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Abstract

We study a TVD finite volume method for solving the time fractional Fokker-Planck equation, in
which the TVD scheme and the central difference scheme are used to discretize the convection
term and the diffusion term respectively, and L; scheme is used to discretize the time fractional
derivative. The numerical tests show that our method has advantages when it is used to solve
convection dominated problems on coarse grids.
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Figure 1. Comparison of solving effects of N = 15 (left) and N = 25 (right)
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