimal or near optimal complexity [12, 13]. Note, that the Cayley transform can be used as a
time discretization scheme (see, e.g., [17] and the literature therein).

The present paper continues the series of works mentioned above. We propose a discretization of
the operator Mittag-Leffler function which is interesting in itself and, besides, represents the solution
operator of the PDE like to the heat conduction equation with the fractional time derivative and with
an abstract operator coefficient A in the “spatial part” of the equation. We propose a representation
of the Mittag-Leffler function as a series with products of the Laguerre —Cayley functions of ¢ and
of powers of the Cayley transform of A. A similar technique for the operator exponential with the
Laguerre polynomials in ¢ was used in [2, 4]. That is the motivation to call these functions as
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622 I. P. GAVRILYUK, V. L. MAKAROV

the Laguerre —Cayley functionss. Some formal results are inspired by experimentation, conjectures
suggested by experiments and data supporting.

2. The operator-valued functions as the solution operators of differential problems. The
solution operator of a differential problem maps the input data on the problem solution. For example,
in the case of the initial value problem

' (t) + Au =0, u(0) = ug (2.1)

with an operator coefficient A in a Hilbert space and the input data ug the solution operator is the
operator exponential S = S(t, A) = e~4, so that u(t) = S(t, A)up.
The next example deals with the problem

(DO u(t) + Au(t) =0,  te(0,00), ac€(-1,1),

(2.2)
u(0) = uy,
where ;D7 is the (right) Riemann - Liouville derivative given by
1 > —v—1
(s—1t) f(s)ds, v <0,
D py = 4 T ; (2.3)
o 1 d [v]+ /oo f(S) .
— | —————ds, v >0,
r(1—{v}) dt ¢ (s—t)}

A is a strongly positive operator with a dense domain D(A) in a Banach space X. Its spectrum lies
in the sector X(A)

E(A):{z:a0+rei9:ao>0,r€ [0,00), |6] <<,0<g}

and on its boundary I'y; and outside of it the estimate

M

[T =47 < 17 2]

is valid with some constant M. It was shown in [16] that under the assumptions

lim [(s — t)a"'lng“ou(s)] =0,

S5—00
(2.4)
: Y.t a—1 —
slgglo (s = )% D% u(s)] =0,
the solution is presented by
u(t) =exp (— Al/(Ho‘)t)u(O), (2.5)
i.e., the solution operator is given by
S(t, A) = exp (— AV H)). (2.6)

This formula is obtained by applying of the operator (2.3) to the equation (2.2) with taking into
account (2.4). As consequence we obtain the equation
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—u(t) + A D ut) =0,  te(0,0), aec(-1,1),

which coindcides with the Hardy — Titchmarsh integral equation [21] (with change « to a4 1). Thus,
its solution can be represented by (2.5).

Further, we consider the example of the following abstract initial value problem [19]:

Owu+ 0; “Au= f(t), t>0,
u(0) = wo,

where 0, = —

t (t—s)*
8 l<a<
8t/0 F(1+a)u(8)d8’ <a<0,

t (t _ S)afl
/0 Wu(s)ds, 0<a<l,

is the fractional order time-derivative (o < 0) or integral (o > 0) in the Riemann - Liouville sense.

0, “u=

The solution operator S(¢,A) of this problem can be represented through the operator
Mittag-Leffler function as [19]

0 At1+a)
S(t,A) = By o —AtT?) =
(t,4) = Ei kzzor1+k1+a))

and its solution in the form
w(t) = Bryal(— At + / Erypa(—Aso) f(t — )ds.

For particular values of o one can obtain the closed explicit representations of the Mittag-Leffler
function. For example, for o = 0 we have

Ei(—At) = e,
In the case o = —0.5 this function can be expressed in terms of the complementary error function
By jo(—AVE) = e terfe(AVY).

The substitution s = ty? in the formula above yields then the representation [19]

1

u(t) = Eyjo(— AVE) + / By o~ AVER) f(t — ty?)2tydy.

0
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3. The solution operator and the Cayley transform. The Cayley transform of unbounded
operators allows one to switch from the study of solution operator as a function of an unbounded
operator coefficient to a function (series) of some bounded operators and then to use an appropriate
approximation (e.g., an interpolation formula, a quadrature rule etc.) with a high accuracy.

This idea can be also used to “separate the variables” and in this way to obtain algorithms of low
complexity. In the case when the “spatial” operator involved is of the form B = B; + By + ...+ By
one can separate the ,,spatial” operators By, Bo, ..., By via the tensor product and so arrive at a fully
separated approximation with a linear dependence on the problem dimension d [12]. Concerning
the time-dependent problems the Cayley transform allows to switch from “continuous time” to the
discrete one [2] as well as to separate the time variable from the spatial ones [2, 4].

In the theory of operators in Hilbert space the Cayley transform Tﬂi f = (al 4 BA)(vI —5A)7 1,
a, B,7,0 € C is frequently used to switch from the study of closed but in general unbounded linear
operator A with the dense domain D(A)(D(A) = H) to that of the bounded operators 7 7 (see,
e.g., [1], where the transform T, = (yI + A)(yI — A)~!, v = —i converts a self-adjoint (symmetric,
dissipative) operator A into unitary (respectively, isometric, contractive) operator 7).

In [2, 4] the Cayley transform has been used to obtain explicit and constructive representations of
the solution operator and of solutions of various evolution differential equations with operator coeffi-
cients where, in fact, the solution with continuous time parameter where represented through the ones
with discrete time. In [11, 14] the Cayley transform has been used to obtain explicit representation
of some important operator equations, e.g., the Lyapunov equation, the equation defining fractional
powers of an operator etc. A further important feature of these representation is the fact that they
serve as the basis for algorithms without accuracy saturation, i.e., their accuracy increases automati-
cally and unboundedly together with the smoothness of the input data. In the case of analytical input
data the convergence rate becomes exponential.

In [10] the idea was applied to the Schrodinger differential equation in abstract setting with a
strongly positive “spatial” operator coefficient B in some Banach space (the spectral set of such
operator coefficient lies in some angle in the right half-plane and the resolvent possesses a prescribed
behavior at the infinity). On the basis of an exact representation of the solution with use of the
Cayley transform, an approximation was proposed with the accuracy depending on the smoothness
of this solution. It was shown that for the analytical initial vectors this approximation possesses a
super exponential convergence rate. These ideas together with special tensor-product representation
were developed in [12] for multidimensional (d-dimensional) abstract differential equations in order
to obtain algorithms with linear in d complexity.

In the case when A is a self-adjoint positive definite unbounded operator with the spectrum
Y =3%(A) € [N, 0), Ao > 0, in a Hilbert space H the solution operator for (2.1) can be represented
by the Stieltjes integral

o0

S(t; A) = / e N E,,
Ao

where F) is the resolution of the identity for A.

We say that the solution operator is generated by the function F(t,\) = e~** and by the ope-
rator A. Analogously one can define the so called Schrodinger operator exponential S(t) = B as
the solution operator for the Schrodinger equation which can be represented by the corresponding
Stieltjes integral too.
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In the case when B is a self-adjoint positive definite operator with the spectrum ¥ = ¥(B) €
€ [Ao,00), Ag > 0, in a Hilbert space H an arbitrary solution operator generated by B and by a
function F'(¢, \) can be represented by the Stieltjes integral

o0

F(t,B) = [ F(t,\)dE),
/

where E) is the resolution of the identity for B.

One can separate the variable ¢ from the operator B by the separation of the variables ¢ and A
in the function F'(t, ).

If B is an unbounded operator, then the more general idea to switch to the study of bounded

operators is the following.

. Ao — fw
We can use some rational transform n = C(w) = da = pw

a+n a+by
= )\ =
rw VT "By ey Y7
#b/d, A =b/d, o = a/b, p = c/d, o # [, where the variable w can remain in some bounded
\av —
domain. The function F'(t,n) = F(t,C(w)) = F(t, a)\_fw
—A+w
in w or approximated by a polynomial of w and we obtain a function of the bounded variable w.

If F(t,z) is analytical with respect to z in the unit disc |z| < 1, then the Taylor expansion

) can be represented as a power series

o
F(t,z) = ealt)2", |2 <1,
n=0

separates the both variables. The Taylor coefficients are given by

1 F(t,
e

1 n
Cn(t) - EFé )(taz)‘tzo = 27i
€l=p

The next example shows the use of the Cayley transform for the representation of the operator
exponential (the solution operator for the heat and the Schrodinger equations).

tz

Example3.1. Let F(t,z) = F(t,z;a) = (1 — 2)"* tez=1, where for not integer parameter
o we mean the principal value [24]. This is the generating function for the Laguerre polynomials
L (t). For each fixed ¢ the function F'(¢, z) is analytic in the disc |z| < 1. We have for its Taylor
coefficients

1 —a—1, %5 s—n—1
cn(t) = enlt;a) = By (1-9) eI dg, 0<p<l

l€1=p
We change the variables by

t t t
é’:l_f’ dg:ﬁdqh
u

Eaprs v

where the linear-fractional mapping u = 1 translates the circle |{| = p < 1 into a circle I" which

includes the point ¢ > 0 but does not include the point 0. Then we get
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1 uyo+rl o (u—t\"" ¢
6n<t>=cn(t;a>=2m/(t) ! <u> L=
Iy

1 utne v 1
_a—at _—at +n_—t\(n)
_tae./(u_t)anU—taen!(ta "e ) .

Comparing this equality with the Rodrigue’s formula for the Laguerre polynomials we see that
cn(t) = en(t;a) = Ll (t), i.e., we have the expansion (see also [5], Ch. 10.12)

(1-— z)*o‘*le% = ZL,(f‘) (t)z".
n=0

Replacing formally Ll by A we obtain the following representation for the operator expo-
Z —_—

nential e~4*, generated by the unbounded operator A:

e M= (F - A)*a*iLg&) ) [AA+ E)~1"

n=0

Analogously after the substitution z — iB(iB — I)~! we have formally for the solution operator
] [e.e]
Bt = —(iB -7 L)1,
n=0

of the abstract Schrodinger equation
u'(t) —iBu =0, u(0) = wo,

where T = T(B) = iB(iB — I)~! is the Cayley transform of the operator B. It was shown in [10]
that truncated series with /N summands converge exponentially in /N provided that they are applied
to an analytical vector and, thus, represent exponentially convergent algorithms for the corresponding
problems.

An another option for constructing a fractional rational representation of operators is to interpo-
late the function F'(t,z) = F(t,w) = F (t, ZIZ) by a polynomial Zy F(t,z) on the Cheby-
shev, Chebyshev—Radou or Chebyshev—Gauss—Lobatto nodes (see, e.g., [13]), i.e.,, F(t,w) =
= F (t, ZIZ) = In(t,2) + Rn(t,2), z € (—1,1), with the reminder Ry(¢,z). Then the
operator F'(t, B) can be represented by

F(t,B) =In(t,C(B)) + Rn(t,C(B)),
where C(B) = (Aa — BB)(=A + B)~! is the Cayley transform of B. The corresponding expo-
nentially accurate approximations of such solution operators, e.g., of the operator exponential or the

Schrédinger operator exponential were proposed and justified in [10].
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4. The Mittag-Leffler operator valued function and the Laguerre— Cayley functions. We
consider the Mittag-Leffler operator function, generating by an operator A:
1
(1+j(a+1))

o0

Eiia (—Atl"'o‘) _ Z (—AtHa)j -
=0

We replace here A = q(I — q)~! with the identity operator I and some operator ¢ and then develop

the Mittag-Leffler operator function into a McLaurin series
oo
Erval(— I —q) 87 =37 (= g(I — q) 1) Tp§ (),
ral—all =070 =3 (el —0 T T) quj

(4.1)

1
4!

o 1140
pi(Et) = i Biva(—a(l =) ') ),

and call the functions

1 o7

p?(t1+a) = ﬁ@ E1+a( — .’I}(l — I’)_1t1+a) ‘:E:O

the Laguerre — Cayley functions. From this definition we obtain the following explicit representation
of these functions:

k—
1)s+1t(s+1)(1+o¢)
(e} t1+a — Q t1+a +p t1+a ,

=0
(5] (25—1)(14a)
(28— +a
—a t1+a - _ 025—2 , 4.2
PR Z: Rl (25 + (2s — 1)a) “2)
s=1
N . [g] 9o 1 $2s(1+a)
sapltay C S—
Pkl )= ; =1 D25+ 1+ 2sa)
Lemma 4.1. For the Laguerre— Cayley functions the formula (4.2) is valid iff
t
P () = pR () — / (t — 5)*p(s'T)ds, ac(-1,1), k=12,...,
(o + 1
0
(4.3)
14 t1+a
(87 t « -
A )
Proof. Let (4.2) holds true, then using the relation
! tk (I4a)+a+1 ;
/ a k 1+a)ds_ / a k(1+a)d8:
(o + 1 (+1)
0 0

DI (ko + k + 1)
L((k+1)a+k+2)
one can see that the both parts of (4.3) are equal.
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The sufficiency of (4.3) can be proven by induction.
Lemma is proved.
Let us introduce the generating function

zq BE), R =1

Multiplying the both parts of (4.3) by z* and summing over k from 0 to oo, we come to the integral

equation
¢

/(t —5)f (g, s)ds = 1.

0

z

(1—q)f“(q,t) + Ti+a)

Using the Laplace transform one can obtain the explicite solutions of this integral equation. In
particular, for « = —1/2, 0, 1/2, 1, we obtain

FE) (g, 1) = et/ (00 [erf<_1q_ﬁq> N 1], FO(g,1) = e,

D (g,) = cos (t q )

FUDg ) = — | 4g3/hypergeom (1, [2. 7.9 O
’ 3ym(—1+q) 167676 27(—1 + ¢)?

/3t V3q2/3¢ /3t
+v7 (=14 ¢)2exp (-2(_1+q)2/3> cos (2(_1+q)2/3) —Vmexp ((—1—|—q)2/3>]

More simple way to obtain solutions for different « is the use of the left part of formula (4.1).
The following proposition holds true.
Proposition 4.1. It holds
1 - « k — CIL: 1
R— 1 pu—
k!;pS() ZI‘ (—a—s(1+a))

S=

1 oF
i — = ()
o pgar @ -

(4.4)

Proof performed by using the Abel theorem with the support of computer algebra programm
Maple.

In cases when for concrete « the use of formula (4.4) causes difficulties it is resonable to go an
other way.

One can choosethe Taylor series

Eipa(—q(I —q) ') =

oo o
=" (—q(I —q) 't > g+ 17 Sg(r),
= F(1+j (a+1)) =
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APPROXIMATIONS OF THE MITTAG-LEFFLER OPERATOR FUNCTION ... 629

where

1 o T 1
a(14a 1+« s ail+a
) = gy P (25| - Ry

— (4.5)

Proposition 4.2. Let « € (—1,0), then for each natural j the formula (4.5) is valid.

The calculation of the left-hand side of formula (4.5) is technically much more simple then the
calculation of the right-hand side of formula (4.4), since the function E1+a( —x(1— x)fltHO‘) and
all its partial derivatives with respect to « do not have singularities at x — 1.

The propositions above imply that for all « € (—1,0) and for each non negative j the limit value

holds true
s!

: a/l+a _
Jm e () =y =0
provided the series (4.5) is convergent. This equality means that there exists a constant ¢ independent
of s such that ( ) )
ooy < 228 o <s7E
] < e GG—j+tD(G5—7+2)..s ="

In the case o = 0 it follows from the generating function f(%) (g,t) that the Laguerre—Cayley
functions can be represented through the Laguerre polynomials

pa(t) = Li(t) — Le_1(t),

for which the inequality

[SIES

|p2(t)’ < 2e

holds true.
For o € (0, 1) with assistance of Maple it can be shown that there exist such natural p(«), that

the series
[e.e]
> PR R
k=1
are convergent (Maple provides the exact sums). Thus, the estimate

pX(1)] < CEMY . o e (0,1),
k(1)

1
is valid. In particular, u(a) =6 fora = —, m=4,...,13, pu(a) =7 for a = L, m=2,3,4,
m m+1

1
and u <2> = 8. Further analogously one can get that

o
3 |ph(1)| " = 0.53631821 ...,
k=1

i.e., the estimate
IpL(1)| < CK*

holds true.
Let us summarize the estimates for p¢(t1+%) in the following lemma.
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Table 4.1

20 | 7.72-1071
40 | 3.42-1071
80 | 6.49-10734
160 | 5.02-10764

Lemma 4.2. The following estimates hold true:

Kk, i ae(-1,0),
IR )| <eq 1, if a=0, (4.6)
k) if o€ (0,1).

Besides we have
Ipi(1)] < erk?, 4.7

where constants c, c1 do not depend on k.

Remark4.1. Such technique demands to proof simultaniously whether the general summand of
the series tends to zero or whether the series is absolutely convergent.

Example4.1. Let us consider the example (2.2) with « = —1/2, A = 1, t = 2 which was
considered also in [19] and with the exact solution

u(2) = e%erfe(v/2).

2
Note that in the case of the differential operator A = ——— this example deals with a parabolic

. Ox?
problem in the language of PDEs.

The Cayley transform method leads to the approximate N -terms representation

N
@) =1+> 2% 2(V2),  q=AQ+ A =

The numerical values of the absolute error 6V (2) = ‘u(2) - 5(2)’ for Example 4.1 are given in
Table 4.1.

Example4.2. Now let us consider problem (4.1) with ug =1, « = 1/2, A =1,q = 1/2. The
solution is the Mittag-Leffler function

o0

u(t) = Bypp(—t%7) =) ( — £3/2)

j=0

1

+73j/2)' (4.8)

For ¢t = 1 we have

ISSN 1027-3190. Vkp. mam. scypn., 2022, m. 74, Ne 5



APPROXIMATIONS OF THE MITTAG-LEFFLER OPERATOR FUNCTION ... 631

Table 4.2

N
N 5(1)

8 1.22-107°

16 | 8.460928 - 10~
32 | 3.814396 - 10~
64 | 1.856974 - 10~2Y

Table 4.3

N
N 5(1)
8 0.7683484749
16 0.2696535165
32 | 0.930343601 - 10—+
64 | 0.84225987-10~4

e e~1/2
u(l) = E3p (—1) = 3 + 2 3 cos (éﬁ) — 3?/77 hypergeom ([1], [5 7 9] , 1) =

= .396629365318088084491614 . . ..

The exact representation due to the Cayley transform method (the power series in q) is

2 /1\F 1/2
u(l) = By (1) =3 (5] (1)
k=0
and the V-term approximation is
N al 1\*
1/2
i =3 (3) wo.
k=0
The numerical values of the absolute error
N N

are given by Table 4.2.

Example 4.3. Now let us consider the two-dimensional problem (4.1) with the unbounded opera-
2

1
tor A=———andt=1, a=1/2, u =sin(rz), v = 5 and the homogeneous Dirichlet boundary

x
conditions. In this case formula (4.8) takes the form

d2
Es/o <d£L’2> sin(7x)
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e7r4/3 26—7r4/3/2 . \/§7T4/3 471‘3/2 5 7 91 74
co — LA LI
6’6’6 27

=3 T3 2 3

hypergeom ([1] ,

= —.1152743484427076753630 . . ..

Our algorithm for ¢ = 1, = 1/2 provides numerical results given by Table 4.3.

5. Accuracy estimates of the Cayley transform method. We consider the case of the Hilbert
space and of the positive definite operator A and let us estimate the accuracy of the application of
the Cayley transform approximation of the Mittag-Leffler function to an vector ug from the domain
of an operator A°.

It means that we assume the initial vector ug to be such that

HAUUOH < 00.

Then we obtain: 1) in the case a € (—1,0)

%
Z qk’pg(tlJra)uO

N
HEHa( _ AtHa) _ E1+a( _ At

)| =

k=N+1
= Z / t1+a YdE\A%up|,
k=N+17%
A k
where F'(A) = A7 <1+>\) . The function F'()\) arrives its maximum Fiax = O(kK™7) at the
k—
point Apax = U:
o

A\ A\
F/ — _ —o—1 —0
() = —oA <1+A> kA <1+/\) 1+ A2

A\ F! A 1
Ao - Ak =0.
<1+>\> ( “Tia T (1+/\)2> 0

Taking into account Lemma 4.2, we obtain

o
> A )ug

N
HE1+O[(—At1+a)UO — E1+a(—At1+a)uOH =

k=N+1
k

_ AC alt+a o
= Z / (1_”\) PRt T)dE A || <

k= N+1

0o

<c Z k—k—cr—l—a—i—lk—l—eHAauOH < CN_N_U+E||AUUO||, (5.1)

k=N+1

where c is a constant independent of N and ¢ is an arbitrarily small positive number.
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2) Analogously for & = 0 we have

HEl At)uo — El( At UOH

Z ¢*p

k=N+1
k

— 0 7
s / <1+>\> PUE)dErA7uo | <

k= N+1

00

Z k_g+g+1k—1—sHAauOH < CN—U+1+€”AO'UO”. (5.2)
k=N+1

3) If @ € (0, 1), then using estimate (4.6) we get

N
HEHQ(—AtHO‘)uO—EHa( Atie) H

Z ¢ P (" )ug

k=N+1
> [ ()
= pg(t1+a)dE)\AUU() <
k= N+1 1+A
<e Yo kot T ATy | < eNTOHHOTE| ATy . (5.3)
k=N+1

By using the estimate (4.7), we obtain analogously the following accuracy estimate for = 1 at
t=1:

o
> i ()uo

k=N+1

HEQ(—AR)UO - %2(—,4752)“ -

o.9]
<c Z k—a+4+5+1k—1—aHAauOH < CN_U+5+€HAUUOH. (5.4)
k=N+1

Thus, we have proven the following assertion.

Theorem 5.1. Let A be a self-adjoint positive definite operator in a Hilbert space H and
q = A(I + A)~L. Then for the accuracy of the Cayley transform method on a vector ug € D(A%)
the estimates (5.1)—(5.3) or (5.4) hold true provided the corresponding assumptions from above are

fulfilled and o is such that the powers of N are negative.
du(0
Remark5.1. With @ = 1 and with the additional initial condition w(0)
the Cayley transform method (without accuracy saturation) improves our algorithm from [7, 9] for
the corresponding initial value problem for an abstract hyperbolic equation with the exact solution

u(t) = cos(tv/A)uyp.

= 0 one can see that
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