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Numerical Solution of Time Fractional Diffusion Equation

Based on Spectral Deferred Correction
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Abstract: This paper mainly studies the high-order numerical solution of time fractional diffusion equa-
tion. Using Fourier spectral method in space direction and spectral deferred correction method in time direc-
tion, a discrete scheme with spectral accuracy in space and time direction is obtained, and the stability and
convergence of the scheme are proved. Finally, a numerical example is given to verify the feasibility and effec-
tiveness of the numerical method.
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