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MODIFIED HOMOTOPY ANALYSIS METHOD FOR NONLINEAR
FRACTIONAL PARTIAL DIFFERENTIAL EQUATIONS

D. ZIANE* AND M. HAMDI CHERIF

ABSTRACT. In this paper, a combined form of natural transform with homotopy analysis method
is proposed to solve nonlinear fractional partial differential equations. This method is called the
fractional homotopy analysis natural transform method (FHANTM). The FHANTM can easily be
applied to many problems and is capable of reducing the size of computational work. The fractional
derivative is described in the Caputo sense. The results show that the FHANTM is an appropriate
method for solving nonlinear fractional partial differentia equation.

1. INTRODUCTION

The natural transform is a transform defined by an integral like all other transformations defined by

integrals, such as the Laplace transform as well, as the Sumudu transform, where we find only used in
solving of linear differential equations. This transform it was defined by Z. H. Khan and W. A. Khan [1]
in 2008 and it has been used by many researchers in the resolution of linear differential equations
( 2], 3], [4], [5]). But with the presence of some methods, such as the homotopy analysis method
(HAM) ( [6], [7], [8]) that used in the solution of linear and nonlinear differential equations. Then,
with the advent of the compositions of this method with the natural transform, lead to facilitating
the resolution of nonlinear fractional partial differential equations. The objective of this study is to
combine two powerful methods, the first method is “homotopy analysis method”, the second is called
”the natural transform method”, the fractional derivative is described in the Caputo sense, thus, we
get the modified method ”fractional homotopy analysis natural transform method” (FHANTM), and
we apply this modified method to solve somme exemples of nonlinear fractional partial differential
equations.
The present paper has been organized as follows: In Section 2 some basic definitions and properties
of natural transform. In section 3 we will propose an analysis of the modified method. In section 4
we present three examples explaining how to apply the proposed method (FHANTM). Finally, the
conclusion follows.

2. BASIC DEFINITIONS

In this section, we give some basic definitions and properties of fractional calculus, natral transform
and natural transform of fractional derivatives which are used further in this paper.

2.1. Fractional calculus. There are several definitions of a fractional derivative of order o > 0
(see [9], [10], [11]). The most commonly used definitions are the Riemann-Liouville and Caputo. We
give some basic definitions and properties of the fractional calculus theory which are used further in
this paper.

Definition 2.1. Let Q = [a,b] (—0c0 < a < b < 400) be a finite interval on the real axis R. The
Riemann-Liowwville fractional integral I, f of order € R (a > 0) is defined by
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U N0 = w5 | i 120 a>0 (2.1)
BN = ).

Here I'(+) is the gamma function.

Theorem 2.1. Let o > 0 and let n = [o]+1. If f(t) € AC™ [a,b], then the Caputo fractional derivative
(°Dg, f)(t) exist almost evrywhere on [a,b].
If a ¢ N, (°Dg, f)(t) is represented by

¢ M) (r)dr

CDEN0 = o [ s 22)
where D = Land n = [o] + 1.

Proof. (see [10]). O

Remark 2.1. In this paper, we consider the time-fractional derivative in the Caputo’s sense. When
a € RT, the time-fractional derivative is defined as

0%u(x,t)
(“Diu)(z,t) = v
L t(t — r)m-a-l "u@r) gy —l<a<m
T'(m—a) fO - orT (23)
Bt( 2, a=m

where m € N*,

2.2. Definitions of the N-transform. We give some basic definitions and properties of the N-
Transform which are used further in this paper (see [1], [12], [13]). When the real function f(t) > 0
and f(t) =0 for t < 0 is sectionwise continuous, exponential order and defined in the set

1t
5

A= {f(t):HM, ki ks >0, |f(8)] < Me%s, if t e (—1)7 x [0, oo)}.

Definition 2.2. [12] The N-transform of the function f(t) > 0 and f(t) =0 for t < 0 is defined by

Nt [f(t)] = R(s,u) = /0Do e * f(ut)dt; s > o,u > o. (2.4)

Where s and u are the transform variables. The original function f(t) in (2.4) is called the inverse
transform or inverse of R(s,u) and it is defined by

1 c+io00 o
NURG WY = f0 =5 [ cE R s, (25)
Q0 c—100
2.2.1. N-Transform of fractional derivatives.
Proposition 2.1. If R(s,u) is the N-Transform of the function f(t), then the N-Transform of frac-
tional integral of order « is defined by

[

N* (15, ))(8)] = = R(s,w). (2:6)

Proposition 2.2. If R(s,u) is the N-Transform of the function f(t), then the N-Transform of frac-
tional derivative of order « is defined as

s k+1
NT[(*Dgy )(1)] = — R(s,u) = > i M) (2.7)
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2.2.2. Somme properties of the N-transform. Here are some properties of the N-Transform:

1. If NT {f(t)} = R(s,u) then, N* {f(at)} = L R(s,u).

2. Generalised N-Transform For any value of n the generalised N-Transform of function f(¢) > 0
is defined by

N {f(t)} = R(s,u) = > ";f‘ﬂ" (2.8)

n=0
3. N-Transform of derivative If f(")(t) is the nth derivative of function f(t), then its N-
Transform is given by

n n—1 ,_
N {00 = Ru(sw) = 2Rl - T2 ), (29)
k=0

For n =1 and n = 2, (2.9) gives the N-Transform of first and second derivatives of f(¢)

+ Ll = =2 !
N {5 (0} = Ri(s,w) = ZR(s,u) = ~£(0). (2.10)
" 52 s 1.
N {F (0} = Rals.u) = 5 R(s,u) = —£(0) = —f (0). (2.11)
4. N-Transform of integral
t
N*{f(t)} = R(s,u) then N* {fo f(r)dr} = LR(s,u).
5. The function f(¢) in set A is multiplied with shift function ¢ then
Nt {t"f(t)} = id—nu”R(s w). (2.12)
u™ du” ’
And

N+ r - az=0
I(a+1)) sott”? =77

3. FRACTIONAL HOMOTOPY ANALYSIS N-TRANSFORM METHOD (FHANTM)

To illustrate the basic idea of this method, we consider a general nonlinear nonhomogeneous time-
fractional partial differential equation

°DyU(z,t) + LU (x,t) + RU(x,t) = g(x, 1), (3.1)
where m = 1,2, ..., and the initial conditions

OmU (,t)

W = ‘](‘,rn,]_(.]}')7 m = 172,...7 (32)

t=0
where “D¢U (x,t) is the Caputo fractional derivative of the function U(x,t), L is the linear dif-
ferential operator, R represents the general nonlinear differential operator, and g(x,t) is the source
term.
Applying the N-Transform (denoted in this paper by N*) on both sides of (3.1), we get

Nt DU (z,t)] + NT [LU(z,t) + RU(z,t) — g(x,t)] = 0. (3.3)
Using the property of the N-Transform, we have the following form

a "=l a—(k+1) @
N [Ue0)] - o > S UM (@,0) + SN [LU(2 ) + RU(e,t) g, )] =0 (34)
k=0

Or
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n—1 k o
N U, 0] = Y- G UP (@, 0) + S NT LU 0) + RUGx 1) = g(et)] = 0. (35)
k=0
Define the nonlinear operator
n—1 uk.
R[¢(I, tvp)] = N+ [¢(xa typ)] - Z Sk+1 ¢(k) (l‘, 0,]9) (36)
k=0

+ N [Lo(a,1:9) + Ro(a, tp) — gl 1:7)]

By means of homotopy analysis method [6], we construct the so-called the zero-order deformation
equation

where p is an embedding parameter and p € [0, 1], H(x;t) # 0 is an auxiliary function, h # 0 is an
auxiliary parameter, NT is an auxiliary linear N-Transform operator. When p = 0 and p = 1, we have

¢(x,t;0) = Up(x, 1),
{ o(z,t;1) = Uo(x,t). (3.8)

When p increases from 0 to 1, the ¢(x, t,p) various from Uy(x,t) to U(z,t). Expanding ¢(z,t;p) in
Taylor series with respect to p, we have

+oo
6w, t:p) = Uo(a,t) + 3 Un(a, O™, (3.9)
m=1
where
_1.0m¢(x,t;p)
When p = 1, the (3.9) becomes
+oo
U(z,t) = Up(z,t) + Y Unl(a,1). (3.11)
m=1
We define the vectors
U = {Uo(,), U (2, 8), Us(, 1), ..., Un(z, )}, (3.12)

Differentiating (3.7) m—times with respect to p, then setting p = 0 and finally dividing them by
m!, we obtain the so-called mth-order deformation equation

Nt[Un(2,t) — xmUm—1(z,t)] = th(x,t)?Rm(ﬁm_l(x,t)), (3.13)
where
1 0™ R[¢(z,t;p)]
_ = — 14
Ron (U1 (:8)) = (g =gt =0 (3.14)
and
_J 0, m<1,
Xm=11, m>1
Applying the inverse N-Transform on both sides of (3.13), we have
Un(2,) = XomUn—1 (2, 1) + N~1 [th(x,tmm(ﬁm,1<x,t)>] . (3.15)

The mth deformation equation (3.15) is a linear which can be easily solved. So, the solution of (3.1)
can be written into the following form
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= Z Upn(z,t), (3.16)

when M — oo, we can obtain an accurate approximation solution of (3.1).

4. APPLICATION OF THE FHANTM

In this section, we apply the homotopy analysis method (HAM) coupled with the N-Transform for
solving somme exemples of nonlinear time-fractional partial differential equations.

Example 4.1. Consider the following nonlinear time-fractional KdV equation

‘DYU - 3(UH,+U,,, =0, 0<a<l, (4.1)
with the initial condition

U(z,0) = 6. (4.2)
Applying the N-Transform on both sides of (4.1), we get

Nt [U] - %U(aﬁ,O) - Z—:N+ [-3(U%), +U,,.] =0. (4.3)
From (4.3) and the initial condition (4.2), we have
Nt [U] - éGw — ;LZW 3(U%,-U,,.]=0. (4.4)
We take the nonlinear part as
RIG(w, ,p)] = N* [9] — 262 — "N [3(6%)2 — vl (45)

We construct the so-called the zero-order deformatwn equation with assumption H(x;t) = 1, we
have

(1 = p)N*[p(z,t;p) — Up(x, t)] = phR[¢(x, t; p)]- (4.6)
When p =0 and p = 1, we can obtain

{ QS(IZT,t;O) = UO(w7t)a
d(z,t;1) = Uz, t).

Therefore, we have the mth order deformation equation

NH[Unn (2, 8) — XomUnme1 (2, 6)] = hRome (U s (1, ). (4.7)
Operating the inverse N-Transform operator on both sides of (4.7), we get
Upn(2,8) = XomUnm—1(2, £) + N7 [nRo (T s (2, ))]. (4.8)
From (4.8), we have
Ui(a1) = ﬁo<x,t
UQ(SL’,t) = U1 +hN 2 ﬁl (49)
Ug(l‘,t) = U2 + hN 3 72
where
U + 1 u® N+ 2
3%1( 0($,t)) = N [UO} — g6$ — STN [B(Uo)x — (Uo)xxg;] y

Ro(Tr(2,1)) = N [Uﬂ—Z—ZN* 320001 ) — (U1)mme] (4.10)
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Ro(Ta(, 1) = N*[U] ~ “SN* (BT, + UF)s — (Ua)awe]

Using the initial condition (4.2), the iteration formulas (4.9) and (4.10), we obtain

Uo(iL',t) = 0z,
36,
Ui(z,t) = (—M(Wmt ;
2
Up(z,t) = (h)(1+h)(6x)r(oj)’mta+2h2(6x)r(g’ﬂrl) 2o (4.11)
_ 2 3 «@ 2 (36)2 2«

Us(x,t) = (—=h)(1+h) (Gx)mt +4(h +h3)(6x)m

(1) (62)(36)° | —— L | Lo+l

I'2a+1) * Ma+1)] 'Ba+1)

The other components of the FHANTM can be determined in a similar way. Finally, the approximate
solution of (4.1) in a series form is

36 (36)2
o o 2 @ 2 3 2a
U(z,t) = 6+ (—h)(3+3h+h )(6x)7r<a n 1)t + (6h° + 4h )(Gx)7F(2a n 1)t
4 1 I'(2a+1)
3 3 3
_ 1
+(=h7)(62)(36) [F(2a+1) I 1)} TBatl) (4.12)
When h = —1, the approximate solution of (4.1), is given by
36 (36)2
t) = 1+ ———t*+2—"—t°
Ula,) 0 { "Tarn TTRa+1
4 1 I'(2a+ 1)
3 3a . 4.1
+(36) (I‘(2a+1) * F2(a+1)> Bat1) T (4.13)
and when o = 1, we obtain
Ulz,t) = 6z [1 4 36t + (36t)> + (36t)> + -] (4.14)
That gives
U, t) = —0% 1361 < 1 (4.15)
T,t) = ——— .
’ 1— 36t ’

which is an exact solution to the nonlinear KdV equation as presented in [14].
Example 4.2. Consider the following nonlinear time-fractional partial differential equation

2

CD?U—Q%UUl.zo, t>0, 1<a<2 (4.16)
with the initial conditions
U(z,0) =0, Uyz,0)==x. (4.17)

Applying the N-Transform on both sides of (4.16), we get

1 «@ 2
N* [U] - ~U(,0) - S%Ut(:c,O) + Zfaw [—2”;UU4 = 0. (4.18)

From (4.18) and the initial conditions (4.17), we have
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0.001 0.002 0.003 0.004 0.005 0.006 0.007 0.008 0.009 0.010
t

Alpha=0.97 Alpha=0.95 —— Alpha=1
—— Alpha=0.99 Exact

FIGURE 1. Shows the exact solution and approximate solutions of (4.1) for different
values of @ when = = 1. We note that the graph has changed its position according to
the values of «, if the value of « is closer to 1, we see that the graph corresponding
to this value takes the position closest to the graph of the exact solution.

« 2
N*[U] - 22— —N* {2””UU4 = 0.
s s« t
We take the nonlinear part as
U u® z?
Rlo(at.0)] = N* 6] = S = S+ 2500,

83

(4.19)

(4.20)

We construct the so-called the zero-order deformation equation with assumption H(xz;t) = 1, we

have

(1 = p)N*[p(z,t;p) — Up(w, t)] = phR[¢(x, t; ).
When p =0 and p = 1, we can obtain

{ d(z,t;0) = Up(z, t),
d(z,t;1) = Uz, t).

Therefore, we have the mth order deformation equation

N*{[Unn (2, 8) — XomUnme1 (2, 8)] = hRom (U s (1, ).
Operating the inverse N-Transform operator on both sides of (4.22), we get

U (2,8) = XonUnm 1 (2,8) + N 1R (T 1 (,1))].
From the formula (4.23), we have

Ul(ﬂ?,t) = hN_l[%l(ﬁO(xat)) ’
Us(z,t) = U+ N Rao(T 1 (2, 0)],
Us(z,t) = Us+hN" Ry(Tolz,t))],
where
RTole.0) = N U] -~ vt [ 20000

Ro(T (1) = N (03] - SN {2f<UoUM+U1UOI>},

(4.21)

(4.22)

(4.23)

(4.24)

(4.25)
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T + u® ot [
R3(Ua(w,t)) = NT[Us] - st 2T(UOU21: + UrUsz + UsUps) |
and so on. Consequently, while taking the initial conditions (4.17), and according to (4.24) and

(4.25), the first few components of the Homotopy Analysis N-Transform Method of (4.16) are derived
as follows

Up(z,t) = at,
Ui(z,t) = (—h)%t““,
Us(z,t) = (=h)(1+ h)r(zﬁz)taﬂ + hzr(;g“ﬁz)t?““, (4.26)
Us(z,t) = (=h)(1+ h)QF(fsz)toﬁLl +h2(1+ h)f‘(so%x_ig) 20+1
R F(322ax+62) N F2(24+ 2) £E§Z 1 35 L

The other components of the (FHANTM) can be determined in a similar way. Finally, the approz-
imate solution of (4.16) in a series form is

223 162°
Uz, t) = zt+(—=h)[2+h+ (1 +h)?] =t + B*(3 4 2h) T (4.27
(0.) = wt+ (=h) 24 h+ U+ )] ot PG 4 2 5 (4.27)
32x 6 24 I'(2a+2)
3 7 3a+1
_ ¢
H=R) [F(2a+2) + FQ(a+2)} TBa+2)" +
When h = —1, the approximate solution of (4.16) is given by
223 162°
U(x,t) = 4+ —————ott 2l 4.28
(@) "trary’ TTav2) (4.28)
32 x 6 24 1TRa+2) 7500
a4
T2a+2) ' T2(a+2)] D(3a+2)
When o = 2, the (4.28) becomes
1 2 . 17,
_ 1 2 o 1.2
Uz, t) =zt + S(xt) + 15(mt) + 315(331?) + (4.29)

On the other hand, we see that the development of the function U(x,t) = tan(xt) according to the
Taylor series in the vicinity of t = 0 is given by

1w 2, 1T, .t
Uz, t) =zt + 3($Ut) + 15 (xt)° + 315(3375) +0<1') (4.30)

Therefore, we conclude that

U(x,t) = tan(xt), (4.31)
which is the exact solution of (4.16) in the case o = 2.
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—— Alpha=153 Alpha=1.70
Alpha=135

Exact

FIGURE 2. Shows the exact solution and approximate solutions of (4.16) for different
values of o when x = 1/2. We note that the graph has changed its position according
to the values of «, if the value of « is closer to 2, we see that the graph corresponding
to this value takes the position closest to the graph of the exact solution.

Example 4.3. Finaly, we consider the nonlinear time-fractional partial differential equation

3
8

[(Uza)?], = 3 2<axs,

cpayy —
t 27

with the initial conditions

1 1
U(x,0) = —51‘2, Ui(x,0) = gx?’, U (2,0) = 0.
Applying the N-Transform on both sides of (4.32), we get

1 u u® 3 3ut!
+ + 21 | _
NT[U] - EU(T/,O) - ?Ut(x,o) + N [8 [(Usa) ]J =32
From (4.34) and the initial conditions (4.33), we have
122 wad w® 3 3uott
Nt U+ - =% - — Nt = [(U)?] | = = :
vl s2 s23 @ [8 [(Uza) ]””} 2 sat2
We take the nonlinear part as
122 w2 3uctt  u® 3
tp)]=NF[g]+ -2 -2 2% U N+ 2 (6,0)?] |
Rlote. 0] =N lo] + 35 - 52 - 20 - e S0,
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(4.32)

(4.33)

(4.34)

(4.35)

(4.36)

We construct the so-called the zero-order deformation equation with assumption H(x;t) = 1, we

have

(1 = p)NF[¢(x, t;p) — Uo(,1)] = phR[¢(x, t; p)].
When p =0 and p = 1, we can obtain

{ ¢(x,t;0) = Up(z,1),
oz, t;1) = Uz, t).

Therefore, we have the mth order deformation equation

N (U (2, £) = XomUnm—1 (2, £)] = hRn (U 1z, 1)).
Operating the inverse N-Transform operator on both sides of (4.38), we get

Unn(2,£) = X U1 (2, £) + N~ Ry (T a1 (2, ).
From the formula (4.23), we have

(4.37)

(4.38)

(4.39)
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Ui(z,t) = WN“YR(Tolz, 1)),

Us(@t) = Uy +hN"YRo(T(z,0))], (4.40)

Us(z,t) = Us+hN"Y Rs(TUa(, 1)),

where
22 w2l wtl e

WTalet) = N+ 5 - N |50
%2(ﬁ1<$,f)) = N+ [U]] - Z%N—i_ |:2(UOU1za: + UIUOmz)w:| ) (441)
%S(ﬁQ(l.vt)) = N* [U2] - %:N—i_ |:Z(UOU2II + U1 Uige + UQUOII)I:| )

Consequently, while taking (4.33), and according to (4.40) and (4.41), the first few components of
the Homotopy Analysis N-Transform Method of (4.32), are derived as follows

Up(z,t) = —%x2+éx3t,
ta+2
Up(z,t) = (—h)6xm,
toc+2
Us(z,t) = (—h)(l+h)6xm, (4.42)
a+2
Us(z,t) — (—h)(l—#h)%xﬁ,
a+2
Un(x,t) = (—h)(1+h)"—16xm

The other components of the (FNTHAM) can be determined in a similar way. Finally, the approz-
imate solution of (4.32) in a series form is given by

Uz,t) = 1oyl 5t + (—h)6 ﬂﬂ h)(1+ h)6 e (4.43)
R “Tla+3) “Tla+3) '
9 a+2 L a+2
—-h)(A+h)*6r=——<+ -+ (-h) Q1+ h)"" bx——r.
FEMA AR e pr gy + o CR ™ b
When h = —1, we obtain the exact solution of (4.32)
U( t)*712+13t+6a7+2 (4.44)
z,t) = —52° + 32 xl"(a—i—?))' .
We note that from the term Us, all terms are equal to zero.
When « = 3, the (4.44) becomes
Lo, 13 L s
_ s 1 1 4.4
U(x,t) 5% + 3% t+ 2oa:t , (4.45)

which is the exact solution of (4.32) in the case a = 3.
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0.3 1‘ 1 ‘f ZI 2 “
t
Exact —— Alpha=2.90 Alpha=2.60
—— Alpha=2.80 Alpha=2.70

FIGURE 3. Shows the exact solution and approximate solutions of (4.32) for different
values of o when x = 1/2. We note that the graph has changed its position according
to the values of «, if the value of « is closer to 3, we see that the graph corresponding
to this value takes the position closest to the graph of the exact solution.

5. CONCLUSION

The coupling of homotopy analysis method (HAM) and the natural transform method proved very

effective to solve nonlinear fractional partial differential equations. The proposed algorithm provides
the solution in a series form that converges rapidly to the exact solution if it exists. The advantage

of

this method is its ability to combine two powerful methods for obtaining exact or approximate

solutions for nonlinear fractional partial differential equations. From the obtained results, it is clear
that the FHANTM yields very accurate approximate solutions using only a few iterates.

(1]
2]

(3]
(4]
(5]
(6]
[7]
(8]
[9]
(10]
(11]
[12]
(13]

(14]

REFERENCES

Z. H. Khan and W. A. Khan, N-transform properties and applications, NUST J. Eng. Sci, 1 (2008), 127-133.

R. Silambarasn and F. B. M. Belgacem, Applications of the Natural Transform to Maxwell’s Equations, Prog. Elect.
Res. Symp. Proc. Suzhou. China, (2011), 899-902.

S. K. Q. Al-Omari, On the Application of Natural Transforms, Int. J. Pure Appl. Math. 85 (2013), 729-744.

M. Junaid, Application Of Natural Transform To Newtonian Fluid Problems, Int. J. Sci. Technol. 5 (2016), 138-147.
D. Loonker and P. K. Banerji, Solution of Fractional Ordinary Differential Equations by Natural Transform, Int. J.
Math. Eng. Sci. 2 (2013), 1-7.

S.J. Liao, The proposed homotopy analysis technique for the solution of nonlinear problems, Ph.D. Thesis, Shanghai
Jiao Tong University, 1992.

S. J. Liao, Beyond Perturbation: Introduction to Homotopy Analysis Method, Chapman and Hall/CRC Press, Boca
Raton, 2003.

S. J. Liao, On the homotopy analysis method for nonlinear problems, Appl. Math. Comput. 147 (2004), 499-513.
I. Podlubny, Fractional Differential Equations, Academic Press, New York, 1999.

A. A. Kilbas, H. M. Srivastava and J. J. Trujillo, Theory and Applications of Fractional Differential Equations,
Elsevier, Amsterdam, 2006.

K. Diethelm, The Analysis Fractional Differential Equations, Springer-Verlag Berlin Heidelberg 2010.

F. B. M. Belgacem and R. Silambarasn, Theory of natural transform, Math. Eng. Sci. Aerospace, 3 (2012), 105-135.
D. Loonker and P.K. Banerji, Solution of Fractional Ordinary Differential Equations by Natural Transform, Int. J.
Math. Eng. Sci. 2 (2013), 1-7.

A. Wazwaz, The variational iteration method for rational solutions for KdV, K(2,2), Burgers, and cubic Boussinesq
equations, J. Comput. Appl. Math, 207 (2007), 18-23.

LABORATORY OF MATHEMATICS AND ITS APPLICATIONS (LAMAP), UNIVERSITY OF ORAN1 AHMED BEN BELLA, ORAN,

31000, ALGERIA

*CORRESPONDING AUTHOR: djeloulz@yahoo.com



	1. introduction
	2. Basic definitions
	2.1. Fractional calculus
	2.2. Definitions of the N-transform

	3. Fractional Homotopy Analysis N-Transform Method (FHANTM)
	4. Application of the FHANTM
	5. Conclusion
	References

