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Abstract

In this paper, we study the singular Riccati equation with fractional order. The modified fractional power series method
(MFPS) is used to solve the proposed problem. The validity of the MFPS method is ascertained by presenting several
examples. We prove the existence of the solution of the Riccati equation with fractional order. The convergence of
the approximate solution using the proposed method is investigated. Theoretical and numerical results are presented.

Keywords: Singular Riccati equation, Caputo fractional derivative, Nonlinear initial value problem, Modified fractional power se-
ries method.

1 Introduction

Fractional differential equations (FDEs) appear as generalizations to existing models with integer derivative and
they also present new models for some physical problems [1]. In recent years, great interests was devoted to the ana-
lytical and numerical treatments of fractional differential equations. In general, fractional differential equations don’t
have a closed form of the exact solution, and therefore, numerical methods such as the variational iteration [2], the
homotopy analysis method [3], and the Adomian decomposition method [4, 5] have been implemented for several
types of fractional differential equations. Also, the maximum principle and the method of lower and upper solutions
have been extended to deal with FDEs and to obtain some analytical and numerical results [6]. The Pseudo-spectral
method and the wavelet method based on the Legendre polynomials have been implemented for several types of FDEs

[7].

Consider
a(x) D%u(x) +b(x)u(x) + c(x)u*(x) = g(x), x€(0,1], 0<a <1,
subject to
u(0)=20

where a,b,c,g € C' [0, 1], 8 is a constant, and a(x) > 0 on [0, 1] has been investigated by several researchers as a result
of its importance in different applications. The numerical solution of the fractional Riccati differential equation was
discussed by several researchers. Some of these numerical techniques are the polynomial least squares method [8],
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Adomian decomposition method [9], Bernstein polynomials [10], Legendre wavelet operational matrix method [11],
and Bezier curves method [12]. Syam [13] solved the fractional Riccati differential equation by the fractional-order
Legendre operational matrix of fractional integration. Moreover, Liao [14] used the homotopy analysis method. The
homotopy perturbation method was implemented in [15, 16]. Additionally, a computational intelligence technique
was presented for solution of nonlinear quadratic Riccati differential equations of fractional order based on artificial
neural networks and sequential quadratic programming [17]. Moreover, Runge-Kutta methods and spectral methods
were used to solve such problem [18]-[25].
In this paper, we discuss how to solve the following class of fractional singular Riccati differential equation of the
form

a(x) D%u(x) + b(x)u(x) + c(x)u®(x) = g(x), x€(0,1], 0<a <1, (1.1)

subject to
u(0)=26 (1.2)

where a,b,c,g € C' [0,1], 8 is a constant, and a(x) > 0 on (0, 1] with a(0) = 0 and D%a(0) # 0. We use the modified
fractional power series (MFPS) to solve it.

We organize this paper as follows. In Section 2, we present some preliminaries which we use in this paper. In Section
3, we present the MFPS method for solving Problem (1.1)-(1.2). Convergence and error estimate of the proposed
method is presented in this section. Some numerical results are presented in Section 4 to show the efficiency of the
presented method. Finally, in Section 5, we write some conclusions.

2 Preliminaries

In this section, We write the definition and some preliminary results of the Caputo fractional derivative as well as
the definition of the fractional power series and one of its properties.

Definition 2.1. A real function f(t),t > 0, is said to be in the space Cy, 1L € R if there exists a real number p > U,
such that f(t) =t? fi(t), where fi(t) € C[0,0), and it is said to be in the space C}} if f € Cy, meN.

Definition 2.2. For 6 >0, m—1 <06 <m, me N,t >0, and f € C",, the Caputo fractional derivative is defined by

zﬁﬂwz{ M e 23)

f(@), §=0,
where I is the well-known Gamma function.
The Caputo fractional derivative satisfies the following properties for a > 0, see [26].

1. D%c =0, where ¢ is constant,

0, <a,ye{0,1,2,...
2. DY = C(y+l) y-a 4 ! {. J .
mt 5 otherwise

Next, we write the definition and one of the properties of the fractional power series which are used in this paper.
More details can be found in [27].

Definition 2.3. A power series expansion of the form

Y em(t—10)™ = co+ei(t—t0)* +cat —19)** + ..
m=0

is called fractional power series (FPS) about t =t .
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Suppose that g has a FPS representation at t =t of the form

gt) =Y cm(t—10)"*, 1<t <tg+p.
m=0

If D"%*g(t), m=0,1,2,..., are continuous on R, then ¢,, = %.

3 MFPS method for solving fractional singular Riccati differential equation

In this section, we discuss how to solve the following class of fractional singular Riccati differential equation of
the form

a(x) D%u(x) + b(x)u(x) + c(x)u®(x) = g(x), x€(0,1], 0<a <1, (3.4)

subject to
u(0)=26 (3.5)

where a,b,c,g € C' [0,1], 8 is a constant, and a(x) > 0 on (0, 1] with a(0) = 0 and D%a(0) # 0. The MFPS method
proposes the solution of the problem in the form of fractional power series as

L 0o

To obtain the approximate values of f,, n=0,1,2,..., in Eq. (3.6), we consider the k-th truncated series i (x) which
has the form

B S 3.7
) = X I e (3.7)
Since u(0) = fo = 0, we rewrite Eq. (3.7) as
k o
- T k=1,23,... .
x) 9+n§1f (1 1 na) 3 (3.8)

where uy(x) = fo = 6 is considered to be the 0" RPS approximate solution of u(x). To find the values of the RPS-
coefficients fi, k =1,2,3, ..., we solve the fractional differential equation

DF*Resi(0) =0, k=1,2,3,...

where Resy(x) is the k-th residual function and it is defined by

Resy(x) = a(x) D%uy (x) + b(x)ug (x) 4 c(x)ud (x) — g(x). 3.9
Suppose that
) 0 xn(x i no nOt
b(x) =) bp—/—"—— n
Z’ —|—noc) (x) ngz) L(1+ne)’ Z’ I(1+na)’ Zg I(1+no)
where
a = 0,a,=D"%(0),n=1,2,3,..,
by = D'b(0), e = D"c(0), gy = D"g(0), n=0,1,2, ..
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Using the Cauchy product theorem, we get

oo n f bn— o
b(x)u(x) ;0 <IZO (1 +1a)é(1 Jrl(n—l)a)> -

a(x) D%u(x) = i(i Tttt )x("“)a,

ST+ +(n+1-1a)

and

o) = (Ef"r( +w>)<n§of"F +w>>

_ - v (v Ji fa—t no
- (,gfnrmm)(%(i T(1+ia)(1 (n—l)oc))x )
o o d Cnfiffif o

- Z<ZZ ) <1+<i—1>a>>""'

S & T+ (n—i)a)l(1+1o)T

Next, we consider the k-th truncated series of a(x) D%u(x),b(x)u(x),c(x)u?(x), and g(x) which have the form

w fl n—I no
Z;)l"lJrla (1 + (—l)oc))x ’

Z fl+1an+l l (n+1)o
X ,
ST +l)l(1+(n+1-1)a)

< N N2

S
=
o)
Q
<
=
¢
M» HM» HM» EM»

- no Cn—iflfifl no
(o (x) ~ ;lgru =i )r(1+za)r(1+(i1)a>>x ’
glx) ~ n:Og T +na)”

To determine the coefficient fi,k = 1,2,3, ..., in Eq. (3.7), we substitute the k" RPS approximate solution

xna
6+an I'(l1+na)
into Eq.(3.4) to get
Resi(x) = a(x) D*u(x)+b(x)u(x) +c(x)u (x)—g(x)
— - Jir1an1- (D)
- ;o<lzor 1 +ia)l 1+(n+1—l)oc)>x (3.10)

k fl n—I no
+,;)<[0r1+1a T+ n-Da) )"

k noi cnfiflfifl .
+,1Zo<,m=or1+ “ia >r<1+za>r<1+<i—1)a>)’”

Z . xna
n

[(1+na)
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Then, we solve D**Res; (0) = 0 to get
MU fioa (1 + ko) k fi b T(1+ ko)
Z Z (3.11)
A T(1+1o)D(1+ (k—[)ex) T(1+1a)T(1+ (k—1)a)
k i
Ck i i finD(1 +ka)
+ - — 8k
;’)E&F —Ho)F(1+1a)I(1+(i— )
= 0
for k=1,2,3,.... Thus, the approximate solution is given by
an!
=6 =2,3,.... 3.12
+ Z T 0 i)’ )3, (3.12)

In the next theorem, we study the convergence of the series (3.12) to the solution of problem (3.4)-(3.5).

Theorem 3.1. Let u(x) =Y, f"l“(%(;a) and 0 < a < 1. Then, the sequence {ur(x)} converges to the solution of
problem (3.4)-(3.5).

-

Proof. First, we want to prove that Y, fnm converges to D%u(x) when x € (0, 1]. For any x € (0, 1],

D%u(x) = ﬁ/ox(x—s)fau’(s)ds

n=0
_ S Ja o/ noy _ - Ja (n—1)o
- ,;)r(1+na)D (< )_,;F(1+(n—1)a)x

x(n—a

Thus, Y lfnm converges to D%u(x) when x € (0, 1].
Next, we want to prove the sequence {u;(x)} converges to the solution of problem (3.4)-(3.5). Let

a(x) D*u(x) +b(x)u(x) + c(x)u? (x) — g(x)
_ v (v Ji1Gn41-1 L
N E(IZF 1+la)l JE++(n+1—l)a)> B

0

had f[ n—1 no

+,;)<z «T(1+la)D (1+(n—1)06)>x
n Cnfiflfi—l o
(gz r(1+n—i)o )F(1+la)r(1+(i—1)0€)>ﬂ

Z 1+na ;.ﬁnx (3.13)

. (n—1)o
Since D%u(x) =Y, 1 i e and ux)=y-_ Ofnr Hna) then

i gnxna =
n=0
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Let .
Sp=Y &
n=k

Then, the sequence {S;} converges to zero. From Eq. (3.9), we see that

Resi.(x) = Sg.
Thus,
lim Resg(x) = lim Sy = 0.
k—so0 k—yoo0
Hence, the sequence {uy(x)} converges to the solution of problem (3.4)-(3.5). O
Theorem 3.2. Let u,(x) = ):Z:Ofnr(f'%ia) be given as in Eq. (3.4). Let u € C""'[0,1] be a solution to problem

(3.4)-(3.5) and Hum)

< A for some positive real number A and k =0,1,....n+ 1. Then,

1.13A
(m—mn+1)a)T(n+a+1) "

[l —un| <

Proof. Let x € (0,1]. Using the fractional Maclaurin series theorem,

D(n+1)ocu(c)
_ _ — = Y b g< <
Rn(x) M()C) un(x) F((n+1)oc+1)x ) O_C_X,
which implies that
’D(n+1)au(c)‘
Ry < = .14
IR < P G.14)
Letm—1< (n+1)a < m. Then,
1 c
plrtho — / _ ym—l—-(n+l)a, m
‘ u(c)‘ Tt Da) J (c—s) u™(s)ds
u(m) ¢
< _ gm—1l—-(n+l)a
= Tm—(n+1)a) O/(C ) ds
B um cm—(n+1)a
- Im—(n+o)m—(n+1)a
- cm—(mtho
- I'm—(mn+1)a)ym—(n+1)a’
Since0 <m—(n+1)or <1and 0 < ¢ < 1, then
0< " the <
and
T(m— (n+ 1)) > 0.885603.
Thus,
1.13A
po| < 34 ’
’ "= D) (3.15)
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Moreover, from Egs. (3.14)-(3.15), we get

[ | < 1134 —0asn—
u—u n — oo,
T m—(m+1D)a)T(n+ Da+1)
O
4 Results and Discussion
In this section, we present some of our numerical results.
Example 4.1. Consider the following singular fractional Riccati differential equation of the form
x%D%u(x)+exu(x)+2u2(x) =g(x), x€(0,1] (4.16)
subject to
u(0)=1 4.17)
where
glx)= Fx +e (P +1)+2(x+1)2.
The exact solution is u(x) = x> + 1. Then,
1
alx) = x2,
283
bx) = €= 1+x+5+g+...,
c(x) = 2,
(x) = 10 54 1+x+£+£+ (F+1)+2(x +1)?
g = 577 > tgt .
Thus,
foo= L fi=0,/2=0,f3=0
f4 = 07f5:o7f6:6
fn = 0,n=78,...
Thus,
ug(x) =14x°
which is the exact solution.
Example 4.2. Consider the following singular fractional Riccati differential equation of the form
(x% +x3)DFu(x) +22u(x) + e u?(x) = g(x), x€ (0,1] (4.18)
subject to
u(0)=0 4.19)
where
@ = (55 (o )
x) = — — . — —
& [(1.75) T(3.75) ' L[(5.75) [(1.75) T[(3.75) ' L(5.75)
¥ oox 1 x X x XX 2
4247 (F_§+§ )+ (0‘ +—= +2, +.. )(1! §+§—...) :
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The exact solution is u(x) = sinx. Then,
i 5
a(x) x4 x4,
b(x) = 2%
2 X
= é&'=1 —+—+..
c(x) e +x+ > + G +..,
(x>_<x_x3+x5_)+(x2_x4+x6_>
& r(.75) T1(3.75) T(5.75) r(.75) T1r3.75) TI(5.75)
3 5 5 3 5
X XX 1 X X x X X 2
We find that forn =0,1,2,...,28,
Ja L fu=-1, foo=1, fas=—1,
fi = 0,j€{0,1,2,..} —{4,12,20,28}.
Thus,
¥© o i
us) =x—3 5 g
Ifn— oo,
¥© o X .
Mn(x):x—y—i—;—%—‘r = Ssinx
which is the exact solution.
Example 4.3. Consider the following singular fractional Riccati differential equation of the form
X3 D%u(x) + 2xu(x) — (cosx )u?(x) = g(x), x€(0,1) (4.20)
subject to
u(0)=0 4.21)
where 5
glx)= r(g/g,)xz +2x> — (cosx) x*.
The exact solution is u(x) = x*. Then,
alx) = x%,
b(x) = 2x,
2
c(x) = —cosx=-— <1 - 2—|—...) ,
2 2 3 4 2 5 3 X 4
= 2x° — = 20 —(1——=+...)x".
g(x) F(8/3)x +2x” — (cosx) x F(8/3)x +2x" —( 7T ) x
Thus,
fO Oaf1207f2207
f3 = Oaf4:2» f5:07f6:27
fn = 0,n=78,..
Thus,
ug(x) = x*
which is the exact solution.
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Example 4.4. Consider the following singular fractional Riccati differential equation of the form
(x—l—x%) D%u(x) 4 xu(x) —2u (x) = g(x), x€(0,1) (4.22)

subject to

u(0)=0 (4.23)

where

The exact solution is u(x) = x*. Then,

alx) = x—i—x%,
bx) = x,
c(x) = =2,
8
glx) = 3\/5()6% +x%) 423 — 24t
Thus,
fO = Oafl:()afZ:Ov
=0, fa=2,
fa = 0,n=5,6,...
Thus,
Uy (x) = x*

which is the exact solution.

5 Conclusion

In this paper, we study the singular Riccati equation with fractional order. The modified fractional power series
method is employed to compute an approximation to the proposed problem. The construction of the modified frac-
tional power series method is presented. The validity of the MFPS method is ascertained by presenting four of our
examples. We prove the existence of the solution of the singular Riccati equation with fractional order. The conver-
gence of the approximate solution using the proposed method is investigated. From the previous section, we get the
exact solutions in Examples (4.1)-(4.4) using the MFPS method. This gives us the numerical evidence that the MFPS
method is an excellent tool due to the rapid convergence. In addition, the results in this paper confirm that the MFPS
method is a powerful and an efficient method for solving nonlinear differential equations in different fields of sciences
and engineering.
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