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Abstract:

This paper 1Is devoted to the
numerical treatment of some
fractional extensions of ordinary and
partial differential equations. Based
on Gruenwald-Letnikov definition of
fractional derivatives, finite
difference schemes for the
approximation of the solution are
discussed and difference schemes are
derived. The main properties of these
methods, explicit and implicit
methods, related to the stability, the
convergence and the error behaviour
are studied. Numerical experiments
are given.
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