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Abstract In this paper, we study the dynamic evolution of chaotic and oscillatory waves aris-
ing from dissipative dynamical systems of elliptic and parabolic types of partial differential
equations. In such a system, the classical second-order partial derivatives are modeled with the
Riesz fractional-order operator in one and two dimensions. We employ both finite difference
schemes and the Fourier spectral methods for the approximation of fractional derivatives. We
examined the accuracy of the schemes by reporting their convergence results. These numer-
ical techniques are applied to solve two practical problems that are of current and recurring
interests, namely the fractional multi-wing chaotic system and fractional Helmholtz equa-
tion in one and two spatial dimensions. In the computational experiments, it was observed
that under certain conditions, nonlinear dynamical system which depends on some variables
is able to produce the so-called chaotic patterns. The present example shows a sensitive
dependence on the choice of parameters and initial conditions. Some numerical results are
presented for different instances of fractional power.

1 Introduction

Nonlinear chaotic models are dynamical systems that are widely celebrated in the literature
due to their useful applications in many areas of applied sciences and engineering. Based on
chaotic system, an increasing number of research papers has been published over the years,
for instance, the chaotic circuit based on memristor [63], Chen and Ueta’s system [11],
Lorenz’s system [28], simple chaotic flows [52], Rossler’s system [47], memristive chaotic
model with bird- and heart-shaped attractors [5,62], CMOS transistor oscillators [43], digital
and circuit realization of chaotic systems [30], analog digital designs [44], chaotic mythical
bird system [5], butterfly wings and paradise bird map model [1].

Nowadays, oscillatory and complex chaotic processes have been used for theoretical, prac-
tical or experimental purposes in different application areas, which include the pathological
image encryption [26], chaotic communication [12], image watermarking [61], chaotic video
communication scheme via WAN remote transmission [25] autonomous mobile robots [58],
control and synchronization [45], audio and image encryption effects [27,32] and electrome-
chanical oscillators [10], among several others.
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Over the last few decades the concept of fractional calculus (which involves the extension
of standard differentiation and integration to fractional cases) has become a strong tool
for describing the dynamics of complex scenarios which appear most often in virtually all
application field of engineering and sciences. Fractional differentiation and their methods of
solution have a lot of applications in the areas of physics, electrochemistry, control theory,
finance and economics, electrical circuits, robotics, viscoelasticity, ecology, biology and other
physical systems [7,36,37,41]. Majority of the work reported on the dynamics of chaotic
systems which attract a great attention of researchers are either based on integer-order or
fractional-order ordinary differential equations.

Recently, the study of fractional differential equations such as the fractional wave and
diffusion equations [41], control systems [49], biological systems, ecological and chemical
systems, chaotic systems [36,39,40], subdiffusion and superdiffusion processes [35], finance,
electrical problems, viscoelasticity theory [49] and bioengineering [29] has been arisen in
many applications of the applied sciences, engineering and technology. Over the years, the
concept of fractional calculus which is the generalization of the classical integration and
differentiation to fractional-order derivatives and integrals has been applied and used to model
many physical and real-life phenomena in physics, biology, groundwater and economics [23].

Inreal sense, partial differential equations (PDEs) have been used to describe a wide variety
of phenomena such as diffusion, electrostatics, sound, fluid dynamics, heat, electrodynamics,
elasticity, gravitation and quantum mechanics. Most of these models that are governed by PDE
combine low-order nonlinear with higher-order linear terms. For instance, the time-dependent
models such as Allen—Cahn, Fisher—KPP, Gray—Scott, KdV, Navier—Stokes, Schroddinger,
Bugers, Burger—Huxley, Hodgkin—Huxley, Cahn—Hilliard, FitzZHugh—Nagumo and nonlinear
KiSS equations, among several others. It is desirable to utilize higher-order approximations in
both time and space, in order to obtain accurate numerical results. Due to some computational
challenges imposed as by the combination of nonlinearity and stiffness which lead many
authors to restrict their computational to second-order schemes in time, we are motivated
in this work with the formulation of higher-order numerical schemes which are capable of
handling both elliptic and parabolic types of fractional partial differential equations (FPDEs).

In this work, we shall consider the solution of a time-dependent reaction—diffusion equa-
tion of the form

w, = L% + N(w, 1), (1.1)

where w is the species concentrations or densities, £ is the linear or nonlinear (stiff) fractional
operator of order o € (1, 2], which requires a fast solver to formulate into higher dimensions,
and N denotes nonlinear (nonstiff or mildly stiff) operator which accounts for all the local
kinetics in the equation. Equations of the form (1.1) have been solved using different numer-
ical methods, such as the implicit—explicit IMEX) schemes [3,4,24,48], finite difference
methods [31,53,56], finite element [9,46] and spectral algorithms [8,38].

Here, in one dimension, we define the Riesz fractional derivative of order « € (1, 2], as

“w(x,t
L = % = —ca(0D¢ + DY w(x, 1), (12)
where
1 41
Co = —F~, « ,
2003(%)
1 2 [ w1
Dwix,t) = ——— | — 7 (dg,
0Dy w(x. 1) F(Z—a)axZ/O x— a1t
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2 [t ow(r,n
_— ————dr.
rQg—w) ox?J, (r—x)*!

The terms o DY and DY are expressed as the left- and right-hand side of the Riemann—
Liouville fractional derivatives. The fractional reaction—diffusion model described in (1.1)
has a lot of physical meaning and applications; see [41,65] for details. The aim of the present
work is to explore the dynamic richness in chaotic and oscillatory fractional diffusive models
of either parabolic or elliptic type of PDEs, and to seek appropriate numerical techniques of
arriving at solution.

The remainder part of this paper is organized into sections as follows. In Sect. 2, we give
detailed definitions, theorems and some useful results for subdifussive and superdiffusive
cases of the fractional operator. In Sect. 3, we introduced some numerical schemes based
on the finite difference and spectral methods for the approximation of the Riesz fractional
derivatives. The accuracy, applicability and suitability of the proposed schemes are tested
on some practical problems taken from the literature in Sect. 4. We conclude with the last
section.

DYw(x, 1) =

2 Preliminaries on Riesz fractional operator

We begin this section with a quick tour of some useful definitions and theorem used for
subdiffusion (0 < @ < 1) and superdiffusion (1 < « < 2) cases in one component [35].

Definition 2.1 [41,51,64] The Riesz fractional derivative for « € (n — 1, n] defined on
interval x € (0, L] is given by

%w(x, 1)
T = —Ca(oDﬁ‘ +xD%)w(x, 1),
x
where
1
Ca = 5——7ay: XF 1L
2cos (%)
1 n X
oD%w(x,t) = I S IS .
X I'(n—a)dx" Jo (x —t1)etl-n
1 [k 7,1
Dfw(x, 1) = w(T, 1)

F(n—a)dx" J, (x—x)xtlmn

Theorem 2.2 For a continuous function w(x) defined on —oco < x < 0o, the following
inequality is satisfied.
. 0%u(x) _

1
Lw) = 55 = — (=) w(x) = ~Seos (%)
2

[—ooDEw(x) + x DS w(x)].

Proof By following [35,51], the fractional Laplacian operator is defined as
— =8 Pw) = —F 7 x|* Fw(x), 23)

where . represents the Fourier transform, and .# ~! denotes the inverse Fourier transform
of function w(x), so that

—(=AN)*?w(x) = _ /oo || /oo TS w(€)dedr.
27 J —0
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In the function, w(x) vanishes at x = 00, by applying integration by parts
0o 1 [l
/ FwE)ds = —— / e (§)dE,
—00 IT J-oo

which implies that
1 o0 o0 . |T|Ot
—(=A)*Pw(x) = ——/ w'(€) if eTETI dr ) dé.
27 J_oo o0 T

For simplicity, we denote
oo o
Gi :i/ ey
oo T

00 00
G =i (/ PiTE—X) pa—lq, f eit(xfé)totfldt> )
0 0

Bear in mind that

so that

o0
r
2@ =/ eSt%dt = ﬂ, NR(o) >0,
0 57

and for case 0 < o < 1, we get
G —i ( Fe)  T@ ) _ sign(x = &)T'(a)T'(1
e —or T G- T g —w

By applying the known result I'(@)['(1 —o) = 7/ sinwe and i~ + (—i)*~! = 2sin (”7“),
we get

)“") i 4+ (=)™ 1],

sign(x — &)
~ 2co0s (B2) Ix —£°T(1 —a)

Therefore, for subdiffusion interval 0 < o < 1,

1 o sign(x — &)
o ANe/2 - ’
(=8 w) = == / W) 2cos( O) | — fg|°f1“(1—o<)d£E

_ ( / w'(§) / w'(§) )
B 2005(”7 INCIE) TETT F(l—a) E-x2 )"

(2.4)

According to Podlubny [41], the Griinwald-Letnikov fractional operator of order o €
(0, 1] in [a, x] is defined by
w(a)(x —a)™® 1 T w'E)

D) = T T ), G

If a — —o0, we have

w'(§)
oD = —a)/oo G

In the same manner, if u(x) — 0 for b — oo, we obtain

o _ -1 o w/(éj)
xD*w(“‘r(l—m/x € —x %
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Therefore, since w(x) is integrable and continuous for x > a for all @ € (0, 1), then the
Riemann—Liouville fractional derivative is the same as the Griinwald-Letnikov fractional
operator. Hence, for all « € (0, 1), we say

o _ aaw(x) o (_AN/2 _ 1 o o
LY(x) = TR (=AY 2w (x) = ENED) [ D¢ w(x) 4+ » DL w(x)],
where
o o 1 w'()
‘WD““”_ra—aL[mu—sw%
w'(§)

o _ —1 o
‘mwm_ra—mﬂ E -0

Again, we consider the superdiffusive case we follow a similar derivation in the interval
o € (1, 2]. We assume that the function w(x) and its derivative w’(x) both vanish as x —
Fo00. And by integration by parts, we have

fwaﬁw@ms=—fﬂfmé*w%@@,

—00
so that
1 oo o0
— (=A)*Pw(x) = —— e —r_2/ & (£)dE | dt
27 J_oo —00
1 * ” * iT(E—x) =2
= — w(§) e [z|“"=dt | d&. (2.5)
27 J_o —00
We assume
o0
G2=/ T |92,
—0o0
then

o0 o0
G»> :/ e”(x’é)|r|°"2dt —}-f e”(sf")lrlo‘*zdr.
0 0

Also bear in mind that

F'o—1)

S(T—l

;
z(ﬂ’”):/ e 117 2dr = . No) > 1,
0

we obtain
Ma—1) 'ao-—1) Mo—1DHIrQ-—ow)

= = -o—1 _ a—1 )
- [i(§ —x)]e-! [i(x — S)]O‘—1 lx — S|0t—11‘*(2 — ) [l + (=) ]

2
By applying I'(@ — DI'(2 — @) = 7/sinw (e — 1) = —/sin(rer) and i¢~ ' 4+ (=)~ =
2sin (%), we get

b
cos (B) Ix —&lla = DI'2 —a)
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Hence, for superdiffusion case 1 < o < 2,

T
cos (5) Ix — €147 T2 — o)

__ w” (§) w”(€)
- 2cos(% (F(z—w/oo(x—s)a 1 “m_a)/x & -] 5)
(2.6)

— (=A)Puwx) = ——f w” (&) dg

According to Podlubny [41], the Griinwald-Letnikov fractional operator for superdiffusive
order o € (1, 2] in [a, x] is defined by

w(@)(x —a)™® w'@)x —a)' n 1 ) dé.
Il —a) rQ2-—a) re-a J, «—ge!

aD)O;w(x) =

So, if w(x) and w’(x) both tend to zero as a — —oo, we have

1 X //(s)

DO =070 ), Gope 1 ®

Also, if w(x), w'(x) — 0 for b — 00, we obtain

N w'(€)
wa(x)_r(z—a)/x E -1

If both w(x) and w’(x) are integrable and continuous for x > a, then Riemann-Liouville
fractional derivative coincides with the Griinwald-Letnikov operator. Hence, for superdiffu-
sive process we have

~(=0)*Pw@) = -

= ———— |~ D} <D ,
a|x|* 2 cos (”7"‘)[ coDyw(x) + Oow(x)]

2 X
DY) = #‘L/ vl

FQ—a)ox? J_o (x =&
N B 1 % [ w(E)
)‘D“"”(x)‘r(z—m@/x €&

Finally, if n — 1 < o < n then

~(=0)*Pw@) = -

= ——— | DY DY ,
a|x|* 2 cos (%)[ coDyw() + Oow(x)]

1 8” X
w0t = oo | G g

I'n —a) 0x™
o G A w(§)
Dywt) = w0 o /x & —xyerin e
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3 Approximation techniques

In this segment, we use results of definition2.1 and Theorem 2.2 and give numerical approx-
imation to the following Riesz fractional diffusion equation [19,20,55,64,66]
ow 0%w(x, t)

=———, O<x<L, 0<t<T, l<a<? 3.7
at ax%

subject to initial and boundary conditions

w(x,0) = Bx),
(x,0) = Bx) (3.8)
w(,1) =0, w(L,t)=0,
where § > 0 is the diffusion coefficient, and both functions w(x, ¢) are real-valued.
The Riesz fractional derivative of order 1 < o < 2 is given by the left- and right-hand
Griinwald-Letnikov (GL) fractional operator on finite interval [0, L] as

o o w(0x™ w'(0)x ! 1 * w@()
owa(x)—F(l_a)—l- rG—w +F(2—a) G
o w(L)(L —x)™%  w/(L)(L —x)'™ 1 L @ (p)
Diw(x) = -
ra-ow re-—oa) r2—o) ), (t—x"

3.9

It should be noted that the infinite space domain (—oo, 0o) as discussed in the above section
is now truncated with the finite case [0, L]. The space L > 0 should be adjusted in the
computation to ensure that there is enough space for waves to propagate. By following
[19,41,64], the mesh is N equal intervals of h = L/N, x; = sh for 0 < s < N. Next we
approximate (3.9) term by term. Beginning with the right-hand side, we approximate the
second term by

w/(o)xl—a - h—
'2—o) rQ-—aype-!

(w1 — wo). (3.10)

Also, we approximate the third term by
/ w®(x — ‘L’) _ w(z)(f)
r(z—a) (z)o-1 - F(Z—a) (x —7)%— rd

h(i+1) w(2)(r)
=—z [ ot
rQ—a) 4 (x —7)e-!

=0
" Xlzw(x—h(t — 1) —2wkx —ih)+wx —h(i + 1))
- r(z—a) — h?
h(t+1) dr
g
ih !
h s—1

= m ;(ws—iﬂ — 2wy + wy—i—1)

x {4+ 1) —i?7}, for w(x —ih) = ws_;.
3.11)
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By adding Egs. (3.10) and (3.11), we obtain the numerical approximation for the left-hand
side of fractional operator in (3.9) as follows

oD w(xy) A h™ [(l—a)(Z—a)wo+(2—a)(w1—wo)

G —ow) s sl

s—1 (3.12)
+Z(ws—i+1 — 2wy +wy—i—p) G+ DF — iz_“}:|

i=0

In a similar fashion, we formulate an approximation for the right-hand operator in (3.9) as

h= [(1 —)2-a)wy 2 —a)(wy —wy_1)
ré—ow (N —s5)* (N —s)e-!
N—s—1
+ Y (et = 2wy + wypign) (G + D —i“}] .(3.13)
i =0

x’Dzw(xs) ~

Finally, by using the GL definitions in (3.9) in conjunction with left- and right- approximations
(3.12) and (3.13), the time fractional-in-space diffusion Eq. (3.7) is transformed to system
of fractional ODEs

dws Sh™ [(1 —a)(2 —a)wo n (2 — o) (w1 — wo)
dr 2005(%) ré—ow
s—1

Y wemign = 2wei +weion) {6+ DT =i
i=0
1-—)Q-—wwy | 2—a)(wy —wy-_1)

s se—1

(N — 5) (N —s)e-1
N—s—1
+ ) e = 2wepi + wepipn) {6+ D7 - i“}} s=1,2,... . N—1L
i=0

(3.14)

We denote (3.14) as finite difference (FD) scheme.

The second method we utilize in this work is based on the Fourier spectral method.
According to TII¢ et al. [19,20], the power (—A)%/? of the Laplacian operator (—A), in a
domain 2 with zero Neumann or Dirichlet boundary conditions, is defined via the spectral
decomposition of the eigenvalues of the original operator. Denote (¢;, A;) as respective
eigenfunctions and eigenvectors of operator (—A) in  with zero Neumann or Dirichlet
boundary conditions. It implies that (¢;, )f;/ 2) are the eigenfunctions and eigenvectors of

(—A)*/2, subject to the Neumann or Dirichlet boundary conditions.
Obviously, the fractional Laplacian operator (—A)®/? is well defined in the space of
functions

172

o0 o0
2
HP@ = {w=> ajn? e LX) Il o g = > atne? <00
j=0 Jj=0

(3.15)

where

Il o) = (=2 wll 2. (3.16)
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Hence, for any w € Hg/z, the Laplacian (—A)®/? is defined by

oo
2 a/2
(A Pw =3 "a;x g, (3.17)
i=0
where ¢; and A; depend on any boundary condition as specified.
The homogeneous Neumann and Dirichlet boundary condition are given as

. a2 > _ .
(fﬂj,)»j): <|:bn—]ai| , b_asin[(xb _alnj]>, (3.18)

G+hr]? 2 [G—an(+1)
((pj,}\j)=<|: b — o ] , b_asm|: - :|), (3.19)

respectively. The approach illustrated the above results in a full diagonal representation of
the fractional operator, and it achieves spectral convergence regardless of the chosen value
of fractional power «. Another advantage of the spectral method is that it is easy to adapt
and extend to high dimensions.

In practice, we use the MATLAB fast Fourier transform (fft) to transform the general
fractional-in-space reaction—diffusion equation of the form

and

w; = 8(AY?)w + f(w, 1), (3.20)
which leads to two-dimensional representation in the Fourier space as
Wi(or, @y,0) = =8 (@D + @D*) W(r, 03,0 + FLFwix, v, )], (B21)

where W is the double Fourier transform of w(x, y, ), that is,

o oo
Flwx, y, 0] = W(wx, wy, 1) = / / w(x, y, He @t qydy.  (3.22)
0 0

We let

2 2va/2 2\a/2

/2 = (@) + @)?),
so as to explicitly remove the linear pieces of the transformed equations, and set
W = ey

so that we now obtain

oW = S F £ (w)]. (3.23)

At this junction, in practice, we have discretized the spatial domain, using the equispaced
points in the directions of x and y. Apply the discrete fft so that (3.23) becomes a system of
ODE:s represented by the Fourier modes

- 5Q/%
Wi j=e " FLf(wi )], (3.24)
/2
%2 = (Xf(i))o‘/2 + (X)z,(j)> . In the computation, the
boundary conditions are now mounted at extremes of the domain. Since the PDE has been

where w; ; = w(x;, y;) and Q
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transformed to an ODEs, any explicit solver can be employed to integrate in time. Specifi-
cally here, we utilize the improved version of the fourth-order exponential time differencing
Runge—Kutta (ETD4RK) [22] given by
Wit = €Wy + hl4g3(Lh) — 36(Lh) + 61 (L) IF (wy, 1)
+2h[52(Lh) — 253(L)]F (X2, tn + h/2)
+2n[52(Lh) — 283(LA) K (x3, 1, + 1 /2)
+hlg3(Lh) — 25 (LW)F (x4, 1n + h), (3.25)

with the stages x; given as
x2 = "W, (Lh/2)¢) (Lh/2)F (wy, 1)
x3 = e""2W, + (Lh/2)[¢1 (Lh/2) — 28 (L /2)IF (wn, 1)
+heo(Lh/2)F (X2, ty + h/2)
x4 = "W, + hI(&1 (L) — 26 (L) IF (wy, ty) + 2h&(LIF (X3, 1 + h),

(3.26)

with functions ¢; 2 3 defined as

et —1 e —1—z e —1—z—-22)2
t1(2) = s, = 3 y =
Z Z Z

which coincide with the terms in the Munthe-Kaas [34] Lie group methods; see [22] for
details.

In what follows, we demonstrate the applicability and accuracy of the numerical schemes
by considering the one-dimensional fractional-in-space diffusion Eq. (3.7) on 0 < x < &
subject to initial and boundary conditions w(x,0) = B(x) = x2(r — x) and w(0, 1) =
w(m, t) = 0, respectively. Talking of the classical case, when o« = 2, § = 0.25 and (D} =
—(=A)%/2, the exact solution is calculated as

0 _1\n+l
w(x,t) = Z [8(1)’1734] sin(nx) exp(—nzét).

n=1

With o # 2, the exact equation is given as

o _1yn+1
wi,n =Y [8(1)’1734] sin(nx) exp(—(n2)*/281).

n=1

It should be mentioned that we obtain the classical result when o = 2. We illustrate the
convergence of the schemes as shown in Figs. 1 and 2 for some instances of «. It is obvious
that the spectral method has better accuracy.

4 Applications to models in physics and engineering

The methods we described above are capable of solving higher-dimensional problems and
further coupled reaction—diffusion systems; however, we shall restrict our study to consider
one and two space dimensions of two different PDEs that abound in mathematical physics,
biology, chemistry and ecology, and many intriguing mathematical phenomena and patterns
that may naturally arise.
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o=1.50

Fig.1 Numerical solution of (3.7) showing the convergence of the finite difference scheme for different « at

t =1.00

Fig. 2 Numerical solution of (3.7) showing the convergence of the spectral method for some instances of «
and §. The upper and lower rows correspond to § = (0.25, 0.50) at t = 1.00

4.1 Fractional chaotic model

Chaos theory is an aspect of mathematics that focuses on the study of chaos states of dynam-
ical problems which have some irregular behaviors that are highly sensitive to initial condi-
tions. Chaotic phenomena occurs in many natural and physical systems, such as fluid flow,
weather and climate, heartbeat irregularities, road traffic and stock market, among several
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others [21,28,50]. Chaotic behavior can be studied via the analysis of a chaotic mathematical
model. Chaos theory has many applications in various disciplines, like physics, engineering,
meteorology, sociology, anthropology, environmental science, computer science, economics
and finance, biology, pandemic crisis management, medicine, ecology and security in com-
munication technology.

Over the years, a reasonable number of research work has been published based on the
study and application of chaotic systems, for instance, the Lorenz system [28], Rossler system
[47], Chen and Ueta system [11], and other applications such as simple chaotic flows [52],
MOS transistor-based oscillators, heart-shaped memristive and memristor chaotic attractors
[62,63], digital realization of chaotic system, transition to turbulence in incompressible fluid
flows [14,15] and electromechanical oscillator [68]. Complexity of chaotic systems has been
applied in different engineering applications ranging from asymmetric color pathological
image encryption [26], to control and synchronization [45] and so many others that are
classified in [6].

Standing on the success and useful applications of chaotic processes as widely reported,
we consider a three-species chaotic fractional-in-space system

ou

E:&A”u—i—fl(u,v,w), (x, e, 0<t=<T,

0

ai; = 5 A% + folu, v, w), (x,y)eQ,0<t<T, “.27)
w o

EZ&A w+ f3(u, v, w), (x,y) e, 0<t<T,

subject to initial and boundary conditions

u(x,y,0) = pi1(x,y), vix,y,0)=p2(x,y), v(x,y,0) = pa(x,y), 0=<x,y <L,
u _ dv (4.28)
onl,o on

Jw

— =0, (x,y)e€dQ,
oo On

Q

where u, v, wR” represent a group of physical or biological species, §; € R**", i =1,2,3
is the diffusion coefficient matrix, A“ is the fractional Laplacian operator of order o € (1, 2]
associated with the diffusion of the species u, v and w, 2 = {0 < x < L,0 <y < L} for
L > 0, and n is the outward unit normal of vector of the boundary 2. Then, f;(u, v, w) for
i = 1,2, 3 are nonlinear functions of #, v and w which describe the chemical or biological
reactions, given here as

Si(u, v, w) = ¢ru + grow,
fo(u, v, w) = dou + v — uw, (4.29)
f3(u, v, w) = Yruv + Yow.
The system of ordinary differential equations (ODEs), that is, the spatially homogeneous
form of system (4.27) with kinetic (4.29), has been investigated [59,60]. The corresponding
ODE system is sometimes referred to as the three-dimensional four-wing chaotic model
u'(t) = fi(u, v, w) = gru(®) + pro(Owt),
V(1) = falu, v, w) = gau(t) + gav(t) — u()w(r), (4.30)
w' () = f3(u, v, w) = Yru®)v) + yow(r),

where u(t), v(¢) and w(t) are state variables given as functions of time only, ¢1, ¢, ¢ and
Yo € R, o1 > 0and ¢¥; < 0O are real all real numbers. If model (4.30) is dissipative, then
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w

the volume element is contracted into Lo exp(¢Pp; + @2 + ¥o) by the flow at time ¢. In what
follows, we give a quick tour of the local dynamics of the reaction—diffusion system. This
gives conditions on the choice of parameters necessary for the solution to have physically or
biologically meaningful equilibria, and it will also help in making the choice of parameters
when numerically dealing with the solutions of the full fractional reaction—diffusion model.

To derive the equilibrium points of the autonomous model (4.30), we require to set
fi(u,v,w) = 0, which implies that u’(r) = 0,v'(rf) = 0 and w’() = 0. The points
Eo = (0,0,0) is trivial which corresponds to the washout of the species. We are only
interested in the coexistence of the three components

With conditions i:gl > (, the discriminant ¢2‘/’1 4¢1901902 > 0 and ¢; # 0, we obtain
the following nontrivial states

the sum (3" + "” + & =p1+p+yYpr= ‘U) < 0. This means that U which represent

o
(o)

4.31)
= (3 et).
()

where
D1y
Ue s
p1y1
o 2 SIEGDy 9301 — 4910100 432)
¢ 2¢ '
, b2 —sign(@)/d3¢7 — dbioien
we = .
2¢)

where sign(-) denotes a sign function. So, by linearizing (4.30) at point E(, we have the
Jacobian

¢1 0 O
AE)=|d2 ¢ 0. (4.33)
0 0 ¥

Obviously, the eigenvalues of matrix A(Eg) correspond to

Aa = @1, hp = @2, Ae = Yn2.
With these findings, we can remark that since ¢1, @2, ¥ are all real numbers, then there is
no imaginary eigenvalue arising from matrix A(Ey), and near the state Eg = (0, 0, 0), there

is no Hopf bifurcation. It is important to note that the states E} and E3 are symmetric in
nature with respect to the w direction and same is applicable to the points E3 and Ej. The

@ Springer



864 Page 14 of 23

Eur. Phys. J. Plus (2020) 135:864

corresponding Jacobian at points E;“, i=1,...,4 as
?1 QLW PV o LW — Q1.
AED = |o2—wi oo BEE | AED=|h-wi o SEEE
Y1ve —7%(/1}:6")" () —VY1ve 71//"’);;"'% ()
(4.34)
and
1 pwl v o1 pwl —prve
b b
AEY) = |2 — wb © PLele ;elw" JAED) = | 62— wt e —L;elwf
b b
Yrve —HEREE g, —yive DRy,
(4.35)

Since the pairs of matrices are symmetric, and from the Jacobian matrices in (4.34) and
(4.35), we have the transformation B, in such that

B A(ENHB = A(E$). B A(ED)B = A(EY). (4.36)

where B = diag(—1, —1, 1) and B represents the orthogonal matrix for B~! = BY = B. If
we set Z; = [z;1, zi2, zi3] be matrix which consists the eigenvectors of E*, fori = 1,2, 3,4,
we obtain

B_lle =27, B_IZ3B = Z4.

Therefore, it is obvious that E}, E5 and E7, Ej are two distinct states, and each pair of the
equilibrium state is locally stable, unstable and center manifolds. When ¢; = 0.2, ¢y =
—0.01,¢1 = 1,902 = —0.4, Y1 = —1 and Y, = —1. The equilibrium states are calculated
as E; = (—0.62,0.45,0.28), E; = (0.62, —0.45,0.28), E3 = (0.64,0.45, —0.29) and
E4 = (0.62, —0.45, —0.29).

Since the sum 2 4 2 4 00— g 4 ) 4y = —1.2 < 0, it implies that system (4.30)
is dissipative. To examine the stability of the equilibrium states Eg, E1, ..., E4, we require
to consider the Jacobian matrix at all the equilibrium points and find all their eigenvalues.
These results are calculated as

E} = (01, A2, 43) = (—0.40, 0.20, —1.00)

El = (A1, A2, A3) = (—1.357,0.082 + 0.467i, 0.082 — 0.467)
E} = (A1, A2, A3) = (—1.357,0.082 + 0.467i, 0.082 — 0.467i)
E} = (1, A2, 43) = (—1.379,0.089 + 0.48i, 0.089 — 0.48)
E} = (1, A2, A3) = (—1.379,0.089 + 0.48i, 0.089 — 0.48i).

4.37)

We can deduce based on the above eigenvalues that the equilibria of model (4.30) are saddle
and unstable.

The Lyapunov exponent measures the degree of sensitivity to initial conditions that is,
local instability in a state space. Such local instability can evolve for a variety of reasons in
different types of systems [17]. Lyapunov exponents have proved useful in various contexts.
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For instance, within the dynamical system, it gives a detailed characterization of chaotic
dynamics and can assist to achieve various forms of synchronization. With parameters ¢; =
0.25,¢2 = 0.05, 91 = 1.2, = —0.2,¥1 = —1, ¥ = —1 and (up, vo, wo) = (2, 1, 2),
the Lyapunov exponents (LEs) for different time levels are calculated as

Time LE1 LE2 LE3
£=100.0000 -0.123939 -0.305661 -1.020400
£=200.0000 -0.111328 -0.300430 -1.038242
£=300.0000 -0.123502 -0.294251 -1.032247
£=400.0000 -0.117343 -0.295683 -1.036974
£=500.0000 -0.116717 -0.300568 -1.032715

and the corresponding graphical representation of the Lyapunov exponents for = 200 and ¢ = 1000
is shown in Fig. 3. Since the sum of the Lyapunov exponents at any time ¢ here is negative, it implies
that system (4.30) is dissipative, and the fractional dimension for r = 200 is 2.05, which leads the
dynamical system with attractors as shown in Figs. 4 and 5. Figure 6 shows time series results for
different instances of ¢; as given in the figure caption. With ¢ = 0, it should be noted that model
(4.30) cannot leads to a desired chaotic attractor, causing the number of scroll wings to reduce from
four to two. Also, if at any point we have at least two of the Lyapunov exponents to be positive
maybe due to the perturbation of the initial data, then the system is hyper-chaotic.

In one dimension, we experiment fractional model (4.27) with kinetics (4.29) using the zero-flux
boundary conditions and random initial data emanating from small perturbation of the steady state,
which we compute as

ul0=.7* (ones (N, 1)) ;
v0=1* (ones (N,1));
w0=.2* (ones (N, 1)) ;

for N = 200, The parameters are taken as
¢1 =025,¢2=0.1,901 =120, = =02, 91 = 1.2,y = —1. (4.38)

Figures 7 and 8 show one-dimensional chaotic oscillations for « = 1.55 and « = 1.92, respectively.
In two dimensions, we solve system (4.27) using the zero-flux boundary conditions with two
different initial functions. We employ both the MATLAB random data

ul0=randn(N,N) *0.07; vO=randn(N,N)*0.05; wO=randn(N,N)*0.01;

Dynarics of Lyapunoy exponents for t=200 Dynamics of Lyapunoy exponents for t=1000
15 15
1 — 1 1
» 05 1 05 4
c 2
2 0 W 3 5 o k&.._ 3
(=] [=
3 3
= 0sf i 2 05 1
i)
3 =
2 1+ s Wv—w—‘ e
2 £
& s 1 2 s 1
iy £
O
2 4 = 2 4
25 1 25} 1
3 . . . \ , , , , \ 3 \ , , , , , \ , .
o 20 40 =) 80 100 120 140 160 180 200 0 100 200 300 400 500 60O 700 800 SO0 1000
Time Time

Fig. 3 Dynamics of the Lyapunov exponents of system (4.30) computed for # = 200 (left) and + = 1000
(right). Initial condition and parameters are chosen as: (uq, vg, wg) = (2, 1,2),¢1 = 1/4, ¢ = 0.01, ¢ =
12,90 =—-02,¢%1 =—land yp = —1
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Fig.4 3-D and 2-D chaotic attractors of system (4.30) for¢p; = 1/4, ¢ = 0.01, 91 = 1.2, 9o = -0.2, ¢ =
—1.2, ¥» = —1, with initial conditions (u, vg, wg) = (2, 1, 2) at = 1000

and smooth initial functions

u(x,y,0) =1—u"sin(r(x —v)/(2v))? sin(w(y — v)/(2v))?,
v(x,y,0) = v*sin(w(x — v)/(2v))? sin(w(y — v)/(2v))¥ (4.39)
w(x,y,0) = 1.5 —w*sin(w(x —v)/2v))" sin(zx(y — v)/(2v))"

where (u*, v*, w*) = (0.5, 0.25, 0.25), y = 0.8 and v = 0.05 to obtain the distributions in Figs. 9
and 10, respectively. The effect of initial functions is justified here for some «.

4.2 Fractional Helmholtz equation

Helmholtz equation is known to be the variation of the Poisson equation. Helmholtz equation or
reduced wave equation belongs to a family of an elliptic type of partial differential equation with
broad utility in mechanical engineering and theoretical physics, whose derivation can be drawn
directly from the known wave equation. It arises, for instance, to describe the potential field caused
by a given charge or mass density distribution; with the potential field known, one can then calculate
gravitational or electrostatic field. Itis a generalization of Laplace’s equation, which is also frequently
seen in physics.

In this work, we consider on Cartesian coordinate the two- or three-dimensional nonhomogeneous
isotropic medium whose wave speed is denoted by ¢. The corresponding wave solution to harmonic
source f(x,y) is u(x,y), vibrating at frequency @ > 0O satisfying the scalar fractional Helmholtz
equation defined on region R by
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40

v(t)

w(t)
w(t)

-

-
- -
-~ —
-

a0 -30 20 -10 1] 10 20 30 40

u(t)

Fig.5 3-D and 2-D chaotic attractors of system (4.30) for ¢ = 1/4, ¢p = 0.05, 91 = 1.2, 9o = —0.2, ¢ =
—1.0, Yo = —1, with initial conditions (uq, vy, wo) = (2, 1, 2) atr = 1000

(@ (b)

uv,w

3 M e = R L R
o0 100 200 300 400 500 600 700 8OO 9S00 1000 ) 100 200 300 400 500 600 700 8O0 900 1000
time time

Fig. 6 Time series solution system (4.30) showing chaotic distribution of species different instances of (a)
¢1 = 1/2 and (b) (a) ¢1 = 1/4 att = 1000, other parameters are given in Fig. 4

d
A%u +K2u=f(x,y) u = uop, 8731 QeRd,d=2,3 (4.40)

where u is a sufficiently differentiable function on the boundary 92, n is the outward unit normal to
the boundary, « > 0 is a wave number, and \/k = w/c denotes the wave number with wavelength
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vix,t)

<)

Fig.7 One-dimensional solution of system (4.27) with kinetics (4.29) showing chaotic behaviors for e = 1.55
at t = 200. Other parameters are given in (4.38)

27 //k. A% is usual fractional Laplacian operator of order 1 < o < 2 in two A% = (% + g;%)
i i ay — (w4 3wy 3%
or three dimensions A%u = <3x°‘ + oy + 5 )

Helmholtz equation has application in Physics problem-solving concepts like seismology, acous-
tics and electromagnetic radiation. Seismology: The scientific study of earthquake and its propagat-
ing elastic waves is known as seismology, electrodynamics, most especially in optics and acoustics
involving time harmonic wave distribution. Other study areas are the volcanic eruptions due to seis-
mic source and tsunamis as a result of environmental effects. If the plus (+) sign before the term « is
changed to minus (—) sign, then the Helmholtz equation can be used to describe the mass transfer
processes with volume chemical reactions of first order [42]. It should be mentioned that whenever
the wave number « > 1, the solution of (4.40) becomes highly oscillatory which makes it very
challenging to design an effective numerical algorithm to solve the Helmholtz equation in higher
dimensions. A lot of numerical methods based on the finite difference approximations [13,67], Ado-
mian decomposition method [16], reduced differential transform method [2], homotopy perturbation
method [18] and finite elements and Galerkin methods [33,57] have been reported in the literature.

To experiment (4.40) in two dimensions, we set f(x, y) = exp(—10(y — D2+ (x — 0.5)%) and
utilize a square domain size x,y € [—L, L] x [—L, L] for L = 1. The wave evolution showing
chaotic oscillations is displayed in Figs. 11 and 12 for different values of fractional-order o € (1, 2]
and « > 1. It should be noted that when ¥ = 0, the Helmholtz equation (4.40) reduces to the
Poisson. When k < 4, we get a stationary (pattern) solution.
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v(x,t)

. w(x,t)
(u,v,w.t)

Fig.8 One-dimensional solution of system (4.27) with kinetics (4.29) showing chaotic behaviors foro = 1.92
at t = 200. Other parameters are given in (4.38)

100 120 140
X X X

Fig. 9 Two-dimensional evolution of system (4.27) with kinetics (4.29) showing chaotic oscillations for
o = 1.75 at t = 200. Other parameters are given in (4.38)
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Fig. 10 Two-dimensional evolution of system (4.27) with kinetics (4.29) showing spatiotemporal oscillations
for o = 1.88 at t = 200. Other parameters are given in (4.38)
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Fig. 11 Two-dimensional solution of the Helmholtz Eq. (4.27) with k = 6 for different values of «
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o=1.25 a=1.35
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Uy, )
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y o X

Fig. 12 Two-dimensional solution of the Helmholtz Eq. (4.27) with k = 9 for different values of «

5 Conclusion

Numerical solution of fractional-in-space advection or reaction equations in two and higher dimen-
sions has been the major setback some researchers are facing, most simulations that are based on
conventional ideas are time consuming. As a result, the majority of work reported is restricted to
one-dimensional case problems of PDEs. The aim of the present work is to report a good, clear, work-
ing versatile technique based on both finite difference and spectral methods to explore the dynamic
richness of chaotic and oscillatory waves models. We realized that the spectral scheme avoids the
issue of stiffness, and they can be applied and built upon by other scientists and engineers. This
technique is used to explore the dynamic richness of chaotic systems and the Helmholtz equation
in one and two dimensions. The methods reported in this work can be extended higher dimensions
and more coupled practical problems in physics and engineering.
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