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FRACTIONAL VARIATIONAL ITERATION METHOD FOR
HIGHER-ORDER FRACTIONAL DIFFERENTIAL EQUATIONS

G. MONZON

ABSTRACT. In recent decades, numerous and varied numerical methods have
been proposed and studied to approximate solutions for various classes of frac-
tional differential equations, primarily those involving single-term or multiple-
order equations. However, equations incorporating fractional iterated deriva-
tives have not received widespread attention. In this work we describe a reli-
able strategy to approximate the solution of higher-order fractional differential
equations where both the fractional derivative and the iterated derivatives are
described in the Caputo sense. Specifically, we propose a fractional variational
iteration method (FVIM) where the Lagrange multiplier associated with the
correction term is explicitly determined by means of the Laplace transform.

For the second-order case, we give a sufficient condition -involving the coef-
ficients of the equation and the fractional order of the Caputo derivative- which
guarantees the convergence of the sequence generated by the FVIM. Further-
more, this convergence is independent of the initial function considered for the
iteration.

Finally, some examples are presented in order to illustrate the applicability
of the method and the reliability of the theoretical results obtained. In partic-
ular, for most of them we observe that the FVIM leads to the exact solution
which shows the power of the method in practice.

1. INTRODUCTION

Since its appearance in the late 90’s, the variational iteration method (VIM) -a
powerful analytical method based on the Lagrange multiplier technique- has been
widely used to solve multiple and varied problems including initial value problems
of fractional differential equations (see, for instance, [8) [13] 14} (19, 20, 26} [30] [33]
34, B5] and included references). Indeed, a multitude of diverse methods have
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been proposed and thoroughly examined across various disciplines to approximate
solutions for different classes of fractional differential equations. Although the list
of references we give is far from being exhaustive, we recommend consulting the
works [T}, 2, Bl 6], [7, ©), [0l 011, [12] 05 16, 17, 18, 27, BI] to have a comprehensive
understanding of some of them. Among these methods, the variational iteration
method has demonstrated remarkable reliability and efficiency in a wide range of
scientific applications, both linear and non-linear. It was shown by many authors
that this method is more powerful than existing techniques such as the Adomian
method, perturbation method, etc. One of the main advantages of the VIM is
that it provides successive approximations that converge rapidly towards the exact
solution.

To the best of our knowledge, applications of the variational iteration method
to higher-order fractional differential equations (HOFDESs), i.e. fractional differen-
tial equations involving sequential or iterated derivatives, have not been directly
addressed. In [I9] the classical VIM was implemented to give approximate solu-
tions for linear (and non-linear) systems of differential equations of fractional order.
Now, since a higher-order linear fractional differential equation can be written as
a linear system of first-order fractional differential equations, we can derive an im-
plementation of the classical VIM for HOFDEs; however, this was not explicitly
mentioned or done. Given the aforementioned advantages of the VIM, exploring its
applications to higher-order fractional differential equations becomes an interesting
area of study.

In the present work we introduce and study a modified version of the VIM for
the following general second-order fractional differential equations

D, u(t) = pDgu(t) + qu(t) + r(t) in (0,a), (1)

where a € RT, p,q € R and r is a bounded function on [0, a], subject to the initial
conditions

U(O) = 607 Dgzu(o) = ﬂl? (2)
with By, 81 € R. Here a € (0,1), Dgu denotes the Caputo fractional derivative of
u of order o and DS * = D§ o D§ denotes the iterated derivative.

The introduced approach can be easily generalized and extended to deal with
higher-order linear fractional differential equations, however, we focus on the second-
order case in order to keep our explanation as clear as possible.

In [21] a consistent approximation scheme of the finite-difference type was given
for the problem —. Such a method is based on rewriting as an integro-
differential equation and, in a domain discretization, using numerical rules to ap-
proximate the fractional derivative and the Riemann-Liouville integral operator. As
indicated above, in this article we formulate an alternative approximation scheme
according to the VIM approach which offers distinct advantages compared to the
method just described. Unlike the previous approach, our method ensures pointwise
convergence not only at the nodes of the domain discretization but also throughout
the entire domain. Remarkably, our method produces precise approximations with
only a few iterations, whereas achieving a comparable level of accuracy with the
method outlined in [21] demands the consideration of a significantly larger number
of nodes. This reduction in the computational workload translates to a substan-
tially lower implementation cost, making our approach more efficient. Additionally,
in certain cases, our method even yields exact solutions.
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In applications of the VIM to initial value problems of differential equations there
are three essential steps to follow:

(1) establishing the correction functional (which involves a Lagrange multi-
plier);

(2) identifying the Lagrange multiplier;

(3) determining the initial iteration.

Regarding steps [I] and [2] we consider an approach inspired by the one proposed
in [34] which is based (mainly step [2)) in properties of the Laplace transform and
the variational theory; on the other hand, for step [3| we essentially consider the
first-order generalized Taylor formula of w at a (c.f. [23]) which, as we will see
later, naturally appears in the process.

For the fractional variational iteration method (FVIM) proposed here, we esti-
mate the error approximation in the L!'-norm (see Theorem below). Indeed, if
(Un)n>0 denotes the approximating sequence, then

|pla® |q|a®®
(a+1) TI'(2a+1)
|pla® lq|a*®

MNa+1) TQRa+1)
independent of the initial data ug.

n
e =l < ) o=l (=0

Therefore, if < 1, the convergence is guaranteed and is

In order to illustrate the applicability and convergence of the introduced FVIM
we exhibit numerical examples where the theoretical results are confirmed (c.f.
Section [5)); moreover, for most of them we obtain the exact analytical solution that
shows the power of the method in practice.

The organization of the paper is as follows: In Section [2] we introduce definitions,
notations and basic properties related to the Riemann-Liouville integral operator,
the Caputo fractional derivative and the Laplace transform which are essential for
the development of our approach. In Section [3] the fractional variational iteration
method associated to — is derived and, in Section We prove some convergence
results and error estimates. Finally, in Section [5] numerical examples are presented
with the aim to illustrate the applicability and convergence of the method and, in
Section [6 some conclusions are given.

2. DEFINITIONS, NOTATIONS AND PRELIMINARY RESULTS

Let a € (0,1). The Riemann-Liouville integral operator I§ of u € L'[a,b] of
order « is defined as

ou(z) = ﬁ /Om(x — 0o lu(t)dt (0< < a).

From [4, Theorem 2.1] we know that I§u € L'[0, a], moreover

1gulls < s S lhulls = sl
ullpr < ———|ul|lpr = =—||ul|zr.
O =T@) o " T T(a+ )
Remark 1. Last equality in the previous equation is due to
2INz) =T(z+1) VzeC. (3)

We will use this well-known property on the T' function again in Section [5]
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The Caputo fractional derivative D§ of u of order « is given by
Dgu = I;~

where u’ denotes the ordinary derivative of u, i.e.

Dgu(z) = F(ll—a) /0”” (xU/_(tt))a dt (z>0). (4)

In the sequel, we recall the definition of the Laplace transform and some basic
properties which will be useful for our purposes.

Let v be a function defined on [0, +c0), then the Laplace transform L[v] of v is
given by

Liv](s) = /0 " emstut) dt. (5)

We assume that L[v] exists for s > 0 and, as we just did, we skip writing the
variable s unless absolutely necessary.
The operator L is linear, i.e.

L[I{Z1U1 + kgvg] = le[’Ul] + kgL[’UQ] kl, 1{32 eR (6)
and also satisfies )
L1l = - 7
=, 7)
o D+
LIt = — (8)
On the other hand, the Laplace transform of the Caputo derivative is given by
L[D§v] = s*L[v] — s 1v(0) 9)
while the Laplace transform of the Riemann-Liouville integral operator verifies
o 1
L{I§wv]) = S—QL[U] (10)

(see [4, Theorem 7.1] or [24] for details).
Finally, as usual, we use L~! to denote the inverse Laplace transform. In par-
ticular, L™! is a linear operator which satisfies

L H =1 (11)

S

and

L [salﬂ} B F(ofi 1) 12)

3. THE FRACTIONAL VARIATIONAL ITERATION METHOD

In short, the variational iteration method consists of defining an approximating
sequence (uy)n>o of the solution u by means of a recurrence relation in which a
correction term is incorporated. As usual, we assume that the correction term is
determined by the fractional differential equation in question -in our case

D;“u—pDS‘u—qu—rzo (13)

subject to the initial conditions u(0) = £y, DGu(0) = B1- and we incorporate it by
means of a Lagrange multiplier A\. In concrete, the iteration formula is given by

tni1 =ty + X [ Dy = pDgu — qun = 7| (n20) (14)
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where the initial data ug must be determined as well as the value of A.

In order to do this we explore an approach based on the Laplace transform L.
This approach has similarities with the one discussed in [34], however, obvious
modifications must be made since the type of equations under consideration here is
different from the one studied in said work (for example, the equations under study
in [34] have integer values as orders for the highest order derivative whereas, in our
case, the highest order derivative is fractional).

We are going to begin by applying L to both sides of . Indeed, after doing
this we have

L{up+1]) = Lun] + A L[D; Uy, — pD§ U, — qUy — 7‘]}
- M%ythw?mAfL@Dmm+mm+ﬂ] (13)
Now, assuming that
un (0) = Bo and Dfu,(0) = B, (16)

and, by repeatedly using the identity @[), it follows that

L|Dj*un| = LID§(Dgun)] = s*LIDgun] — 5~ Dgun (0)
= 5% (s*Lfuy) — 597y (0)) — s* 71 Dguy, (0)

= s%Lluy] — s2* tu, (0) — s* 1 D8u, (0)
_ SQQL[un] _ 82(1—160 _ Sa_lﬁl.
Then, the equation can be written as
Llupt1] = Llup] + A [$**Llun] — s** 716y — 5% 81 = L[pDgun + qua, + 7]
= (1+As®)Lluy] — A [s**7 180 + 5718y + LIpD§uy + qun, +7]] -

(17)
Setting L[pD§u, + qu, + 7] as a restricted variation term, from the stationary
condition it follows that

14 As%* = 0.
1
In this way, A can be identified as A = ———. Under this consideration, the equation
S «
(17) reduces to
1
Liupt1] = 20 [32&7150 + Sa71ﬁ1 + L[pDS‘un + qu, + TH
Bo b1 1 o
= = + pre) + SQ—QL[pDoun + qup, + 7).

Now, taking into account @— we get

51 « 1 «
Therefore, the iteration equation reads as
p

1
s = ot gyt 17| gD g

INa+1)
At this point it should be noted that the function that appears at the beginning of
the right-hand side of the previous equation is independent of n and can be written
as follows

B

Dgu(0)
TNa+1)

INa+1)

(63

Bo + =u(0) +
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so it turns out to be the first-order generalized Taylor formula for u at t = 0 (c.f.
[23]). On the other hand, it is immediate to check that such a function satisfies the
conditions imposed in . For this reasons we consider it as the initial data wg,
this is

A

725&
I'a+1)

ug(t) = Bo +

and therefore
_ 1 o
() = w0(0) + L7 | S LD+ g, 411

Finally, by using @ and @ again, it follows that
[ 1

) = unl0)+ 7| 5 GLIDGun] + aLlun] + I

woft)+ L7 [ (s Elun] = 57~ f) + aLlun] + 217

_ L [P+ pBo | Llr]
- Uo(t) +L | 52 L[u"} o ga+l 52
B1 — pBo 1 (ps"tg Llr]
= —t*+ L Llu,] + —| .
Po+ MNa+1) + 52 [un] + 52
In sum, the proposed fractional variational iteration method reduces to
B1 —pbo —1 [ (ps® + q)L[u,] + L[r]
n+1(t) = t*+ L > 1
U +1() BO—’_F(OA-FU + s2a (n—o) ( 8)
with the inital data 8
1
t) = —t°. 19
uo(t) BO+1“(a+1) (19)

4. CONVERGENCE AND THE ERROR TREATMENT

In some cases, where the classical version of the VIM was used, the convergence
of the recurrence sequence was studied (see for instance [22] 29, [32]). In this section
we present our main results on the convergence of the recurrence sequence obtained
by the fractional variational iteration method that we propose (see Theorem
below). In fact, we prove that the sequence given by (L8)-(19) converges to the
real solution of the fractional differential equation in the L'-norm under certain
assumption involving the coefficients p and ¢, the fractional order o and the length
a of the interval domain (c.f. (20)).

Theorem 4.1. Let a € (0,1), a € RY and p,q € R be the values involved in .
Assume that
[p|a” |qa*

T T(a+1l)  TQRa+1)
then the sequence (up)n>0 given by - is L'-convergent to the solution u of
. Moreover, the L'-error estimate verifies

|unt1 — ullpr < 4™ ||uo — u|| 2 n > 0. (21)
Proof. From we have

<1, (20)

(ps™ + q) Llun] + L[r]

Un+1 = ’l_LO —+ L71
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where

_ B1 — pBo
t) = e
W)= b+ Foi
On the other hand, if u is the real solution of , from the same arguments used
in Section |3|in order to deduce , it follows that

(ps® + q)L[u] + L[T]} .

’U,:’LLO—FL_1|: 3
g2

Then

_1|ps*+gq
Upy1 —u=L""1 [SML[un — u]}

or, equivalently,
ps® +4q
2c

Lupi1 —u] = Llu, —u].

S
From this fact and making use of properties @ and we get

Lo —u] = o Llplun — )] + 5 Lla(un — )]
= LI§p(un — uw)] + LII§*q(un — u)]
= LIpI§ (un — u) + ¢Ig* (up — u)].
Now, thanks to Lerch’s theorem (see, for instance, [3, Theorem 2.1]),
U1 — u = pI§(uy —u) + qI3% (u, — u) (22)
and then, from the triangular inequality, it follows that
[unt1 = ullpr < [PIIG (un — w)llr + gl G (un — w)l| 1

Taking into account we have

a® a2o¢
[unt1 —ul[rr < |p|m||un —ufzr + |Q|m”’un —uflr =7 lun —ulzs
where 7 is given by . Finally, is a direct consequence of this inequality and
the convergence of (uy,), follows immediately by combining and . (I

Remark 2. Thanks to the linearity of the operator I§ and the following fact (c.f.
[4, Theorem 2.2])

Y =15 oI,
the equation can be written as
Unt1 —u = I§ [p(un —u) + ¢l§ (un — u)].
Then, making use of again together with the triangular inequality, we get

[e%

s = ullir < g ICan = ) + I (= )2
a® o
< Fagy el = wlles +lall 25 (un — )l
< =2 pllun — wllo + gl — u]
Up — U Un —U
= T+ | L YY) L

_ [pla® _lala* o —
Fa+1) T2 (a+1) " Lt
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a® a2 n
In consequence, ||up+1 —ufpr < ( i l ) |luop — || 1. Therefore,

“\I(a+1) T2(a+1)
under the assumption
[pla” |q|a®*
Ma+1) T?a+1)
we also obtain the L-convergence of (uy),. However, since

1 1
<
T2a+1) = T2(a+1)

the assumption made in Theorem 1s slightly weaker than .

<1 (23)

Va € (0,1)

Remark 3. The L'-convergence of the sequence (uy,), given by 1s independent
of the choice of ug.

As we claim before, our election for ug in 1s due that this function naturally
appears in the deduction of u,y1 and agrees with the first-order generalized Taylor
formula for u at the point t = 0.

Although the convergence of u,, to v in the L'-norm does not imply the pointwise
convergence u, (t) = u(t), t € (0,a), from Theorem {4.1| and a well-known fact (see
for instance [28, Theorem 3.12]) we have the following result.

Corollary 4.3. Let o € (0,1), a € RT and p,q € R be the values involved in .
Under the assumption there is a subsequence (un, )k of the sequence given by
— which converges pointwise almost everywhere to the solution u of on
[0,a] i.e.

lim wy, (t) =u(t) ae.

k—oc0
Remark 4. Although we have not shown pointwise convergence for the entire se-
quence (un)n, the numerical experiments we consider in Section [5| suggest that
pointwise convergence holds for the entire sequence and is performed at every point
of the interval [0, a). Moreover, in most cases, the analytical expression of the exact
solution u can be obtained from the proposed approximation scheme.

In the next section we illustrate the applicability of the method and also confirm
the theoretical results obtained here by displaying numerical examples.

5. NUMERICAL EXAMPLES

In [21] several second-order fractional differential equations were presented and
analyzed to demonstrate the application and convergence of the method proposed
in that study. Interestingly, some of these examples were previously examined in
reference [23], where the generalized Taylor formula was employed to derive the
analytical solution. In this section, we will explore these examples, or slightly
generalized variations of them, to illustrate the application of the FVIM proposed
and studied in the preceding sections. However, before introducing such examples,

we point out an elementary fact about the gamma function related to those terms
involved in , namely

1 1
<
“T(a+1)T2a+1)

<1.13 Vae(0,1). (24)
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Example 5.1. Let 0 < a < 1. Consider the following second-order fractional
differential equation

{D;O‘u(t) = 3-1Dgu(t) + al'(2a)(u(t) — 1) in (0,1), (25)
u(0) =1, Dgu(0)=0.

We start by noting that, in this case, the requirement is satisfied. Indeed,
for any a € (0,1) and taking into account that a = 1, p = 37! and (thanks to )
q=al'(2a) =T(2a + 1)/2, from it follows that

o 2a 1 1
r(@i 1) r(|§aa+ IRENCET R
On the other hand, the initial data ug (c.f. (L9)) is given by
uo(t) = 1.
In regards to the iteration formula , for n > 0 and thanks to @ we have

e _1 [(s*/3+ al'(2ar)) L[uy] + L[—aT'(2c)]
EE R —
Upy1(t) 3T(a + 1) + 20
e [ Lun)  al'(2a)
S L A— Liun —1]] .
(a+1) * 35 s2 [ ]
In particular, for n = 0 (making use of and ) we obtain
o 1, [L[] o 1,1
)=l—-——+-L | —=—|=1—- ———+-L7! =1.
wi(t) (at1) 3 [50‘} N CESIE Laﬂ}

Additionally, from what has been done it follows that, for any n > 1, u,(t) = 1.
Then, for any ¢ € [0, 1]
lim u,(t) =1

n— oo

and we obtain the exact solution ©u = 1 of .

Example 5.2. Consider the following second-order fractional differential equation
21
2D, 2u(t) = u(t) + 4t — > in (0,1),
1
u(0) =0, Dgu(0)=0.

In this case, the parameters a,p,q and « involved in are 1,0,1/2 and 1/2
respectively. Moreover, such requirement is fulfilled since

(26)

|p|a® |q|a*™ 1

MNa+1) T'(2a+1) 2
Therefore, according to Corollary pointwise convergence is expected for a sub-
sequence of (uy), given by —. In fact, as in the previous example, pointwise

convergence is observed for the entire sequence and the explicit formula is derived
for the real solution u(t) = ¢2. Indeed, the iteration formula (I8)-(19) reads as

Uo(t) = 07
un+1(t) =[L1

1/2L[u,) + L[2t — 2 /2] _ lLfl Llu,] 4 2
s 2 s s3 st
After an straightforward calculation, we get

I

W)=t >
un(t) nT(pyo) 5
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tn+2

Then, for any t € [0, 1] (due to lim

A T (g O e have

: _ 42
nhﬂn;o up(t) =t

which give us the explicit expression of the exact solution u(t) = t? as we claim
before. Furthermore, the pointwise approximation error is given by

1 ®) — u(t) = oy o<
Unlt) = U= et (1 2)1 = 2n=1(n + 2)!

allowing to conclude that with very few iterations a good approximation is achieved.

vt € [0,1]

Example 5.3. Let 0 < a < 1. Consider the following second-order fractional
differential equation

Dy ou(t) = QTHD“u(t) _Ta+2)

u(0) =0, Dgu(0)=T(a+1).

in (0,1), (27)

We start by noting that the condition is also satisfied in this case since the

@
parameters a,p and ¢ involved are 1, *

and 0 respectively, and holds

[pla” lgla®* _ a+1
Ma+1) T(2a+1) 20(a+1)
Moreover, the behavior of the approximating sequence (uy,), given by — is
similar to that observed in Example since its terms are equal to each other and
equal to the real solution at the same time. In this way the pointwise convergence

of the entire sequence to the real solution is obviously guaranteed and it is reached
at every point of the interval [0,1]. Indeed, from we have

() (t) =t“
and, according to , for any n > 0,

<1l Vae(0,1).

o5 Lfu] + L |- D2

— a -1
Un+1(t) = t*+4+ L 8204
o 1. _4fa+1 INa+2)
In particular, for n = 0 and thanks to we have
w 1 Jfa+1 ., T(a+2)
1 _[a+1T(a+1) T(a+2)
_ «a - 1 _ _ 4«
= "+ QL |: S sa+1 82a+1 =t

In short, we have seen that ug(t) = t® implies u;(¢) = t*. From this, and given the
recurrence that defines u,,, we conclude that u, (t) = t* for all n > 1.
Finally, for any ¢ € [0, 1]

s _ 4
nh—>120 up(t) =t

which agrees with the exact solution of .
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Example 5.4. Let 0 < o < 1. Consider the following second-order fractional

differential equation

{ v u(t) = 0.5DGu(t) + 0.5u(t) in (0,1) 28)

=1, Dgu(0)=1.

As usual, we will denote by E, the Mittag-Leffler function of order «, that is

kz::ofak—i-l

Taking into account that the Mittag-Leffler function of order « verifies (c.f. [4]
Theorem 4.3])

DG Ea(2%) = Ea(2%),

e ak
it follows that u(t) = E,(t%) = E ———— is the exact solution of (28]).
— I(ak+1)

Unlike the previous examples, the application of our method in this specific
case does not yield the exact solution, at least not in a straightforward manner.
Nevertheless, even after a limited number of iterations, our approach enables us to
obtain highly accurate approximations of the solution. This holds true, particularly
within the range of o where the condition is satisfied.

In this regard, it should be noted that the condition can be expressed as

1 1
Tla+D)  TEatl)
On the other hand, the iteration formula - reduces to

< 2 and is valid for any « € (0.625,1).

1
t)=1 te
uo(?) + Ma+1)
0.5 s 41
un+1(t) =14+ mta + 0.5L_1 |: 820‘ L[un]] y n 2 0,

and, after an straightforward calculation, for any n > 1 we get
n+1 ko 2n+1
G, 29
ZI‘ka+ +kz "T(ka + 1) ka—i—l) (29)

where

Ap—1k—1 T Qn—1k—2
2

a3 = 3 and a, = with a,—1, =1 and an—1,2, =0

(notice that the first term in the right-hand side of is a truncation of the real
solution).



12 G. MONZON JFCA-2024/15(1)

In particular,
2

J) L -
YT Tk +1) T 2T(Ba + 1)
" (t) B 3 tkoz +§ t4a +1 t5a
U —T(ka+1) 4I(da+1) 4T(Ga+1)
(t)= s e + = e + 1o + 1t
o = T(ka+1) 8T(Ba+1) 2T(6a+1) 8T (Ta+1)
> pho 15 0 11 7@ 5 (8
t) = o u 5
ua(t) 2 T(ka+1)  16T(6a+1)  16T(Ta+1)  16T(Ea+1)
B 1 tQa
16 T(9a + 1)

In Figure[l] the graph on the left displays the real solution « and the approximat-
ing function u4 for a = 0.63, represented by solid and dashed lines respectively. On
the right side, the graph shows the real solution v and the approximating function
uy for a = 0.9, also distinguished by solid and dashed lines respectively.

In accordance with our findings (see Theorem and Corollary and ob-
serving that o = 0.63 and o = 0.9 fall within the interval (0.621,1) (as previously
observed, the condition is satisfied over this interval) we anticipate a good ap-
proximation of u through the terms of the sequence w,, across the domain [0, 1]. In
fact, as we can see from the overlap of the curves, the approximation is remarkably
satisfactory with just a few iterations. Furthermore, consistent with expectations
derived from , better performance is observed as « approaches 1 because the

1 1

quantity v = (ot 1) + I (2a+1) decreases as « increases.

45 : : : : 3
4
25+
35
3
ol
25
2
15+
15
’ ‘ ‘ ‘ ‘ ] ‘ ‘ ‘ ‘
0 02 04 0.6 0.8 1 0 02 04 0.6 0.8 1
a=0.63 a=0.9

FIGURE 1. The function u(t) = E,(t*) is represented by a solid
line, while the function u4 is represented by a dashed line (the
Mittag-Leffler function values were obtained from [25]).

On the other hand, in Figure[2] we depict the real solution u and its correspond-
ing approximating function w4 for = 0.4 on the left, using solid and dashed lines
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respectively. Similarly, on the right side, we present the real solution u and its
approximating function uy for a = 0.1, also represented by solid and dashed lines
respectively.

In this case, for both values of «, condition is not satisfied. Consequently,
the approximation of u using the sequence terms is not guaranteed within the
domain [0, 1]. In fact, for these specific values of «, it is evident from the graphical
representation that u4 does not provide a reliable approximation of u, unlike what
we observe when a € (0.625,1). Moreover, it is noteworthy that the behavior

deteriorates as « decreases, since vy = (et 1) + (20 1 1) > 1 increases as «

approaches 0.

Additionally, note that the condition is satisfied for these « values if the
interval [0, a], where a << 1, is under consideration instead of [0, 1]. In other words,
the approximation property holds on [0, a] with a = a(a) << 1 (but not necessarily
on [0,1]) when « does not belong to (0.625,1).

7 T T T T 25
6L

20 1

Ve
7
5 >
7
z 15
~
4 7
7z
7z

10
3 -
ol 5p =~
1 0
0 0.2 0.4 0.6 0.8 1 0 0.2 0.4 0.6 0.8 1

a=04 a=0.1

FIGURE 2. The function u(t) = E,(t*) is represented by a solid
line, while the function u4 is represented by a dashed line (the
Mittag-Leffler function values were obtained from [25]).

6. CONCLUSIONS

A fractional variational iteration method, which can be easily generalized and
extended to higher-order fractional differential equations, is proposed and studied
in detail for the second-order case. In this approach, the Lagrange multiplier cor-
responding to the correction term is explicitly determined by means of the Laplace
transform.

The convergence of the approximating sequence is proved under the assumption
involving the coefficients of the equation, the fractional order and the length
of the interval domain. On a first reading, condition may seem too restrictive,
however, Example 5.4 shows that it is not really so. Indeed, this example illustrates
that if the requirement is not verified, the approximation to the real solution
is not guaranteed, or at the very least, it deteriorates considerably. Furthermore,
associated with this example, the following two significant observations can be
made: First, for the domain interval [0, 1], a good approximation is achieved when
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« falls within (0.625, 1) which is in accordance with the fact that the condition
is satisfied. Second, if « does not belong to (0.625,1), then convergence is observed
over a considerably smaller subinterval [0,a] C [0, 1] which is in accordance with
the fact that the condition is satisfied for a << 1.

Finally, the applicability of the method, as well as the confirmation of the the-
oretical results obtained, is observed in the study of the proposed numerical ex-
amples. In particular, exact analytical solutions were obtained for most of them,
demonstrating the practical effectiveness of the method.
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