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Abstract

Time-fractional parabolic equations with a Caputo time derivative of order @ € (0, 1) are
discretized in time using continuous collocation methods. For such discretizations, we give
sufficient conditions for existence and uniqueness of their solutions. Two approaches are
explored: the Lax—Milgram Theorem and the eigenfunction expansion. The resulting suffi-
cient conditions, which involve certain m x m matrices (where m is the order of the collocation
scheme), are verified both analytically, for all m > 1 and all sets of collocation points, and
computationally, for all m < 20. The semilinear case is also addressed.
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1 Introduction

We are interested in continuous collocation discretizations in time for time-fractional
parabolic problems, of order « € (0, 1), of the form

fu+ Lu= f(x,t) for (x,r) € 2x (0, T], (1)

also known as time-fractional subdiffusion equations. This equation is posed in a bounded
Lipschitz domain Q C R? (where d € {1, 2, 3}), subject to an initial condition u(-, 0) = ug
in €2, and the boundary condition # = 0 on 92 for t > 0.

The spatial operator L is a linear second-order elliptic operator:

d

Lu = Y =00 (0) ) + by () Bt | + e, @)
k=1
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with sufﬁciently smooth coefficients {ay}, {bx} and ¢ in C(), for which we assume that
ar > 01in €, and also either ¢ > 0 or ¢ — % Zle dxbr > 0.
We also use 95, the Caputo fractional derivative in time [3], defined for r > 0, by

o, . 1 ! —a
0 u = m/o (t —s5) %ou(-,s)ds, 3)

where I'(-) is the Gamma function, and 9; denotes the classical first-order partial derivative
int.

In two recent publications [5, 6], we considered high-order continuous collocation dis-
cretizations for solving (1) in the context of a-posteriori error estimation and reliable adaptive
time stepping algorithms. It should be noted that despite a substantial literature on the a-priori
error bounds for problem of type (1), both on uniform and graded temporal meshes—see,
e.g., [9, 10, 12, 14, 16, 19] and references therein— the a-priori error analysis of the colloca-
tion methods appears very problematic. By contrast, in combination with the adaptive time
stepping algorithm (based on the theory in [13]), high-order collocation discretizations (of
order up to as high as 8), were shown to yield reliable computed solutions and attain optimal
convergence rates in the presence of solution singularities.

Note also that the a-posteriori error analysis in [13], as well as in related papers [5, 6, 15],
is carried out under the assumption that there exists a computed solution, the accuracy of
which is being estimated (as well as there exists a solution of the original problem); in other
words, it was assumed that the discrete problem was well-posed at each time level. While this
assumption is immediately satisfied by the L1 method (as well as by a few L2 methods, which
may be viewed as generalizations of multistep methods for ordinary differential equations),
the well-posedness of high-order collocation schemes appears to be an open problem, to
which we devote this article.

Consider a continuous collocation method of order m > 1 for (1) (see, e.g., [2]), associated
with an arbitrary temporal grid 0 = 1o < 11 < --- < tyy = T. We require our computed
solution U to be continuous in time on [0, T'], a polynomial of degree m in time on each
[tx—1, tx], and satisfy

@+ LU, 1) = fx,tf) for xeQ, Lef{l,...,m}, k=1....,M, (4

subject to the initial condition U 0= uy, and the boundary condition U = 0 on 9<2. Here
tii=to1+ 0 (k —tx—1),and 0 =6y < --- <, < L.

Strictly speaking, (4) gives a semi-discretization of problem (1) in time, while applying any
standard finite difference or finite element spatial discretization to (4) will yield a so-called
full discretization. The latter can typically be described by a version of (4), with €2, £, and f
respectively replaced by the corresponding set €2, of interior mesh nodes, the corresponding
discrete operator £, and the appropriate discrete right-hand side fj,.

For m = 1 the above collocation method is identical with the L1 method. In fact, then (4)
involves one elliptic equation at each time level #;, with the elliptic operator C—Hk_“ /T (2—a),
where 7; := 1 — tx_1 (or the corresponding discrete spatial operator £, + 7, */T'(2 — a)).
Hence, using a standard argument (see, e.g., [11, Lemma 2.1(i)]) one concludes that c(-) +
T “/T(2—a)>0inQ,Vk > 1, is sufficient for existence and uniqueness of a solution U
of (4).

Once m > 2, one needs to solve a system of m coupled elliptic equations at each time level
(or a spatial discretization of such a system), so the well-posedness of such systems is less
clear. By contrast, one can easily ensure the well-posedness in the case of a time-fractional
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ordinary differential equation (i.e. if Lu in (1) is replaced by c(f)u) by simply choosing
the time steps sufficiently small (see section 2.1). This approach is, however, not applicable
to subdiffusion equations (as discussed Remark 4), since the eigenvalues of second-order
elliptic operators are typically unbounded. Hence, in this paper we shall explore alternative
approaches to establishing the well-posedness of (4).

The paper is organised as follows. We start our analysis by deriving, in section 2, a matrix
representation of the collocation scheme (4). Next, in section 3, sufficient conditions for the
well-posedness of (4) are obtained by means of the Lax—Milgram Theorem, with a detailed
application for m = 2. Furthermore, alternative sufficient conditions for the well-posedness
of (4) are formulated in section 4 in terms of an eigenvalue test for a certain m X m matrix.
This test is then used in section 4.1 to prove the existence of collocation solutions for all
m > 1 and all sets of collocation points {95}2”21; see our main result, Theorem 14. This test
can also be applied computationally, as illustrated in section 4.2 for all m < 20. Finally, in
section 5, we present extensions to the semilinear case.

Notation. We use the standard spaces L, (£2) and Hol (£2), the latter denoting the space of
functions in the Sobolev space WZ1 () vanishing on 9%2, as well as its dual space H ! ().
The notation of type (L,(€2))" is used for the space of vector-valued functions 2 — R™
with all vector components in L (£2), and the norm induced by || - ||z, () combined with any
fixed norm in R™.

2 Matrix Representation of the Collocation Scheme (4)

As we are interested only in the existence and uniqueness of a solution of the collocation
scheme (4), it suffices to consider only the first time interval (0, ¢1),i.e. kK = 1 in (4), and with
a homogeneous initial condition. Furthermore, setting T := 71, we shall rescale the latter
problem to the time interval (0, 1). Hence, we are ultimately interested in the well-posedness
of the problem

@F +t*L)U(x,00) = F(x,6;) for x €2, Le{l,...,m}, 5)

where U is a polynomial of degree m in time for ¢t € [0, 1] suchthat U(-,0) =0and U =0
on 0€2.

To relate (4) on any time interval (tx—p, fx) to (5), set 0 := (t — tx—1)/7x € (0, 1) (so
t = t,f = fx—1 + ¢ - T corresponds to 6 = 6;) and U(~, 0) =U(,t) —U(,tx—1). Thena
calculation shows that LU (-, t) = EU(-, 0)—LU(-, tx—1) and 07U (-, 1) = r,:"‘ 85‘[}(-, 0)+
Fo(-, 1), where Fo(-, 1) := {['(1 —a)}~! Otk‘l (t —s)=%0,U(-, s)ds. Now, (4) on (tx—1, tx)
is equivalent to

LU, 00) + ¥ LU, 6p) = F(-, 6p), where F(-,0) := t¥[f(-, 1) + LU (tx—1) — Fo(-, 1)].

Finally, with a slight abuse of notation, replacing U in the above by a U(., t), and also using
the notation t := 7} for the current time step to further simplify the presentation, one gets
(5).

Furthermore, without loss of generality, our analysis will be presented only for the case
O = 1.

Remark 1 (Case 6,, < 1) All our findings for the case 0 = 6y < --- < ,, = 1 immediately

apply to the general case 0 = 6y < --- < 6, < 1. Indeed, if 6, < 1, it suffices to rescale (5)
from the interval (0, 6,,) to (0, 1), using U (-, t) := U (-, t/6y) and F(-, 1) := 05 F (-, 1/0p).
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Then 92U (-, 1) = 6% U (-, 1), s0 (5) becomes

,,,,,

The above is clearly a problem of type (5) with0 =6y < - -+ < 6, = 1.

A solution U of (5) is a polynomial in time, equal to O at ¢ = 0, so it can be represented
using the basis {z/ }’;‘zl as

v1(x)
” 4 v2(x) -
U =Y @i = (02 m) | | = To V), ©6)
j=1 :
U (X)
Here we used the standard linear algebra multiplication, and, for convenience, we highlight
column vectors in such evaluations with an arrow (as in V). Other column vectors of interest
are 6 := (01, 6o, --- ,Qm)T, and also U(x) := U(x,0) and F(x) := F(x,6) (where a
function is understood to be applied to a vector argument elementwise). Thus, U can be
represented using the Vandermonde-type matrix W as follows:

T(61) 0 6% - 01
T (62) 0 05 - 0 . - -

=| . =|. . = U)=U(x,0) = WV(x). M
T (6m) Om 62 - O

Additionally, we shall employ two diagonal matrices

rGg+1

Dl = dlag(@fa, e ,9,;0‘), D2 = diag(cl, ,Cm), Cj = m

®

Note that the coefficients of D, appear in 3%t/ = ¢ g /=%, Note also that, in view of 0 <
01 < ... < By, the Vandermonde-type matrix W has a positive determinant det(W) =
(IT7=10) TTi<i< j<m(@; — 6i) > 0, so it is invertible.

With the above notations, (5) is equivalent to

U (x,0) + %LU (x,0) = F(x), where LU(x,0) = LU(x) = LWV (x),  (9)

and where we still need to evaluate 9 U (x, 5). For the latter, one has

m m
FU@. =Y vj@)aft) =Y cjt ™ vj(x) =17 T@) D V(x),
j=1 j=1
SO

U (x,6) = DyW D, V (x).
Substituting this in (9), we arrive at the following result.
Lemma 2 With the notations (6), (7), (8), the collocation scheme (5) is equivalent to
(D\W Dy + t%LW) V (x) = F(x). (10)

Remark 3 (Case £ = L(t)) The matrix representation (10) is valid only if the spatial operator
L is independent of . If £ = L(t), then £ in (10) should be replaced by the diagonal matrix
diag(L(01), L(62), - -+, LOm)).
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2.1 Well-posedness for the Case £ = c(t) Without Spatial Derivatives

In the case of a time-fractional ordinary differential equation of type (4) with £ replaced by
(1), one needs to investigate the well-posedness of a version of (5) with £ replaced by ¢(6y),
where ¢(f) := ¢((t — tx—1)/7x). Now, in view of Remark 3, the matrix representation (10)
reduces to

(DIWD, +t“DW)V =F, D :=diag(é@), - , ¢Gn)), (11

where V and F are x-independent, as well as the corresponding solution U = U(t) of
(5). Recall also that here the Vandermonde-type matrix W has a positive determinant and
is invertible, as well as the diagonal matrices D and D;. Hence, the matrix equation (11)
will have a unique solution if and only if the matrix 7 + t* (D W D)~ D, W is invertible.
A well-known sufficient condition for this is

' |(DyWDy) ' D W < 1, (12)

where || - || denotes any matrix norm.
Thus, for any bounded ¢(¢), any m > 1, and any set of collocation points {fy};_;, one can
choose a sufficiently small t to guarantee the well-posedness of (11).

Remark 4 Tmportantly, the above argument is not applicable to the collocation scheme (5)
with an elliptic operator £. For example, the simplest one-dimensional Laplace operator
L= —8)% in the domain = (0, 1) has the set of eigenvalules {X, = (7111)2}30:1 and the
corresponding basis of orthonormal ei%enfunctions. Hence, an application of the eigenfunc-
tion expansion to the solution vector V (x) immediately implies that a version of (5) with
L replaced by X, needs to be well-posed Vr > 1. Clearly, in this case one cannot satisfy a

sufficient condition of type (12), which would take the form
o I(DIWD)'W <1 Va>1, (13)

in view of A, — oo as n — oo. Hence, in this paper we explore alternative approaches to
establishing the well-posedness of (5).

More generally, the eigenvalues of self-adjoint elliptic operators £ with variable coeffi-
cients in  C R? (where d € {1, 2, 3}) are also real and exhibit a similar behaviour A,, — o0
as n — oo [4, section 6.5.1], so the sufficient condition (13) simply cannot be satisfied in
this case.

The situation somewhat improves once (5) is discretized in space, as then the operator
L is replaced by a finite-dimensional discrete operator Ly, the eigenvalues of which are
bounded, so (13) can now be imposed, albeit it may be very restrictive. For example, for
the standard finite difference discretization £, of £ = —8)% in the domain Q = (0, 1), itis
well-known that max, A, ~ 4 - DO FZ%, where DO F is the number of degrees of freedom in
space. Furthermore, the maximal A, may simply be unavailable for spatial discretizations of
variable-coefficient elliptic operators in complex domains on possibly strongly non-uniform
spatial meshes with local mesh refinements.

3 Well-posedness by Means of the Lax-Milgram Theorem

Let Dy = diag(dy, - -- , d;,) be an arbitrary diagonal matrix with strictly positive diagonal
elements. Note that a left multiplication of (10) by w7 Doy (where both W and Dg are
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invertible) produces an equivalent system. Taking the inner product (-, -) of the latter with
an arbitrary V* € (HOI(Q))’”, in the sense of the (L,(€2))" space, yields a variational

formulation of (10): Find Ve (HOl (£2))"™ such that

AV, V¥ = (W DyD\WD, V, V*) + t%(W T DoLWV, V*) = (W' DoF, V*)
(14)

VV* e (HO1 (£2))™. The well-posedness of this problem can be established using the Lax—
Milgram Theorem as follows.

Theorem 5 Suppose that the bilinear form a(v, w) := (Lv, w) on the space HOl (RQ) is
bounded and coercive. Additionally, suppose that there exists a diagonal matrix D with strictly
positive diagonal elements such that the symmetric matrix WTDWDy+ (WTDWDy)T is
positive-semidefinite. Then the bilinear form A(-, -) on the space (HOl ()™ is also bounded
and coercive for Dy 1= DDfl. If, additionally, Fe (H™Y ()™, then there exists a unique
solution to problem (14). Equivalently, if {F (-, 0¢)}j_, € (H=Y ()™, then (5) has a unique
solution {U (-, 0p)Yp, in (HJ ()™,

Proof The boundedness and coercivity of A(:, -) follow from the boundedness and coercivity
of a(-, -). In particular, for the coercivity, note that

AV, V) = (W DyDIWD, V, V) + 19Dy LWV, WV). (15)

For the final term here, recalling that U=WV,one gets

m
(DoLWV, WV) = (DoLU, U) =Y dya(Uy, Up),
(=1

where {d} are strictly positive, so this term is coercive. Here we also used the equivalence
of the norms of V and U = WV in (H (R2))™ (as the matrix W is invertible).

Thus, for the coercivity of A(:, -), it remains to note that the quadratic form generated by
the matrix W' DyD\WD, = W DWD, is positive-semidefinite, as the same quadratic
form is also generated by the symmetric positive-semidefinite matrix %[WTDWDz +
(WTDWDy)™1.

Finally, the existence and uniqueness of a solution to (14), or, equivalently, to (5), imme-
diately follow by the Lax—Milgram Theorem (see, e.g., [1, section 2.7]). O

Remark 6 (Case £ = L(t)) Theorem 5 remains valid for a time-dependent £ = L(¢) as
long as a(-, -) is coercive V¢t > 0. The proof applies to this more general case with minimal
changes, in view of Remark 3.

Remark 7 (Coercivity of a(v, w) := (Lv, w)) One can easily check that for the coercivity
of the bilinear form a(v w) = (Lv, w) it suffices that the coefficients of £ in (2) satisty
ap >0andc — 5 Ly aubr = 0in Q.

Corollary 8 (Quadratic collocation scheme) If m = 2, with the collocation points {6, 1}, for

any 0 < 6* = 1— %a, there exists a diagonal matrix D required by Theorem 5. Hence,
under the other conditions of this theorem, there exists a unique solution to (5) in (HOl ()2
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Proof Recall that for m = 2, one has 0 < 0; < 6, = 1. Let D := diag(l, p) with some
p > 0. Without loss of generality, we shall replace D, defined in (8), by its normalized
version D; := D, /cy = diag(1, C), where

2 rég) re—ow 2

€= T6-w 1@ —21-q<®? (16)

Next, using the definition of W in (7), and setting 6 := 6 to simplify the presentation, one

gets
A 6 1 10\ (662 10 02 +p CO +p)
T _ _ , , _ P P
v DWD2_<92 12> <0p> (1 12> <o c) <93+p cO*+p )
For the symmetric matrix WTDWD, + (WTDWD)T to be positive-semidefinite, by the

Sylvester’s criterion, we need its derterminant to be non-negative (while its diagonal elements
are clearly positive). Thus we need to check that, for some p > 0,

202+p)  (A+0O)@+p)
det ((1 1O +p) 2C0%+ p) ) z 0.

This is equivalent to
(1+C)? @+ p)? <4C 6>+ p) 6" + p).

Dividing the above by 4C 6°, and using the notation P := p/63 and ¥ (s) ;== s +s~ ! —2 =
(= l) , yields
[1+3iv©]a+P? <@ '+P)©O+P),

where we also used the observation that (1+C) =1+ (C 1)2 =1+ %1//(C). Next, a
calculation yields (6~ lypyo+pP) =01+ P)2 + Pt//(@), SO one gets

(1+P)* + 3y(O) (1 + P)* < (1 + P)* + Py (0),

or

(1+ P)? 2 qp YO

v (C)
Setting « := ¥ (0) /¥ (C), the above is equivalent to (P — 1% < 4(x —1)P. For any positive
P to satisfy this condition, it is necessary and sufficient that « > 1 (in which case, one may
choose P = 1, which corresponds to p = 6%) Thus for the existence of a diagonal matrix D
required by Theorem 5, we need to impose ¥ () > v (C). Finally, note that C > 1, while
Y@ = (@O Hand 07! > 1. As ¥ (s) is increasing for s > 1, we impose 6~! > C, or
6r=0<0"=2%=1-la. o

Remark 9 (Case 6, < 1) In view of Remark 1, Corollary 8 applies to the case m = 2, with
the collocation points 0 = 6y < 6; < 6, < 1 under the condition 6; < 6, (1 — %a).

Corollary 10 (Galerkin finite element discretization) The existence and uniqueness results of
Theorem 5 and Corollary 8 remain valid for a version of (14) with (HO1 (2))™ replaced by
(Sp)™, where Sy, is a finite-dimensional subspace of HO1 (). Equivalently, they apply to the
corresponding spatial discretization of (5).
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For higher-order collocation schemes with m > 3, the construction of a suitable matrix
D (as described in the proof of Corollary 8) requires m — 1 positive parameters, so such
constructions are unclear for general o € (0, 1) and {6,}}"_,. In this case, D may still be con-
structed for particular values of @ and {6} of interest (then semi-computational techniques,
such as employed in section 4.2, may be useful). Furthermore, in the next section 4, we shall
describe alternative approaches to establishing the well-posedness of (5), which can be easily
applied for any m of interest.

4 Well-posedness by Means of an Eigenvalue Test

Throughout this section, we shall assume that the time-independent operator £ has a set of
real positive eigenvalues 0 < A1 < Ay < A3 < ... and a corresponding basis of orthonormal
eigenfunctions {y, (x)}°2 ;. This assumption is immediately satisfied if £ in (2) is self-adjoint
(ie. by =0fork =1,...,d) and ¢ > 0; see, e.g., [4, section 6.5.1] for further details.
(Even if £ is non-self-adjoint, the problem can sometimes, as, e.g., for £L = — ZZZI {Bfk +
(0x,B(x)) Oy, } + c(x) [4, problem 8.6.2], be reduced to the self-adjoint case.)

The above assumption essentially allows us to employ the method of separation of vari-
ables. Thus, the well-posedness of problem (10) can be investigated using an eigenfunction
expansion of its solution V (x). _ .

Recall (10) and rewrite it using U = WV as

(DyWDW™! 4+ 24L) U (x) = F(x). (17)

Next, using the eigenfunction expansions U (x) = Zzo:] (}n Y, (x) and F x) = 220:1 Ij"n
¥, (x), one reduces the above to the following matrix equations for vectors U, Vn > 1:

(DIWDIW ™! + 23, 1) Uy = Fy. (18)

For each n, we get an m x m matrix equation, the well-posedness of which is addressed by
the following elementary lemma.

Lemma 11 Set M := DyWD,W L and R(A; M) := (M + AI)~L. Then

0<||RAM M) <Cy YA>0 and klim ARG M} =1, (19)
— 00
with some positive constant Cyy = Cpy(a, m, {0¢}) (Where || - || denotes the matrix norm

induced by any vector norm in R™), if and only if M has no real negative eigenvalues.

Proof The final assertion in (19) is obvious, in view of ROL; M) = A~ '~ '"M + ™! —
2711 as A — oo. Next, if M has a real negative eigenvalue —A*, then M + A*[ is a singular
matrix, so R(A*; M) is not defined, so (19) is not true. If M has no real negative eigenvalues,
then R(x; M) is defined VA > 0. It is also defined for A = 0, as M = DyWD,W~! is
invertible (as discussed in section 2). Furthermore, R(A; M) v = 0 if and only if v = 0, so
IR(A; M)|| > 0VA>0.As |[R(X; M)| is a continuous positive function of A on [0, c0),
which decays as . — o0, it has to be bounded by some positive constant C ;. O

As problem (17) (or, equivalently, (5)) is reduced to the set of problems (18), the above
lemma immediately yields sufficient conditions for the well-posedness as long as F(x) allows
an eigenfunction expansion, in which case there exists U (x) (the regularity of which follows
from (19)). Thus, we get the following result.
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Theorem 12 Suppose that the operator L has a set of real positive eigenvalues and a
corresponding basis of orthonormal eigenfunctions, and F (x) is sufficiently smooth. If, addi-
tionally, the matrix M = D{W DaW ™! has no real negative eigenvalues, then there exists a
unique solution to problem (17), or, equivalently, to problem (5).

Remark 13 (Full discretizations) The existence and uniqueness result of Theorem 12, as well
as its important corollary presented as Theorem 14 below, remains valid for any spatial
discretization of (17), or, equivalently, of problem (5), as long as the corresponding discrete
operator £; (which replaces £ in (5) and, hence, (17)) has a set of real positive eigenvalues
and a corresponding basis of orthonormal eigenvectors.

This includes standard Galerkin finite element discretizations in space. Indeed, as shown,
e.g., in [18, chapter 6] (by representing the eigenvalues via the Rayleigh quotient), not only
all eigenvalues {A”} of the corresponding discrete operator £}, are real positive, but they also
satisfy AZ > X, = A1 > 0. The existence of an eigenvector basis follows from £, being
self-adjoint, i.e. being associated with a symmetric real-valued matrix.

Similarly, finite difference discretizations of spatial self-adjoint operators (such as dis-
cussedin [10, section 4]) typically satisfy the discrete maximum principle (which immediately
excludes real negative and zero eigenvalues), and are associated with symmetric real-valued
matrices (which mimics £ being self-adjoint). Hence, all discrete eigenvalues are real posi-
tive, and there is a corresponding basis of eigenvectors. So Theorem 12 is applicable to such
full discretizations as well.

To apply the above theorem, one needs to check whether the matrix M = DiW D, W ™!
has no real negative eigenvalues. Clearly, M is a fixed matrix of a relatively small size m x m;
however, it depends on m, «, and the set of collocation points {8, }. Below we shall investigate
the spectrum of M, first, analytically, and then using a semi-computational approach. Note
also that in practical computations, the spectrum of M may be easily checked computationally
for any fixed m, o, and {6,} of interest.

4.1 An Analytical Approach

To ensure that M = D1 W D, W~! has no real negative eigenvalues, one does not necessarily
need to evaluate the eigenvalues of this matrix. Instead, the coefficients of the character-
istic polynomial may be used. In particular, for a characteristic polynomial of the form
Z;V:O(—A)jaj to have no real negative roots, it suffices to check thata; > 0V j =0, ..., m.
(We also note the stronger, and more intricate, Routh-Hurwitz stability criterion [7, Vol. 2,
Sec. 6], which gives necessary and sufficient conditions for all roots of a given polynomial
to have positive real parts.)

The above observation leads us to the main result of the paper on the existence and
uniqueness of collocation solutions for any @ € (0, 1), any m > 1, and any set of collocation
points {6}7. ;.

Theorem 14 Foranym > 1, no eigenvalue of the matrix M = Dy W Do W ~! is real negative.
Hence, Theorem 12 applies for any a € (0, 1) and any set of collocation points 0 < 6; <
) <- - <Op<1.
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Proof Recalling the definitions of W, Dy, and D, from (7) and (8), let

[c]q]e}—“ czef—“ N 6 912 o
16, % 20, % ..., 00 ¢ 0 05 --- 07
My := DiWD, = 2 2 "l we= : :
c10 =% ) ¢, oM O 02 --- O

The eigenvalues of the matrix M = D W D, W ! are the roots of the characteristic polyno-
mial of the form

det(My — AW) =: Y "(=2)/aj, (20)
j=0

while to show that no eigenvalue of the matrix M = D{W D, w—1isreal negative, it suffices
to check thata; >0V j =0,...,m.

Note that the coefficients {a;} in (20) can be represented via determinants of certain m x m
matrices, denoted Mz, where 7 is a subset of {1, ..., m}, constructed column by column,
using the corresponding kth column MZ; of My ifk ¢ T, or the kth column WX of W ifk € Z:

MK if k¢ T
k . —
MI._: i Gt rer forany ZC{l,...,m}, k=1,...,m.

For example, for ag and a,, we immediately have:

am =detW =det My, ny and ap = det M, = det My.

,,,,,

For the other coefficients, note that if the kth column AX of some matrix A allows a
representation Ak = B — A C* for some column vectors B and C¥, then

det(Al o AR AR gL ..Am>
= det(Al oo Ak=1 gk AR ~~A’”> —a det(Al oo A1 ok AR ~~A’”),

which is easily checked using the kth column expansion. Using this property for all columns
in My — AW, one gets

m
det(My — AW) = 3 (=2)) { 3 det Mz}, 1)
j=0 #I=j
where #7Z denotes the number of elements in any index subsetZ C {1, ..., m}. (Form = 2, 3,

this is elaborated in Remark 15 below.)

Hence, to show that all coefficients {a;} in (20) are positive, and, thus, to complete the
proof, it remains to check that det Mz > O for any index subset Z. For the latter, recalling
the columns M, and W, and the construction of M7, one concludes that

9{3] 0{32 . elﬁm
B B2 Bm .
6, 0," - 6; k—a if k¢Z
det M1 = ( c ) det , = ’ 22
’ klg ¢ Do : P=1 itker. P
Recall that, by (8), all ¢ > 0, so the positivity of det M7 is equivalent to the positivity of the
above determinant involving 0 < 81 < o < --- < Bpand 0 < 0; < 0 < --- < Oy, This
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is, in fact, the determinant of a so-called generalised Vandermonde matrix [8], the positivity
of which is established in [17, 20]. The desired assertion that det Mz > 0 follows, which
completes the proof. O

Remark 15 (Characteristic polynomial (20) for m = 2, 3) To illustrate the representation of
type (21) in the above proof, note that for m = 2 it simplifies to
) "

2
6167 A(
— AI:CZ 9192(9217(1 - 9117(1) + Cl(9192)1_a(621+a - 911+a)]

0 63

01 C29127a
6> 6‘292270[

16,7 07
16,7 63

6‘191170[ C29127a

det(M, — AW) = A2
et(Me ) 6192170{ 629227‘1

=12 016262 — 1)

+ [0162(9192)1_“(92 - «91)],

so we immediately see the coefficients (in square brackets) are positive for any o € (0, 1)
and 0 < 0 < 6.

For m = 3, the cubic polynomial det(M, — AW) in (20) reads as (—=2)3a3 + (—2)2ar +
(—A)a; + ag, where

6 67 63 16,7 2077 3677
2 03 1— 2— 3—

az = |0, 922 923 , ag = c1921 ¢ 02«922 ¢ C3923 “,
03 05 03 163 o 203 ¢ c363 ¢

10,7 62 03| |61 2077 67| |61 67 3057

ay =|c16, % 03 03|+ |62 c263 7% 63| + |62 63 30577,

1637 07 03| 103 2057 65| (63 07 30,7

01 2077 3057 |e16) 7% 02 3057|107 2077 67
ar =0y 205 ¢36; Y| + |c16, 7% 63 36057 + |16, ¥ 263 % 03] .
03 0207 307|163 63 30| |16 b3 63

After removing common positive factors in all columns and rows, and setting 63 = 1 (for63 <
1 see Remark 1), all eight above determinants reduce to the following general determinant,
where Bp e {1l —a, 1,1 +a}, B3 € {2 —a,2,24+a},ands0 0 < B < B3:

16 6% 16> -1 071 L—of  1_gh
B gB3| = B2 B3 — (1 -0y — P —Y% 1Ty
165 65° | =1[10" =105 —1|=( 1A =67) 5 5 |

1-6 1-6
111 10 0 2 1

Although the positivity of the above determinant follows from [17, 20], one can show this
directly by checking that the function g(s) := 11:sf , where 8 := f3/B8> > 1, is increasing
Vs € (0, 1). Note that g’(s) > 0 is equivalent to BsP~1(1 —s5) < 1 —sP, or §(s) :=
BsP~1 — (B —1)sP < 1. The latter property follows from g(1) = 1 combined with §’(s) :=
BB —1DsP2(1 —5)>0fors € (0, 1).

Remark 16 (Case a = 1) Setting @ = 1 in (1) and throughout our evaluations, the discretiza-
tion (17) becomes the collocation method for the classical parabolic differential equation

oru + Lu = f(x,t).

Note that in this case (8) yields ¢; = % = j, while (21) and (22) remain unchanged.
However, now we only have 81 < 8, < --- < B, and if there is one pair of equal powers,
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Script 1 Compute spectrum of collocation matrix for fractional derivative

1 | function sigma = spectrum(m, alpha)

2 |% t = (1m)/m; % equidistant points

3 |t = (cos(pix(m—1:—1:0)m)+1)/2; % Chebyshev

+ | DI = diag(t.\(—alpha));

s W = (t7).A1:m);

o | D2 = diag(gamma(2:m+1)./gamma( (2 :m¢1)—alpha));

7 |M = DI:AD2; % matrix

s | sigma = eig(MW); % compute all (gen) EV

the corresponding determinant det M7 is zero. Nevertheless, the sum ) j det M7 in (21)

for each j = 1,...,m includes exactly one positive determinant, which corresponds to
Z={m—j+1,...,m}(understood as Z = ¥ if j = 0). Hence, each such sum is positive,
soaj >0V j=0,...,m, so Theorem 14 remains valid for the classical parabolic case

o = 1 with any m > 1 and any set of collocation points 0 < 6] <6 < --- < 6, < 1.

4.2 A Semi-computational Approach

In addition to Theorem 14, which guarantees that the m x m matrix M = D{W D, w-l
from Theorem 12 has no real negative eigenvalues (and, hence, existence and uniqueness
of collocation solutions for any m > 1 and any set of collocation points {6,}), it may be
of interest to have more precise information about the eigenvalues of this matrix (in terms
of where they lie on the complex plain). In most practical situations, one is interested in a
particular distribution of the collocations points (such as equidistant points), in which case
all eigenvalues of M for all @ € (0, 1) are easily computable, as we now describe.

Given the order m of the collocation method and a particular distribution of the collocations
points, the computation of approximate eigenvalues for the entire range o € (0, 1) can be
easily performed using designated commands typically available in high-level programming
languages (such as the command eig in Matlab). Here we provide a Matlab script, see
Script 1, that computes, for any o and m, all eigenvalues of M = D{W D, W~!. Recall
that Theorem 12 requires that this matrix has no real negative eigenvalues. Thus, such a code
allows one to immediately check the applicability of the well-posedness result of Theorem 12
for any fixed m and collocation point set {0} of interest (the latter is denoted by t in Script 1).

In Figs. 1, 2, 3 we plot the eigenvalues for m € {2, 3, 5, 8} with, respectively, Chebyshev,
equidistant, and Lobatto distributions of collocation points.

In addition to the presented graphs, we have numerically investigated the eigenvalues for
m < 20 and can report the following observations.

e None of the eigenvalues is areal negative number whether Chebyshev, Lobatto, or equidis-
tant collocation point sets are used for m < 20.

o If either Chebyshev or Lobatto collocation point sets are used for m < 20, not only there
are no real negative eigenvalues, but the real parts of all eigenvalues are positive.

e For equidistant collocation points we observe some eigenvalues with negative real parts
for some m; see, e.g., the case m = 8 in Fig. 2.

e For odd m one observes exactly one positive eigenvalue, all others are complex-conjugate
pairs, while for even m we only have complex-conjugate pairs.

Overall, the above observations confirm the well-posedness of the considered collocation
scheme for three popular distributions of collocation points for all m < 20.
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1.6 3 .
1.3 2k —
e
1 1k L
T
1 2+ -
0 0
—1 2 .
|
0 0.5 1
(6% (6% (6% (6%

Fig. 1 Eigenvalues for collocation methods using Chebyshev points m € {2, 3, 5, 8} (left to right) and real
parts (top), imaginary parts (bottom)

1.6

25F T 4F T > 8 T
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«a @ « e

Fig. 2 Eigenvalues for collocation methods using equidistant points and m € {2, 3, 5, 8} (left to right) and
real parts (top), imaginary parts (bottom)

1.6 3 T 5 T 3 T
1.3 2 4 3k - 4
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Fig. 3 Eigenvalues for collocation methods using Lobatto points and m € {2, 3, 5, 8} (left to right) and real
parts (top), imaginary parts (bottom)
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5 Semilinear Case

Consider a semilinear version of (1) of the form
u+Lu= f(x,t,u) where [9,f(,-, )| <p inQx(0,T] xR, (23)

for some positive constant p. Without loss of generality, we shall assume that ¢(x) = 0 in the
definition (2) of £ (as the term c(x)u can now be included in the semilinear term f (x, ¢, u)).
For the above semilinear equation, the collocation method of type (4) reads as

B+ LU 1) = fx, 16, U(x, 1)) for x e, Le{l,....,m}), k>1. (24)
Assuming that the above system has a solution, a standard linearization yields
FE UG ) = fE g 0) + e i) Ux, 1),

where |c(x, t,f)l < u, so (24) shows even more resemblance with (4):
O + L —cle, D) U, 1) = f(x, 1, 0).

Hence recalling Lemma 2 and Remark 3, we arrive at the following version of (10) for
=V =W'Uw):

(D\WDs +t“LW) V = FU, U=WV, (25)

with FU = F + r"‘Dcl} , where F=F (x) remains as in (10) except for it is now defined
using f(-, -, 0) in place of f(-, -), while

DC = dlag(é(x7 91)7 ] é(xv gm))! é(! t) = C('a (t - tk*l)/tk)'

The similarity stops here, as we cannot assume the positivity of ¢, and instead rely on |¢] <
(not to mention that D, also depends on U ).

Note also that F satisfies FU — FU* = % D*(U U* ) VU, U* e (L2(2))™, where
D} is an m x m diagonal matrix, all elements of which satisfy |¢* 7 @) < p.

Hence, a version of Theorem 5 remains applicable under the stronger condition that the
matrix WITDWDy, + (WTDWD)T is positive-definite (rather that positive-semidefinite),
and the additional condition ut® < C 4, where the constant C 4 is related to the coercivity
of the first term in (15). (Note also that now in Corollary 8 (for m = 2) we need to impose
the strict inequality 6; < 6* =1 — foz )

To be more precise, T is assumed sufficiently small to ensure that t M(DOWV WV)
is strictly domlnated by the first term in (15). Thus, for some ¢ > 0 one has A(V V) >
1+e)rt M(DOU, U). Then one can show that the operator (DI\WDyW— ! 4 z9r)~ I Fisa
strict contraction on (L2(£2))™ (in the norm induced by the m x m matrix Dy), so Barlach’s
fixed point theorem [4, section 9.2.1] yields existence and uniqueness of a solution U (for
the regularity of which one can use the original Theorem 5).

For the applicability of Theorem 12, rewrite (25) as (M + t"‘[l)l} = F (} where
M = D;WD,W~!. Now, in v1ew of (19), t*uCy < 1 guarantees that the operator
M + t*L)~ IF = R(t“L; M)}' is a strict contraction on (L»(£2))™, so Banach s fixed
point theorem [4, section 9.2.1] again yields existence and uniqueness of a solution U in this
case.
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Conclusion

We have considered continuous collocation discretizations in time for time-fractional
parabolic equations with a Caputo time derivative of order a € (0, 1). For such discretiza-
tions, sufficient conditions for existence and uniqueness of their solutions are obtained using
two approaches: the Lax—Milgram Theorem and the eigenfunction expansion; see Theo-
rems 5 and 12. The resulting sufficient conditions, which involve certain m x m matrices, are
verified both analytically, for all m > 1 and all sets of collocation points (see Theorem 14),
and computationally, for three popular distributions of collocation points and all m < 20.
Furthermore, the above results are extended to the semilinear case.
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