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Abstract

Originating with the famous monograph by Dan Henry, the semigroup approach to
evolution problems having a positive sectorial operator in the main part allows us to
settle them at various levels of the fractional power scale associated with the main
linear operator. This translates into different regularity properties of local solutions to
such equations. Specific applications of the abstract results to the 2D surface quasi-
geostrophic equation or the fractional chemotaxis system are presented.
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1 Introduction

This paper is devoted to the intensively studied problems of regularity and global
in time continuation of the local solutions to semilinear evolution equations. Our
approach follows closely the semigroup approach known from the classical mono-
graphs by Henry [24] and Pazy [36] and makes use of the important results of Triebel
[43] and Amann [1] concerning the construction of the fractional power scales con-
nected with positive operators. Our aim here is to discuss applications of these abstract
results for semilinear equations with sectorial positive operator in the main part to
a class of new examples.
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The paper consists of two parts. In the first one we recall known from the literature
abstract facts needed in further considerations. A variety of formulas and properties
of fractional powers of positive operators and semigroups generated by sectorial oper-
ators are first recalled, with detailed presentation to be found e.g. in [1, 6, 14, 24, 25,
33]. Next we list basic properties of the fractional power spaces, in which the semi-
linear equations will be studied. In the literature there are known a few papers and
monographs dealing with fractional power scales and equations on it. From among
of them we select here, [1, 5, 8, 16, 23, 26, 29, 31, 38, 39]. Not only do we discuss
in Sect. 2 the one-sided scale associated to non-negative fractional powers of positive
operators, but also extend the scale to the negative side by extrapolating the main
positive sectorial operator in a reflexive Banach space. This allows us to consider evo-
lution equations in the extrapolated fractional power scale, which in applications may
include spaces of continuous functionals on subspaces of classical Sobolev spaces.
A brief recapitulation of the local solvability result by Henry [24] (later extended in
[6]) in the new context is also mentioned. The abstract technique used in this paper
is based on locating the considered problem at an admissible level of the fractional
power scale associated with the sectorial or elliptic operator from the main part. Once
the level is set, it provides the base space in which we need to place the action of the
nonlinearity, specific in a particular example. We need to assure that the nonlinearity
acts between suitably chosen levels of that fractional power scale; more precisely, it
is Lipschitz continuous on bounded sets as a map between elements of the scale—the
phase space and the base space. Then our original studies are reported starting with
the global extendibility for small data solutions in Lemma 2.28.

The second part of the paper is devoted to two examples known from the recent
references [3, 10, 12, 44]—the surface quasi-geostrophic equation and a version of the
chemotaxis system. Using presented earlier abstract results and constructing suitable
estimates, we discuss a possible extent of regularity of the local solutions in these
examples. The problems studied here are subject to Dirichlet boundary conditions
in bounded regular domains, which is different from examples of Cauchy problems
in the whole of R treated in some of the above-mentioned references, where the
complications connected with boundary conditions are absent. Very helpful in these
studies is the idea introduced by Giga and Miyakawa [22] in case of the celebrated
Navier—Stokes equation. Thus, in some sense, we continue here the direction used in
[7], where the results of [22] were used. We also give an application of Lemma 2.28
on small data solutions to the studied examples.

In Sect. 3 we consider the abstract Cauchy problem

0, + A0 = F(#), 6(0) =0, (1.

associated with the 2D quasi-geostrophic equation in a bounded C? domain  C R?

O +u-VO+r(—A)?0=Ff, xeQ, t>0,
=0 ondQ, 6(0,x)=0x), xec,
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with a parameter € (%, 1], where the velocity field u = (u1, u») is expressed by

the stream function 1 through the relation u = (—%, %), where (—A)%I/f = —0.
Here 6 represents the potential temperature, k > 0 is a diffusivity coefficient, f is
a free time-independent force.

Considering (1.1) in the one-sided fractional power scale generated by A = (—A)“
in X = L%(Q), we show in Theorem 3.4 that unique local (X¢, X9 solutions of
(1.1) exist for @ € (5=, 1) and f € L?*(2). Knowing that f € L*®(Q), they are
in fact global in time and bounded as shown in Proposition 3.5. Smoother solutions
of 2D quasi-geostrophic equation can be obtained by considering (1.1) in the base
space from the positive part of the one-sided scale. In Theorem 3.6 we show that if
feXP =D(-0)"),0 < B < =, ande € [f+ o, B + 1), then local (X, XP)
solutions of (1.1) exist. We use Lemma 2.28 in order to determine in Proposition 3.8
the range of parameters for which these solutions are in fact global in time, provided
that the initial data is sufficiently small.

In Sect. 3.3, borrowing the idea from the paper [22] on the Navier—Stokes equation,
we consider (1.1) in the spaces of negative part of the extrapolated fractional scale
generated by A. We prove in Theorem 3.11 that if f € X? with 8 € (é -2, O) and
o€ [%ﬁ + i, B + 1), then for each 6y € X there exists a unique (X%, X#) solution
of (1.1). Invoking the natural L°°(€2) a priori estimate for the 2D quasi-geostrophic
equation, in Proposition 3.14 we show that these (X%, X PY solutions of (1.1) are in
fact global in time for f € L*°(Q), 8 € (ﬁ -1, 0] and % <a<pf+1.

A similar analysis is made in Sect. 4 devoted to the abstract Cauchy problem

u; + Au = F(u), u(0) = uo, (1.2)
related to the fractional chemotaxis system in a bounded C? domain 2 of RV

ur + (=MNu+V-wvv) =0, xeQ, t>0,
Av+u=0, xe€, t>0,

u=v=0 on 0%,

u(0,x) =ug(x), x e,

with a parameter w € (% l]. Local (X%, X%) solutions of (1.2) with a € [i 1) are
obtained in Theorem 4.1 and Remark 4.2 in X° = L?(Q), p > N, and X° = L2(Q)
with N = 3, respectively. The latter ones are global in time for small initial condi-
tions, see Corollary 4.4. The corresponding result on local solvability of fractional
chemotaxis equation in smoother spaces is given in Theorem 4.5. Finally, the problem
(1.2) considered on the extrapolated part of the fractional powers scale generated by
(=AM, w e (% 1], in Lz(Q) with N > 2 is shown in Theorem 4.7 to possess local
(X2, XP) solutions provided that 8 € (—1, 0] and & > O are such that 20 — 8 > %
and ﬁ <a—pB<l.

There are two notational conventions used throughout the text. For a real number
s by s_ we understand a number strictly smaller but eventually close to s. For conve-
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nience we also use the letter ¢ to denote a positive constant that can differ even within
one calculation.

2 Scales of Banach Spaces Associated with Positive Operators
A partial differential equation which can be written in the semilinear form
ur + Au = Fu) 2.1)

has various interpretations depending on the choice of the base space in which the
realization of the linear differential operator A is understood. This choice is dictated
mainly by the boundary conditions associated with the equation, if any, by the proper-
ties of the realization we want to exploit in the arguments, and by the suitable interplay
between the linear part and the qualities of the nonlinear part F with respect to the
subspaces of the base space. All these features eventually become determined in a suit-
able definition of a solution in order to prove its existence for a sufficiently large set
of initial conditions and to study its long time behavior as time evolves. One of the
successful approaches to treat large classes of partial differential equations emerged
forty years ago in the monograph of Henry [24] where a given realization of the linear
operator A4 in (2.1) in a chosen Banach space was a sectorial operator.

Definition 2.1 Let ¢ € (O, %), M > 1 and a € R. We say that a densely defined
closed linear operator A: X D dom(A) — X in a Banach space X is sectorial (of
type (a, ¢, M)) if the sector S, 9 = {A € C: ¢ < |arg(A —a)| < 7w, A # a}is
contained in the resolvent set p(A) and the resolvent operator R(A: A) = (A — A)~!
is estimated by [|R(A: A)llzx) < \AMTa\ for A € S4,4. We say that a sectorial operator
A is positive sectorial if Reo(A) > 0, where 0 (A) denotes the spectrum of the

operator A.

The well-known result from the semigroup theory is that sectorial operators are
precisely the negative generators of analytic semigroups.

Definition 2.2 Let X be a Banach space and {T'(t): t > 0} be a C? semigroup in X.
We say that {T'(t): t > 0} is an analytic semigroup if there exists a family of linear
bounded operators T'(z) in X defined for z from a sector Ay = {z € C: |argz| < ¢}
for some 0 < ¢ < Z, which coincide with T (¢) for t > 0, and such that the mapping
z > T(z) is analytic in Ay \ {0}, for each v € X we have T'(z)v — v as z — 0, and
T(z1+z22) =T(z1)T (z2) for z1, 220 € Ay.

The following theorem holds (see e.g. [24, Theorem 1.3.4], [14, Theorem 2.2.7]).

Theorem 2.3 A linear operator A: X O dom(A) — X in a Banach space X is a neg-
ative generator of an analytic semigroup {e~4": t > 0} of bounded linear operators
e A X — X, t >0, ifand only if A is a sectorial operator in X. If A is sectorial
of type (a, ¢, M) in X, then the semigroup is defined via a Dunford integral

1
e =—— [ MR Adr € LX), t>0,
2mi [
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where ® is a path from a + cce ™% to a + ooe'? for 6 e [d), %) and surrounding a in
order to avoid [a, 00). IfRe 6 (A) > a then for some C > 0 we have

ar > .

IA

_ C
He At “e
t

< Ce_at, HAe—At
LX) —

LX)
2.1 Fractional Powers

Positive sectorial operators are in particular positive operators for which fractional
powers can be defined.

Definition 2.4 We say that A: X D dom(A) — X is a positive operator in a Banach
space X (or of positive type K in the nomenclature of Amann [1, Sect. [[1.4.6])if Aisa
densely defined closed linear operator, (—00, 0] € p(A) and [|R(s: A)|lzx) < ﬁ’
s < 0 with some K > 1.

In fact, if A is a positive operator, then there exist 0 < ¢ <7, r> Oand K| > 1
such that So, = {A € C: ¢ < |argA| <7, A # 0} € p(A), B(0,r) C p(A), and

IRG: Al gx) < for o € So.. UB(0, r). (2.2)

1
T 14 Al

Definition 2.5 ([1, Sect. 1.2.9]) Assume that A is a positive operator in a Banach space
X and (2.2) holds. Then for z € C such that Re z > 0 a bounded linear operator A~*
is defined via a Dunford integral

1 1
A=~ [ R0 A = —./ (=) + A)dp € LX),
2mi ) 2mi (o4

where & is a path from ooe 1 to coet? for 6 € [e, ) and surrounding 0 in order to
avoid (—oo, 0], whereas @' is a path from coe ™ "~ to coe! ™~ avoiding [0, c0).
For z = 0, A? is defined as an identity operator I on X.

Using Euler’s I' function, these fractional powers can be expressed as

T
T Tm-2T' @ Jo

—Z

- sl (s + A) " ds (2.3)

fora given n € N and z € C such that 0 < Re z < n, see [14, Theorem 3.0.7].
The operator A~% with Re z > 0 is invertible from X onto im(A~%) which allows
to extend the above definition.

Definition 2.6 For z € C such that Re z > 0 we define the operator
AT = (A7H7 X D dom(A%) =im(A7%) — X.

The fractional powers of positive operators enjoy many useful properties including
the following.
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Proposition 2.7 A% with Re z > 0 is a densely defined closed linear operator and for
n € N the operator A" coincides with the nth iterate of A. If z1, zo € C are such that
Rez; > Rezy > 0, then dom(A*!) C dom(A*?) C X. For a € R it follows that

AR(A: A)x = R(A: A)A%x, x € dom(A%), X € p(A). 2.4)
For a, B € R we also have
APy — A%APx = APAYx, x € dom(A"), u = max{a, B, a + B}.

If—00o <y <a < ooandx € dom(A%), thenx € dom(AY)and AY x € dom(A*™7)
and A7V AYx = A%x.

In the vein of (2.3), the fractional powers of exponents with positive real part can
be alternatively expressed as

_ I'(n) *
T —2T@ Jo

Z

sUAG + A" "xds, x € dom(A™) (2.5)

forO < Rez <nwithn € N.SinceI'(1) =1, '(n) = (n — 1)! forn € N and

rxr{d—-z = forRez >0, z¢N, TI'(z+1)=2z[(z) forRez >0,

b4
sin(rz)

we derive from (2.5) the Balakrishnan formulas (see [33, (3.1)], [25]), that is, for
n € Npand 0 < Rez < 1 we have

Aty n!sin(wz)
wz(z+ 1) (z+

o
1)/ ST AG + AT xds,  x € dom(A™MH).
n— 0

Note that by (2.4) in the above formula we can write
[AGs + A7 x = [(s + AT A forx € dom(A™)), n e N.

Lemma2.8 ([1,(V.1.2.12)])Let—oc0o <y < B <a <ooandA: X D dom(A) — X
be a positive operator in a Banach space X. Then the moment inequality holds, that
is,
a=p By
|APx||, <c||A7x|%7" ||A%] %" . x € dom(A%) (2.6)
with some constant ¢ = c(a, B, y) > O.

If A is a positive operator in a reflexive Banach space X, then its adjoint A* is also
a positive operator, since they have the same resolvent set and resolvent estimate and
in (2.2) one can change A into A* and X into X* with the same &, K1 and r.

Lemma 2.9 ([1,Lemma V.1.4.11])IfA: X D dom(A) — X is a positive operator in
a reflexive Banach space X, then

(A%* = (A"* fora € R.
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Positive sectorial operators are examples of positive operators and their fractional
powers can be expressed via the analytic semigroups generated by their negatives
(cp. [1, Theorem I11.4.6.6]).

Proposition 2.10 If A is a positive sectorial operator in a Banach space X, then for
Rez > 0 we have

- L[ 0 _a
A%:m t* e Mxdt, xeX.
Z) Jo

Givenanyy > 0, e 4': X — dom(A?), AYe A'x = e A AV x for x € dom(AY)
and there exist a > 0 and C, > 0 such that

C
< et 150, 2.7)

He—At <
LX)~ tY

< Ce—at’ H A]/e—At
LX)

As observed in [1, Proposition 1.1.2.3], [36, Corollary 1.10.6], if A is a (positive)
sectorial operator in a reflexive Banach space X, then A* is also a (positive) sectorial
operator in X* and (e ~47)* = e > 0.

2.2 One-Sided Fractional Power Scale

Having recalled the main properties of the fractional powers of positive operators,
we now observe that they define a scale of Banach spaces and give rise to a scale of
positive operators.

Definition 2.11 Let A: X D dom(A) — X be a positive operator in a Banach space
X. For any @ > 0 we consider its fractional power A%, which is a densely defined
closed linear operator with 0 € p(A%); A = I. We define the fractional power space
X¢4 as dom(A%) endowed with the equivalent graph norm of A%, that is,

Ixllg,a = [|A%| . x € X§ = dom(A®). (2.8)

The space X is a Banach space and a dense subspace of X.If0 < a < B then X ﬁ

is densely and continuously injected into X%, i.e.,igq: X f‘ <i> X4

As another consequence of the above definition, the linear operator A% restricted
to Xﬁ, 0 < o < B, or, in other words, A% composed with the injection Xﬁ — X9,
defines an isometry between elements of the scale.

Lemma 2.12 ([43, Sect. 1.15.2]) For 0 < o < B the operator
A%y xh - xfie (2.9)
is an isometry between Banach spaces, i.e., A"‘lX,s € Eiso(Xﬁ, Xi_a).
A
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By the moment inequality (Lemma 2.8) we obtain a relation for the norms of
fractional power spaces:

a=p By
o=

lxliga < c||x||V’X ||x||s,_Ay , x€ X%, whenever0<y <8 <a.

Along with the fractional power spaces, corresponding operators are defined as
realizations of A in X9.

Definition 2.13 Fora > 0by Ay: X9 2 XZ“ — X9 we denote the X% -realization
d
of A (via the injection iy ¢: X% — X) given by
Agx = Ax, x € X9 = {(x € X4 N X} : Ax € X4).
Thus A, is a restriction of A to X ZH.

Notethat Ag = A and A% Agx = A%+ xforx € X4 and Ay € Liso(X5™, X%),
since

1 Aaxlya = |A%Agx ], = HA““xHX = Ixllsra. xe€XoH.
Thus we getfor0 <o < 8
A oi e p+1
aOlptl,at1lX = Ax =iggo0Apx, x€ X, ,

so that the diagram
BH1iB+Latl at]
Xa — Xy
J,Aﬁ lAa

B
X' —>im X4
is commutative. Observe that by (2.4) we also have
R(: A)XG € X9 forx € p(A),

which leads to the following result.

Lemma 2.14 For A as in Definition 2.11, A, is a densely defined closed operator in
X% and 0 € p(Ay). Moreover, p(A) C p(Ay) and R(A: Ay) = R(A: A)|X% for
A € p(A). Furthermore, we have

IR : Aadlicixey < IRG: Allgxy . A € p(A).

In particular, Ay is a positive operator (of the same type as A).

If o € [0, 1], then p(A) = p(Ay), since dom(A) € X9, but in fact this can be
extended to all @ > 0.
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Lemma2.15 If0 < o < Bthen Agis the X? w-realization of Ay (viaig o X’3 — X9).

Thus if B € [a, a + 1] then p(Ag) = p(Aq ) Hence p(A) = p(Aa)foranyoz > 0.
Lastly, we have a description of fractional power spaces of operators A,,.

Lemma 2.16 ([1, Proposition V.1.2.6]) For o, y > 0 we have

dom((Ag)?") = X577 and (Ag)’x =A"x, xe X7,
In particular,

(Aa)? = A7 |gaty € Liso(X3™ . X5) and (A’ x], = Ixlasyn. x € X3
(2.10)

Definition 2.17 Let A: X D dom(A) — X be a positive operator in a Banach space
X. Then the family of triples (X%, ||-ll4. 4 » Aa)a=0 constructed above is called a one-
sided fractional power scale generated by A. Hence (X%, ||-lly. 4), @ = 0, is a family
of Banach spaces and A, € £iso(X”‘Jrl X%), o > 0, is a family of isometries from
X %‘H onto X9 such that

() iga: Xﬁ ﬁ) X4 for0 <« < B,
(ii) Agoigsiatl =igao0Ap, 0=<a<§p,
(i) (A)7 = A |yusr € Liso(X5, X%) and [(4)7xla = Ixlasy.as * €
X5 fora, y z 0,
@iv) for 0 < y < B < « there exists ¢ > 0 such that

s B=r
lxllg.a < cllxll, 4 lxllgs . x€ X3

If no confusion arises, we drop the subscript A and denote the space by X and the
norm by ||-||,, in the one-sided fractional power scale.

Lemma 2.18 If A is positive sectorial, then, for a given a > 0, its realization Ay in

X4 is also positive sectorial. Moreover, e Aat — o= Al |x§ and there exists a > 0 such
that for y > 0 we have with some C,, > 0

—at
Cye

—Agt <
Lexexetry = gy

t > 0.

|

A one-sided fractional power scale can be generated by the realization of a given
positive operator in a fractional power space.
Example 2.19 ([1, Proposition V.1.2.6]) Let A: X © dom(A) — X be a positive
operator in a Banach space X and, for a given y > 0, let A, : Xf‘ D) XXH — er
be its realization in X Z. Then the one-sided fractional power scale generated by A,
coincides with shifted by y > 0 the one-sided fractional power scale generated by A,
that is,

y _ at+y
((X )A s || ”O( A (Ay)a)azo = (XA 9 ||'||0(+]/,A ) A(X+)/>a20 .
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A one-sided fractional power scale can be generated by the adjoint operator of a
given positive operator in a reflexive Banach space.

Example 2.20 Let A: X D dom(A) — X be a positive operator in a reflexive Banach
space X and let A*: X* D dom(A*) — X* denote its adjoint operator. Then
((X*)%, [-lg, 4% » (A*)g)a>0 is a one-sided fractional power scale generated by A*.

A one-sided fractional power scale can also be generated by the extrapolated oper-
ator of a given positive operator, which we describe below.

Let A: X © dom(A) — X be a positive operator in a Banach space (X, ||| x)-
Since 0 € p(A), we have Al e £(X)and |x|x = HA’IxHX,x € X, is another norm
on X.

We consider a completion XL |- [I—1) of the normed space (X, |-|x) via an iso-
metric embedding j: (X, |-|x) = (X~', |-]l_;). We call the Banach space X! an
extrapolated space. Recall that j(X) is a dense subspace of X! and

ixll_y = HA—leX, xeX and |[jAx|_, = lxlx, x € dom(A).

Therefore, using j we consider A with domain in X —1 and values in X!, that is,
Ay-1: X~ 2 j(domA) — X! given by

Ay-1y = jAj7ly, y e j(dom(A)) = dom(Ay-1).
Since dom(A) is dense in X, there exists a unique linear operator
A_1: X' 2 j(X) =dom(A_)) - X1,

which extends Ay-1 and such that A_j o j € Liso(X, X’]), ie., A_j o jis an
isometry from X (endowed with the original norm ||-|| x) onto (x4 [I-1=1), so

[A-1jxll—y = lixllx, xeX.

We call A_; the extrapolated operator A in the extrapolated space X ~!. Thus we
have

A_1jx = Ax-1jx = jAx, x € dom(A),

so it is understood as a realization of the operator A in X! in this sense.
Lemma2.21 A_; is a densely defined closed linear operator, A_1 is bijective,
p(A_1) = p(A) and R(h: A) = j~'R(A: A_1)j for » € p(A). In particular,
we get A:} e LX Y and

A:}jx = jA_lx forx € X.

We also have ||R(\: A—l)”L(X*l) < NIRM: Al gex) for A € p(A). Therefore, A—)
is a positive operator (of the same type as A).
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Using the definition of a fractional power of a positive operator and properties of
the extrapolated operator, we obtain the following relations.

Lemma 2.22 For o € R we have
A% jx = jA%x, x € dom(A%),

and dom(A*T") = j(dom(A®)) for @ > 0.
Example 2.23 1et A: X 2 dom(A) — X be a positive operator in a Banach space X

and (X1, |I-]| 1) be acompletion of the normed space (X, A’1x||X) via an isometric
embedding j: (X, A_lx”X) - (X L) Let A : X7 D j(X) — X1 be
the corresponding extrapolated operator. Then ((X_l)‘;“_l, Il » (A-Da)ax0 is

a one-sided fractional power scale generated by A_j.

Note that in the above the choice of j determines X ~!. Without its specification
X~!is only determined up to an isometry. A particular choice of an isometric embed-
ding j is made if A: X D dom(A) — X is a positive operator in a reflexive Banach
space X. Namely, we have one-sided fractional power scales (X%, [I-llo. 4 » Ax)az0
and ((X*)%«, [Illg, 4% » (A*)a)e>0 generated by A and its adjoint operator A*, respec-
tively. Since X9 is isometric to X and (X*)9. is isometric to X*, each spaces X%
and (X*)%. are reflexive Banach spaces. Moreover, we have dense and continuous

d d
injections ig q Xﬁ — X9 and iy pgq: (X*)ﬁ* — (X" for0 <a < B.
For « > 0 we denote by [(X*)%.]* the space of all continuous function-
als on (X*)%., which is a reflexive Banach space. The adjoint map (ixpg,4)* €

LAXHLT5 [XHP1%),0 < a < B, given by

k kK **|

(s pa)™x™ = x X e (X%,

X9

is injective and has a dense image in [(X*)ﬁ*]*. This image [(X*)'Z*] consists

Xy,
of bounded linear functionals from [(X *)ﬁ*]*, which are also continuous in (X *)’3 .
equipped with the norm ||| X%, -

Denoting by J: X — X™* the canonical injection, which by the reflexivity of X is
an isometry, we define the injective map ju = (ix,0,0)* 0 J € L(X, [(X*)%.]). We
have

(jax,x*)[(x* Z*]*’(X* Z* = (X*,X)X*’X, X* € (X*)%*, x e X.
Note that jo = J and j,(X) = [(X*)%.]%«- For 8 € [0, a], the latter subspace is
injected in any [(X* %*]:X*)ﬂ , which is dense in [(X*)%.]* and for 8 = « coincides
A*
with [(X*)%.]*.

Proposition 2.24 For o > 0 the map j, is an isometric embedding between X normed
by || A% || « and [(X*)%.1* endowed with the standard norm

(A*)ax*|

[ x** ”[(X*)ii*]* = supH(x**,x*)[(x*)c;‘*]*)(x*)«;* Dx e (XY, o < 1}
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and
<jax,x*>[(x*)zz*]*’(x*)i* = (x*,x)o, =: ((A*)O‘x*, A_ax)x*!x, X* € (X*)%*, xeX.

Moreover, the image j,(X) is dense in [(X*)%.1*. Hence [(X*)%.]* is a completion
of (X, ||A™%. || X). In particular, we have

lex oy, = = ”A_ax”X’ xeX.

Taking o = 1 in the above proposition, we see that the isometric embedding j = j;
allows to construct one-sided fractional power scale generated by A_7.

2.3 Extrapolated Fractional Power Scale in a Reflexive Banach Space

The equations of type (2.1) can be considered in a Banach space for which the operator
A is realized as a positive sectorial operator A: X D dom(A) — X and hence in
any space X% from the one-sided fractional power scale generated by A, that is, a
subspace of the base space X. However, using the extrapolated fractional power scale
one can realize the operator even in a bigger space using its adjoint operator, as it has
already been observed by many authors, see e.g. [30]. A comprehensive description
of the extrapolated fractional power scale can be found e.g. in [38, p. 14], where the
presentation follows the abstract approach of [1]. We outline it briefly below.

We consider a positive operator A: X 2 dom(A) — X in areflexive Banach space
X. Using the isometric embedding j = j; = (ix10)* o J € L(X, [(X*)%*]*), we
construct the extrapolated operator A_j: X -1 jX) > X ~1 where we denoted

X7 =1 xlor = Ixllget e ¥ € X7

Note that j(X) = [(X*)L*]}}* is a subspace of X! consisting of functionals
from X~! continuous with respect to the [|-||x» —norm. Moreover, |jx|_; =
HA_leX for x € X. Thus there exists a one-sided fractional power scale
(X% Flla,ay » (A-1a)a=0 generated by A_j.

We define a family of triples

X s Aae—Daz—1 = (XD e lasray - (A Dot Daz—1-

which we call extrapolated fractional power scale generated by A. The spaces X¢,
o > —1, are reflexive Banach spaces equipped with the norm

Ixll, = ”(A_l)““xH oxex. 2.11)
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All spaces X%, o > —1, are subspaces of X! and X? is densely and continuously
injected into X¢ provided that —1 < o < 8. Note also that the moment inequality

a— B—y

ﬁ —
Ixllg <clxlly™ lIxlle™”, xeX¥ —-1<y<B<a (2.12)
holds true. The operator A, —1: X* 2 Xotl 5 X® for @ > —1 is such that

Ay—1x=A_1x, x€ X+t

. e d
Denoting the injection ig : X B < X% we see that
Ag, 10041041 =igaoApg 1 for —1<a <§p.

We also have p(Aq,—1) = p(A—1) = p(A) and R(A: Aq,—1) = R(A: A_1)|xe for
A € p(Ag,—1)- In particular, Ay, —1 is a positive operator and

(Ag,—1)? € Liso(X*T7, X¥) and (Ag,—1)" = (A1) |xe+r, ¥ =0.
If A is a positive sectorial operator, then, given « > —1, A, —1 in X“ is also positive

sectorial. Moreover, e~ A«~1" = ¢=4-17| v and there exists a > 0 such that for y > 0
we have with some C), > 0

C e—at
< )4

L(Xo,xety) — 124

=

, t>0.

Using Lemma 2.22, for @« > 0 the spaces X are characterized in terms of the
previously defined spaces as

X*=j(xX%) and [jxlly = lIxllga = [ A%, forx e X%,
whereas Ag _1: j(X%) 2 j(X4T) — j(X%) and
Ag—1jx =A_ijx = jAx, x e X% =dom(A**).

In particular, we have X0 = j(X) = [(X*),.]%. and Ag _1 jx = jAx, x € dom(A).
The spaces X for « € (—1, 0) have the following characterization.

Lemma 2.25 X7 for B € (0, 1) is a completion of (X,

|A=P-|| ) via j: X — X7F.

Summarizing, for —1 <o < 8 <0 < y < § we have

) d ) d .
X=X = XV = j( X)) = X =j(X)

d _ d d
= (e10* X S XP = (xS xe S ox = o0 LT,
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where each space has a specific norm ||-||,, o € {0, «, B, y, 8}, which makes it a
reflexive Banach space, where

ljxll, = HAUXHX, xeXq, oe{0,y,8, lxl,= HA"XHX, xeX, o¢€fa,p}

(2.13)

Moreover, the fractional power of order y > 0 of A, _1, being a restriction of (A_1)Y
to X%t takes this space isometrically onto X, that is,

(Aa.—1)" = (A_1)Y € Liso(X*tY, X%, a>—1, y>0. (2.14)

Concerning (2.10) and (2.14), we also refer the reader to [29, (3.9)] and [43, Sect.
1.15.2].

Iterating the construction of extrapolated operators, for achosen N € N, a fractional
power scale (X%, |||l , Aq,—N)a=—n can be defined on the interval [—N, 00), for
details see [1, Sect. V.1.3], but one has to be careful choosing the appropriate isometric
embeddings (see [1, p. 263]). Since in our applications we do not go beyond the
space [(X *)l‘*]*, we restrict our presentation to the case N = 1 as described above.
Moreover, in the applications we will identify X with j(X) and use Banach spaces
isometric to X*. Finally, to simplify the notation, considering an extrapolated fractional
power scale, instead of A, _; we just write A,, which should not be confused with
an operator from the one-sided fractional power scale.

2.4 Solutions of Sectorial Equations

Interpreting the linear differential operator A from (2.1) in a suitable (reflexive) Banach
space X as a positive sectorial operator A in X, the construction of fractional power
scales described above gives us a natural family of Banach spaces (X%, |||lo)acss J
being the interval [0, co) in the case of one-sided or [—1, 00) in the case of extrapo-
lated fractional power scale, in which the connected with that operator linear abstract
Cauchy problem

u + Apu =0, u(0) = uo,

will be considered in the base space X#, 8 € J. Such a choice of spaces is specific
for the operator A. Very often it will coincide with a family of closed subspaces of
the Sobolev spaces, as seen in the examples described further in the text. It is also
well-known that even in the simplest case, when A is a realization of a uniformly
elliptic operator, the spaces obtained in this way may not in general coincide with the
whole standard Sobolev spaces, being their proper closed linear subspaces.

Having established the fractional power scale, we verify that the nonlinearity F
in (2.1) gives rise to its Nemitskii operator F: X% — X# with some «, B eJ,
0 < o — B < 1, which is Lipschitz continuous on bounded subsets of X*. Thus we
consider the semilinear abstract Cauchy problem

ur +Agu = F(u), t>0, u(0)=up, (2.15)
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with the first equation satisfied in the base space X#. Note that the operator A p takes

d d
isometrically X#*! onto X#, cp. (2.10) or (2.14), and we have X#+! — x« < xF.
By the theory of D. Henry (see [6, 24]) foreach ug € X there exists aunique (X%, X By
solution of (2.15), that is, a function in the class

u e C(0,7); X)) NCWO, 7); XPtY, u, € C(O, 7); XBTD-),

defined on the maximal interval of existence and satisfying the first equation in (2.15)
in X# and the initial condition in (2.15) in X. In particular, the Duhamel formula

t
u(r)ze—Aﬂ’uo+f e A=) Fu(s))ds, t €0, 1),
0

holds, where e~4#! is the linear analytic semigroup generated by —A > which coin-
cides with T'(t) = e~4" or with T(t) = ¢~4-1" on X#, depending on the scale we

consider, see also [29, (3.10)-(3.11)]. In particular, we have

1
u(t) =T )uo —i—/ T —s)F(u(s))ds, tel0,1), (2.16)
0

and for some a > 0 the estimates

C 5€_at

1Tl zxr x5 < };’Sf

T t>0, §>y, 6,yel, (2.17)

hold with some C,, 5 > 0, see (2.7).

Note that the solutions to the problem (2.15) and, more generally, to (2.16) can
be considered in a generalized sense for less regular initial data u¢ than from X¢ if
the linear semigroup satisfies (2.17) in some scale of Banach spaces. For details of
this approach we refer the reader to [40] for the linear equations and to [8, 38] for
the nonlinear problems with applications. In the latter paper there was introduced and
thoroughly discussed the notion of a y -solution to (2.16), (2.17), hence a generalization
of the notion of a mild solution to the semilinear problem (2.15), requiring that the
nonlinearity fulfills

F: X% > x#P forsomea,BeJ, 0<a—fB <1,
and there exist p > 1 and L > 0 such that
IF@) = F@)llg < LA+ lully™ + 10157l = vla, v e X
Under this particular form of local Lipschitz continuity of F more accurate estimates
for solutions of the corresponding integral equation (2.16) are possible without assum-
ing analyticity nor continuity of the linear semigroup 7' (¢) at¢ = 0, thatis, forup € X7,

yel, T(ug — ugin XV ast — 0.
The following definition of the y-solution is used in that reference.
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Definition 2.26 If ug € XV then a function u € L7 ((0,7]; X*) such that
t*7Vullxe < M,t € (0, ] with certain M > 0, satisfying u(0) = ug and

t
u(t) =T ()uop +[ T —s)Fu(s)ds, 0<t<rt,
0

is called a y-solution of (2.16) in [0, ].

Using the smoothing action of the integral equation, the authors are able to set
initial data in a larger space XV on the scale than X“. More precisely, they may have
uo € XV with the parameter y satisfying

1 1 —-B—-1 1
ye(a—f,a] if0<a—pB<—, and ye[M,a] if—<a—B<1.
P P p—1 P

2.5 Domains of Fractional Powers of Negative Dirichlet Laplacian

We next recall the description of the domains of fractional powers (—Ar»)%, o > 0,
of the negative Dirichlet Laplacian realized in X = L?(2), 1 < p < o0, in abounded
C?M1 domain €2, where [«] denotes the least integer greater or equal to «. In the
Hilbert case p = 2 such description was discussed in detail in [29, p. 303] and in
[45, Sect. 16.6], see also [6, Sect. 1.3.3]. It follows that D((—A;2)%) for o > 0 is
a subspace of the Sobolev—Lebesgue space H>*(2) (cp. [45, Sect. 1.11]) and we have,
in particular,

H>*(Q) if 0 <a <1
D((—=Ap2)%) = H{Z,"él}(Q) if<a<3a#3 (2.18)
HZY o)) if§<a<-, £ 1,

where H? {1 d}(Q) later in the text also denoted by H(j 22 (), stands for the subspace

of H 2"‘(Q) consisting of functions with zero value on 9€2 (in the sense of trace) and
H {21 4.} (£2) stands for the subspace of H 20(Q2) consisting of elements v which satisfy
v=Av=00n0Q (in the sense of trace).

In case of sectorial operators in the Lebesgue space LP(2), 1 < p < oo, such
description can be found in [24, Theorem 1.6.1] when Q2 € C 2l or in more detail
in [45, pp. 81, 560]. In particular, for uniformly strongly elliptic operators in the
L?(L2) setting under the assumptions of [45, Theorem 16.14] (which are satisfied for
the negative Laplacian in part regarding the boundedness of imaginary powers thanks
to [37, p. 166]) we have D((—Arr)*) C Wz‘“’(Q), a > 0, and, in particular,

w2er(Q) if 0<a< ﬁ
w2
D((=ALn)®) = 2,‘3}?(9) if o <a<ldgha# i+, (2.19)
"y L 1 3,1
W{[d,A}(Q) 1f1+$ <« <2+$,a;&§+$.
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The space W{zlozi’}p (%), later in the text also denoted by Wy*” (), is a subspace of

the Sobolev—Lebesgue space W27 (£2) and consists of functions with zero value on
d€2 (in the sense of trace). Even more complete description of the domains of frac-
tional powers of negative Dirichlet Laplacian (and more general elliptic operators)
was known much earlier, see [43, Sect. 5.5.1]. However, those results were formulated
under the assumption of C*° regularity of the domain €2 and the coefficients of the
differential operator involved. A lot of effort was needed to weaken those too high reg-
ularity assumptions (see e.g. [13, 17, 34, 37]). An extended discussion of the domains
of fractional powers of sectorial operators corresponding to second order uniformly
strongly elliptic operators in bounded smooth domains & C RY with Dirichlet or
Neumann boundary conditions was also reported in [29] in case of the Hilbert scales.

Remark 2.27 Considering higher fractional powers of the negative Dirichlet Laplacian,
we deal with the so called Navier boundary conditions. More precisely, the functions
u from the domains of higher powers (—A)k ,k=1,2,..., considered in a bounded
domain © with dQ € C%*, satisfy the Navier boundary conditions, see [35], given by

k=1
ulge= Au lso=---=A"""u |sa=0.

The situation presented in [43, Theorem 5.4.4/2] for a regular elliptic operator A of
2mth order and m boundary conditions By, .. ., By, and realized as a sectorial positive
operator A in the space L?(2), 1 < p < oo, is, however, slightly different. Besides
the (convenient) C regularity assumption on 92, the result formulated in [43] states
that the operator

A9y = Au, s=0,1,..., with D(AY) = Wg"gg;}(sz), (2.20)

acts as a bijective bounded operator from Wﬁ’”z;,’;}(ﬂ) onto W;(Q) (with notation
of [43]). However, the functions from the fractional power space D(A%) for o € N
require as many as am boundary conditions (see [6, Remark 1.3.7]). Additionally, the
operator A takes isometrically D(A%*!) onto D(A%) (see (2.10)), making it different
from the action of (2.20).

2.6 Global Extendibility of Small Data Solutions for Super-Linear Nonlinearity

Let the realization of the linear differential operator A4 in (2.1) be a selfadjoint and
positive definite operator A in a Hilbert space X, so that the (one-sided or extrapolated)
fractional power scale X, « € J, consists of Hilbert spaces normed by || - || given in
(2.8) or (2.11), cp. also (2.13). For more details of the Hilbert fractional power scale
we refer the reader e.g. to [29], [1, Theorems I11.4.6.7, V.1.5.15], [42, p. 133] and [20,
Sect. 5.2.2].

Assume that the nonlinearity F in (2.1) defines the Nemitskii operator F: X* —
X# with some «, B e J,0<a— B <1, which is Lipschitz continuous on bounded
subsets of X%. We consider the semilinear problem (2.15) with the first equation
satisfied in the base space X#. For each ug € X“ there exists a unique (X%, X#)
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solution of (2.15),
u e C(0,7); X)) NCWO, 7); XPtY, u, € C(0, 7); XBTD-),

defined on the maximal interval of existence and satisfying the first equation in (2.15)
in X and the initial condition in (2.15) in X%. In particular, it satisfies the Duhamel
formula (2.16) with T'(t) = e~ or T(t) = e~“-1* being an analytic semigroup for
which the estimates (2.17) hold.

We further assume that the following super-linear growth condition holds

IF@lp < alulplulyy, , +b, wexPH, (2:21)
2

wherea,b > 0,v €[0,1)and p 4+ v > 1.

We next formulate a result on the global in time a priori estimate in X# +3 valid
for small data solutions (see [20, Sect. 6.2] for a prototype of this estimate for the 3D
Navier—Stokes equation).

Lemma 2.28 Let condition (2.21) be satisfied with b > 0 such that (2.24) holds and let
u be an (X%, XP) solution of the problem (2.15) with small initial data uq € Xﬁ+%,
as specified in (2.25). Then such solutions are bounded a priori in X? +3 norm.

Proof We carry out the proof for the extrapolated fractional power scale. Under the
conditions of the theorem, the extrapolated operator A_; is selfadjoint and positive
definite in the Hilbert space X !, see [1, Theorem V.1.5.15]. We apply the operator
(A_)PH1: XP — X~ to the first equation in (2.15) and take the scalar product (-, -)
in X! with (A_1)#%u, getting

(AP (AZDP2u) + (A )P 2u, (AP 2u) = (AP F ), (AZ)PPu).

Using the fact that A_ is selfadjoint and the growth condition (2.21), we obtain

ld o 2 L4 it
EZ”””/H% + llullpi Sallullﬁ+1llullﬁ+% +bllullg41, 1>0. (2.22)

Applying to the penultimate term the Young inequality

2un
1+ H 2 T

d||M||ﬁ+V1||MIIﬂ+7 < ellullppr + Cellull ;s

2 2

with ¢ = }‘, and to the last term of (2.22) the Cauchy inequality, it extends to

21
I—v

2
pey T2

L1l ) < —lul3y, + Cllul
dr' "B+y ~ P+l
with a certain constant C = C(a, u, v) > 0.
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Next, using the generalized Poincaré inequality (see e.g. [20, p. 115])
MIA DGR, < (AP P29)2, for ¢ e XPH,

where A1 > 0 stands for the first positive eigenvalue of the operator A_;, we find that

21
I—v

< —)»1||u||2+1 +Cllu|l™", +2b%, t>0. (2.23)

2
sy < , bl
Analyzing the real function in the right-hand side of the above differential inequality,

N
—

gr(y) = —A1y + CyT= +2b%,

where y corresponds to ||u||z+1, we see that g;(0) = 2b> with g,(0) = =11 <0,
2

1—v

and the minimal value of g, is attained at the point y;;, = (Al IC;MU) #1 and

M
8b(Ymin) = 1Tcl,(ymin) = (1—-v—p)+ 2b2.

Choosing
M
b* < 3= Gmin) T (4 v = 1), (224)

we get g5 (Ymin) < 0, with the graph of g, having two nonnegative zeros; 0 < y; < y»
(note that y; = 0 when b = 0). Consequently, for such a small b2, it follows from
(2.23) that if

2
||uo||ﬂ+% <2 (2.25)
then ||u(t)||§jJr < yp for t > 0, hence the norm ||u(t)||ﬁ+% is bounded uniformly in
2
time. O
In particular, this lemma guarantees the global in time extendibility of the local
(X /3+%, X ﬁ) solutions of (2.15) corresponding to small initial data uq satisfying

(2.25) whenever the growth condition (2.21) is satisfied with b > 0 sufficiently small
[see (2.24)].
We also recall [15, Theorem 4.2] suitably modified for our purposes.

Theorem 2.29 Assume that the following a priori estimate for the (X%, XP) solution
u(t) of (2.15) satisfying u(0) = ug € X% holds in a normed space Y such that
Y — X9, that is, there exists a function c: [0, T) — [0,00), 0 < T < 00, bounded
on compact intervals and such that

lu(Olly <c(®), te (0, min{r,y, T}, (2.26)

where T, denotes the life time of the solution. Furthermore, assume that the following
subordination condition holds for the nonlinearity, that is, there exist a nondecreasing
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function g: [0, 00) — [0, 00) and a constant 0 € [0, 1) such that

IF@@)lg < glu®lly) (14 lu@1) . 1 € 0, T). (2.27)

Then we have t,, > T.

If T = oo in the a priori estimate (2.26), then the solution of (2.15) from Theo-
rem 2.29 exists globally in time. Moreover, if T = oo in (2.26) and the function c(¢)
is bounded on [0, co0) by some constant, then this solution of (2.15) exists globally in
time and is bounded.

As will be seen from the analysis of the examples in Sects. 3 and 4, for many non-
linearities in the physical models (in particular, in the 2D quasi-geostrophic equation)
there is a limitation from above of the level on the fractional power scale at which the
nonlinearity will be realized. This is connected with the required compatibility condi-
tions to be satisfied, see [28] for considerations concerning this issue. Consequently,
for such equations we are not able to construct ‘too regular’ solutions in the formal-
ism of this paper. But there is also another limitation, from below, for the admissible
"too weak’ regularity of solutions, connected with fact that the nonlinearity will not
behave well on such less regular solutions. More precisely, the Nemitskii superposi-
tion operator (see e.g. [2] or [9, Sect. 2.5]) associated with the nonlinearity will not be
well-defined.

In general, it is not easy to relate the nonlinearity with the fractional power scale
generated by the linear operator in the equation. However, for example, the semilinear
parabolic Dirichlet problem considered in a bounded regular domain ¢ RV

uy = Au + f(u, Vu), erCRN, t >0,
u=00n0dR, u(,x)=uo(x), x e, (2.28)

fits well into the scale generated by — A because the gradient Vu is of the same order
as (—A)%u and it is not hard to formulate the admissible growth restriction on the
nonlinearity leading to global in time solutions of (2.28). In particular, we can assume
that

| f(u, Vu)| < g) + b|Vu|>~ with small ¢ > 0,

where the admissible growth exponent 2 — ¢ follows from the moment inequality

1 = =
1911530y = €l(=2)2ll 120y < Pl e g, 1811725, -

In low space dimensions N < 3, having the embedding HZ_S(Q) — L*®(Q),itis
sufficient to take g: R — R locally Lipschitz continuous. For N > 4, we need to
limit eventually the growth of g to stay inside the scale generated by —A on L%().
Alternatively, we can switch into the scale generated by — A realizedin L? (2), p > N,
to avoid implementing additional growth restrictions on g.
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3 Dirichlet Problem for 2D Quasi-geostrophic Equation

This and the following section are devoted to a discussion of two examples of semi-
linear equations, which can be solved at various levels of the fractional power scale
generated by the positive sectorial operator in their main part. Here we will concentrate
on the 2D quasi-geostrophic equation with Dirichlet boundary conditions, whereas in
the next section we discuss the fractional chemotaxis equation, with recent results
reported in [3, 19, 20, 44]. The approach to these problems is unified and can be
used to treat other, even more complicated, problems as well. For instance, in separate
papers [7, 18] the celebrated 3D Navier—Stokes equation on the extrapolated fractional
power scale was discussed in detail. Let us also mention that studying admissible lev-
els of the extrapolated fractional power scale at which the examples can be settled,
we use a similar reasoning to the one originated in [22, Lemma 2.2] in case of the
Navier—Stokes equation.

In this section we consider the Dirichlet problem in a bounded C? domain for the 2D
quasi-geostrophic equation (see e.g. [11, 19, 20]). Frequently studied earlier Cauchy
problem in R? for that equation, with a positive parameter w, has the form

O +u-Vo+k(—=AN)®0=f, xeR> >0,
0(0,x) = 6p(x), xeR? (3.1)

where the velocity field u = (u1, u2) is expressed by the stream function ¢ through
the relation
oy Iy 1
u=|———,—1,, where (—A)2¢y = —6. (3.2)

xa’ 9x

Here 0 represents the potential temperature, « > 0 is a diffusivity coefficient, f is
a free time-independent force, and (—A)® denotes a nonlocal operator

(—A)°¢ = FLE1* F(9) (),

which is an equivalent way to define w-power of the negative Laplacian in RV, see
[27].

Following the studies of e.g. [10, 19], we replace in the above —A and (—A)® by
the negative Dirichlet Laplacian in L?(2) and its fractional power, respectively, and
consider the counterpart of (3.1), (3.2) in the form of the Dirichlet problem for the
quasi-geostrophic equation in a bounded domain €2 in R? with C? boundary. Observe
that the Formula (3.2) can be alternatively expressed using the components of the
Riesz transform R in the bounded domain €2 in the form

u=R"0 = (—R20,R16). (3.3)
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Rescaling the time variable, renaming f and plugging (3.3) into the equation leads to
the abstract Cauchy problem, which we consider in this section

0, + (—A)?0 = F(0) := —k " 'R10 - VO + f,
6(0) = 6y, (3.4)

with a parameter w € (% 1].

Before addressing the question of solvability of (3.4), we recall some basic proper-
ties of the Riesz transform. By an analogy to the case of the whole of RV, see e.g. [33,
Sect. 12.3, (12.22)], the Riesz transform in a bounded regular domain Q2 C RY is
defined through the formula

0
R = —V(—A)_%, with components R ; = —a—(—A)_%, j=12,...,N,
Xj

for elements from the domain of o-power of the negative Dirichlet Laplacian
D((—A)?)), see Sect. 2.5.

Proposition 3.1 The Riesz transforms Rj, j = 1,2,..., N, in a bounded felild
domain 2, are bounded operators from D((—A)?) into H* (Q) forany o > 0.

Proof Note thatif v € D((—A)?), o > 0, then (—A)"2v € D ((—A)”%) by (2.9).
Furthermore, since any partial derivative is a bounded linear operator from H*t1($)
to H5(2) for s > 0 (cf. [45, Theorem 1.43]), we have —%(—A)’%v € H?(Q) for
j=1,2,..., N. Consequently, we obtain by Proposition 2.7

_1 _1
IRjvll 2o (@) = ”_ij (=A) "2l g2o (@) = cll(=A) 20| g2o+1(q)
o41 -1 o
< cl[(=A)"T2(=A) " 2vll20) = cll(=A) V2 = cllvlip—a)),

where the equivalence of norms in D((—A)*) and H 25 (2) was used. O

We also note that the Riesz transform is bounded in L”(€2), 1 < p < oo; see [41,
Theorem C] in case of a bounded C! domain .

Proposition 3.2 If Q is a bounded C? domain in RN, then
||ij||L,,(Q) <clvlipr. veELP(Q), 2<p<oo, j=12,...,N.

Proposition 3.1 shows that the Riesz operators R ; switch from the scale D((—A)?)
into the scale H>? (2), ¢ > 0. Indeed, they do not preserve the boundary condition
(see also Remark 3.3). Thus, if we want to consider (3.4) in the scale D((—A)?), there
exists a maximal admissible regularity of the considered solutions of (3.4) and we are
allowed to choose as the base space the space D((—A)?) as far as it coincides with
H?°(Q), that is, whenever o < J—P see (2.18).
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Remark 3.3 It was observed in [10] that for regular enough solutions, for example if 6
Hé (R2), the normal component of the velocity vanishes at the boundary R16-v |3o= 0,
because the stream function y = —(—A)~ 2 vanishes at the boundary and its gradient
is normal to the boundary. In case of a bounded C? domain 2 we cannot thus expect
that the Riesz transforms R ; will vanish at the boundary of 2.

We also remark that if @ = RV the Riesz transforms R j in the whole of RN
commute with the fractional powers of the negative Laplacian, for the proof see [33,
(12.24)]. Consequently, we have the commutativity of the fractional powers with partial
derivatives in R". However, there is no similar property for the Riesz operator R in
a bounded domain.

3.1 Solutions of (3.4) in the Base Space 12(Q).

We start with the local existence result for (3.4) with w € (%, 1]. Using the approach
of [6, 24], we rewrite (3.4) as

0; + A6 = F (@), 06(0) =0, (3.5)

where A = (—A)? and F() = —k 'R0 - VO + f withw € (3, 1] and x > 0.
By the rule of exponentiation of powers of operators, see [25, Theorem 10.6] and [6,
Proposition 1.3.7], we have A% = (—A)“* for @ > 0. Hence the one-sided fractional
power scale X%, @ > 0, generated by A, coincides with D((—A)*%*), @ > 0, the
characterization of which is recalled in (2.18). In particular, the norm of X%,

Iplle = [(=2)¢] 2y . ¢ € X, (3.6)

and the norm in H2%(Q) are equivalent on X* = D((—A)®%) for « € [0, %).

Considering X 0 = L2(Q) as the base space for (3.5), its solutions will vary in the
phase space X%, « € (ﬁ, 1). To justify the local in time solvability of (3.5), we need

to check that for f € L?(R2) the nonlinearity F is Lipschitz continuous on bounded

sets as a map from X¢ into L%($2). Indeed, for 6y, 6 in X%, « € (i, 1), we have
_ 001 0(01 — 02)
I1F©@1) — FO) 20 <k ! HR2(91 —0)— + Roh—(——

8X1 8)C1 LZ(Q)

a6 a6 — 0

+e R — 00 2 R0, 20 =02 .

8x2 axz LZ(Q)
3.7
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We estimate the terms on the right-hand side of (3.7). Since 2wa > 1, using equiv-
alent norms on the domains of fractional powers of —A, we obtain by Proposition 3.1

201
3)6./'

00,

HR3j(91 —62) or
J

<R3- (01 — ) |lL=()
L%(Q)

L2(Q)
< clR3—j (01 — Ol g2ee () 101 | 11 ()
<cltr —2llallO1lla, j=1,2.

By an analogous argument, we also get the estimate

|

Consequently, for each o € (i, 1), we obtain

(01 — 62)
3Xj

R3—j0>

<cltllallfr — 2lle, j=1,2.
L2(Q)

IF 1) — F )2 < c(161lla + 1162]1a) 161 = 62

We have thus shown that F: X% — Lz(Q) is Lipschitz continuous on bounded sets,
which proves the local solvability of (3.5) in the phase space X* = D((—A)“%)
endowed with the norm given in (3.6). Following [6, 24], we formulate a more precise
result.

Theorem3.4 Let o € (ﬁ, 1) be fixed. Then, for f € L*(Q2) and any 6y € X* C
Hg‘“"‘ (R2), there exists a unique local in time (X%, X9 solution 6 to the problem (3.5).
Moreover, we have

6 € C([0, 7); D((=2)*) N C((0, 7); D(—=A)?)), 6 € C((0, 7); D((—A)")),

with arbitrary y < o, where t > 0 denotes the life time of that solution. Moreover,
the Duhamel formula is satisfied

t
e(z)ze—A’90+f e AU F@(s))ds, tel0,1),
0

where e=A! denotes the linear semigroup generated by —A = —(—A)® on L*().

Our next goal is to extend the just constructed local (X%, X 0y solutions with & €
(2L 1) globally in time. For that purpose, we will use a version of a subordination
w .
condition. Indeed, we estimate

a0 a0
||RL9 VOl = H—Rze— +Ri160—
0x1 dx2

’

L2(Q)
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applying the Holder inequality with ¢ > 0 and Proposition 3.2 in

260 06
HR3—j9— < ||R3—j9||L4+2€ o 3
0% |l 12(q) O 0x; || 240 (q)
= C||9||L4t28 (Q)||9||W1v2+8(9), Jj=1L2,

which by the Sobolev embedding

1 20 (@ — 8§ — -
H**@=)(Q) s Wh2H(Q) with s € (0,0 — — ), e= M
2w 1 — wa + wé

gives the following subordination condition:

IR0 - VO 2 < cllol sz o 101l 2oe-0(q) = clole@lflla—s.  (3.8)

The uniform in w a priori estimate

10D lLe) < 00llLee() + | fllLe). (3.9)

is available for solutions of (3.5), see e.g. [19, (24)]. This a priori estimate in L°°(2)
together with the subordination condition (3.8) is sufficient for the global in time
extendibility of the local solutions constructed in Theorem 3.4.

Proposition 3.5 Given f € L°°(2), the solutions of (3.5) from Theorem 3.4 are
global in time, i.e., T = 00, and are bounded in the phase space X* = D((—A)®*) C
HZ ().

Proof Applying the moment inequality (2.6) to the subordination condition (3.8), we
get

-9
IFO) 20 5g<||0||Loo<Q)><1+||9||a ) te0,7),

where g is a nondecreasing function. Combining this with the a priori estimate (3.9)
in L*°(2), we apply Theorem 2.29 and conclude that T = oo and the solution 6 is
bounded in X“. O

3.2 Solutions of (3.4) in a Smoother Base Space than 12(Q)

As it was already mentioned, the Riesz operators do not preserve the boundary condi-
tion, so if we want to consider the 2D quasi-geostrophic equation in the base space X
with B > 0 from the one-sided fractional power scale generated by A = (—A)®, our
choice is limited to spaces for which X# = D((—A)“P) coincides with H>*#(Q) up
to the equivalence of norms, that is, whenever 0 < 8 < ﬁ, see (2.18). The operator
A in (3.5) is now understood as the realization of (—A)® in XP.
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Note that, due to the relation u = R0, the following equality holds

a6 96

u-vVo =(—Ry0, R16)- | —,
dx1 dxo

) —V.u0) for6 €D ((—A)%) c H\(Q).

(3.10)
A procedure, similar to the one that led to Theorem 3.4, allows us to find a local in time
solution to (3.5) varying in the phase space X% < D ((—A)“’/3 +%) with « such that
a€[f+ 5. 8+1) and @ > 5-. Note thatif 8 > 0 then we can take @ = B + 5-.
The key point is the Lipschitz continuity of the nonlinearity F on bounded sets of X“
into X?, wherea« — B € [ﬁ, 1). Indeed, if 61, 6 € X* and u; = (uj1, uiz) = R*6;
fori =1, 2, then

V- @161) = V- u2b)llg < IV- @101 —0Dg + IV - ((u1 —u2)0)lp
2

<Y (Ilurj @1 — 0l grsaen () + 11 — u2)02ll 1208 ()
j=1

2
< e D (Il 2o 161 — 02l r2on () + i1 j — 2| 2 (g 1621] 2o )
j=1

< c (101l p=ay=y + 1621l D= ayee)) 1161 — 621l (= ayoe),

where we used Proposition 3.1, the property that V is a bounded linear operator
from H'1298(Q) into H>“P () and the fact that H>“%(S2) is a Banach algebra, since
2wa > 1, see [45, (1.89)]. Consequently, given f € X ﬁ, we have obtained

IF©1) — F@)llg < cUlOilla + 1020e) 101 — O2lla, 61,02 € X

Theorem3.6 Let 0 < B < 7, f € XP and o« € [B+ 5, B+ 1) be such that
o > % Then there exists a unique local in time (X%, XP) solution 0 of (3.5) such
that

0 € C([0, 7); D((—=A)™)) N C((0, T); D(—A)*PFD)), 6, € C((0, T); D(—=A))),

where y < w(B +1).

In the above proposition, note that w(8 + 1) > % for B close to ﬁ. Consequently,
the constructed above local solutions starting at 8y € D((—A)®) regularize into
H> (€2) for t > 0 as long as they exist.

Our next concern will be a priori estimates in smooth spaces, which yield global
solutions of (3.4) at least for small data. The following lemma provides us a tool
needed in the application of Lemma 2.28 to the Dirichlet problem (3.4) in a smoother
base space.
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Lemma 3.7 For any w € (%, 1] ,0< B < ﬁ andr > B+ % — % the following
estimate of the nonlinear term in (3.5) is available:

IV - @®)lig = =AYV - W)l ) <l 1017 2”, 0eXx’,

with some 0 < v < % and a positive constant c.

Proof We apply operator (—A)“? with 8 ( v ) to the nonlinear term in (3.5),
keeping the notation ¥ = R0 and invoking (3.10). We explicitly have

1V-@dlp = (-0 [ 5% (75 (= 072000) - 7 (5 (-a)70)9) |

2@’

and proceed further with an estimate of the first term, using D((—A)“P) = HXP(Q)
(compare the characterization (2.18)),

o 2 o (=700 0)] g, = 2 G (=97)0) 1
=c | (-a)70) QHHszﬂ(g)EC 2 ((_A)*%G)HHHZM(Q) 161171420 (g
= cllig, 1 (3.11)

where H!'729P(Q) is a Banach algebra (see [45, (1.89)]), and an estimate in
H'7298(Q) of the Riesz operator was used in the last inequality. The second term
is treated analogously.
Since r > p+ 1 — 1 and 20 (B + 1) < 1+ 2w < 2wr, we also have by the
moment inequality
1611542 < clOIION

with some 0 < v < % Therefore, we extend (3.11) to the form

2-2
IV @®)llg =< clOl 1017

which proves the claim. O

Since for 8 > 0 the available a priori estimate in L% (£2) is not sufficiently strong
to guarantee global solvability of the problem, we will establish below an a priori

1
estimate in H 2w<5+2) (R2) for small data via Lemma 2.28. This will be carried out
only for the values of parameter w in (3.4) from the interval (%, 1]. An appropriate
subordination condition will guarantee that these solutions exist globally in time.
Proposition3.8 Letw € (3,1],0 < B < anda e (B+ L -1 p+1).If6yis

sufficiently small in the norm of X B+ and f is sufficiently small in the norm of XP,

then the (X%, Xﬁ) solution of (3.5) is bounded in X’H%. In consequence, this solution
exists globally in time.
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Proof The (X%, X?) solution 6 of (3.5) defined on the maximal interval of existence
was constructed in Theorem 3.6. Note that o > 8 + % Since w € (%, 1], we can take
r = B+ 1in Lemma 3.7 and get

1. 1—¢ 1+ B+1
|Re-ve| <eionziienss. oext,

with some ¢ € (0, 1). Thus by Lemma 2.28 the solution is bounded in the norm of

XP+2 provided that the data is small. Applying Lemma 3.7 with r = «, we obtain the
following subordination condition

1+ 1—
IF @l < (c 61+ + ||f||,3> (1+16157).
which by Theorem 2.29 implies that the solution 6 exists globally in time. O

3.3 Solutions of (3.4) in a Base Space Larger than 12(Q)

We begin with a simple observation helpful in deriving a range of parameters in the
estimates made in this subsection and later in Sect. 4.3.

Lemma3.9 Leta <b,c <dand0 < b <k, 0 <d < k. Then there exist x € [a, b]
andy € [c,d] suchthatx +y =kand x,y > Oifandonlyifa+c <k <b+d.

The 2D quasi-geostrophic equation (3.4) with w € (%, 1] is now considered in
one of the spaces X# for B € [—1,0) from the extrapolated fractional power scale
generated by the self-adjoint operator A = (—A)® in L?*($2). According to their
characterization, the space XP for B € [—1,0) is isometric to [D((—A)~“P)]*. We
also have

Rig -Vy =V -(Rioy), ¢, ¥ € CP Q).
Note that for f € (=1, —5-]

0

1
: (=N L2(Q) - H2P71(Q) — L8 (Q)
X

is a bounded operator. Following the argument of [22, Lemma 2.2], for 8 € (—1, — %]
and ¢ € C3°(R2), we get

9
o o
B Xi

il

0x;

d

= max {
L2(Q)

d
<—a—xi(—A)wﬂv,¢>‘ Dl < 1} <M ||¢,||L7#(Q)‘

=max{
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Considering further ¢ = R ;o with ¢, ¥ € C°(R2) and o, y > 0, we estimate
”RJ"/’W”L—#(Q) = ”Rﬂ’“m(m I¥llLa@ = ¢ ”Rﬂ’nmwm) 11l pr2er ()
=clele v,

which, by Lemma 3.9, holds with some p, g > 2 such that % + é = —wp if and only
if —wB >1—w(a+y),thatis,

1
a—B+y=—.
1)

Thus for a fixed ¢ € X%, a > 0, the operator P: ¥ +— R1¢ - Vi is a bounded
operator from X" into X with its norm estimated by a multiple of | ¢]|, provided
thaty >O0anda+y — 8> —, ie,

|R4e vu|, <clotavl,. pex yex’ ifa—piyz ay=o
(3.12)
In particular, P € £ (X‘S, X*ﬁ) foraa + 6 > i, o, § > 0, with its norm estimated
by a multiple of ||¢||,.
Observe now that for o, § > 0 and ¢, ¥ € C;°(£2) (a dense subspace of X* and

1 .
X%t ), the estimate

= c[Rigl Loy 1 lwiaey = ¢ 19l 1115, 1

3
[rivg s
RO ()

holds with some p,g > 2 such that L + =~ = 2 provided that o + § > 2 , again
by Lemma 3.9. In other words, for a ﬁxed ¢ € X% o > 0, the operator P: ¢ —
R+ - Vi is bounded from X 535 into X0 = L?(2) with its norm estimated by a
multiple of ||¢]|, provided that§ > O and o + § > i

Let B € (—ﬁ, 0) and & +§ > ﬁ, a,8 > 0. By the interpolation theory (see
[32, Theorem 2.6]) and using the two earlier estimates, P is a bounded operator from
[X 5 X 3+2%~] into [X ~%, X 0] with its norm estimated by a multiple of

2wB+1 2wB+1

llell, - Using [32, p. 55] and [43, Theorem 1.18.10], we compute

X5, Xhupi1 = [0 (—)F)] ,L2<9>]2wﬂ+1

= ( (2@, D (- A)i)]_w) — [D(—A)“P)]* = X,
(3.13)
<( A)2+w(ﬂ+é))

[XS’ XHi]zwﬂ-H o [D((_A)ws)’ b ((_A)%er(s)]z wB+ T

— xPHita, (3.14)
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Considering y > 0 such that y — 8 > 5~ and taking § = y — B — 5 in the above
calculations, we also obtain (3.12) for ,B e ( 21507 0].

Corollary 3.10 Let 8 € (—1,0], « > Oand y > 0. Then
[RYe-vu|, <clolaivl, . vex®. vexr

tfa—ﬁ—i—y>—andy ,3>—

2w*

Asaconsequence of Corollary 3.10,if f € X we can consider F () = —«~'R16-
VO + f as a map from X¢ into XP witha > 0, B € (—1, 0] satisfying 2ac — 8 > é
ando — 8 > i In this case, we obtain

IF©1) — F@)llg < clbilly + 10210) 161 — O2ll, 01,02 € X*

which implies the local in time solvability of (3.5) in X B,
Theorem 3.11 Let w € (% 1], B € (% —2,0] and a € [%,8 + ﬁ B+ 1) with

o > i if B =0.Given f € XP, for each 6y € X* there exists a unique (X%, X#)
solution of (3.5),

6 € C([0,); X*) N C(0, 1); XPH), 6, € C((0, 1); XPTD-),
defined on the maximal interval of existence and satisfying the first equation in (3.5)

in XP and the initial condition in (3.5) in X°.

To examine the global existence in time of these solutions, we observe that a very
similar reasoning as above leads to a suitable estimate of the bi-linear form associated
with the nonlinearity, which involves the L°°(£2) norm.

Proposition3.12 For § € (—1,0]and y > O such thaty — B > we have

m’
[RM0-vu|, <clolimg IVl veL¥@. vex.

We get the following subordination condition as a corollary.

Corollary 3.13 For B € (—1,0] and @« > O such that « — B > %, there exists
0 < & < 1 such that

|R*o ve”ﬁ <cllfE g 1010, 6 eL®@NXe.  (3.15)

Proof Let0 < ¢ < 1 be such that o« — we — 8 > 2— In view of Proposition 3.12,

the left-hand side of (3.15) is estimated by a multiple of [|0] () [10]l¢(1—¢)- By the
moment inequality (2.12), we also have

10llaqi—e) < 10152, 1017

which yields (3.15). m]
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This allows us to extend the solutions globally in time.

Proposition3.14 Ifw € (1, 1], 8 € (55 — 1,0], = <a < B+1and f € L(RQ),
then the (X%, XP) solutions of (3.5) constructed in Theorem 3.11 exist globally in
time, i.e., T = 00Q.

Proof The resultis a consequence of the L.°°(2) a priori bound (3.9) and Theorem 2.29
applied to (X%, X#) solutions of (3.5) from Theorem 3.11 with 8 € (% —1,0]
and ﬁ < a < B+ 1. Indeed, for «, B from this range of parameters, we have
X% < L°°(Q2) = Y and (2.27) holds by Corollary 3.13. m]

4 Fractional Chemotaxis System

Our second example is a nonlocal model of chemotaxis, which has recently been
popularized by [3] and [44]. The considered problem is a generalization of the known
Keller—Segel model of chemotaxis introduced in 1970 to describe the self-organization
of a number of biological systems. In [4, 21] a motivation and mathematical back-
ground of the fractional version of that model was described and in [45, p. 243] a
semigroup approach, similar to ours, to the original chemotaxis system was used. Due
to the biological interpretation its solution u(#, x) expressed density of the biological
individuals (most often bacteria) at time ¢ and location x and v(¢, x) denoted density of
the chemical attractant produced to incline the colony to aggregate. Required by that
interpretation, non-negativity of solutions was discussed e.g. in [45, p. 246] or [3, Sect.
2.4]. Concentrating here on mathematical aspects of the local and global solvability
of (4.1), we consider solutions eventually changing their sign; non-negativity is thus
an additional property required for solutions appearing in the biological application
of that model. We will not study that property here.

Although typically considered as a Cauchy problem in RY, we study it here as
a Dirichlet problem in a bounded C? domain € in the form

U+ (=A)°u+V-uvu) =0, xeQcRY, >0,
Av+u=0, xeQ,t>0,

u=v=0 on 092,

u(0,x) =ug(x), x e, “.1)

with a parameter o € (% , 1]. Though at first sight this looks like a system of a parabolic
and an elliptic equation, we will rewrite it as a single semilinear parabolic equation.
Indeed, noting that

V. (uVv) =Vu-Vv+ulv
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and deriving (formally) v from the second equation of (4.1) as v = (—A)"lu, we
insert it into the first equation of (4.1) to obtain the initial boundary value problem

U+ (—A)%u = —Vu - V((=A)"u) + u?,
u=0on 902, u(,x)=uykx), xe. “4.2)

In this section we consider (4.2) as an abstract Cauchy problem
u; + Au = F(u), u(0) =ugp (4.3)

with A = (-A)®, w € (%, 1], being a positive sectorial operator in L”(€2) with a
chosen p and

F(u) = —Vu - V((=A) " u) + u?,

where —A denotes the Dirichlet Laplacian realized in L?(2). For the description
of the domains of its fractional powers (—A)?, o > 0, see (2.19). Note also that,
by (2.19), if u is in D((—A)?), 0 > 0, then v = (—A)~ 'y satisfies zero Dirichlet
boundary condition, which justifies the reformulation of the problem (4.1).

4.1 Solutions of (4.3) in LP (Q) as the Base Space

We choose p > N and consider (4.3) in the base space X = L”(£2). We estimate the
terms appearing in the nonlinearity F for any ¢, ¢ € Wol’I7 (£2) as follows

IVe - V(=) ")l < cllglwir@ (=8 ¥ llyieg
< cligllwir@ (=8~ Vliwzr@) < clolyog 1Vl
4.4
||§01//||LP(Q) = ||(P||L217(Q)||1//||L2P(Q)
< clplx@I V@ < clolyirg [V lyirg: @5

These estimates show that both above terms are bi-linear operators from Wé’p () x
Wé "P(Q) into L?(2). Hence the nonlinearity F is Lipschitz continuous on bounded
sets as an operator between X¢ = D((—A)?Y) — Wol’p(Q) with o > ﬁ and
X = LP(R). Indeed, given u1, uy € B with B bounded in X%, o > ﬁ, by (4.4) and
(4.5) we have

IF(u1) — Fu)llLey < IV —u2) - VI(=A) " up) | oo
+ IVuz - V((=A) " ur — ua)) e

Fllur —wallyrp g lur +uallyir g

< cllur - uzllwowg)(llulIIW(}.p(Q) + ||M2||W(},p(9)) < cpllur — uzlla-
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Consequently, we get local solvability of (4.3) in the phase space X¢ for ﬁ <ua<l

Theorem 4.1 Assume that w € (%, 1], aQ € C? and ug € X% with ﬁ <a <1

Then there exists a unique local (X*, X% solution to the problem (4.3) having the
following regularity properties:

u € C([0, 7); D((=2)*) N C((0, 7); DA(=A)?)), ur € C(0, 7); DI(—=A)")),

where y < w and v > 0 stands for the maximal time of existence of that solution.
Moreover, the corresponding Duhamel formula is satisfied in X.

Remark 4.2 Considering the problem in dimension N = 3, we can stay within the
fractional scale of Hilbert spaces defined by A = (—A)%, where —A is the negative
Laplacian realized in the base space X = L?(£2). Indeed, this observation is a simple

consequence of —A being an isometry between D ((—A)%) and D ((—A)%>, see
(2.9), and the following estimates valid for ¢, ¢ € HO1 Q=D ((—A)%>

IVe - V(=2 "Wl 2@ < cll@ll oy (=) P llwie)
< C”(p”[-[Ol(Q)”(_A)_lwnlﬂ(g) = cllell gl @ 1V s @)
eVl < llellipalviiiag) < c”(p”H&(Q)”w”HOI(Q)'

Hence the nonlinear terms give rise to bi-linear transformations from Hy (Q) x Hj ()
into L2(Q) and F satisfies in this case for uy, us € H(} ()

| F(uy) — F(“Z)”LZ(Q) = C(”ulnHol(Q) + ||u2”[-101(9)) lluy — u2||H01(Q) . (4.6

Consequently, if N = 3 we again obtain local solvability of the problem (4.3) in the
phase space X¢ = D((—A)®%) with ﬁ < a < 1, which is a Hilbert space embedded
into HOl (€2), and Theorem 4.1 holds true if X = L2(2) and N = 3.

In case of the Cauchy problem in R for chemotaxis equation a singular steady
state or a generalized Chandrasekhar type solution uc(x) exists, see [3, p. 32]. It is
further shown there that to a nonnegative, radial and sufficiently regular initial data
staying below uc (x) correspond global in time solutions, cp. [3, Theorem 2.3.1]. Even
stronger property is known to hold in 1D case for solutions of the fractional Keller—
Segel system on the real line with w € ( %, 1); all solutions are global in time in that
case (see [21] for a more complete analysis).

Here, in case of the Dirichlet boundary condition, we will show that local (X%, X 0)
solutions with & € [5, 1), introduced in Remark 4.2 for N = 3, will be extended
globally in time if their initial data come from a certain neighbourhood of zero in the
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space X% =D ((—A)%). To this end, observe that for u € D((—A)®) = X! we
have

[V - V(=2 ) | gy = Nl [ ] 1o
< cllull g g ”(—A)flu‘ mor2g = € lullgig) ||M||D((7A)%)
< Cllullew(Q) lull® (( n%)’
1
”MZHLZ(Q) = ||“||L4(Q) < c||u||2 e < cllull oo, lull? (( n%)

where the following consequences of the Nirenberg—Gagliardo inequality were used
1 1 _1

vy < € Ml 2 g Nl lull 3 g < €Ml Nl -

Thus we obtain
7 2— 1
I1F @)l L2 <Cllu||1 ||u||1 , ueX,

which means that the assumption (2.21) is satisfied with 8§ = 0 and b = 0. Therefore,
it follows from Lemma 2.28 that for & € [4-,1) the (X%, X°) solutions of (4.3)

originating in a sufficiently small ball around zero in X =D ((—A) %> are bounded
a priori in X .

Remark 4.3 If w = 1 the a priori estimate in X2 = H(} (2) is an immediate conse-
quence of the quadratic estimate

HFWWUQ)SdW@, 4.7

see (4.6), and a simplified argument of the proof of Lemma 2.28. Then the (X%, X 0)
solutions with & € [2, 1), which correspond to small initial data satisfying

2
<
40110y < -

where c is the constant at the right hand side of (4.7) and A.| denotes the first eigenvalue
of —A, are bounded a priori in HO1 (£2). Consequently, they exist globally in time.

In order to prove global extendibility in time of (X%, X 0 solutions of (4.3) fora €

(i, 1) and small initial data, it suffices to show a subordination condition involving

1
the X2 norm in which these solutions are bounded a priori.
Note that if o € (i 1) then for u € X%

Hw V(=M )

1-§ 1+8
<clu u 2] C|lu u ,
pagy = €Ml Bl 9y = ellalla™ Ny
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2wa—1

withany 0 < § < 50—

< 1, since by the Nirenberg—Gagliardo inequality we have

1-6 )
”M”HI(Q) S c ”M”HZwoc(Q) ”u”[-](ﬂ(Q) .

Moreover, we also have

||

since by the Nirenberg—Gagliardo inequality we get

1+8

2 1-6
s Sclull” s <cllullg IIuII
L2(©) o)

)

1,9
z ,J’_,
272
”u”Hg(Q) c”u””h)a(gz) ”u”Ha)(Q)

with § as above. Concluding, we obtain

146 1-6
IF @)z < cllully™ llully ™, u € X,
2

which is a form of a subordination condition as in (2.27). Hence by Theorem 2.29 the
local (X%, X 0) solutions of the fractional chemotaxis equation (4.3) exist globally in

. . . 1
time for initial data with small X 2 norm.
Note that for @ = ﬁ we have the estimate

IF @2 = cllully lully, ue X,

which combined with the boundedness of the X 2 norm of solutions with small initial
data implies that F is sublinear in this case. The Duhamel formula and the Volterra
type inequality guarantee that these local solutions can be extended globally in time.

Corollary 4.4 Letw € (2, 1] , N =3and X = L*(Q). Then the (X%, X°) solutions of
@3)witha € [2 e ) from Remark 4.2 exist globally in time if their initial conditions

ug € X% are taken from a sufficiently small neighborhood of zero in X 5.

4.2 More Regular Local Solutions of (4.3)

If —A is realized in the space L”(£2) with p > N, we are also able to construct more
regular local solutions to the fractional chemotaxis problem (4. 3) by considering it in

the base space X# = D((—A)“F) = W2B-P(Q) with § € [0 ) see (2.19).

For this purpose, we will estimate the bi-linear form Vo - V((— A)_lw) in the
D((—A)°)norm for0 <o < zi, that is, in the case when the fractional power space
does not involve the boundary condition. To shorten some notations, we set g :
V(—A)"' and h := Vg. We need to estimate ||g - hllp(—ay) when 0 < o <
for p > N. We have

> 2wp
L
2p

g - hllp(=n)y) =g - h||W2w(Q) <clg- h”whp(g)
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and estimate the W17 (2) norm, that is,

d
Il Allwrn < llg - Allere) + 3| 5 (8 h)
; Xi LP(Q)

We have

g - hllry = IV(=A) ') - Vollr) < cl(=A) " Y llwie@llelwir
< C||(—A)_11/f||w2vp(§z)||<P||w1,p(Q) < C||(/7||W1-1>(Q)||1//||LI’(Q),

whereas the second term is estimated as follows:

’i(g-h) < 87g.h _|_Hg.%

ax; LP(Q) ox; LP(Q) 3xi | Lr()
< lgllwrrlfllLo@) + gl hliwir )
= C||(_A)_11//”W2=P(Q)”(‘)HWLOO(Q) + C“(_A)_lTlf”WIvOO(Q)”(/)”Wsz’(Q)
=cllellwzr @ ¥liLr -

We also get

levliLr@) < llellLe@ll¥iiere < cllellwir@ll¥ e

and

< lellwroo@ll¥liLr@ + lellLe@ ¥ lwir )
LP(S2)

0
H a—xi(ﬁmﬂ)
< cllellwzr @IV lwir)-

Consequently, the nonlinearity defines a bi-linear form from W2P(Q) x WP () into

D((—=A)),0<0 < ﬁ. Therefore, we obtain the following local solvability result.

Theorem 4.5 Let w € (l—ﬁ,l], B € (1—1 1 )anduo € XY with a €

w > 2wp

[%, B+ 1). Then there exists a unique solution u of the problem (4.3) such that
u € C([0, 7); D(=A)**) N C((O0, ); DA(=D)PF*), u, € C(0, 1); D(=A)P*7)),

where y < o and T = 1y, is the life time of this local solution. Moreover, the
corresponding Duhamel formula is satisfied in XP.

4.3 Local Solutions of (4.3) in a Larger Base Space than L%(Q)

LetN >2, 0w € (%, 1] and Q be a bounded C* domain in RV Recall that the spaces
XP for B € [—1, 0) from the extrapolated scale generated by the self-adjoint operator
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A = (—=A)? in L3() are isometric to [D((—A)~®#)]*. We will estimate in X? the
bi-linear form —V - (9 V((—A) ™)) defined by the nonlinear term in the chemotaxis
equation. Initially, we will consider 8 € (—1, —ﬁ] For such g the operator

%(—A)wﬁz L*(Q) —» H2P71(@) — LY(Q)

is a bounded operator for s’ > 2 such that w < ;

For B € (-1, —ﬁ] and ¢ € C§°(R2) (a dense subset of X* for o > 0), we get

a
——¢

axi

=max{

a
|-l
8xl‘ B axl

=max{

N-—-2—-4wp
2N :

d
<v, (—A)wﬁf¢>‘ vl = 1}

LX)

d
—— (=)0, ¢)| : vl <1 < M9l -
3x,‘

where % < % <
In the role of ¢ we consider ¢ = q)%((—A)_l ) and estimate using the Holder
inequality and the action of (—A)® on the extrapolated scale, see (2.14). We obtain

V- (@V((=A)~ lﬁ))llﬁ<MZH¢—(( Ay

Ls($2)

< cliglre |07y | clllie |(=2)"v

N+2_ N

wia (Q) ) 2wq

< cllolrg Wlsz_x <clely IV,

with some p, g > 2 such that % + [ll = % and «, y > 0 such that

N N -2 N
2w — — > —— and 2a)y—— > ——.
2 p q
By Lemma 3.9 such p and ¢ exist if and only if
- =2y <t <
—— - —(a - .
NTONOTV=5=

Therefore, when N > 2, and for «, y > 0 such that

Biyz i,
o vz -

we can choose l w

Case 1. We have shown that if N > 2, 8 € (-1, —i] and ¢ € X% witha > 0,
then the operator P: ¥ > —V - (9V((—A)~')) is bounded from X" into X# with

its norm estimated by a multiple of | ¢||, provided thaty > Oanda — B8+ y > i
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V- @V | <elola v, . v e Xt vex?

N
fa—B+y>—, a,y>0. 4.8)
4w

In particular, taking g = —l in (4.8), we seethat P € L (XB, X_le) fora+6 >

Agw , a, 8 > 0, with its norm estimated by a multiple of ||¢||,-

Case 2. Estimating now the bi-linear form in X# with 8 = 0, observe that for
o,§ >0and ¢, V¥ € COOO(Q) (a dense subspace of X“ and X‘H'i), we have

[ve-vi-a)"w)|

< el |5 7"v|

&)y

L2(Q) Wla(Q)

= clella = cllella 1Yl L

H2w05+3 ()
with some p, g > 2 such that % + [ll = % provided that

N N N N
200 — —>1—— and 2w6+3——>1— —,
2 P 2 q

which, by Lemma 3.9, means that o + & > = 2 We also have

low i@ < 19l o) 1V gy < cliglla ¥l 1

with some p, g > 2 such that % + ql = % provided that
N N N N
200 — — > —— and 2w+ 1— — > ——,
p 2 q

which, again by Lemma 3.9, also means that o 4 § > N—z.

Concluding, for a fixed ¢ € X% o > 0, the operator P:vyy —» —Vgp-
V((—A)~ ")+ ¢ is bounded from X’3+2w into X0 = L?(2) with its norm estimated
by a multiple of ||¢||, provided that§ > O and @ + § > 4—;2.

Case 3. Let now B € (—% ) and @ + 6§ > A;—;, a,8 > 0. Applying the

interpolation theory (cp. [32, Theorem 2.6]) in the same way as for the 2D quasi-
geostrophic equation [see (3.13) and (3.14)], it follows that P is a bounded operator

from X# +i+ into X P with its norm estimated by a multiple of || ||a Thus fory > 0
such that y — ,8 > - we also obtain condition (4.8) for 8 € ( 2a)’ O) by setting

S=y—-B-
Corollary 4.6 LetN >2,8€(—1,0],a >0andy > 0. Then

”V . (QDV((—A)—lw))Hﬂ <cllel, ”w”y . geX® YeX,
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ifa—ﬁ—i—yz%andy—ﬂ> ﬁ
As a consequence of Corollary 4.6, we can consider F (1) = —V - (uV((—A) " 'u))
as a map from X¢ into XP with o > 0, B € (—1,0] satisfying 2o — 8 > % and
1

oa—fB > 55+ In this case, we obtain

[F i) — Fu)llg < cllluille + luzlle) lur —uzlly,  ur, uz € X*.

This Lipschitz condition on bounded subsets of X* immediately yields the following
local existence result.

Theorem4.7 Let N > 2, B € (—1,0] and « > 0 be such that 2a — B > f’—w and

% <a— B < 1. Foreach ug € X% there exists a unique (X%, X?) solution of the

problem (4.3),
u e C(0,7); X*)NC0, 7); XPT, u, e C((0, 7); XD,

defined on the maximal interval of existence and satisfying the first equation in (4.3)
in XP and the initial condition in (4.3) in X%. Moreover, the corresponding Duhamel
formula is satisfied in XP.

In particular, taking § = 0 and N = 3 in Theorem 4.7, we obtain the local (X%, X O)
solutions of (4.3) fora € (ﬁ, 1) as already observed in Remark 4.2.

Acknowledgements The authors thank the anonymous referee for the comments and suggestions that
improved the readability of the article.

Funding The authors declare that no funds, grants, or other support were received during the preparation
of this manuscript.

Declarations

Conflict of interest The authors have not disclosed any competing interests.
Financial interests The authors have no relevant financial or non-financial interests to disclose.

OpenAccess Thisarticleis licensed under a Creative Commons Attribution 4.0 International License, which
permits use, sharing, adaptation, distribution and reproduction in any medium or format, as long as you give
appropriate credit to the original author(s) and the source, provide a link to the Creative Commons licence,
and indicate if changes were made. The images or other third party material in this article are included
in the article’s Creative Commons licence, unless indicated otherwise in a credit line to the material. If
material is not included in the article’s Creative Commons licence and your intended use is not permitted
by statutory regulation or exceeds the permitted use, you will need to obtain permission directly from the
copyright holder. To view a copy of this licence, visit http://creativecommons.org/licenses/by/4.0/.

References

1. Amann, H.: Linear and Quasilinear Parabolic Problems, vol. I. Birkhduser, Basel (1995)
2. Appell, J., Zabrejko, P.P.: Nonlinear Superposition Operators. Cambridge University Press, Cambridge
(1990)

@ Springer


http://creativecommons.org/licenses/by/4.0/

43

Page 40 of 41 Applied Mathematics & Optimization (2023) 88:43

10.
11.

12.

13.

15.
16.
17.
18.
19.
20.
21.
22.
23.
24.
25.
26.
27.
28.
29.
30.
31

32.
33.

34.

35.

. Biler, P.: Singularities of Solutions to Chemotaxis Systems. De Gruyter, Berlin (2020)
. Biler, P., Wu, G.: Two-dimensional chemotaxis models with fractional diffusion. Math. Methods Appl.

Sci. 32, 112-126 (2009)

. Caps, O.: Evolution Equations in Scales of Banach Spaces. B.G. Teubner GmbH, Stuttgart (2002)
. Cholewa, J.W,, Dlotko, T.: Global Attractors in Abstract Parabolic Problems. Cambridge University

Press, Cambridge (2000)

. Cholewa, J.W., Dlotko, T.: Fractional Navier—Stokes equations. Discrete Contin. Dyn. Syst. B 23,

2967-2988 (2018)

. Cholewa, J.W., Quesada, C., Rodriguez-Bernal, A.: Nonlinear evolution equations in scales of Banach

spaces and applications to PDEs. J. Abstr. Differ. Equ. Appl. 8, 1-69 (2017)

. Chow, S.-N., Hale, J.K.: Methods of Bifurcation Theory. Springer, New York (1982)

Constantin, P., Ignatova, M.: Critical SQG in bounded domains. Ann. PDE 2, 8 (2016)

Constantin, P., Nguyen, H.Q.: Local and global strong solutions for SQG in bounded domains. Physica
D 376(377), 195-203 (2018)

Coérdoba, A., Cérdoba, D.: A pointwise estimate for fractionary derivatives with applications to partial
differential equations. Proc. Natl Acad. Sci. USA 100, 15316-15317 (2003)

Cowling, M., Doust, I., McIntosh, A., Yagi, A.: Banach space operators with a bounded H *° functional
calculus. J. Aust. Math. Soc. A 60, 51-89 (1996)

. Czaja, R.: Differential Equations with Sectorial Operator. Wydawnictwo Uniwersytetu Slaskiego,

Katowice (2002)

Czaja, R., Dlotko, T.: Comprehensive description of solutions to semilinear sectorial equations: an
overview. Nonlinear Dyn. Syst. Theory 22, 21-45 (2022)

Dawidowski, L.: Scales of Banach Spaces, Theory of Interpolation and Their Applications.
Wydawnictwo Uniwersytetu Slaskiego, Katowice (2012)

Denk, R., Dore, G., Hieber, M., Priiss, J., Venni, A.: New thoughts on old results of R.T. Seeley. Math.
Ann. 328, 545-583 (2004)

Dlotko, T.: Navier—Stokes equation and its fractional approximations. Appl. Math. Optim. 77, 99-128
(2018)

Dlotko, T., Liang, T., Wang, Y.: Dirichlet problem for critical 2D quasi-geostrophic equation with large
data. J. Math. Sci. Univ. Tokyo 28, 557-582 (2021)

Dlotko, T., Wang, Y.: Critical Parabolic-Type Problems. De Gruyter, Berlin (2021). (2020 Revised)
Escudero, C.: The fractional Keller—Segel model. Nonlinearity 19, 2909-2918 (2006)

Giga, Y., Miyakawa, T.: Solutions in L, of the Navier-Stokes initial value problem. Arch. Ration.
Mech. Anal. 89, 267-281 (1985)

Gui-Zhong, L.: Evolution equations and scales of Banach spaces. PhD Thesis, Eindhoven (1989)
Henry, D.: Geometric Theory of Semilinear Parabolic Equations. Springer, Berlin (1981)

Komatsu, H.: Fractional powers of operators. Pac. J. Math. 19, 285-346 (1966)

Krein, S.G.: Linear Differential Equations in Banach Space. American Mathematical Society, Provi-
dence (1971). (Russian Edition 1967)

Kwasnicki, M.: Ten equivalent definitions of the fractional Laplace operator. Fract. Calc. Appl. Anal.
20, 7-51 (2017)

LadyZenskaja, O.A., Solonnikov, V.A., Ural’ceva, N.N.: Linear and Quasilinear Equations of Parabolic
Type. Nauka, Moscow (1967)

Lasiecka, I.: Unified theory for abstract parabolic boundary problems—a semigroup approach. Appl.
Math. Optim. 6, 287-333 (1980)

Lions, J.-L.: Quelques Méthodes de Résolution des Problemes aux Limites non Linéaires. Dunod,
Paris (1969)

Lions, J.-L., Magenes, E.: Non-homogeneous Boundary Value Problems and Applications, vol. I.
Springer, New York (1972). (French Edition 1968)

Lunardi, A.: Interpolation Theory. Edizioni della Normale, Pisa (2018)

Martinez Carracedo, C., Sanz Alix, M.: The Theory of Fractional Powers of Operators. Elsevier,
Amsterdam (2001)

Mclntosh, A.: Operators which have an H°° functional calculus. Proc. Cent. Math. Anal. Aust. Nat.
Univ. Canberra 14, 210-231 (1986)

Musina, R., Nazarov, A.L.: On fractional Laplacians. Commun. Partial Differ. Equ. 39, 1780-1790
(2014)

@ Springer



Applied Mathematics & Optimization (2023) 88:43 Page 41 of 41 43

36.

37.

38.

39.

40.

41.

42.

43.

44.

45.

Pazy, A.: Semigroups of Linear Operators and Applications to Partial Differential Equations. Springer,
New York (1983)

Priiss, J., Sohr, H.: Imaginary powers of elliptic second order differential operators in L”-spaces.
Hiroshima Math. J. 23, 161-192 (1993)

Quesada Gonzdlez, C.: Scales of spaces and semigroup techniques for the study of evolution equations.
PhD Thesis, Universidad Complutense de Madrid (2015)

Rodriguez-Bernal, A.: Existence, Uniqueness and Regularity of Solutions of Nonlinear Evolution
Equations in Extended Scales of Hilbert Spaces, CDSNS91-61 Report. Georgia Institute of Technology,
Atlanta (1991)

Rodriguez-Bernal, A.: Perturbation of analytic semigroups in scales of Banach spaces and applications
to linear parabolic equations with low regularity data. SeMA J. 53, 3-54 (2011)

Shen, Z.: Bounds of Riesz transforms on L? spaces for second order elliptic operators. Ann. Inst.
Fourier (Grenoble) 55, 173—-197 (2005)

Sohr, H.: The Navier—Stokes Equations—An Elementary Functional Analytic Approach. Birkhéuser,
Basel (2001)

Triebel, H.: Interpolation Theory, Function Spaces, Differential Operators. North-Holland Publishing
Company, Amsterdam (1978)

Winkler, M.: Reaction-driven relaxation in three-dimensional Keller-Segel-Navier—Stokes interaction.
Commun. Math. Phys. 389, 439-489 (2022)

Yagi, A.: Abstract Parabolic Evolution Equations and Their Applications. Springer, Heidelberg (2010)

Publisher’s Note Springer Nature remains neutral with regard to jurisdictional claims in published maps
and institutional affiliations.

@ Springer



	Evolution Equations with Sectorial Operator on Fractional Power Scales
	Abstract
	1 Introduction
	2 Scales of Banach Spaces Associated with Positive Operators
	2.1 Fractional Powers
	2.2 One-Sided Fractional Power Scale
	2.3 Extrapolated Fractional Power Scale in a Reflexive Banach Space
	2.4 Solutions of Sectorial Equations
	2.5 Domains of Fractional Powers of Negative Dirichlet Laplacian
	2.6 Global Extendibility of Small Data Solutions for Super-Linear Nonlinearity

	3 Dirichlet Problem for 2D Quasi-geostrophic Equation
	3.1 Solutions of (3.4) in the Base Space L2(Ω).
	3.2 Solutions of (3.4) in a Smoother Base Space than L2(Ω)
	3.3 Solutions of (3.4) in a Base Space Larger than L2(Ω)

	4 Fractional Chemotaxis System
	4.1 Solutions of (4.3) in Lp(Ω) as the Base Space
	4.2 More Regular Local Solutions of (4.3)
	4.3 Local Solutions of (4.3) in a Larger Base Space than L2(Ω)

	Acknowledgements
	References


