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Abstract: In light of the advantages of the Caputo—Hadamard fractional derivative in characterizing
ultra-slow diffusion phenomena, this paper proposes a second-order approximation scheme to approxi-
mate it. Then, for the Allen—Cahn equation with the Caputo—Hadamard fractional derivative in time, a
numerical algorithm is designed. This algorithm employs the proposed second-order formula for time
discretization. Considering the potential anisotropic behavior of the solution in space, the anisotropic
nonconforming quasi-Wilson finite element method is utilized for spatial approximation. The error
in the L>-norm and the superclose error in the H'-norm of this algorithm are analyzed. The global
superconvergence in the H'-norm is demonstrated through interpolation postprocessing techniques.
Numerical examples are given to verify the theoretical results and further investigate the influence of
different time derivatives on the dynamic behavior of the solution.
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1. Introduction

Fractional calculus, an extension of classical calculus, offers a more precise and flexible tool for
modeling complex phenomena by introducing fractional derivatives and integrals [1-3]. It demonstrates
unique advantages in capturing memory effects and dealing with processes involving long-range
dependencies, which are often difficult to accurately describe within the traditional framework of integer-
order calculus. Hadamard’s fractional calculus, proposed by Hadamard in 1892, shares similarities in
form with the commonly used Riemann—Liouville integral/derivative and Caputo derivative, yet it has
received relatively less attention. However, Hadamard’s calculus can offer more accurate descriptions of
phenomena such as Lomnitz’s logarithmic creep law for specific substances [4] and ultra-slow diffusion
processes [S5]. For further applications of Hadamard’s calculus, readers may refer to the literature [6—11].
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It is widely acknowledged that determining exact solutions for fractional differential equations,
irrespective of the type of fractional derivative involved, presents a significant challenge. Consequently,
there has been an increased emphasis on researching numerical methods to address these solutions.
In the context of Caputo—Hadamard fractional differential equations, scholars have devised several
effective numerical approaches for their resolution. For instance, Li et al. employed the finite difference
method as discussed in [12], while the local discontinuous Galerkin finite element method was explored
in [13]. Zhao et al. introduced a spectral collocation method in [14]. Ou et al. examined the regularity
and logarithmic decay of solutions to the Caputo—Hadamard fractional diffusion-wave equation in [15]
and resolved it using the difference method. They later introduced a fitted scheme in [16], which
demonstrated a convergence order of min{2ra, 2}, where r is the grading mesh parameter. Fan et al.
proposed a series of approximation formulas for the Caputo-Hadamard fractional derivative in [5],
including the L.1-2 and L2-1,, formulas with the (3 — a)th order of convergence for « € (0, 1), and the
H2N?2 formula also exhibiting the (3 — @)th order of convergence for @ € (1,2). On the basis of the L1
and L2-1, formulas approximating the Caputo derivative, Wang et al. [17, 18] extended them to the
discrete Caputo—Hadamard derivative, also known as the L1 and L2-1, formulas in the logarithmic
sense. It is worth mentioning that the main difference between the Caputo—Hadamard derivative
and the Caputo derivative lies in its integral kernel, which is composed of a logarithmic function.
Therefore, if a logarithmic transformation is applied to the variable in the Caputo—Hadamard derivative,
it can be converted into the corresponding Caputo analog [19-21]. Consequently, the approximation
schemes in the aforementioned literature were derived under this idea. To provide approximation
formulas specifically for the Caputo—Hadamard derivative, Wang et al. recently proposed the general L1
formula [22] and the L2-1,, formula [23], which, although similar in form to those in the logarithmic
sense, differ in the selection of grid points. Mustapha [24] first introduced the time-stepping L1 scheme
for discretizing the Riemann-Liouville fractional derivative, achieving second-order accuracy. Liao et
al. proposed the L1* scheme for the Caputo derivative in [25], and subsequently established its discrete
gradient structure in [26]. Since then, scholars have successfully applied this formula to the numerical
solutions of many models and have gradually perfected its theoretical framework [27-29]. However,
research on the Caputo—Hadamard fractional derivative has not yet been addressed. Therefore, the
first task of this paper is to generalize it by constructing the L1 formula for the Caputo-Hadamard
fractional derivative.

The Allen—Cahn equation is a significant nonlinear partial differential equation that plays a crucial
role in explaining phase transition phenomena and addressing interfacial diffusion issues. This equation
was initially proposed by Allen and Cahn [30], and it has been extensively studied in the field of
nonlinear dynamics, demonstrating its broad application value in various domains such as materials
science [31] and grain growth [32]. In an effort to better understand and describe the anomalous diffusion
transport behavior in heterogeneous porous materials, scholars have introduced the time-fractional
Allen—Cahn equation. Liu et al. [33] considered a finite difference approximation for the time-fractional
Allen—Cahn equation. Liao et al. developed a series of efficient numerical schemes for solving the time-
fractional Allen—Cahn equation, such as the backward Euler and stabilized semi-implicit scheme [34],
the Crank-Nicolson-type scheme with variable steps [35], the variable-step L1 scheme preserving a
compatible energy law [36], and the nonuniform L2-1, scheme [37]. Huang and Stynes [38] employed
the Alikhanov L2-1, scheme and a standard finite element method (FEM) to solve the time-fractional
Allen—Cahn equation. Fan and Li numerically solved the Allen—Cahn equation with different time
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derivatives [39]. In this paper, we consider the following time-fractional Allen—Cahn equation:

cuDg u(X, 1) — Au(x, 1) + éf(u(x, N)=0, (x,0)eQx(a,T],
u(x,1) =0, (x,1) € IQ % [a, T, (1.1)

u(X, a) = uq(X), x €Q,

where Q C R? represents a bounded rectangular domain with the boundary Q. The nonlinear term
f(u) = u® — u with u,(x) is the initial function, and cuDyj, 18 the Caputo-Hadamard fractional derivative
of order a, which is defined as [40]

!
d
cuD§ V(1) = f wi_q(logt —log s)6v(s)—s, O<a<l, O<axt,
: ; g

with w(r) = £ and 6"v(s) = (s£)" v(s) = (6" v(s)). and Vn € Z*.

The nonconforming FEM boasts several advantages, including the ability to handle complex ge-
ometries and the flexibility of adaptive mesh refinement. It is well-known that the nonconforming
Wilson element exhibits superior convergence properties compared with the conforming bilinear el-
ement. However, the Wilson element only converges on rectangular and parallelogram meshes. To
enhance its applicability, modifications to the Wilson element have been attempted, as seen in [41],
among others. Specifically, Jiang and Cheng introduced a quasi-Wilson element in [42], whose shape
functions are independent of the element’s geometric shape and converge on arbitrary quadrilateral
meshes. Therefore, the second task of this paper is to apply the nonconforming quasi-Wilson FEM to
the numerical solution of the time-fractional Allen—Cahn equation (1.1). It is widely recognized that
solutions to time-fractional partial differential equations may exhibit a weak singularity at the initial
time [43,44]. Additionally, it is crucial to note that the solution may display anisotropic behavior in
space, meaning that the solution changes significantly only in certain directions while varying slowly in
others. In such cases, using anisotropic meshes can reduce computational effort and clearly reflect the
anisotropic characteristics of the solution. Consequently, we will employ an anisotropic nonconforming
quasi-Wilson FEM for the spatial discretization of Eq. (1.1), and for the temporal direction, we will use
the L1* formula approximation. We will analyze the error in the L?*-norm, the superclose property in
the H'-norm, and the global superconvergence in the H'-norm. Finally, we provide numerical examples
to validate the theoretical results and simulate solutions to the Allen—Cahn equation with different time
derivatives, observing the impact of the time derivative on the solution’s behavior.

The structure of this paper is as follows. In Section 2, we propose a nonuniform L1* formula for
approximating the Caputo—Hadamard derivative and conduct a detailed analysis of its truncation error.
Through a specific constructive example, we verify the convergence and numerical accuracy of this
formula. In Section 3, we combine the spatially nonconforming finite element method with the L1
formula on a nonuniform time mesh to obtain the fully—discrete scheme of Eq. (1.1). We analyze
the L2-norm error and the H'-norm superclose estimate of this scheme, and further give the global
superconvergence estimate in the H'-norm. In Section 4, we provide some numerical examples to test
the correctness of the theoretical analysis in Section 3. The last section is the conclusion.
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2. Nonuniform L1" approximation for Caputo-Hadamard fractional derivative

Throughout the paper, C denotes a generic constant that can take different values in different places
but is independent of the mesh parameters. The notation A * B means that a constant C exists such
that A = CB. For a given finite time T, let 7, = {[, = (¢,-1, t,,)}f;’:l be a partition of (a,T), where
a=ty<t) <---<ty=T,t,=a+ (T —a)(n/N)", and the grading mesh parameter » > 1. From [22],
we know that

Ty=ty—ty =T —a)N"(n"—(n-1)<C(T -a)N'n ', 1<n<N, 2.1)

T —
C( Ta)N" ! <logt, —logt,_
(2.2)

n T -
- log(l + = ) < c( a)N"n"], 2<n<N,
n—1 a
T —aynN™"
C$ <logt, —loga
N7 N (2.3)
T - N T - N
:log(1+( an )SC( an ,1<n<N.
a
2.1. Nonuniform LI" discretization
Let I, v(7) represent the linear interpolation function of v(7) in the interval [, "], i.e.,
log?’ —logt logt—logt
M V() = —————=— (') + ————=—v(t"). 2.4

log (1) logt” —logt' v logt” —logt’ V) 24)

Writing v = v(t,), we then present the L17 discretization for the Caputo—Hadamard fractional derivative
attime t = 1,

1 i dt
D¢
logt, —logtn 1 ftnl CH arV™

ds dr
- 1 t 1 6 o [
logt —IOgtn 1 I 1 f wi-o(logt —log s) (l [, gv(s))

min {7t} Ph — k-l del‘ (2-5)
o(logt—1 _—
logt —logtn 1»[,11 = f,k @i-o(log Ogs)logtk—logtk LSt

—Zb LO0f =

where

b fn ft (10 —1o )dS dr 1
= Wi—g - §)—— = ,
0" (logt, —logt,)? N ! £ & st TQ@-a)logt, —logt, 1)*

b7 1 1 f ffk (log i —1 )dsdt
= Wi_q(logt —log s)——
"% (logt, — logt,_1) (logt; —logti_1) J,  Ji, : & 80T
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1 1
~ (log 1, —logt,-1) (log # — log i)
+ w3_o(logt,_; —logty) — ws_,(logt,—; —log tk_l)], l<k<n-1.

[ws_a(log tn —1og fi-1) — w3_o(logt, — log ;)

For simplicity, we write
o’V Z b (v — (2.6)

Setp, = W forn =2,3,---,N. Our grid partition implies that 0 < p, < 1.

Lemma 1. Regarding b, ,,1 < k < n < N. We have the following properties:

(i) Assume @ > (5 — V17)/2 ~ 0.43845, if p, > 2572 for | < n < N, we have
by>by>--->b,_, >0.

(ll)bnk_mf wi- a(lOgt —IOgS)dS 1<k<n<N.

Proof. Part (i) can be obtained along the same lines as in Section 5 of [29].

Next, we prove that Part (ii) holds. According to the definition of b, (1 < k < n), when k = n, the
result can be obtained directly. When 1 <k <n-—1,aé, € (t,-1, ,) exists such that

b 1 f f’k (log - Io )dsdt

= Wl—_q — §)——

"E (logt, — logt,-1)(logty —log ti-1) J, ., Ji, : 8 SV
~ 1

(logt, —logt,_)(logty —logtiy) J,,, Ji,,

1 T ds

- - o (logé, —1 =

log t; — log t;—4 ftkl wi-o(logg 0g §) Ky

1 f”‘ ds

> wi_o(logt, —log s)—.

2 —a)(logr —log_y) J, e 08T O8 Y

The proof has been completed. O

drd
wi_q(logt —log s)T—s
s

2.2. Truncation error analysis of LI" scheme

In this subsection, we analyze the truncation error of the L1* formula. For ¢ € (a, T], suppose u(r)
satisfies the initial weak singularity condition

6'v(r)] < C (1 + (logt —loga)™), for [=0,1,2,3, o € (0,1). 2.7)

Assume that

erl:logt logtnl f, | f W a(logt—logs)é(v—Hlogv)(s)—— l<n<N. (2.8)

For1 <n < Nandte€l, let y(tr) = v(t) — I,0ov(f). We can then obtain the following from (2.8)

ds dr
R' = J(ogr—1 SU(s)——
' Togr, —logrnlft,,lfwl (logz —log s) w(s)

til
<(logt, —1 — 2.9
logtn—logtn_l[ f - o(log, ~log (5) " (2.9)

In—1 ds
—f wi-(logt,; —log S)lﬁ(s)? :
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For2 <n < N and ¢ € I, according to the mean value theorem, &, € I, exists such that

w(t) = —52v(§n)log 1ogti. (2.10)

n—l

For n = 1, since v(¢) satisfies the condition (2.7), 6v(¢) may blow up as t — a*. Therefore, it needs to be
estimated separately. Utilizing (2.4), we have

logt; —logt logt —loga
W] = o) = oo ——=o(a) - —E By
ogt —loga logt; —loga
logt; —logt logt —loga
= a1 og a0 ~ @) = o () = (o)
lOgtl—l ga H — (211)
_ 10gf1—10gtf ()Q_ logt—loga f“ '
~ |logt, —loga s logt; —loga J,
11 d
< | 16w < Cllogt, —loga)’, V1 e (a, 1)),
a s
which further yields
—f w(s)— < max Itp(t)l < C(logt, — loga)’. (2.12)
logt, —loga
For1 <mn <N, let
N72(logt, — loga)” %", rioc+1)>2,
® =D, N,r,a,0) =N " (ogt, —loga) ™ log(n+1), rlc+1)=2, (2.13)
N+ (logt, — loga) ', rloc+1) < 2.
Our next task is to prove that
R} < CD, 1<n<N. (2.14)
From (2.3), it follows that for (1 + o) < 2, we have
N7%(logt, —loga)” * %" = N*(logt, — loga) ' "*(log t, — loga)' "7~/
~ N~*(logt, —loga)™' ~*(n/Ny+7=2/"
< N7 (ogt, —loga)™' .
Therefore, to prove that (2.14) is true, it suffices to show that
IR!| < CN*(logt, —loga)”™ " for r > 1. (2.15)

Next, we will prove that (2.15) holds for different values of n through several lemmas.

Lemma 2. Forr > 1, whenn = 1,2, 3, we have |R]| < CO.
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Proof. When n = 1, by applying inequality (2.12), we can deduce that

1

Ri|l= ———
IR logt; —loga

" ds
f - o(logh ~og ()~

a<t<t)

1 h ds

< max Y()l—————— | wi—.(logt; —logs)—
logt —loga J, s

< C(logt; —loga)”™® < CN*(logt, — loga)” /",

For the case of n = 2, using log#, —logt; =~ logt; — loga along with the inequality (2.11), we can
similarly infer that

1
logt, —logt

2 ds

+ f wi_o(logt, —log s)t//(s)?
n

C(log t, —loga)”

IR} =

g ds
f (wl_a(log  —logs) — wi-,(logf; — log s))w(s)?

11 d
< f (a)l_a(log t; —logs) — w_,(logt, — log s))—s
logt, —logt; J, s

%) d
+ C(logt, —logt))(logt, — log a)” 2 f wi_o(logt, —log s)—S
s

n
< C(logt, —logt;)”™* < CN*(logt, — log ;)" *%/".
When n = 3, the proof process is analogous to the case of n = 2, ultimately yielding
1

logt; —logt,

" f [wr-a(logts ~log $) — wi_y(log 1> ~ log s)]ms)d—; ¥ f

51 5]

4 ds
R = f [w1-(0g15 ~ log ) ~ @ y(log > ~ log ()~

13

ds
wi_o(log; —log S)‘ﬁ(s)?

o 1|
, Uogr —loga)”*(log 1, — log1))?
logt; —logt,
, (logtr ~loga)™2(log 15 — log )° f " wr_allogty ~ log 9%
logt; —logt, I 5
< C(logts — loga)” ™ < CN2(log 15 — log a)"~*~>/",

%) d
f (@1_a(log 5 — log 5) = w_(log 1, — log s)) —
131 s

where &, € (a,t)) and &, € (t1,1;). By combining the estimated results of these three scenarios and
employing (2.15), the proof of this lemma can be completed. m|

Lemma 3. Forr > 1, whenn > 4, |R}| < CO is true.

Proof. Firstly, we decompose RY into R} := R}, + R}, + R/;, where
1 o [ ds
R} = _o(logt, —1 —wi_o(ogt,.; —1 —, 2.16
U= logt, —log o] ; ft“ (@i-o(log1, —log 5) — wi-o(log -1 — log 5)) (s)— (2.16)
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. 1 g +1 ds
Rl = wi-o(log 1, — log HY(s)—, (2.17)
logt, —logt,_; - s

n

R : f " orallogr, — log ()
= wi_g(logt, —log $)y(s)—
13 logt, —logt,_; ! & & S

tn0+1

-1 ds
- f or-ollogh, 1 ~Tog ()" 2.18)
ty

0

with ny = [n/2]. We then prove one by one that fori = 1,2, 3, |R],| < C® holds.
Step 1: From (2.16), we can deduce that a &, € (¢,_1, t,,) exists such that

o [ ds
R I<C Y f w_o(log &, — log 5)ly(s)|—
k=1 Y1 §

" ds

< C(logt, —log a)”f w_,(logé&, —log s)—

a s

no Tk d
+C ) (logn ~logn-Plog i - loga)* [ w.,(logés - log )
S

k=2 lk—1
< C(logt, —loga)”*'(log t,_; —logt;,)™*"!

no

+ ogt, —logt,_1)logt_; —loga)” “(ogt,_;1 —logt, ) "

C > (ogt —log 1) (log fiy —loga)”(log t,-1 — log,,) ™!
k=2

< C(lOg t — 10g a)O—H (log t, — log a)—a—l
1o
+C Z(log i — log 1)’ (log ty—y — log @)”*(log 1, — loga)™*~",
k=2

where for the last inequality, we have utilized logt,_; — loga ~ logt, — loga, (logt, — logt,)™ ! =

(logt, —loga — (logt; —loga))™ ' < C(logt, — loga)™"", and logt,_, — logt,, = C(N""((n — 1)’ —
[n/2]") = Clog 1, — log a).

Since

(log t, — log ty_1)*(log t,_1 — loga)” > < C(k — 1)’ PN D(log t;, — log t;_1)°
< CKrVOoDNTT2 2 (Jog £, — log tr_1)?
< Ck"?(log t — log tr_1)"*,

we can obtain
IR!,| < C(logt; —loga)”*'(logt, —loga) ™!

1o

+C(logt, — loga) ! Z k" 2(log t; — log t;_1)" ™!

k=2
no
< C(lOg t, — log a)—a—lN—r(1+0') Z kr(1+o-)_3
k=1
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n 20 (1 + o) > 2,
< C(logt, —loga) ™ 'N" M x {logn, r(l+o0)=2,
1, r(l +o) < 2.

Furthermore, according to (logt, — loga)'™™ ~ (n/N)""*?) and (logt, — loga)™*" ~ n"2N?, we can see
that |R},| < C®.

Step 2: Using (2.1)—(2.3), one can derive logt,, —loga = (logt, —loga) for n > 1, and logt, —
log ty,+1 > C(logt, —loga) for n > 4. From (2.10), we obtain

1

R},| =
IRyl logt, —logt,_;

Ing+1 d
f " w1 a(logt, —log sy(s) S
t s

0

<C (logt, —log tyy+1) “(logt,,+1 — log tn0)3(log ty,, —log a)"‘2
logt, —logt, (2.19)

(logt, —loga)“(log t, — logt,_)*(log t, — log a)” >

<C

logt, —logt,_;
= (logt, — log tn_l)z(log t, —loga)
~ N*(logt, — loga)” ™",

o-a-2

which, combined with (2.15), implies that |R},| < C®.
Step 3: Let

1
_log t, —logt,_

Tkt 1 d
( f - o(log, ~ 10g ()~
lk (2.20)

Tk d
— f w1_o(logt,_; —log s):,[/(s)?s),

k-1

and

2(logt, — logt,1)

Tk d
- f (log s — logt;_1)(log s — log ty)w;_.(logt,_; — log s)—s).
k-1 s

T+ 1 d
( (log s — log £)(10g 5 — 10g fe41)w1 o108 £, — l0g 5) =
S
Ik (2.21)

From (2.18), we can derive R, = ZZ;;O .1 . Applying the weak singularity condition (2.7), it follows

that for j =k, k+ 1, a&; € (t,_1,¢;) exists such that
16%v(&;) — 8™ (8| < (logt; —logt; ;) max |5v(s)|
lj-]SSSI_/H (2'22)
< C(logt, —logt,_)(logt, —loga)” .
Combining (2.20)—(2.22), we deduce that

Ir* =7 < C(logt, —loga)™>(logt, — log t,_1)*

Tk+1 d Tk d
X (f wi_o(logt, —log s)—s + f wi_q(logt,_; — log s)—s),
Ry Ry

143 k-1
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which further yields
n—1
=7
k:n0+1
_ o-3 _ 2
< C(logt t, —loga)” “(logt, — log t,,_13 (2.23)
n d n-1 d
X (f wi_o(logt, —log s)—s + f wi_o(logt, 1 —log s)—s)
tn0+l S tno s
< C(logt, —logt,_1)*(logt, — loga)” ™2 < C®.
Next, we aim to estimate ;- ! 7. To achieve this, we initially divide it into
n—1 n—1 n—1
Po= Y F+ )R (2.24)
k:n0+1 k:n0+1 k:n0+1
where
52 t Ti+1 d
= i) ( f (log 5 — log f)(log s — 10g fi1)w1_e(l0g £, — log s)—
2(10g t, — IOg th-1) 1 k=1 Ky
Ik
Tk
(log s —log t,—1)(log s — log t)w;_o(logt,-; — log s)—) (2.25)
-1
(521/(1‘/{) ‘k+1 A 1 ds
73‘ 2ogt, —log ) f (log s — logty)(log s — log ty41)wi—o(logt, — log s)?. (2.26)

To estimate 3;_, +1"r11‘, we first perform a substitution for s with s = s + log #x+; — log # in (2.25).

Then, 7’1‘ can be rewritten as

2(logt, —logt,_1)

Tk
X f (log s + log 11 — log t, — log #;)(log s — log #;)
k-1

d .
X wy_q(logt, — log s — (108 sy — log 1) — (2.27)
S

5*u(t lk d
- P f (log s — log #,_1)(log 5 — log t)w;_s(log £, — log $)—
2(logt, —logt,-1) J,_, s
=T} + P
where
~ 52v(ty)

=

log s — log #_1)(log s — log 1
2(log t, — log t,, ])f(ogs og t;_1)(log s — log ;)

d
X (wi_q (logt, —log s — (log fry1 — log ) — wi_o(log t,_; —log s)) —S,
s
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27 2(logt, — logt,_1)

f (log ty+1 — log t, — logt; +log t,—1)(log s — log #;.)
X wi_q (logt, —log s — (log ty4; — log tk)) T
Since 7’1‘1“ = 0, we only need to estimate?f1 forng+1 <k <n-2. From (2.7), we have
[FI[II < C(logt, —logt,_)(logt, — loga)” >

i d
X f (@1_a(l0g 1,1 — 10g 8) — w1y (log 1, — log s — (log f+1 — log 1)) ) —
S

< C(logt, —logt,_1)*(logt, — loga)’ >N ~"n">
X (n—k)((n—k—1)(n—1y"H)* ' nreh
~ C(logt, —logt,_1)*(logt, — loga)” >N n™" "\ (n — k)™.

Then we can bound the first term as follows:

n—1 n—2
Z [7,] < C(logt, —logt, 1)*(logt, —loga)” N n "+ Z (n—k™

k=ng+1 k=ng+1
< C(logt, —logt,_1)*(logt, — loga)” *N"™n™" (2.28)
< C(logt, —logt,_1)*(logt, — log a)” >
< CN*(logt, — loga)”™*2/".

For the second term 7’1‘2, we can show that

n—1
2

k=n0+1

<C Z N7((k+ 1) = (k= 1) H(logt, — loga)”2

k= n0+1

g ds
X f w1 (logt, —logs — (logtyy —logty)) —
s

k-1

< CN~"n"*(logt, — loga)”™* (2.29)

In—1 d
X f wi-o(logt, —log s — (log ;.1 — log tk))—s
Iy, N

o
< CN'n"*(logt, — loga)” *w,_,(logt, — log tny)
< CN~(logt, — loga)™ 2",

Substituting (2.28) and (2.29) into (2.27), we know from (2.15) that

n—1

| < CO. (2.30)

k=n()+1
Finally, the estimation of ZZ;;O +1 75 remains unaddressed. Applying (2.19) and noticing that log #;,.1 —
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logt, — (logt; — log i) < CN~"n"~2 < CN~%(log t,, — log a)!~%/" yields

n-1 n—1
logt, —1 o2
Z e ;cl)g : cl)ga) (log .1 — log t — (log t — log ;1))
k=no+1 k=no+1 (logt, —logt,-1)

et 11,1

s dS
X (logt;, —logt;_1) wi-o(logt, — log )~ (2.31)

173

In d
< CN*(logt, — log a)“‘l‘z/’f wi_o(logt, —log S)_s
s

tn0+l
< CN*(logt, —loga)” %" < C®.
Combining (2.24), (2.30), and (2.31), we can obtain

ni’r"‘sab,

k:n0+l
which, together with (2.23) and the triangle inequality, leads to

n—1
IR",| < Z | < C.

k=np+1
By synthesizing the conclusions of Steps 1-3, we have completed the proof of the lemma. O
Theorem 1. Whenr > 1, forn =1,2,--- , N, it holds that
IR}l < CO. (2.32)
Proof. The conclusion of the theorem can be directly derived from Lemmas 2 and 3. O

Next, we present an example to validate the error and convergence order of the proposed nonuniform
L1* formula (2.5).

Example 1. We solve the following fractional differential equation numerically:

cuD{ (@) = f(1), t € (1,2], @ € (0, 1),
y() =0,
where the exact solution is y(t) = (log ) + (log t)°, and the function f(t) can be directly computed.
It is clear that when o = «, y(¢) satisfies the initial weak singularity condition (2.7). Let Y” be an
approximation of y(¢) at ¢ = t,, in which case, we have the following approximation scheme:
CHé‘ZJYH — f(tn)‘*'g(tn—l)’ 1<n<N,
Y0 =y(1).
Analogous to the analysis process in Theorem 6.2 of [29], it can be shown that the maximum norm error

max |y(t,) — Y"| < CN~mintre2),

1<n<N
Figure 1 illustrates the maximum norm errors and numerical accuracy for various values of @ when
the grading mesh parameter r = 1. Clearly, the numerical accuracy is O(N~*). When r = %, the
numerical results are shown in Figure 2, in which second-order convergence can be observed. These
results align with the conclusions of Theorem 1.
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3. The fully—discrete numerical scheme for the problem (1.1)

In the spatial domain, let (-, -) denote the L>-inner product on &, and let ||-|| represent the corresponding
L?>-norm. For a non-negative integer p, we define H?(Q) as the Sobolev space with the norm || - || » and
the seminorm | - |,,.

3.1. Anisotropic nonconforming quasi-Wilson FEM

We utilize I'), to stand for a rectangular partition of the domain €2, with Q being the union of all
elements e in I, i.e., Q= Ueer,e. For any element e € I, let O, = (x,,y.) represent its center. The
lengths of the two edges of e in the x and y directions are denoted 2k, and 2h, ., respectively. Here, I,
is a family of anisotropic grids without any regularity or quasi-uniform assumptions. In other words, I},

is not required to satisfy Z <Cor hhf’ < C, where h, = max{h,,, h,.}, and h = max,er,{h.}.

Assume that & = [-1,—1]? is the reference element on the £ — v plane. Its four vertices are
a =(-1,-1,a,=(,-1),a; =(1,1), and a4 = (-1, 1). Similar to the work in [45,46], we define the
nonconforming quasi-Wilson finite element {&, P, £} as follows:

P = span{Ni(%,9),i = 1,2,3,4, W(2), ¥@)}, £ = (91, 92, 3, 4, s, ),

where Ni(%,9) = ;(1+2:2)(1+9:9), with (&1, £, £3, £4) = (=1, 1,1, =1) and 91, 92, 93, 94) = (-1, -1, 1, 1);
W(s) = 352 = 1) = F(s* = 1). Also, b = #(A) (i = 1,2,3,4), 95 = & [ 25d2d§, and b6 = & [ ZEdsdy.
For any ¥ € P, the associated interpolation can be uniquely expressed as IR, y) = Z?Zl Ni(x,9)0; +
Y(X)Ds + ¥ (P)Vs. The affine mapping F, : € — e is defined by x = x, + h, X andy =y, + h, ..

We define the finite element space by

V, = {vh Vple =V o Fe_l, pe P, vy(s) =0, for every node point s on 8!2}.

For any given v, = v, + ¥, with ¥, and ¥, denoting the conforming and nonconforming components of
V), respectively. As can be obtained from [47], we have

IVVall? = VT + IVTIP, T4l < CRIVT.

The Ritz projection, denoted R, : Hé (Q) — V,, is defined in such a way that for any v, € V,, the
equation
(Vv = Ry), Vvy) =0

holds. Let I, : H'(Q) — V, be an interpolation operator satisfying I,|, = I, and I,v = I,» o F;'. The
L?-projection operator P, : L*>(Q) — V,, and the discrete Laplacian operator A, : Vj, — V, are defined as

(Ppv,vi) = v, vp), Y € Vi, (Apwi, vi) = =(Vwy, V), Ywy, vy, € Vi, 3.1

respectively. According to [48], it is known that

9
(AuRyv, vi) = (Pyv, v) = > f a—:_;,vhds, Vv e HX(Q), vy € Vi, (3.2)
P de

where 77 is the unit outward normal vector on de.
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Lemma 4 ( [49]). Forv € Hé(Q) N H*(Q), it is true that
IRyy = VIl + AlIV(Ry = Wl < CR2|IV]L2. (3.3)
Ifve Hé(Q) N H*(Q), one can derive
IRy = Ipvlli < Clivils. (3.4)

If v € Hy(Q) N HY(Q), one has

(Vv = Ry), Vvi) < CR|[VIlallval, < CR2|llallvall, vy € Vi (3.5

ov
Z;J Le %)vhds

Integrating the first equation of (1.1) over the time interval I,,, we obtain

In dr In de 1 ™ dr
f CHDZIM(Xa I)T - f AM(X, t)7 + - f (MS(X, t) - M(X, t))7 =0.
’ 1 € th—1

th-1 In—

" g(t)df. Then the equation above can be rewritten as

. . . — _ 1
For simplicity, let g" = Togr g ft -

1 1 —
CHDZ,;un — Au" + ?(I/tn)3 — glxtn =0, (36)

where u" = u(x, t,) for 0 < n < N. For the nonlinear term (x")°, we employ the Newton linearization
method (see, e.g., [38]), namely (1) ~ (u"')* + 3™ )*(u" — u™"), to derive the time semi-discrete
scheme

0

1 -1
cndo W' — A2 — S + SHu") = 0,
u = Ug,

where H(u") = (u"™')> + %(u”‘l)z(u” — w1, and w2 = W + w2
On the basis of (3.1) and the equation above, we can now describe the fully—discrete numerical
scheme to find {U}}Y, € V}, such that

UD(X) = Ryua(x), Vx € Q,

_1 1
Zavh) + ; (H(Uh)’ Vh) = 07 VVh € Vha (3‘7)

n n—1
U,+U,

where U} = U,(t,) and UZ_I/2 = -1

3.2. Global superconvergence analysis

In this subsection, we discuss the convergence of the scheme (3.7) under the L>-norm and the super-
close convergence under the H'-norm. Subsequently, on the basis of the interpolation postprocessing
technique defined in [50], we analyze the global superconvergence of this scheme under the H'!-norm.
Suppose that the solution « in (1.1) satisfies the following regularity condition:

u(x,t) € L=(a, T; Hy(Q) N HY(Q)), u(x,-) € Cla,T1N C(a,T],

, L (3.8)
[6'u(x, ||, < C(1 + (logt —loga)™™), 1=0,1,2,3, o €(0,1).
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Lemma 5. Assume

n A.n n-1 1 — n—-1 n l [— n— 3 n— n n—
R = Au" — Au 2+g(u"—u 2),R3:Z((u”)3—(u 1)3+§(u N2 = h).

Under the condition (3.8), a constant C exists such that

IVRA|| < C(logt, — loga) ™ N~ ™ol
IVRi|| < C(logt, —loga) " N~™">1 1 <n<N.

Proof. From [29], it follows that H(«") provides a second-order approximation for the nonlinear term
1 I d
log t,—log t,—1 ft,,_l (I/t(l) - M3(I)) TI
On the basis of (2.10)—(2.12), we readily derive

1 ‘n dt o +u"!
u(t)y— - ——
logt, —logt,_1 J, | t 2

7 ()~ Tgu() &
= log t, — log th_i

— "o
logt, —logt,_ J, _, t

< (10g In — log 1-1 )2(10g Iy — log a)(T—Z/r‘

Combining this result with Lemmas 3.1 and 3.2 in [23], we obtain the desired conclusion. O

Theorem 2. Suppose u and {U Z}nNzl are the solutions of equations (1.1) and (3.7), respectively. Assume
that u satisfies the conditions in (3.8) and cyDy u € L™(a, T; H 2(Q)). Then the following estimates hold

" = Upll < C(? + N-™ 2N VUL = Ul < C(* + N~
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Proof. To begin, let u" — Uy = Ryu" — Uy +u" — Ryu" := §" +11". By applying (3.5)-(3.7), we derive that

_1
(cu0y &5 vn) = (Mn€" "2, vp)
_1 n—1i
=(Rucudq u",vi) = (cu6q, Uy vi) — (ApRuud""2,v) + (AU, 2, vp)

1— 11— _
=((Ry — Pp)cud® i, vy) + (Ph(zu" - )’ = R}), vh) + (PuAur = A=), vy)

U 1 3
- —(Ph Vh) +—= (Ph((U Y+ E(Uﬁ_l)z(UZ - UZ_I))th)

ou'z
+ Z L ) — v, ds

« n n 1 — (3.9)
=~ (Pucudy ", vi) — (PpRY, vi) + z(Ph(M" —u é), Vi)
T 1 1 1 n—1
+ (Pu(Au — A7), vy) + S (Py@"™2 = Uy %), )
€
1 —_— 3
— = | Pr(@")?* - @'y - YW - u”_l)),vh)
€ 2
1 n—1,\3 3 n—1\2,..n n—1
— S (Pu@ Y + @ W - w ),
€ 2
1 n—1 n—1 n n—1 aun 2
+ | Pl + (U VU= U, i) + Z —vids.
Notice that
n—1,\3 3 n—1\2,..n n—1 n—1\3 3 n—1,\2 n n—1
W)+ S =) = (U = S - U
3 3
:(un—l)3 _ (UZ_1)3 + _((un—l)Z _ (UZ_I)Z)(Mn _ un—l) + E(U;lz—])Z(un _ UZ _ un—l + UZ_])
3 3
_((un 1) + (Uh ) + Mn 1UZ_1 + E(un—l + UZ_l)(Mn _ Mn—l) _ 5(ljz—l)Z)(un—l _ UZ_I)
+ 5(U;;-l)z(u" - Up).
From (3.9), we then get
(cn62 & i) = (A", p)
@ . n n n n 1 n 1 n—1 1 n-%
B (Ph(_cms‘”n TR R R PG -l 2)’”’) (3.10)

+Zf o™ 2vhds,

where CD;’ = (e + n”‘1)3+ DUE + 1), D = (W + U+ w U 4 A - w Y
U = 23U, and @ = 32U
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Taking v, = 2&" 2 in (3.10), we obtain
2en62 "€ + 2IVE |
@ N n n n 1 1 n n—1 n—1
= (Pl = cnde" — R+ Ry = Ry + (5 = 0@ + ™)

(3.11)
E
b - O ), 2 +2Zf :
Applying Lemma A.1 in Appendix, one can get
2cndl £" 877 2 Zb LUEP =P, 1T<n< N, (3.12)
Substituting (3.12) into (3.11) and noting that
—Cyéz’tnn (CHDa tlft —R RhCHD I/t +RhRn) Rn
= —cuDg 1" — RiR},
we have
DB = 1E P + 21983
k=1
— 11
< (Pa = cnDg " + 5 (5 = @DE" +7" + —(— ~ DE" + 7). 26" (3.13)

-3 1
=3

+ (Pu( = RyR} + Ry — R3,26"7)) +2 Z f
P Oe

Utilizing the Sobolev embedding theorem, we find that a constant C exists such that |[u"||;~q) < C.
Following a similar argument to thatin [51, Theorem 3.2], it can be shown that U} for 1 < n < N satisfies
Ul < C. Using (3.2) together with the definition of 77" and an application of the Cauchy-Schwarz
inequality yields

S 1 1.1 1
](Ph( — D+ (— SONE D+ (G - OE + n")),zf"‘f)

<2|(- P + S - eDE + )+ 5 - o il
<2|(= @B + 55 - o + = - o) e
+ 2(”(— - e+l - e ||) 2 (3.14)

< CRE" ) + Cle™ b P
< Ch* (llcaDg ully + "1l + 1) €2

+2 (“(5 — e + ||<§ - <I>§)§”II) 12|
< CR2E 3| + ClIE"2| .
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In view of (3.5), we have

< CRIE 3, (3.15)

6u"‘% 1
2 —&"2d
l Z o ¢ s

_1 ny n—1
where u"72 = £H—

Through the three estimates above and again using the Cauchy—Schwarz inequality, we obtain
Zb LR = 1€11P) < clle )P + (Ch2 + IRl + IRl + [1RS ||)||§ 2. (3.16)

By applying Lemma 35, the following holds:
IR} + IR5]| + IR ]| < C(log £, — log @)~ N~ ™in2), (3.17)

Substituting (3.17) into (3.16) indicates that
Z b (I€1P = 1€ 1P) < Cllg" 21 + C (1 + (log 1, — log @) "N~ ) |&"2||. . (3.18)

Using the discrete Gronwall inequality (see Theorem B.1) and (A.4), we obtain
I€"l < C(h* + N~™"277h) 1 <n < N. (3.19)

Thus, the first assertion of the theorem follows by applying (3.3) and the triangle inequality.
Taking the test function v, = —2Ah§"‘% in (3.10) and using (3.12), we have

DB IVE TP~ 196 1P) + 218,64 P
k=1

_ 11 0
- (Ph(—CHDan" = RiR| + Ry = Ry + — (5 = ODE" Lepth (3.20)

7

+ —(— — OYE" + 1)), 20" 2Zf A" ds.

By employing (3.2) and leveraging the projection property (3.3), we derive

(PuC— D7 + = @DE + 1)+ (5 - O+, 28

< lAng" 2P +(|ICHD s +||—(— NP +1= (——CD )n”llz)

(3.21)
1 1 n n— n n I’l—l
t3 ((5 —o)ve + (5 — DY)VE, 2VE 2)
< Ch* + A" 2| + C|IVE™2 |,
i( RuR! + RS — RL, =20, )| < 2(IVRLR! + IVR2 + IVRZI) IVE™ 2 I, (3.22)
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and 1
_ZZI ('ht”‘zA £ids| < Ch* + |82 P (3.23)
- de aﬁ ! B " . .
Thus, it follows from (3.20)—(3.23) that
Db AIVEIR — IVEIP)
= (3.24)

< 2(IVRuR} || + VR + IVRAI V€' 2| + Ch* + C|[VE" 2|
By repeating the discussion process of (3.19), we can conclude that
IVE"| < C(h* + N~™"27)) 1 <n<N. (3.25)
This, together with (3.4), leads to the following result:
V(" = UDI| < IV = Ryl + (IVE"]| < C(h* + N™™™2)) [ <n < N.
The second assertion in the theorem has been proven completed. O

In order to examine the superconvergence of the fully—discrete scheme (3.7), a new mesh family
[, = {&} is introduced. Each new element & in ', is formed by combining four adjacent elements from
the original mesh I';,. Let q;(i = 1,---,9) be the nine vertices of the four small elements. For any
element & in I, an interpolation postprocessing operator Jj, is defined as stated in [50]:

Iivle € 0n(2),
fhv(aia t) = v(ai’ t)9 Vv e C(é)’
Loy =Ly, VveH Q), (3.26)
1y = vily < RV, Vv € H(Q),
1valli < Clvilli,  VYvi € Vi,
where 0,(2) = span{l, x, y, xy, Xy, xy*, x%, %, x*y*}.
Theorem 3. Assuming that the conditions of Theorem 2 are satisfied, for 1 <n < N, we have
lu" = LU < C(N~™"2r7) 4 by,
Proof. According to the conclusion of Theorem 2 and using (3.26), we deduce that
[l — ihUZ||1 < ||thZ — D"y + WDy — uy
= WU} = L")y + W™ = Iy
< C(N—min{Z,r(r} + hZ)
This completes the proof. O

Remark 1. Although, theoretically, in order to achieve second-order accuracy in time, the scheme (3.7)
requires the fractional derivative order « to satisfy the condition 0.43845 ~ (5 — \/ﬁ) 2 <a<1
(see Theorems 2 and 3), our numerical experiments have shown that this condition is not absolutely
necessary. In fact, for all 0 < @ < 1, as long as r > 2 /0, second-order convergence can be achieved. For
details, see Example 2.
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4. Numerical examples

In this section, we aim to validate the effectiveness and accuracy of the scheme (3.7) for solving the
Allen—Cahn equation with a Caputo—Hadamard time derivative through numerical experiments. Further-
more, we conduct numerical simulations of the Allen—Cahn equation using various time derivatives
(including the integer order derivative, the Caputo derivative, and the Caputo—Hadamard derivative) to
examine the influence of the time derivative on the solution’s behavior.

Example 2. We study the following Allen—Cahn equation:

cuD{ u(x, 1) — Au(x, 1) + f(u(x, 1) = g(x,1), (x,1) € QAx(1,2],
u(x, 1) =0, (x,1) € 0Q x (1,2], (4.1)
u(x, 1) =0, xe€Q,

where Q = (0,1) X (0, 1). The function g(X,t) is selected to fulfill the exact solution u(x, t) = (log)*(1 —
(1 = e™)y(l —y).

It is easy to observe that for Eq. (4.1), the solution exhibits initial weak singularity in time and
anisotropic behavior in space. We take the regularization parameter o = a from (2.7). According
to Theorem 2 and Theorem 3, to achieve optimal second-order accuracy in time, the grading mesh
parameter r should satisfy r > (% In Table 1, we present the errors and temporal convergence rates
for different values of @ when r = 5, demonstrating that the proposed scheme achieves second-order
convergence. Table 2 shows the numerical results in the spatial direction, which are also consistent with

the theoretical analysis.

Table 1. Numerical accuracy in the temporal direction of the scheme (3.7) for Example 2,
where r = 2/a.

a=04 a=0.6 a=0.8
"t — | N | Error Order | Error Order | Error Order
7.8283e-03 | — 7.1869¢-03 | — 6.5747e-03 | —
16 | 2.0604e-03 | 1.9258 | 1.8954e-03 | 1.9229 | 1.7396e-03 | 1.9181
32 | 5.2282e-04 | 1.9785 | 4.8112e-04 | 1.9780 | 4.4187e-04 | 1.9770
64 | 1.3162e-04 | 1.9900 | 1.2106e-04 | 1.9906 | 1.1115¢-04 | 1.9910
V(L — uZ”)H N | Error Order | Error Order | Error Order
8 1.0978e-02 | — 9.9169e-03 | — 8.8791e-03 | —
16 | 3.0190e-03 | 1.8625 | 2.7222e-03 | 1.8651 | 2.4356e-03 | 1.8661
32 | 7.7421e-04 | 1.9632 | 6.9737e-04 | 1.9648 | 6.2371e-04 | 1.9653
64 | 1.9666e-04 | 1.9770 | 1.7683e-04 | 1.9795 | 1.5795¢-04 | 1.9814
"t — w1,y N | Error Order | Error Order | Error Order
8 1.9520e-02 | — 1.7903e-02 | — 1.6363e-02 | —
16 | 4.8534e-03 | 2.0079 | 4.4502e-03 | 2.0083 | 4.0690e-03 | 2.0077
32 | 1.1988e-03 | 2.0174 | 1.0988e-03 | 2.0180 | 1.0046e-03 | 2.0180
64 | 2.9982e-04 | 1.9993 | 2.7456e-04 | 2.0007 | 2.5086e-04 | 2.0017
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Table 2. Numerical accuracy in the spatial direction of the scheme (3.7) for Example 2, where

r=2/a.
a=04 a=0.6 a=0.8

"t — | mxn | Error Order | Error Order | Error Order
8x2 8.0938e-03 | — 7.4659e-03 | — 6.8638e-03 | —
16 x4 | 2.1444e-03 | 1.9162 | 1.9813e-03 | 1.9139 | 1.8261e-03 | 1.9102
32%x8 | 5.4483e-04 | 1.9767 | 5.0355e-04 | 1.9762 | 4.6435e-04 | 1.9754
64 x 16 | 1.3715e-04 | 1.9901 | 1.2671e-04 | 1.9906 | 1.1681e-04 | 1.9910

V(™" = u*™DI mxn | Error Order | Error Order | Error Order
8x2 1.0594e-02 | — 9.6640e-03 | — 8.7409e-03 | —
16 x4 | 2.8823e-03 | 1.8779 | 2.6271e-03 | 1.8791 | 2.3736e-03 | 1.8807
32x8 | 7.3671e-04 | 1.9680 | 6.7115e-04 | 1.9688 | 6.0617e-04 | 1.9693
64 x 16 | 1.8701e-04 | 1.9780 | 1.7010e-04 | 1.9802 | 1.5342e-04 | 1.9822

™t — mxn | Error Order | Error Order | Error Order
8x2 1.3344e-02 | — 1.2175e-02 | — 1.1015e-02 | —
16 x4 | 3.1272e-03 | 2.0931 | 2.8514e-03 | 2.0941 | 2.5779¢e-03 | 2.0951
32x8 | 7.6641e-04 | 2.0287 | 6.9833e-04 | 2.0297 | 6.3089¢-04 | 2.0307
64 x 16 | 1.9250e-04 | 1.9932 | 1.7511e-04 | 1.9956 | 1.5797e-04 | 1.9978

Example 3. (Mean curvature flow problem [52]) We study the following equation with Neumann
boundary conditions:

0Tu(x, 1) — Au(x, 1) + éf(u(x, 1) =0, x,1) € QX (a,T],

0.25 - \/(x= 0572 + (y — 0.5)? (4.2)

V2e ’

where Q = (0,1) X (0,1) and € = 0.01. If @ = 1, the operator 07 u(X,t) = % Fora € (0,1), 0%u(x, 1)
can be defined using either the Caputo fractional derivative or the Caputo—Hadamard fractional
derivative.

u(x, a) = tanh

X € Q,

For the case of @ = 1, Eq. (4.2) represents the classical Allen—Cahn equation. Figure 3 depicts the
changing process of the numerical solution. Clearly, the circle is shrinking as time passes, which is in
line with the numerical calculation results in Choi et al. [52].

If the time derivative is the Caputo fractional derivative and @ = 0.4 and 0.8, the numerical results at
t =0, 2, and 10 are shown in Figure 4. As time increases, the circle shrinks. Moreover, the larger the
value of «, the faster it shrinks. However, it shrinks more slowly than the integer-order model.

If the time derivative is the Caputo—Hadamard fractional derivative and @ = 0.4 and 0.8, the numerical
results at # = 1, 100, and 300 are shown in Figure 5. The circle also shrinks as time goes on. The larger
the value of a, the faster it shrinks. But it shrinks more slowly than the Caputo time derivative model.

In conclusion, the shrinking speeds under different derivatives are as follows: integer-order Allen—
Cahn equation > Caputo fractional Allen—Cahn equation > Caputo—Hadamard fractional Allen—Cahn
equation. In the case of the same fractional derivative, the larger the fractional derivative «, the faster
the shrinking. This is consistent with the conclusion obtained by Fan and Li [39].
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Figure 3. Evolution of numerical solutions for Example 3 with the integer-order time
derivative: from left to right corresponding to # = 0, 0.2, and 1.

5. Concluding remarks

The primary contributions of this paper are as follows.

(1

2)

3)

We introduce a high-order approximation scheme for approximating the Caputo—Hadamard frac-
tional derivative, known as the nonuniform L1* formula. When the grading mesh parameter
satisfies certain conditions, this method can achieve second-order accuracy.

We explore a numerical algorithm for the Allen—Cahn equation with time as the Caputo—Hadamard
fractional derivative. The algorithm employs the nonuniform L1 formula for temporal discretiza-
tion and uses the nonconforming quasi-Wilson FEM for spatial approximation. We analyze the
error of the algorithm in the L?>-norm and the superclose error in the H'-norm. Furthermore, by
applying interpolation postprocessing techniques, we demonstrate global superconvergence results
in the H'-norm.

Numerical experiments validate the theoretical convergence rates. Furthermore, we numerically
solve the Allen—Cahn equation with different types of time derivatives, including integer-order
derivatives, Caputo derivatives, and Caputo—Hadamard derivatives, to observe their diffusion
processes. The results indicate that the relationship of diffusion speed is as follows: integer-order
Allen—Cahn equation > Caputo fractional Allen—Cahn equation > Caputo—Hadamard fractional
Allen—Cahn equation.
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Figure 4. Evolution of numerical solutions for Example 3 with the Caputo time derivative.
From left to right, corresponding to ¢ = 0, 2, and 10; the top two rows correspond to @ = 0.4,
and the bottom two rows correspond to @ = 0.8.
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Figure 5. Evolution of numerical solutions for Example 3 with the Caputo—Hadamard time
derivative. From left to right, corresponding to ¢+ = 1, 100, and 300; the top two rows
correspond to @ = 0.4, and the bottom two rows correspond to @ = 0.8.
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Appendix

A. Properties of the discrete coefficients in (2.5)

5-V17
2

Lemma A.1. Fora € ( , 1), the operator cyd,, defined in (2.6) satisfies

; kI[2 k2
(cuoz v 2) > —Zb VAP = 1)

Proof. Following the proof idea of Corollary 1 in [53], the corresponding result can be obtained. O
Lemma A.2. Define the complementary discrete kernels Q"_, (1 < k < n) as follows:
) o ifk=n,
Qi = { b" Z, k+l(b] . bj:—k)QZ—j’ ifk=1,2,--,n—1. (A1)

V17
2

Fora € (5_

@

, 1), the following properties hold:

0<0,, <I'G-a)logs, —logt,-1)*, 1<k<n<N,

2 (A.2)
Z 0, <2-aI -a)logt,—loga)’, 1<n<N,

Z O, wi-a(logt —logs) <2 -a, 1<n<N, (A.3)
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and

zn: P Q-al(l+y-a) (T . a)aN’(V“” a(logt, —loga)\” O<y<a
=1 i - Il +y) a T-a ’ o
- (A4)

i Qn kr(y—a) < (2 - a/)F(l +y - CZ) (T B a)(l Nr()/—a) (T(lOg In — log Cl)
n—k =
k=1

Y
,a<vy<l.
T(l+7) T T—a ) “sy

(ii) Consider a function v : [a, T] — R that is continuous and piecewise C!. If §u is monotonically
decreasing and non-negative, then the following holds:

n—1

- In d
Q" DI (1) < 2 - @) f sv(s)—, 1<n<AN. (A.5)
’ S
k=1 a

(ii1) For any real number y > 0, we have

2 — E, (u(logt, —1 @) —1
QZ—kEa(#(logtk—loga)a)S( @) (Eq (ullog oga)’) ), 1<n<N-1.

1 ﬂ

—

n—

o~
I

Here, E, = 312, F(#kﬂ) represents the Mittag—Lefller function.

Proof. (i) Applying Lemma 1 (ii), (A.2) is proven. Since Qz_kbg < Z’}:k Z_ jbj:_k =1,then Q] , <

% < I'G — a)(logt, — loga)®. Because w;_,(logt; — loga) is monotonically decreasing, we have

21 Q8 wio(logt, —loga) < Y, O ,wi(logty —loga) < 2—-a) Yj_, QZ_kbi_l =2 —q, yielding
(A.3). Similar to the proof of Lemma 3.5 in [18], it can be seen that (A.4) holds.
(i1) Using Lemma 1 (i1) and Lemma A.2, we obtain

cuDg v(t)

1 T dr
f CHDZJV(fk)T

B logt, —logti-1 Jy,_,

1 G dr d
= f f wi_o(logt; —log s)—év(s)—s
logty —logti-y Ju Jy t K}
1 S drds (% d 1
s— 3 f f w1_a(log t; — log 5)— =2 f ()
logt;, — log t;—y = Jin Ju s Ji, s logt; —logt;_

* i ds
< (2—a)Zb§_]f O
j=1 tj-1

Thus,

n n k t
TG ) / ds
Y D < - Y 0 Y [ e
k=1 k=1 j=1 1j-1

n tj d n In d
- (2—Q)Zf 6v(s)?SZQ’,“l_k fo< (2—a)f 5v(s)?s.
j=1 Y- k=j ¢

(ii1) The proof process closely mirrors that of Lemma 3.4 in [23], which is omitted here for brevity.
]
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B. Gronwall inequality

Theorem B.1. Let {/lk}kN: ‘01 be a non-negative sequence, and a constant A exists such that Zf:_ol Ay < A
Let {£", 1" : 1 < n < N} be non-negative sequences, and the grid function {V' : n > 0} satisfies the
condition

Db (0 = 0F) < DA 0T+ EVTE R @), T<nsN.
k=1 s=1

Iflogty —logty_; < (22 — )I'(3 — @)A)™V/?, then the following conclusion holds

J
V' < 2E,(2A(log t, — loga)®) |v° + max Z Q' (& + 1) + max{n'}|.
1<j<n P J

1<i<n

Proof. The proof of the lemma follows a similar approach to that outlined in Lemma 3.6 of [18] and is
thus omitted here. o
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