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The time-fractional heat conduction equation with the Caputo derivative of the order 0 < a < 2
is considered in a half-space in axisymmetric case under two types of Robin boundary condition:
the mathematical one with the prescribed linear combination of the values of temperature and the
values of its normal derivative and the physical condition with the prescribed linear combination
of the values of temperature and the values of the heat flux at the boundary.

1. Introduction

The generalized Fourier law, the time-nonlocal dependence between the heat flux vector q
and the temperature gradient grad T with the “long-tail memory” power kernel [1, 2] (see
also [3]) as

t

k o a-1
q(t) T(a) of jo (t—7)*'gradT(r)dr, 0<a<];

. . (1.1)
=-———-— | (t-7)"7 T 1 <2
q(t) Ta-1) Jl)( 7)" “grad T (7)dr, <a<?2,
where I'(a) is the gamma function, can be interpreted in terms of the fractional calculus:
(t) = —kD%%grad T(t), 0<a<1,
q RL & (12)

q(t) = -kI*'grad T(t), 1<a<2,
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and in combination with the law of conservation of energy as

ar
= —di 1.3
pmC = div q (1.3)

results in the time-fractional heat conduction equation with the Caputo fractional derivative

0T

3 = aAT, O0<a<2. (1.4)

Here, p;, is the mass density, C denotes the specific heat capacity, and a = k/(p,»C) is the
thermal diffusivity coefficient.

Recall that the Riemann-Liouville fractional integral I* f (t) and derivative D%, f (t) are
defined as follows (see [4-6]):

1 t
I“f(t) = ) jo (t-7)" " f(r)dr, a>0, (1.5)

D%, f(t) = d” [mJ‘ (t-7)" 1f(’z')d’z':l, m-1<a<m, (1.6)

whereas the Caputo fractional derivative has the following form [5-7]:

dfit) _ oot A7)

TG F(m ) _[ (t- PR m-1l<a<m. (1.7)

A detailed explanation of derivation of time-fractional heat conduction equation (1.4)
from the constitutive equations (1.2) and the law of conservation of energy (1.3) can be found
in [8]. Here we briefly present the main idea. In the case 0 < a < 1, as a consequence of (1.2),
(1.3), and (1.6), we have

ofT 9 ! i
— =a— | =— -T)" AT .
o aat [F(a) fo t-7)""A (T)dT], (1.8)
or after integration with respect to time as
T(t) - T(0) = al*AT. (1.9)

Applying to both sides of (1.9) the Caputo derivative 0%/0t%, and taking into account that for
a>0][6],

o
S 1T =T(), (1.10)

we obtain the time-fractional heat conduction equation (1.4) for0 < a < 1.
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Similarly, for 1 < a <2, we get

oT .
o _aI? 1.11
5 al“'AT. (1.11)

Applying 8*71/0t*! to both sides of (1.11) gives (1.4) for 1 < a < 2 as the following equality
fulfills [5]

o7 or_oT (1.12)
ot1 ot ote
If the heat conduction equation is investigated in a bounded domain, the boundary
conditions should be prescribed. The mathematical Robin boundary condition is a
specification of a linear combination of the values of temperature and the values of its normal
derivative at the boundary of the considered domain

<ClT + Czi—?;)

with some nonzero constants ¢; and ¢;, while the physical Robin boundary condition specifies
a linear combination of the values of temperature and the values of the heat flux at the
boundary of the domain. For example, the condition of convective heat exchange between
a body and the environment with the temperature T,

= Fo(xs, 1), (1.13)
s

q-nlg=h(T|g-T.), (1.14)

where h is the convective heat transfer coefficient, leads to

<hT + kD}eL"‘g—ZN =hT.(xs,t), O<a<l,
S

(1.15)
(hT + kI“-la—T>| =hT,(xs,t), l<a<2.
on/lg

The literature on mathematical aspects concerning correctness of initial-boundary-
value problems for time-fractional diffusion equation and form and properties of its solutions
is quite extensive (see, e.g., [9-16], among others). Geometrical explanation of fractional
calculus is given in [17-19].

There are only a few papers [20, 21] in which the fractional diffusion is investigated
under the mathematical Robin boundary condition. In previous publications, problems for
a cylinder [22] and a sphere [23] under mathematical and physical Neumann boundary
conditions were considered. In the present paper, for the first time, the solutions to time-
fractional heat conduction equation in a half-space are studied under both the mathematical
and physical Robin boundary conditions. The Laplace integral transform with respect to
time t, the Hankel transform with respect to the spatial coordinate r, and the sin-cos-
Fourier transforms with respect to spatial coordinate z are used. The solutions under the
mathematical and physical Neumann boundary conditions are obtained as particular cases.
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2. Mathematical Preliminaries
2.1. Laplace Transform

The Laplace transform is defined as
,E{f(t)} = f*(s) = 4[0 f(t)e‘“dt, (2.1)

where s is the transform variable.
The inverse Laplace transfrom is carried out according to the Fourier-Mellin formula:

1 c+ioo

L@ =fO=5-]  f)eds, t>0, (22)

c—1

where c is a positive fixed number.

The Laplace transform of the Riemann-Liouville fractional integral of the order a is
carried out according to the formula similar to the Laplace transform of m-fold primitive of a
function as

L{I°f(t)} = Slaf*(s). (2.3)

The Caputo derivative for its Laplace transform requires the knowledge of the initial
values of the function f(0*) and its integer derivatives f*)(0%) of the order k = 1,2,...,m -1

lf{ d;{it) } =s"f*(s) - Ef(k)(OJf)s“‘l‘k, m-1l<a<m, (2.4)
k=0

whereas the Riemann-Liouville derivative for its Laplace transform rule requires the
knowledge of the initial values of the fractional integral I"*™* f (0") and its derivatives of the
orderk=1,2,..., m-1

L{Dg f(B)} =5"f"(s) - EDkImf”‘f(W)sm’l’k, m-1<a<m. (2.5)
k=0

The reader interested in applications of integral transforms in fractional calculus is referred
to [4-7, 24].
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2.2. Hankel Transform

The Hankel transform is used to solve problem in cylindrical coordinates in the domain 0 <
r < oo and is defined as

#{f()) = F(n) = ff(r)]v(nr)rdr,

-~ (2.6)
L f ()} =f(r) = fo £ () Jv(nr)ndn,
where ], (r) is the Bessel function of the order v.
The following formula is fulfilled:
d*f(r) 1df(r) » Ry
44{ 2 trar Rl =) (2.7)

2.3. Sin-Cos-Fourier Transform

In the case of boundary condition of the third kind with the prescribed boundary value of
linear combination of a function and its normal derivative

d
z=0: —7£+Hf:(po, (2.8)

the following sin-cos-Fourier transform [25] is employed:

T(F(2)) = @) = f: K(z,8) f(2)dz,
(2.9)

1 o B 2 (" .
FUF@O) =1 = 2 | KEbr@d

with the kernel

¢cos(zé) + H sin(z¢)

K(z,¢) =

(2.10)

Application of the sin-cos-Fourier transform to the second derivative of a function
gives

4 d
g{ f(Z) } — _ézf*(é) _ g f(Z) _ Hf(z)] (211)

dz? 21+ H?2| dz

z=0
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3. Solution to the Problem under Mathematical Robin
Boundary Condition

Consider the axisymmetric time-fractional heat conduction equation in cylindrical coordi-
nates

T <62T 10T 62T>
=a +-——+— ),

ot W r or " 0z? (3.1)
0<r<ow, 0O<z<ow, O0<t<oo, O0<a<?2,
with zero initial conditions
t=0: T=0, 0<a<2,
(3.2)
= or =0, l<a<?,
ot
and the mathematical Robin boundary condition
oT
=0: - = . 3.3
z HT az f(r,b) (3.3)
The zero conditions at infinity are also assumed
limT(r,z,t) =0, lim T(r,z,t) =0. (3.4)
The solution to the initial-boundary-value problem (3.1)—(3.4) can be written as
t poo
T= f f f(p,7) Gu(r,z,p,t —7)pdpdr, (3.5)
0Jo

where G, (1, z, p, t) is the fundamental solution being the solution of the following problem:

a”‘Gm_a 0°Gm  10Gn  Gm
o or2 r or 0z2 )’

0<r<ow, 0O<z<ow, O<t<owo, 0O<a<?2,

£=0: Gn=0, O<a<?2, (3.6)
t=0: aq—”’:O, l<a<?2,
ot
. 8y _1
z=0: HG, py —r6(r p)6().

Here, 6(r) is the Dirac delta function.
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The Laplace transform with respect to time ¢, the Hankel transform with respect to the
spatial coordinate r, and the sin-cos-Fourier transform with respect to the spatial coordinate
z result in

Gore = 2Jo(e) 1 (37)

VE+H? s*+a(@+m?)

where each of the integral transforms is denoted by the asterisk.
Invertion of the integral transforms leads to

_ 2at™! ((* &% cos(z¢) + ¢H sin(z¢)

x Eqa|-a(8 + 1) | Jo(rn) Jo(pn)ndé d.

Here, E, 4 is the Mittag-Leffler function in two parameters a and f defined by the series
representation:

0 m

Enp(z) = Zl"(mj1—+,[5)' x>0, f>0, ze C. (3.9)

m=0

The essential role of the Mittag-Leffler function in fractional calculus results from the
following formula for the inverse Laplace transform

a-p
s { Sj - b} = tF1E 5(~btY). (3.10)

Consider several particular cases of solution (3.8).

The case H = 0 corresponds to the mathematical Neumann boundary condition with
the prescribed boundary value of the normal derivative of temperature, and the solution
reads

Gm(r,z,p,t) = Za;:‘l J'J':oEa,u —a<§2 + 112>t”‘]

x cos(z¢) Jo(rn) Jo(pn)ndg dn.

(3.11)



International Journal of Differential Equations

In the case of classical heat conduction (a = 1), the Mittag-Leffler function:

En <—x2> =, (3.12)

and taking into account the following integrals [26, 27]:

® e 1 b? + 2 bc
J‘o xe™ ™ Jo(bx) Jo(cx)dx = 55 &P <— i >IO<Z>’ a>0,

* a2 \/.77' C2
ax dx = -— ), >0,
.[o e ™ cos(cx)dx 2a exp i a

(3.13)
C

= % e’ [e‘bcerfc<\/ﬁb— _2\/E> +ebcerfc<\/5b+ ﬁ)]/ a>0,b>0,

* X 2
— 5 € sin(cx)dx
x>+Db

= Ze“b2 [e*bc erfc:(\/ﬁb - ﬁ) - ebe erfc(x/ab + ﬁ)], a>0,b>0,

where Iy(x) is the modified Bessel function, erfc x is the complementary error function, we
get

1 rr+p*+ 22 rp
Gtz = ow (- )35

x{ ;at—Hexp[<\/EH+Zja)z]erfc<\/aH+ = )}

2vat

(3.14)

For the wave equation (a = 2),

Esp(-2%) = Sir;x, (3.15)
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and after evaluation of the necessary integrals appearing in solution (3.8) (under assumption
p =0) [26,27]

1
Vvb2—-c?), 0<c<b,
sin(b\/x2 + p2>]0(cx) dx = { VB2 =2 Cos<p ¢ ) €

et x
LW

0, O<bz<e.
T b
—e " cosh(bg), 0<g<p,
* cos(px) cos(qx) 2b
> dx = T b> 0,
0 x2 + b2 %e‘ 7cosh(bp), 0<p<yq, (3.16)
T
-=esinh(bg), 0<q<p,
* x cos(px) sin(gx) 2
f 5 > dx = T b>0,
0 x*+b 7€ 7cosh(bp), 0O0<p<gq,
we obtain the solution
Gm(r,2,0,1)
_va [6(\/ at2 —r? - z> — He H ‘”Z’TZ’Z)] 0<r<+/at,
a at? —r?
- 0<z<Vat?-r2,
0

Vat<r<oo, Vatt-r?<z<ow

(3.17)

Of particular interest is also the case a = 1/2 for which

J

1 o r2+p*+ 22 rp
m 7~y /t = - 2 - I ( >
G (7,2,p:1) 2./7rt ,[0 exp( " 8av/tu 0 4av/tu

- Hexp [(vZathl/4 +

1 2 (®
E1/21/2(—x) = T — xe* erfc x = \/_E f g 2xuy du, x>0,
0

(3.18)
N 1 z >2
V2 autl/4 2/ 2autl/4

x erfc( vV2auHt"* + ;> }du
( 2+/2autl/4
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4. Solution to the Problem under Physical Robin Boundary Condition

Consider the following axisymmetric time-fractional heat conduction equation:

v (21001

otx ﬁ " r or " 0z? (4.1)
0<r<ow, 0<z<oo, 0O0<t<oo, O<a<?2,
under zero initial conditions
t=0: T=0, 0<a<?2,
(4.2)
t=0: a—T:O, l<a<?2,
ot
and the physical Robin boundary condition
z=0: HT- D}Q-L“g—z =f(r,t), 0<a<l,
5 (4.3)
220 HT-1=19L 2 f(r,t), 1l<a<2,
0z
where H = h/k.
The solution to the initial-boundary-value problem (4.1)—(4.3) has the form
t poo
T = J ’[ flp,7)Gp(r,2,p,t —T)pdpdr, (4.4)
0Jo
where the fundamental solution G, (r, z, p, t) fulfills the following equation
Gy _ (FG 108G G
ote - or? r Or 0z2 ! (45)
0<r<o, 0<z<oo, 0O0<t<oo, O<a<?2,
under the following conditions:
t=0: C;p=0, 0<a52/
0
t=0: &=0, 1<[XS2,
ot
4.6)
3G, 1 (
z=0: HGP—D}{L"%=;6(T—/))6(IE), O<a<l,

0
z=0: HQP—I"H% = %6(r—p)6(t), l<a<2.
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The Laplace transform with respect to time t leads to the following equation:

or? +; or - 0z2

aZG* 166;* aZG*
S“G;=a< p 7 p>, 0<r<o,0<z<oo 0<a<?, (4.7)

and the following boundary condition:

oG,
z=0: s“‘lHC};—a—;:% 6(r-p)s* . (4.8)

In this case, the kernel of the sin-cos-Fourier transform with respect to the spatial
coordinate z depends on the Laplace transform variable s

¢ cos(z¢) + s* ' H sin(zg)

s (e FD) (4.9)

K(z,¢,s) =

and in the transform domain we obtain

a¢Jo(pn) 577

e+ (se1H)? S0 a(&+n?) (4.10)

Inversion of the Laplace transform in (4.10) depends on the value of a. For 0 < a <1,
we have

*kk
Gy =

Gp(r,2,p,t) = ZJF—QJ‘J‘ZO J; nJo(rn) Jo(pn) ™" Eaa|-a(e?+n*)r"]

—a H2 2-2a
x { (t—7) "Ezroai-a [—é—z (t-71) ] cos(z¢) (4.11)
+% (t=7) " Ey 242 24 [—I;—;(t - T)“‘*] sin(z¢) } dr dédn,

whereas for 1 < a <2, we get
261 o pt R
Gy(r,zp,1) = ;HO fo Jo(rn) Jo(pn) Ea|-a(&?+n*)7"]
& &
x { S (=) Ezeans [—ﬁ (t- r)z“‘z] cos (=) (412)

+% (t=7)" 2Eogna [—Iz—; (t- T)H“] sin(z¢&) }dT dé dn.
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The fundamental solution under physical Neumann boundary condition is obtained for H =
0as

Gp(r,z,p,t) = Z;QJJ:Ea [—a <§2 + 112> t“] Jo(rn) Jo(pm)n cos(z&)dé dn. (4.13)

Formulae (4.11) and (4.12) simplify for « = 1/2 and a = 3/2, respectively, taking into
account (3.12) and that

Enix /2<—x2> = \%[1 ~2xD(x)], (4.14)
where
D(x)=e™ Jﬂc e’ du (4.15)
0

is the Dawson integral.

5. Conclusion

We have derived the analytical solutions to time-fractional heat conduction equation in a half-
space under mathematical and physical Robin boundary conditions. The integral transform
technique has been used. It should be emphasized that in the case of physical Robin boundary
condition, the order of integral transforms is important as the kernel of the sin-cos-Fourier
transform depends on the Laplace transform variable. The limiting case H = 0 corresponds to
solutions of problems under mathematical and physical Neumann boundary conditions with
the prescribed boundary value of the normal derivative and with the prescribed boundary
value of the heat flux, respectively. The difference between mathematical and physical
boundary conditions (as well as the difference between the solutions) disappears in the case
of standard heat conduction equation (a = 1).
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