Van Bockstal Advances in Difference Equations (2021) 2021:314 ® Advances in Difference Eq uations
https://doi.org/10.1186/513662-021-03468-9 a SpringerOpen Journal

RESEARCH Open Access
()]

Existence of a unique weak solution to a
non-autonomous time-fractional diffusion
equation with space-dependent variable
order

Karel Van Bockstal'*

“Correspondence:
karelvanbockstal@ugent.be Abstract

'Department of Electronics and . . . . . . .
Information systems, Research In this contribution, we investigate an initial-boundary value problem for a fractional

Group NaM2, Ghent University, diffusion equation with Caputo fractional derivative of space-dependent variable
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consider a bounded Lipschitz domain and a homogeneous Dirichlet boundary
condition. Variable-order fractional differential operators originate in anomalous
diffusion modelling. Using the strongly positive definiteness of the governing kernel,
we establish the existence of a unique weak solution in u € L*°((0, T), Hé(Q)) to the
problem if the initial data belongs to H(])(Q). We show that the solution belongs to
C([0, T1,HY(S2)") in the case of a Caputo fractional derivative of constant order. We
generalise a fundamental identity for integro-differential operators of the form

%(k * V)(t) to a convolution kernel that is also space-dependent and employ this
result when searching for more regular solutions. We also discuss the situation that
the domain consists of separated subdomains.
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1 Introduction

1.1 Mathematical setting and motivation

Let Q C R (d € N) be a bounded domain with a Lipschitz continuous boundary 3. The
final time is denoted by T, Qr := @ x (0, T] and X7 := 3R x (0, T]. Consider a general

second-order linear differential operator given by
L(x,t)u(x,t) = -V - (A(x, H)Vu(x, t)) + c(x, )u(x, t), (1)

where ((x,%) € Qr)
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The goal of this contribution is to show the existence and uniqueness of « for given f and
11y such that

8t(g * (Lt - ﬁO))(xr t) + LM(X, t) :f(X, t) (X, t) S QT:
u(x,t)=0 (x,t) € X7, (2)

u(x,0) = i1p(x) X € Q.

The symbol ‘+” stands for the convolution product defined by

(g*x2)(x, 1) := (gl_ﬂ(x) * z(x))(t) = /(; g1 (t — 8)z(x, 5) ds, (3)

where the kernel g;_g(x) is defined by

)

m, t>O,X€Q,

81-po(t) =
where I" denotes the gamma function, and B € C(2) satisfies
0<px)<pi<l, xeQ. (4)

The term Df 0y o= 9:(g * (u — 1p)) in (2) represents the Caputo fractional derivative of
space-dependent variable order B(x), which arises in the modelling of anomalous dif-
fusion. Anomalous diffusion is a rapidly growing field of research with applications in
physics, chemistry, biology and several other branches of engineering [1]. A typical ex-
ample is heat conduction and fluid flow in porous media. We refer the reader to [2] for a
comprehensive overview on fractional calculus and anomalous diffusion. To model diffu-
sion processes in a homogeneous medium, the constant-order (8 is constant over €2) frac-
tional diffusion model is sufficient. But in complex media, the presence of heterogeneous
regions causes variations of permeability in different spatial positions. In this situation, the
space-dependent variable-order model is more suitable to describe location-dependent
diffusion processes, see e.g. [3—11]. We mention also the existence of time-dependent
variable-order models when diffusion behaviour changes with the time evolution [12-16]
and some other recent interesting applications of fractional calculus [17-20].

1.2 Literature overview

Existence and uniqueness of a regular solution to autonomous (time-independent elliptic
part L) constant-order fractional diffusion equation, i.e. 8(x) = ) is studied in [21-23].
The results in these papers are build on the method of eigenfunction expansion and the
solution is expressed in terms of the Mittag-Leftler functions, which implies that the so-
lution is analytic on (0, 7). In [21], the authors searched for a solution u(-,¢) € dom(L) =
H?(2) NH}(R2) of problem (2) such that the governing partial differential equation (PDE) is
satisfied in L2((0, T), L*(R2)). The authors establish in Theorem 2.1 the unique existence of
a solution u € L*((0, T), H*(Q) N HY()) with g * d,u € L*((0, T), L*()) if o € HY(£2) and
f =0. In the article [22], the maximum principle for PDEs of parabolic type is extended
to the time-fractional diffusion equation. It is used to show the uniqueness of solution to
problem (2). Moreover, the generalised solution in sense of Vladimirov is constructed in
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the form of a Fourier series with respect to the eigenfunctions of a certain Sturm—Liouville
eigenvalue problem. In the one-dimensional case, it is shown that the generalised solution
is a solution in the classical sense (a twice differentiable function with respect to the spa-
tial variables and g8-differentiable with respect to the time variable) under some additional
conditions. In [23], the authors give an interpretation of the Caputo derivative in the frac-
tional Sobolev space i’ (0,T) = {u € H*(0, T) : u(0) = 0} (see [24, Chapter VII]) and prove
some important norm equivalences. These results are used to show the maximum regu-
larity u € L2((0, 7), H*(Q) NHA(22)) N ﬁﬂ((O, T),L%(R2)) of the solution to problem (2) when
ito =0 and f € L%((0, T), L*(R2)).

Existence and uniqueness results for weak solutions (using classical integration by parts
formula for L) to the non-autonomous (so time-dependent elliptic part) constant-order
fractional diffusion equation are derived in [25, 26] by Galerkin method. In [25, Corol-
lary 4.1] and [26, Theorem 1], the authors showed that there exists a unique weak so-
lution u to (2) satisfying u € L((0, T), H}(2)) with 8,(g * (u — ito)) € L*((0, T), H}(R)")
if 1y € L*%(Q) and f € L((0, T),H(l,(Q)*). In particular, in [26, Theorem 2] the authors
proved that the solution belongs to C([0, T],H(l)(Q)*) if B> % Moreover, if 71 € Hé(Q)
and f € L2((0, T),L?(2)), the solution is more regular and belongs to L2((0, T), H*(2))
under some appropriate conditions on the coefficients in L. Furthermore, u belongs to
C([0, T],LX(R)) if B > 3, cf. [26, Theorem 4].

Moreover, we refer for multi-term constant-order time fractional diffusion equations
to [27, 28] and for distributed-order time fractional diffusion problems to [29-31] for
the well-posedness and asymptotic behaviour of the solution (again using the method of
eigenfunction expansion and Mittag-Leffler analysis). For completeness, we also provide
some key literature works related to mild solutions of abstract dynamic equations [32—-36].

In the recent works [37, 38], using a classical variational approach, the author established
the existence of a unique weak solution to a non-autonomous time-fractional diffusion
(respectively, wave) equation of constant and distributed order. The solution is continu-
ous on [0, T'| without restriction on the order of the fractional derivative and thus under
low regularity assumptions. It is important to note here that weakly singular solutions are
included in the class of admissible solutions.

The existence of a solution to non-autonomous variable-order fractional differential
equation is proved in [39]. However, to the best of our knowledge there is only one re-
sult available in the literature related to the well-posedness of the time-fractional diffu-
sion equation with space-dependent variable order. In [40], the authors investigated the
existence and uniqueness result for problem (2) in the case that the elliptic operator L is
autonomous. The authors do not use the usual definition of weak solution but they char-
acterise the weak solution to (2) as the original of the solution to the Laplace transform
(of tempered distributions) of (2) with respect to the time variable.

1.3 New aspects and outline

We study a more general multi-dimensional case for a governing PDE with time-
dependent coefficients (non-autonomous system). This implies that the Mittag-Leffler
analysis or the approach by means of the Laplace transform is not appropriate and one
has to use other tools to succeed. The approach in this paper follows the standard pro-
cedure for classical parabolic problems: first we discretize the problem in time using a
convolution quadrature, next we obtain a priori estimates, and on the basis of these es-
timates we show the existence of a solution. In problem (2), we consider a homogeneous



Van Bockstal Advances in Difference Equations (2021) 2021:314 Page 4 of 43

Dirichlet boundary condition. Throughout the paper we discuss also the situation wherein
ahomogeneous Neumann boundary condition is considered on the boundary. We assume
that 8 is continuous on Q as for instance in [4, 7]. However, in Sect. 8, we discuss the sit-
uation where Q2 consists of separated regions and thus B can be discontinuous, see e.g.
[3,5,7].

The Caputo fractional time derivative of order 8 € (0, 1) is a special case of the variable-
order fractional derivative (i.e. 8(x) = B in 2). The authors in [41] noted that the smooth-
ness of 74y and f in (2) does not always imply the smoothness of the exact solution. The
solution of such a problem is shown in general to have a weak singularity near the ini-
tial time ¢ = 0. It is important to take this behaviour of the solution into account when
studying the well-posedness of problem (2). This implies that compatibility condition as
L(-,0)z19(x) = f(-,0) should be avoided as 9;(g * (u — 749))(0) is not necessarily equal to zero
in general [42]. Such a compatibility condition would restrict the class of admissible solu-
tions.

One of the main points in the analysis is the property that the kernel g in the analysis
is strongly positive definite. This and other properties of g are discussed in Sect. 2. The
strongly positive definiteness of g is used in Theorem 6.2 to show the uniqueness of a
solution to problem (2).

In Sect. 3, we generalise a fundamental identity for integro-differential operators of the
form % (k x v)(t) by Zacher [25] to a convolution kernel k that depends on both the time-
and space-variable, see Sect. 3 and in particular Lemma 3.1. Using this generalisation,
we can show Corollary 3.1, which is in particular helpful for showing the uniqueness of
a solution if we know that d;(g * u)(t) € L*(Q) for a.a. t € (0, T). Moreover, we explain
how to discretize the convolution in time (see Eq. (17)), and we derive a discrete estimate
(see Lemma 3.3), which will be useful when establishing the a priori estimates later in the
article.

In Sect. 4, the assumptions on the data are discussed and the weak formulation of (2)
is derived. Afterwards, in Sect. 5, we propose a time-discrete scheme to approximate the
solution at a single timestep. Moreover, a priori estimates are derived in the remainder of
this section.

Then, the existence of a solution to the variational problem is discussed in Sect. 6.
Under low regularity assumptions on the data (we suppose that iy € Hj(2) and con-
sider natural assumptions on f), we show in Theorem 6.1 the existence of a solution
to problem (2) in L((0, T), H3(£2)). Then, using the strongly positive definiteness of the
kernel, we establish the uniqueness of a solution in Theorem 6.2. However, we are not
able to show that u#(0) = i1y for the Caputo fractional derivative with variable order. Next,
in Sect. 7, we show how to overcome this problem if 8(x) = 8 with 8 € (0,1) by show-
ing that u € C([0, T, H(l)(Q)*) in this situation independent of the order of the fractional
derivative. We slightly improve the results stated in [37], see Remark 1.1 for more de-
tails. Moreover, we study under which assumptions we can obtain a solution to problem
(2) in L%((0, T), H*(2) N HY(R2)) if B(x) = B and A = a. The advantage here is that we can
use Corollary 3.1 when establishing the uniqueness of a solution. Next, we show that if
o € HX(Q)N H(l)(Q) the solution can belong to C([0, T],L%(S2)) under appropriate assump-
tions. We conclude this section with a discussion of the performance of the proposed

scheme in the constant-order case. To improve the computational results, we consider a
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convolution quadrature on a graded mesh and compare the results with the well-known
L1-algorithm.

Finally, in Sect. 8, we consider a domain €2 consisting of multiple disjunct regions. The
existence results obtained before are still valid in the case that i1y € H(£2) but some inter-
face conditions are needed. We also discuss in this section the L?((0, 7), H*(Q2) N H}(R2))
regularity of the solution in this setting.

Remark 1.1 (Comparison with [37]) In this paper, the positive definiteness of the kernel
and the theory on Volterra equations is used to establish the uniqueness of a solution to
problem (2). This approach is more careful than using [26, Corollary 16] as is done in [37,
Theorem 2.1] (for constant and distributed order of the fractional derivative) since it is
not clear that 9,(g * u)(¢) € L*(2) for ¢ € (0, T) and that u is absolutely continuous under
the assumptions of [37, Theorem 2.1]. This is the reason why we consider 9;(g * (i — i1o))
in the formulation of problem (2) instead of g * 9, in [37, Eq. (2)]. Moreover, although the
constant-order fractional derivative is a special case, the space-dependent variable order
considered in this contribution leads to a more complicated analysis in comparison with
[37].

We conclude this introduction by stating the function spaces used in the paper.
Remark 1.2 (Additional notations) Consider an abstract Banach space X with norm | - | x.
Letp>1.

« (-,-): standard inner product in L2($2) with induced norm || - |;
L7((0, T), X): space of measurable functions u : (0, T) — X such that

T 1/p
Il om0 = (/ [u(2) ||f(dt) < 00;
0

. LIZOC((O, 00), X): space of functions belonging to L?((0, T), X) for any T € (0, 00);
« C([0, T, X): space of continuous functions u : [0, T] — X satisfying

.

lulleqo.riao = max [u(®)] < oo

« L*°((0, T), X): space of measurable functions u : (0, T) — X that are essentially
bounded, which is

2]l Lo (0,7, = inf{B : ||u(t) ||X < Bfor almost all ¢ € (0, T)} < +00.

« HY((0, T), X): space of functions u : (0, T) — X such that the weak derivative u’ exists

and

1

- 3
ltllygt 0,750 = (fo ||u(t) Hf( + ||u/(t) ||§(dt) < 00.

« The values C, ¢ and C; considered throughout the paper are generic and positive
constants (independent of the discretization parameter), where ¢ is arbitrarily small
and C; arbitrarily large, i.e. C. = C(1 + ¢ + %).
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2 Properties of the singular kernel g
In this section, we give the properties of g that will be used throughout the paper. First,
note that

min{1, ¢ 1} P

_ -1
< T f) §g(x,t)—r(1_ﬁ(x))§max{1,t }, t>0, (5)

since I'(z) > I'(1) = 1 for all z € (0,1). Thus
g(, 1) eL>®(Q), t>0.
We also obtain that g(x,-) € L1(0, T) for all x €  as follows:

T 1 T
_ -p)
[, letxolar= =gy [

T1-AX)

71_‘(2 50) <2max{1,T}, (6)

since I'(z) > = for z € (1,2). It is also clear that g(x,-) € Lt (0, 00) for all x € Q. Moreover,

consider [tl,tz] c (0,7), then

f _ B(x) B(x)-1
ftl |og(x,t)| dt = - Bx )/ PO de

loc

t—ﬂ(X) —ﬂ (x)
)
. 1’ t_lsl
< max{1,6} - min{l,, } @)
r(1-p1)
L.e. 8;g(x,-) € L{ (0, T). Moreover, as g is decreasing in time, we have the existence of g
such that
wp=mLTM oo te@Txeq ()
Xt)> ————=:1g>0, ,Tl,x € Q.
¢ ra-p) ¢

We note also that the following shift formula is valid for s > 0:
T
/ |g(x,t+s)—g(x,t)|dt§4max{sl’ﬁ1,s}, xeq, 9)
0

since

T
_ B0 _ -B(x)
/0‘ ’g(x,t+s) g(x,t)|dt ra- ,B(X))/ (t+s)” )

_ 1 [T
S T(2-BK)
< 4sl—f5(x)

1P _ (T 4 5100 4 g1-B)]

using that the function f(x) = * with « € (0, 1] is «-Holder continuous.
Another important property of g is contained in the following lemma.
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Lemma 2.1 (Strongly positive definiteness) For all v € L2 _((0,00),L%(R2)), the kernel g

loc
satisfies

/t((g *v)(s), (s)) ds > / y(x) /t(e * v)(x,5) ds dx
0 Q 0
with

et)=e’ and yx)= cos([l - ﬁ(x)]%)‘

Proof First, we note that we can interchange the order of integration as

//t(g*v)(x,s)v(x,s)dsdx
a2 Jo

= R N T
*) 2

2 [ 1l [0l 0

(6)

< 2max{L, T}HvIlL20,1,L2()

where we used Young'’s inequality for convolutions at position (%):

1 1 1 .
Ifi * 2olivon < Willronll2liLaer  for PR Lwith1<p,g<r<oo.
The function g is a strongly positive definite kernel for every x € € since it satisfies

g(x’ t) 2 O’ atg(xx t) E 01 attg(xv t) Z 01 Vt > O; a[g(x7 t) ;’—é 07 (10)

see [43, Corollary 2.2] or [44], i.e. for any x € €2, there exists a constant y > 0 (varying with
x) such that g(x, t) — y exp(-) is of positive type and thus

/;2/0 </0 [g(x,t—é)—y(x)exp(—(t—S))]V(x,é)dé)V(x,s)dsdxZO,

((0,00),L%(R2)). From [43, Corollary 2.1], it follows that y (x) =
cos([1 - B(x)]7) since for any y € (—00,00) and a.a. x € 2 we have that

which is valid for all v € L?

loc

lifcr{‘iglffﬁ[ﬁ{g(x, t)}(x + iy)] = 5){[(iy)ﬂ(X)—l]
= |yf®-1 cos([l - ﬂ(x)] %)

1
Ty cos([l —,B(x)]%),

=

where we used that

In(y) + % y>0,

i

In(-y) -5 y<O0.

In(iy) =
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We conclude the proof by noting that for a.a. x € it holds that

/t(e *1V)(X,8)V(x,8)ds = 1(e *1)2(x,8) + /t(e % )2(x,5)ds > 0. 0
0 2 0

Remark 2.1 If B(x) = B € (0,1), then we have for all v € L2 ((0, 00), L2(R)) that

loc

t . t B . T
f (%)), ) ds = 7 f (€% V)6 vs) s, 7= cos([l - ﬂ];). ()
0 0
3 Technical lemmas
First, we generalise a fundamental identity for integro-differential operators of the form

%(k *v)(t) from Zacher (see [25, Lemma 2.1] or [45, Lemma 2.3.2]) to a convolution kernel
that depends on the time- and space-variable.

Lemma 3.1 Let Q C R? be a bounded Lipschitz domain and T > 0. Then, for any v €
L%((0, T),L%(RQ)) and any k : Q x [0, T] — R satisfying"

’k(x, O)’ <Cy, ‘Btk(x, t)’ <C,, fora.a.xe€Qandfora.a.tel0,T],

it holds for all t € (0, T) that

1 1
(8t(k *v)(2), v(t)) = 58;/ (k * VZ)(X, t)dx + 2 (k(t)v(t), v(t))
Q
1 t
-3 f (k@) [v(®) = v(E = 9)], v(6) — v(£ - 5)) ds.
0
Proof First note that from
t
k(x,t) = k(x,0) + / 9:k(x,s) ds,
0
it follows for a.a. x € Q and all ¢ € [0, T'] that
’k(x, t)| <C;+C,T.
From Leibniz’s rule for differentiation under the integral sign, we get that

(0(k  v) (@), v(2)) = (k(O)v(2), v(2)) + (/(; (3ck)(s)v(t —s)ds, v(t)),

which is valid and well-defined for all ¢ € (0, 7). The second term on the right-hand side
(RHS) can be handled as follows:

/0 t((atk)(s)v(t -5),v(8)) ds

t

= /(; ([—(atk)(s)] [v(t) —v(t— s)], V(t)) ds + /(; ((Btk)(s)v(t), V(t)) ds

1Only the right-hand and the left-hand derivatives need to exist at the boundary points t =0 and t = T, respectively.
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= /0 ([—(atk)(s)] [v(t) —v(t - s)], v(t) —v(t - s)) ds
+ ([k(t) - k(O)]v(t), v(t)) + /0 ([—(atk)(s)] [V(t) —v(t - s)], v(t - s)) ds,

where we switched the order of integration twice, which is allowed since 9,k is uniformly
bounded. The last integral on the RHS of the previous equation can be rewritten as follows:

- /Ot(v(t) —v(t - s), (3:k)(s)v(t — 5)) ds
= —(v(0), (k5 9)(B)) % /Q k(% 0)v2(x, ) dx + fo t /Q (0k) (6, 5)v2(x, £ — ) ds
= —(V(t), 0; (k * V)(t)) + / at(k * vz)(x, t) dx,
Q

where we again exchanged the order of integration two times and used Leibniz’s rule two
times. Combining the previous results concludes the proof. d

The function g does not satisfy the conditions in the previous lemma, and therefore the
lemma cannot be applied directly. It is the following lemma that will lead to the useful

Corollary 3.1. Note that a similar result for a solely time-dependent kernel can be found
in [46, Lemma 2.1].

Lemma 3.2 Let Q@ C R? be a bounded Lipschitz domain and T > 0. Then, for any v :
[0, T] — L%(R) satisfying v € H'((0, T),L*(R)) and any k : Q x (0, T] — R with

|k (x, -)||L1(0,T) <C, foraa.xecg,

dk(x,-) €Li (0, T), foraa.xe,
and
k(x,t) >0, and 0k(x,t) <0, forall(x,t)e Q2 x(0,T),

it holds for all n € [0, T that
/n (Bt(k *v)(t), v(t)) det > ! f (k * v2)(x, n)dx + ! /n || Vk(@)v(t) ||2 det
0 2 Ja 2 Jo

1 1 /"
> E/Q(k*vz)(x,n)dx+§/0 ||\/k(n V(t)szt.

Proof From 3:;k(x,-) € Lt (0,T) it follows that k(x,-) is continuous on (0, 7). The only

loc
singularity of k(x, -) is in ¢ = 0 since it is a decreasing function in the time variable, i.e.

limk(x,t) = +oo forall x € Q.
AN

Hence, we can define the sequence (k,),cn by

k,(x,t) = min{n,k(x, t)}, (x,t) e 2 x [0, T],neN.
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We obtain from the properties of k that
0<k,x,t)<n, -C(n)<adk,(x,t)<0 fora.a.(x,t)eQ x[0,T]
and
ka(x,t) > k(x,t) forall (x,£) € 2 x (0,T) as n — 0.
Hence, the function k,, satisfies the conditions of Lemma 3.1. Moreover, we also have

the uniform boundedness in L*(2) and the continuity of v in the time variable, i.e. v €
C([0, T],L%(R)). Indeed, from v(-, £) = v(,0) + fot o,v(-,s) ds, we see that

[0 < )] + [ o] a

< [0)] + v //Ot||8sv(s)||2dsfé foraa.t€[0,T]

|v(®) - ws)| < Cle-s12, Ve selo,TI.

and

Hence, we have that
lim/ (ki v2)(x, £)dx=0, VmeN.
t\O Q
Therefore, integrating the result of Lemma 3.1 over (0,7) C (0, T) gives that
1 1 ) 1 " )
/ (at(kn * v)(t),v(t)) de > 5 / (k,, *V )(x, n)dx + 5 / ||\/kn(t)v(t) || de. (12)
0 Q 0
Next, we want to pass to the limit # — oo in (12). First, note that
1 n
/ (8t(k,, *v)(2), v(t)) dt = / ((k,, * 0,v)(t) + k,(£)v(0), v(t)) de. (13)
0 0
The sequence f, : Qr — R defined by
t
fulx,£) = </ k,(x, t —5)0,v(x,s) ds> v(x, t)
0
converges almost everywhere pointwise to (k * 9,v)(x, £)v(x, £), and it is dominated by

fQr—>R:(xt) - f(x0)= (/0 k(x, £ - 5)|d,v(x, 5)| ds>|v(x,t)|.

The function f is absolutely integrable on (0,7) x € since

n t
OS/Q/(; </o k(x,t—s)|3tv(x,s)|ds>|v(x,t)|dtdx
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n 5 "
5/;2\//0 (k*l&tvl) (x,t)dt\//(; v2(x, ) dtdx

)
2 [ 1k 1900 0 0],

< Clloevllz o, L2 1V Iz 0, 1),L2()

where we have used Young’s inequality for convolutions (in the time variable) at position

(x). Therefore, we can apply the Lebesgue dominated theorem to obtain for the first term

on RHS of (13) that
lim ﬂ((k,, * atv)(t),v(t)) dt = lim /n /fn(x, t)ydxdt = /ﬂ((k x 0,v)(2), V(t)) de.
n— 00 0 n— 00 0 Q 0

We perform integration by parts in the time variable on the second term in the RHS of

(13) and then pass to the limit # — oo in this term, i.e. we consider

/ v(x,0) / nk,,(x, Hv(x, t) dt dx
Q 0

n
=/ v(x,0)|:</ k,,(x,s)ds)v(x,n)
Q 0
_ / "( / (9) ds)f)tv(x, ) dt] dx. (14)
0 0

The dominating functions are absolutely integrable since

n ~
0< fg \V(x,0)|< /O kx.9) ds>|v(x,n)|dx§ o) [[vin)] < C.Evo)
and
n t
0§f|v(x,0)|f (/ k(x,s)ds>|8tv(x,t)|dtdx
Q 0 0
< CVT WO [ I18vllL20,17120)-

Hence, again by the Lebesgue dominated theorem, we can take the limit # — oo in the
RHS of (14). Therefore, we obtain for the second term on the RHS of (13) that

lim [ (k.()v(0),v(t)) dt = ['7 (k(O)(0), v(2)).

n
n—o0 Jo 0

Finally, we need to pass to the limit # — oo in the RHS of (12). We apply integration by
parts on both terms to obtain that

2 _ ! _ )2
/Q(k,,*v)(x,n)dx—/ﬂ(/o kq.(x,n —s)ds |v°(x,n)dx
n t
-2 k,(x,n —s)ds ,1)o:v(x, t)ded
/sz/o (/0 (x,n—3s) )v(xt) v(x, t)dedx
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and

/Q/:k,,(x,t)vZ(x,t) dtdx = /Q(/:k,,(x,s) ds)vz(x, n) dx
n t
- 2/9/0 </0 ki (x, ) ds) v(x, £)0,v(x, t) dt dx.

We only point out the limit transition for the first term by checking that the dominating
functions are absolutely integrable as the second term can be handled similarly. Indeed,
we get that

n -
05/(/ k(x,n—s)ds>1/2(x,n)clx§Cl”v(n)”z§C1C2
e \Jo

and

05/Q/o’i(/o’k(x,s)ds)|v(x,t)||8tv(x,t)|dxdt

= Gulvllezo,mrz@p 19:vIli2o,m)120)-

Using the results above, we can pass to the limit #» — oo in (12), which concludes the
proof. d

The function g defined in (3) satisfies the properties of the kernel in the previous lemma,
see Eq. ((6)—(10)). However, the solution u does not satisfy d,u € L*(0, T). Fortunately, we
can use [23, Definition 3.1] to obtain the following result, which will be helpful later in
showing the uniqueness of a solution to problem (2).

Corollary 3.1 Foranyv:[0, T] — L*(Q) satisfying
veL?((0,T),LX(Q)) withgxveH'((0,T),LX(R)),

it holds for all 1 € [0, T'] that

n g— n 5
/O (g *v)(®),v(8)) dt > 5/0 [v(®)]|” de.

Proof Foranyx € Q,by [23, Definition 3.1], we have the existence of a sequence {v,(x, )} C
H2(0, T) such that v,,(x,0) = 0, v,,(x, -) = v(x, -) in L2(0, T) and 3;(g *v,,)(x, -) = 9;:(g*v)(x, )
in L?(0, T). We consider v = v, and k = g in Lemma 3.2, i.e.

n (8) g n )
// at(g*v,,)(x,t)vn(x,t)dtdxz—// vu(x, t)” de dx.
e Jo 2 JalJo

Next, we can pass to the limit # — co and obtain the result. O

In order to be able to show the well-posedness of problem (2), we prove a discrete ver-
sion of Lemma 3.2, which is crucial to establishing a priori estimates in Sect. 5. First, we
discretize the time interval [0, T'] into n € N equidistant subintervals [¢;_,¢;] with length
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T = E The approximation of a function zat time t = £;,0 < i < n, is denoted by z;. The same
notation is also used for a given function. Moreover, we approximate 9,z(x,¢;), 1 <i <,
by the backward Euler difference §z;(x) = M Finally, for k: © x (0,7] — R and
v:Q x [0, T] — R satisfying

(k*v)(x,0) = lti\r‘ra(k *1)(x,£) =0, aa.xeq, (15)
and
/Q(k * Vz)(x, 0)dx = ltg‘r(} /Q (k * vz)(x, t)dx =0, (16)

the time-discrete convolution is defined as follows (a.a. x € Q):
(k*VX&n)%(k*ﬂKﬂ:=§:kHLAXWKﬂT, 17)
I=1

with
(k*v)o(x):=0 and / (k * vz)o(x) dx:=0.
Q

In (17), a possible singularity of k at £ = 0 is avoided. The proof of the following lemma
follows the same lines as the proof of [46, Lemma 3.2] for a solely time-dependent kernel.

Lemma 3.3 Let Q@ C R? be a bounded Lipschitz domain. Let (v;)icxy and (ki)ien be se-
quences of real-valued functions defined on Q. Suppose that (v;)icx in L*(Q) and that the
sequence (k;)cn is positive, uniformly bounded and decreasing, i.e. for a.a. x € Q it holds
that

0<k(x)<C, kyi(x)<k(x), VielN.

Then
Ej S(kl’) Vi)T = _1/ K *Vz (x)dx+— Ej \/EV' 2[ e N
= ( o l) 2 (( )] 2 — ” 1 l” ) ]E )

where (k x v); is the time-discrete convolution defined in (17).

Proof The result follows from multiplying the following inequality with 7, integrating it
over 2 and summing up the result over i = 1,...,j (note that fQ (k % v*)o(x) dx = 0):

28(k * v);(x)v;(x) > 6(/( * V2) (x) + /Q(x)vlz(x), ieNxeQ.

i

We prove that this inequality is satisfied. First, notice that for a.a. x € Q2 and i > 1, it holds
that

8(k * v)i(x)

i—-1
=k (x)v;(x) + ZSkM_;(x)w(x)t as (k*v)p=0in £, (18)
I=1
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= ki(X)vo(x) + Y kis1i(X)8vi(X)T = Ki(X)vo(x) + (k # 8v);(x). (19)

I=1
From the properties of the sequence (k;);cn;, it follows for a.a. x € Q2 that
8(k v?) (x) + ki (x)v (x)

< 8(k * vz) (x) + k;(x Z Ski1-i(x - V[(X))

<0

U9 (30 + Ki00) 200 + 3 ket O[30 — (100 — i) e
=1

= (k1 (x) + k(%)) vA(x) + 2v;(x ZSkm 1)V (x)T — V7 ZSkmz X)7
=1

=ki(x)—k1 (x)

W28k % 1) (x)vi(x). .

4 Assumptions, weak formulation and uniqueness of a solution
In this section, we first summarise all assumptions that are necessary to obtain the well-
posedness result in Theorem 6.1. We assume that

o AS-1: A= (a;(x,t)) is a d x d matrix-valued function such that

Ac(L®@Qn)"”" and AT =A;

+ AS-2: The matrix A is uniformly elliptic, i.e. there exists a constant & > 0 such that
d
Zﬂi;‘(x» 0EE > alg* foraa. (x,t) € Qr and forall § e RY

ij=1

+ AS-3: c e L>®(Qr) and

c(x,£) >0, (x,£)€Qr;

o AS-4: 9,A € (L*°(Q7))?*% and 8,c € L*°(Q7);
« AS-5:f e HY((0, T),L%(Q)) or

|5

. AS-6: i1y € H)(S).

Further, we associate a bilinear form £ with the differential operator L defined in (1) as

2 0] <cte) ore=aramay <oy

follows:

L) (u(t), @) := (Lu, @) = (AE)Vult), Vo) + (c()u(?), ¢),

Page 14 of 43
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with u(t), ¢ € H(l)(Q). Using the properties above, we obtain that
L&), 9) < Cllullp g llellm @y Yu,pe Hy(Q),
and
L), 9) = VoI, Yo € Hy(S), (20)

i.e. the bilinear form £ is continuous, and H}(£2)-elliptic due to Friedrichs’s inequality.

Now, we define the variational formulation of problem (2).

Definition 4.1 (Weak formulation) Let assumptions AS-(1-6) be fulfilled. Search u €
L>((0, T), HY($2)) with 8,(g * (u — i10)) € L*((0, T), H}(R)") such that for a.a. £ € (0, T) it
holds that

(80 * (4= 7)) (0, )y sy + LO@B0) = ((O,0), Yo eHY@. (1)

Next, we show that conditions (15) and (16) with k = g are satisfied for v = # when the
solution u satisfies the regularity assumptions in Definition 4.1. First, we have by Holder’s
inequality that

. 2
1
im g+ 00

2
=1lim dx

O Jg

) 1 t _h 2
flt{ram/g(/o‘ (t-s) ‘u(x,s)‘ds) dx
; ' _ A ' _ o)A 2
< ll\r‘r(} Q</0 (t-s) ds> (/0 (t—3s) |u(x,s)| ds) dx
< 11\113(/0 (t-s)™P ds) (/(; (t-s)P (/;2 ’u(x,s)|2 dx) ds)

t 2
< llutlleeqo,m 2 l{%( /o rfdr ) =0. (22)

/tg(x, t —s)u(x,s)ds
0

Secondly, we see that

() 1 t 2
li _h ,
St{%f‘(l—ﬂl)/g/o(t s) |u(xs)| dsdx

1 t
< — ||y lim | »Pidr=0. 23
= Ta-p) el o0 0,7, L2()) c\o/o (23)

. 2
1{1(1)‘/9(g*u )(x,£) dx

Thus, conditions (22) and (23) are satisfied for v = u.

5 Time discretization
In this section, a time-discrete numerical scheme to solve problem (21) is presented. The
time interval [0, T is discretized into # € N equidistant subintervals [¢;_;, ¢;] with length
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T = % < 1. The approximation of u at time ¢ = ¢; (0 < i < n) is denoted by u;. Moreover,
the time derivative at time ¢ = ¢; is approximated by the backward Euler finite-difference
formula

Oput(t;) ~ 8wy = (w; —u;_1)/t, 1<i<m.

These notations are also used for any function z # u. We propose the following time-
discrete variational problem:

Find u; € H(l)(Q), i=1,2,...,n, such that

((g*8u)i, @) + Li(ui9) = (fi,9), Vg € Hy(R). (24)

Using the time-discrete convolution (17), the discrete problem can be equivalently written

as

ai(ui,9) = (Fy ), Vg € Hy(Q), (25)
with

ai(ui, @) = (¢(T)ui, @) + Li(ui, )
and

i-1
(Fis @) 1= (i) + (e(Dtti-1,0) = Y (Gis14Sttt 9)T.

k=1

The summation occurring in F; is not contributing for i = 1. The well-posedness of this

problem under appropriate assumptions on the data is stated in the following lemma.

Lemma 5.1 Suppose that AS-1, AS-2 and AS-3 are satisfied. Moreover, assume that t €
L*(Q) and f € L*([0, T],L*(Q)). Then, for any i = 1,2,...,n, there exists unique u; € Hy(S2)
solving (24).

Proof From the properties of £ and g, it follows that the bilinear form a; is Hj(2)-elliptic
and continuous. If g, . .., #;_; € L*(Q), then the linear functional F; is bounded since

i—1
) _ ) y
[(Fo)| < Ifillllell + T Plui s el + TP o]l E lletxe — i |l
k=1

= C(T_ﬁl)”‘/’”Hl(Qy

The existence and uniqueness of u; € H)(Q2) to problem (25) follows from the Lax—

Milgram lemma. 0

We prove some a priori estimates in the following two lemmas. These are required to
ensure the existence of a solution to (21) and to prove the convergence of approximations
towards this solution.
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Lemma 5.2 Let the assumptions of Lemma 5.1 be fulfilled. Then a positive constant C
exists such that, for every j = 1,2,...,n, the following relation holds:

j j
/ (gxu?) (0dx+ ) V&l T+ ) IIVuil*t < C.
@ i=1 i=1
Proof We set ¢ = u;t in (24) and sum it up for i = 1,...,j with 1 <j < n. Using relation
(19), we obtain that
J J j j
Y (8gxwi )T+ Y Lilwu)t =Y (o) + Y _(gidho, )T

i=1 i=1 i=1 i=1

Using the ¢-Young inequality, we estimate the second term in the RHS as follows:

j j
<Cg /Qit(z)(x) (lzl:gi(x)r) dx + & ;I/Qgi(x)u?(x) dx

j
Z(giilo, u;)T
i=1

j
(6) -
< Colliwol® + &1 ) Il /@il <.

i=1

Using Friedrichs’s inequality, we obtain that

j
2
<Cy,+e& E Vu;l|“T.
i=1

Jj
Z(ﬂ, u;)T
i=1

Employing Lemma 3.3 and Eq. (20) implies

1 1 J J
2 fg(g* u?) (x) dx + (5 —81) Zl N (% —82) Zl IVil*e
< Cey ol + Ce,.

Fixing €; > 0 and &, > 0 sufficiently small gives the result. O

Lemma 5.3 Let assumptions AS-(1-6) be fulfilled. Then positive constants C and Ty exist
such that, for any t < 1y and for every j=1,2,...,n, the following relation holds:

J
IVai1* + D IV = Vugy ||* < C.
i=1

Proof We set ¢ = Su;t (here i € H(l)(Q) is needed) in (24) and sum the result up for i =
1,...,j with 1 <j < n. We obtain that

j j j
Z((g * (Su)i,Su,')r + Z Li(u;, 8u;)t = Z(ﬁ,(Sui)t. (26)

i=1 i=1 i=1
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The first term on the left-hand side is positive since we can apply [47, Eq. 3.2]. Next, we

recall the following per partes formula for a symmetric bilinear form [48, Eq. 3.16]:

j
Z r(ti; zi,zi — zic1)

i=1
1 1 1<
= 5r(35:5) - Sr(0520,20) + 5 ;(r(ti;Szi,(Szi)rz - 8r(ts zin,zi1)T). (27)

Hence, due to the symmetry of A, we have that

j
Z(A,Vu,-, V(SM,‘)‘L’
i=1
1 1 - -
= E(AIVM], let]) - i(AOVMO’ VM())
1 j 1 j
-3 Z((SAiVMi-l, Vu; 1)t + 2 Z(Ai(vui - Vui), Vu; = Vuiq),

i=1 i=1
and thus by Lemma 5.2 we get that
j o ad
Z(Aivbti, Vo)t = S |IVig|P = C+ Z Vet = V|1,
i=1 i=1
Similarly, using the conditions on ¢ and Lemma 5.2, we get that
J
Z(ciui,éui)r >-C.
i=1
The term on the RHS of (26) can be estimated by using the partial summation rule
J J
> (o Su)t = (fw) = (for o) = > _(8f; iyt (28)
i=1 i-1

If f e HY((0, T),L*(R)) C C([0, T],L*(R2)), then by the e-Young inequality, Friedrichs’s in-
equality and Lemma 5.2, we get that

j
Z(ﬂ,éui)r

i=1

<G, +¢l|Vuy|*.

The result of the lemma follows by fixing ¢ sufficiently small.
If | 2 £ (6)] < C(1 +¢7~) for £ =0,1 and y € (0,1), then

att

T
@ < )] + /o lof©)|ds<C forallze[o,T].
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Moreover, we have that

1
lofill = ;”fl -fll <Ct,

and by the mean value theorem

1 - .
lofill = ;Ilﬁ ~fall=C+e3h), iz

Hence, we obtain by (28), the &-Young inequality, Friedrichs’s inequality and #*~! €
L1(0, T) that

J

Z(fi,Su,-)T

i=1

j

(28) -

< Ce+elVayl® + I8AlllaollT + Y I8filllmiallz
i=2

j
-1
< Ce +¢l|Vu|* + c§ (L+ 7)) luiallr
=2

j
< Ce +¢l|Vu|* + c<1 +y a7 IIVui_1||Zr)

i=2
j-1
< Co+el V> + C Yt Vil e
i=1

Now, the estimate follows from the discrete Gronwall lemma [49, Corollary 15.5]. O

Corollary 5.1 Let the assumptions of Lemma 5.2 be fulfilled. Then positive constants C
and Ty exist such that, for any t < ty and for every j = 1,2,...,n, the following relation
holds:

”(g * 8”)1‘”}1(1)(9)* =C

Proof The estimate follows from

[ G 8u)i | g1 e = P =1|((g *814)is @)t o i)
H(@)

= sup |((g>x<8u),-,(p)’
Il )1
T sup |(0) - Lilws )|

ol g1,y =1
HY(©)

< Wfill + ClIVuill,

and the result of Lemma 5.2. g
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6 Existence
Before showing the existence of a solution in Theorem 6.1, we introduce Rothe’s functions

u, and u,:
5 i t=0, .
u,:[0,T] - L*(Q) : t —~ 1<i<n,
i+ (E—tio)éu;  te (b, bl
_ 9 uy t=0, .
Uu,:[0,T] = L (Q) : t —~ 1<i<n.
u; te(tii,tl,

Similarly, we define g, £, and f,,. Moreover, we define

0 t:()y

(g*u)y:[0,T] > L*(Q):t >
(@xu)ii+(E—ti1)8(g*u); te(tintil,

0 t=0,

(g*u),:[0,T] - LXQ): t >
(g*u)i te(tintil

Further, we use also the notation [£], = £; when ¢ € (¢;,_1,¢]. Now, using Eq. (19), we can
rewrite Eq. (24) on the whole time frame as follows:

(3:(g % w)a(®) - 8,(Dik0, ) + Ln(®) (@n(0), ¢) = (), 9), Vo € Hy(Q), (29)

where

Cn(t)(ﬁn(t)r (0) = (Zn(t)Vﬁn(t)r V(P) + (En(t)ﬁn(t)r (P)~

Theorem 6.1 (Existence) Let assumptions AS-(1-6) be fulfilled. Then there exists a
weak solution u to problem (21) with u € L>((0, T),H(l)(Q)) and 9,(g x (u — up)) €
L>((0, T), Hy(R)").

Proof From Lemmas 5.2 and 5.3, we get that the sequence (u,,),cn is uniformly bounded
and 2-mean equicontinuous in L2((0,T), Qr) = L2((0, T),L?(2)). Therefore, from the
Riesz—Frechét—Kolmogorov [50, Theorem 2.13.1] and the reflexivity of the space L*((0, T),
H}(£2)), we have the existence of an element u in L((0, 7),L*(£2)) and a subsequence

(#n;)1en of (#,)nen such that

i, —u in L*((0,7),L*(Q))asl— oo (30)
and

iy, —~u in L*((0,T),Hy()) as [ — oco.
Moreover, Lemma 5.3 gives that

Uy (t) = u(t) in H(l)(Q) as/—ooforallte€(0,T).

Page 20 of 43
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Therefore, u € L>°((0, T'), H(l)(Q))‘ Now, we integrate Eq. (29) in time over (0, ) C (0, T) for
the resulting subsequence to get that

n

((exwue) - [ (€00 ¢)

n__
+/0 L, (0) (5, () dt—/ (@, 0 (31)

If 3, € L*((0, T),L*(R2)), then for ¢ € (¢;_1,;], we have that

Hf"z(t) _f(t) ||L2(Q) = C\/?'
If |0,£(£)|| < C(1 + ") with y € (0,1), then we have that

ti

£ ® =f O 2y = CT + C/t s’ 1ds < Cr”
by the o-Holder continuity of f(x) = x* with « € (0, 1). Therefore,

ll_lglo “fn,(t) —f(¢) H =0 forallze (0,7).

Similarly, we have that IIan(t) — A(D)|| oo (@)yaxa —> 0 and |[[cy, () — c(t)[lLo() — O for all
t € [0, T] as [l — oo. Hence, employing the results above, for n € (0, T), we see that

/nznl(t)(ﬁ,,l(t),go) dt — /n E(t)(u(t),(p) dt‘ —0 asl— oo,
0 0
and

n_ n
‘/ (f, 0, 9) dt—/ (f@®), ) dt‘ —0 asl— oo.
0 0

At this moment we are not able to perform the limit transition in the first term of (31).
Hence, we integrate Eq. (31) once more in time over n € (0,£) C (0, T). We get that

/ (g 101 0) d — / é(ﬁo / 2,0, go) d
//E,,l(t) Uy (t), ) dedn = //(fn,(t ) dedn. (32)

We make the limit transition in three steps:

T
M lim fo (g % )y (n)r ) iy = /0

=00

(gxu), () 9) dn’ =0;

T T
@ i) [ @, 0)dn- [ (€ xm)n)an| -0

0

T T
(iii) llilgofo (g *u)(), @) dn—/o (gxwmn) ) dn’ =0
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We employ Corollary 5.1 to obtain that

T T
‘/ ((g* ), (n), @) dn — / ((g= u),,(n), ) dn‘
0 0

ny &
Z/ ((t - £:)8(g * w)i, ) dt
i=1 Yti-1

(19)

ny 4
Z/ (6~ 1) x ((g % du)i - gifior ) dt
i=1 Yti-1

peHy(@) T\ SR 3
= Dl s el oranel + 2o /Q|gf("' 1)|lito (20| )] dt
i1 i=1

(5)
<Crty + Cr,}l”"?1 —0 asl/— oo.

So the first limit transition is satisfied. For the second limit transition, we first note that
(g = u)nl(t) = @nz * Uy, ) ([£] Tnz) for any ¢ € (0, T). Moreover, we have that

(@n, *ﬁn,)(rﬂ%),w) — ((g* ) (1), )
e
= ( / y, (T£1c = 8)7ly,(5) ds, go)
+ (/0 2, (rt1: =) - gt = )t (5) dw). 33)

We show that

T [t]z
/ (/ En,(mr—S)ﬁn,(s)ds,f/’>dt’—>0 as[— oo
o \Js

and

T t
f(/ [g,”(rﬂf—s)—g(t—s>]an,(s)ds,¢)dt’ao as [ o0
0 0

such that limit transition (ii) is satisfied. First, we have for ¢ € (¢;_1, ¢;] that

[tz
‘(f g, (el —s)ﬁ,,l(s)ds,(p)‘

]r
< ||§0||”/ 8, ([E1c = 5)t (5)(s) ds

< ||go||[fg(ftm§n,(x, €1 —S)dS>

e !
X ( f gnl (x, [t]. —s)ﬁfll (x,s) ds) dx] . (34)

For t € (t;,_1,t;] and a.a. x € €, it holds that

1
/ g, (x [11: —5)ds
t
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byt g A o
:/o &8 ds = / F1-p0) © = Ta-pog) =™ -

Then, using Lemma 5.2, we obtain from Eq. (34) for ¢ € (t;_1,¢;] that

[t
‘( f Gy (TE1c = 8) s (5) dw)
t
1 9 [t]r )
< rnl—ﬂ1||<p|| /Q ( /t gnl(x, [t]. —s)ﬁnl(x,s) ds) dx

ti
<ol el? [ [ g, -9 (e dsdx

<l o) f Zgl_,ﬂ(x O dx

=7, ||g0||2/s;(g>x<u2)i(x) dx

2

<Cr, M,

which is valid for i = 1,.. ., n. Secondly, we deduce for the second term on the RHS of (33)

that
T t
/0 (/0 [, (1. —S)—g(t—s)]ﬁn,(S)ds,gD) dt’

T t
5/9[/0 (/O 18,,, (% fﬂr—s)—g(x,t—s)llun,(x,s)ids> dtj||g0(x)|dx

T t %
5/9|¢(x)|[/0 (/0 |§nl(x,fﬂ,—s)—g(x,t—s)|ds)

1
2
(f 1, (% [£1c —5) —g(x, £ —5)| ), (x )ds) dt] dx
(1-p1)

< Ct,,,

T/ pt 3
></|<p(x)||:/0 </0 |§m(x, M,—s)—g(x,t s)|u (x,s)ds) dt:|dx

< CTn,(l ﬂl)ﬁ

T t %
nglw(ﬂl[/o <f0 2,0 fﬂz—S)—g(x,t—S)|ﬁil(x,s)ds)dt} dx

since (remember that the function g is decreasing in time and thus g, < g) we have for
te (lfi_l,ti] that

t
/0 |§nl(x’ [t]. —S) —g(x,t—s)| ds

:/0i_l(g(x,t—s)—gn,(x,t,-—s))ds+/ (gx,t—5)~g, (%, —5)) ds



Van Bockstal Advances in Difference Equations (2021) 2021:314 Page 24 of 43

ti1 t
< / (606 tiy — 5) — g% Loy — ) ds + 2 / ot -s)ds
0 ti-1

P (27,,) 1A% A (L-BG) _ 1AW
< i-1 + nj _ i+1 +2 i-1
TTr2-sKx) T2-Bx) TI'2-BKx) I'2-x)
<Cr, M,

where we used the «-Holder continuity of f(x) = x* with & € (0, 1]. Next, we see that

T/ pt
f (/ |§n, (x,[£1: —s) —g(x,t —S)!ﬁil(x,s) ds) dt
0o \Jo
T t
= / ((g *1,,)(x,t) - / g, (x [£1: = 8);, (%) ds) dt
0 0
@, B
= ||g,,l (x) ||L1(O,T) I ”3; (x) ||L1(O,T)
T/ pt
+/ (/ g, (x (6] —8), (x,9) ds) de
0o \Jo
(6) — T t B .
< CHunl(x) HLl(O,T) +/O (/0 g, (x, [t]. —s)um(x,s) ds) dt,

where we used Young’s inequality for convolutions at position (x). Therefore, using

Lemma 5.2, we finally obtain that

T t
/o (/0 (€, (11 =) =&, (¢ = 9)]ig, (5) ds, w) dt|

-
< Codtm (p“[ /Q 72,00 1,7

+ /Q</°T(/ot§”l (% 11 =), (x,9) ds) dt) dx]é

1
10 ny ny 2
< Ct,,zl(l A |:Z llu:?t + Zr / (g uz)i(x) dx:|
-1 -1 JQ

(1-B1)

1
<Cr

We conclude that the second limit transmission is valid. Limit transmission (iii) follows

from Eq. (30) since
T
[ (ex @, -0 e

T
ffg"/’(x)\(/o (g*|(ﬁn,—u)|)(x,t)dt> dx
T _ ) %
n — ,pdt ) d
Sﬁ/g\w(ﬂ\(/o (g% | (@, - w)]) (x,2) t) x

®) _
2T [ 1000116600, = 0037,
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(6) _

2 [ oo, - 00, dx
Q

< Cllol @y, — ullL2o,r)L2@)

using Young’s inequality for convolutions at position (x). Now, we are able to pass to the
limit / — oo in (32), and we obtain that

& & n & rn
/0 (@ W), 0)dn - fo <Mo ]0 g(t)dt,rp)dm /0 /0 L6 (u(t), ) de di
& prn ded
=f0 fo (f (), @) dt dn.

Next, we differentiate the previous relation with respect to &, i.e.

3 3 3
<<g*u>(s),¢>)—(ﬁo / g(t)dt,¢)+ / £6)(ult), ) di = / (F(0)0) dt. (35)
0 0 0

Since u € L*®((0, T), H)(R2)) and f € C([0, T],L*(R2)), we immediately see that

;i{%((g*u)(é)xp):O = (gxu)(0)=0 in L*Q).

This calculation confirms (22). Moreover, from (35), we also get that (g * (i — 210))(&) is

absolutely continuous in time with values in H(l)(Q))k and with (g * (u — 1))(0) =0 as

§ § .
(e w-)©) - [ fOde- [ Lomd n i@’ (36)
0 0
where
{f(&) = L(t)u(t), ) = (f(2), ) = L(£)(u(2), ).
We differentiate this relation with respect to & and replace & with ¢ to obtain that
0; (g * (u— Zto))(t) =f(t) - L(H)u(t) in H(l)(fz)* fora.a.t€(0,7), (37)

i.e. u satisfies the weak formulation (21). Moreover, using that u € L*((0, T), H)(2)) and
f € C([O’ T]’L2(Q))’ we get that

3 (g * (u — i9)) € L((0, T), Hy(2)"). O
Theorem 6.2 (Uniqueness) Let assumptions AS-(1-6) be fulfilled. Then there exists a
unique weak solution u to problem (21) with u € L®((0, T), Hy(R2)) and 9,(g * (u — i) €

L>®((0, T), H(2)").

Proof We show the uniqueness of a solution by contradiction. We suppose that two so-

lutions u; and u; to (21) exist and set u = u; — uy. Then u satisfies (21) with f =0 in Qr
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and u(x,0) = 0 in 2. Then, we integrate the result over ¢t € (0,7) C (0, T) and put ¢ = u(n).
Afterwards, we integrate in time over 1 € (0,&) C (0, T) and obtain that

& & rn & prn
/0 (g % w)(n), () dn + /0 fo L(6)(u(2), um)) dt dn = /o /0 (F(6), u(m)) de dn.

From Lemma 2.1, it follows that

& 3
f (g % u)(n), () dy = / y(x) / (e 1)(x,5) ds dx.
0 Q 0

Using the symmetry of A and integration by parts, we see that

&/ pn 1 £ §
/0 (/0 A(t)Vu(t) dt, Vu(n)) dn = 2 (A(é)l:/o Vu(s) ds:|,/0 Vu(t) dt)
1 ¢ n n
+ 5‘/0 (/0 Vu(t)dt, BtA(n)[/o Vu(s) ds:|) dn
& t &
- 9;A Vu(s)ds |dt, | Vu(t)de ).
(/0 (t)[/(; u(s) si| t /0 u(t) t)

Hence, using the e-Young inequality, we see that

& n
f (/ A(t)Vu(t) dt, Vu(n)) dn
o \Jo

o £ 2 3 ] 2
> (— - 8) / Vu(t)de| - CE/ / Vu(t)de| dn.
2 0 0 0
Similarly, we have that
3 " & 2 & U] 2
/ </ c(t)u(t) dt,u(n)> dn| > -¢ / Vu(t)dt| - CE/ / Vu(t)de| dn.
o \Jo 0 o IIJo

Therefore, fixing ¢ sufficiently small and applying the Gronwall lemma imply that

& & 2
f y(x) / (e u)*(x,s)dsdx + / Vu(t)de| =0.
Q 0 0
Hence, we obtain that ex u = 0 a.e. in Q7. From the theory on Volterra equations, it follows
that # = 0 a.e. in Qr, cf. [51, Theorem 3.5]. O

Remark 6.1 (Neumann boundary condition) We made use of Friedrichs’s inequality to
handle the term

3
/ ( / ' e de, u(m) dn
0 0

in Theorem 6.2. This step is violated when a Neumann condition is considered on the
whole boundary of the domain (A(¢£)Vu(t) - v = 0 on 92 for ¢ > 0). However, we can assume
that ¢ > ¢p > 0in Q7 in order to be able to obtain the uniqueness of a solution. In fact, this
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assumption is also necessary when establishing the a priori estimate in Lemma 5.3 if a
Neumann boundary condition is considered.

Remark 6.2 Note that the convergence of Rothe’s functions towards the weak solution in
Theorem 6.1 is also valid for the entire Rothe’s sequence as the solution is unique.

We are not able to show that #(0) = i, for the space-dependent variable-order fractional
derivative under consideration. In the next section, we explain how to obtain this conver-

gence result in the case of a constant-order fractional derivative.

7 Fractional derivative of constant order
In this section, we suppose that 8(x) = 8 with B € (0,1). Therefore, the kernel g only

depends on the time-variable. We have the existence of the kernel [(¢) = % such that

(% g)(t) =1 for all £ € [0, T]. Next, we apply the convolution operation with kernel / on
(37). We obtain that

(15 [0, (g % (- 10))])(8) = (1% [f — Lu)) () in HA(Q)".

From the absolute continuity of (g * (u — 210))(¢), (g * (u — 79))(0) = 0 and ([ x g)(¢) = 1, we
have that

(£ [0 (g * (u — 120)) ) (£) = 0 (I % g * (u — 120)) (£) = u(2) — ko
Hence,
ult) —ito = (I* [f - Lul) () inHy(Q),

For all ¢ € H)(Q), since u € L™((0, T), H}(R2)) and f € C([0, T],L*(2)), we obtain that

tim|(u(6) = dio, ¢ )y Xmm\—hm‘f (£ =)[((s),0) = L5) (u(s), )] ds

§C1im/ (t—s)ds=0.
~NO S

Thus (0) = ity in H(Q2)" and
u e C([0, T], Hy(Q)").

Finally, we summarise the results in the following theorem, which improves the result
obtained in [37, Theorem 3.1] (see also [38, Theorem 1]).

Theorem 7.1 Let assumptions AS-(1-6) be fulfilled and put B(x) = B with g € (0,1).
Then there exists a unique weak solution u to problem (21) with u € C([0, T],H(l)(Q)*) n
L>((0, T), Hy(2)) and 8,(g * (u — i19)) € L>°((0, T), Hy (Q) ).

Remark 7.1 In [26, Proposition 7], the authors proved that u € C([0, 7], X) and u(0) = i,
for B € (}7, 1] if u € LY((0,T),X), p € (1,00), (g * (u — 19))(0) = 0 and 8,(g * (4 — i) €
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L#((0, T),X). The authors made use of [52, Theorem 3.6], which is also satisfied for p =
00. Therefore, we deduce that [26, Proposition 7] is also satisfied for p = 0o, which is in

accordance with the result obtained above.

Remark 7.2 (Neumann boundary condition) Theorem 7.1 is also satisfied when consider-

ing a homogeneous Neumann boundary condition if ¢ > ¢ > 0.

Remark7.3 We use the absolute continuity in time with values in Hé(Q)* of (g (u—1ip))(2)
to obtain the continuity in time of u(¢) with values in H(l)(Q)*. We note that no information
about 0;u itself is obtained.

7.1 More regular solution

In this section, we show that the solution u to problem (2) belongs to
u € L*((0, T), H*(2) N Hy(2))

if the tensor A in the principal part of the differential operator L is a 1 x 1 matrix, i.e. we

suppose that
L(x, t)u(x,t) = -V - (a(x, HVu(x, t)) +c(x, B)u(x, t).

This leads to the following additional assumptions:

e AS-7: B C(Q) with0< B(x) <Bi<1forallxe

« AS-8:Ac (L®(Q7)"*!,ie. A=a,and Va € (L™(Qr))".
We note that the ellipticity assumption AS-2 reduces to

a(x,t)>a >0 foraa.(x,t) e Qr.
The goal is to derive some higher stability results for the discrete solution. We have already

from the Lax—Milgram lemma that there exists a unique u; € Hy(<2) solving problem (24)

for any i =1,...,n, see Lemma 5.1. Moreover, from (24), it follows that

—aiAui :ﬁ + Vﬂi . Vui - (g * (Su)l —Cilj in H(l)(Q)*
However, as the RHS is an element of L(2) (thanks to assumption AS-8), we also have that
—a;Au; is an element of L%(Q) for any i = 1,...,n. Hence, from the ellipticity assumption,
we get that Au; € L*(Q) for any i = 1,...,n. Now, we are able to establish the following a

priori estimate.

Lemma 7.1 Let assumptions AS-(1-8) be fulfilled. Then a positive constant C exists such
that, for every j = 1,2,...,n, the following relation holds:

j j
(@xIVull®), + > gl Val*e + Y llAu|* < C.
i=1 i=1
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Proof We multiply

(g*zSu)i—aiAui—Vai . Vlzti +Cu; :ﬁ (38)

by —Au;t, integrate the result over € and sum up the resultfori=1,...jkeeping1 <j <.

‘We obtain that
j j j j
- Z((g *8u);, Aui)r + Z(uiAui, Au)T + Z(V“i -Vu,, Au;)t — Z(ciui, Au)t
i=1 i=1 i=1 i=1
j
= Z(f,, Au;)T.

i=1

We apply Green’s theorem on the first term on the LHS. Since g is space-independent here
and y;|r =0 fori=0,...,n, we get that

j j j

- Z((g % Su)i, Au)T = Z((g * V8u);, Vi)t — Z((g * 81u);, Vit - v) . T
i=1 i=1 i=1
J
=) ((g*8Vu);, Vu)t.
i=1

Hence, using relation (19), we obtain that

U J
Z(S(g * Vi), V)T + Z(aiAu,-, Au))t
i=1 i=1
J j j j
= Z(ﬁ, AML')‘L' + Z(giVl:to, Vl/ll‘)‘[ + Z(Cl'bti, AML')‘L' — Z(Vﬂi . VML', Aui)r.
i=1

i=1 i=1 i=1
From Lemma 3.3, again using that g is solely time-dependent, we obtain that
J

Z(S(g % Vi), V)T >

i=1

N =

1 J
(e IVal?), + 5 > il Vel
i-1
Using the e-Young inequality, we estimate the second term in the RHS as follows:

j
2
<G +e1y gl Vul’r.

i=1

j
Z(gz'Vﬁo,Vui)T
i=1

Using Lemma 5.2, we easily see that

j j j j
Z(ﬂ, Au)T + Z(ciui, Auy)t — Z(Vﬂi -V, Au)t| < Cey + 82 Z Il A%z

i=1 i=1 i=1 i=1

Therefore, we obtain the following estimate:
1 1 J J
S (@xIVul?), + (5 - sl) D gl Vil + (@ —e2) > Aui|’t < Cpy + Coy.
i=1 i=1

We conclude the proof by fixing ¢; and &, sufficiently small. O
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In the space H*(2) N HY(R2), the norms ||Au|| and l#llp2q) are equivalent [53, The-
orem 1]. Hence, Lemma 7.1 implies that the Rothe sequence (u,),cy is bounded in
L%((0, T), H*(Q2) N H}(2)). The reflexivity of this space implies that the weak solution u to
problem (21) belongs to this space. Moreover, from (21) it also follows that 9,(g * (4 — 119)) €
L2((0, T),L%(R2)).

This latter result implies that the conditions of Corollary 3.1 are satisfied. It is here that
we can use this result to obtain in a different way (before we used the positive definiteness
of the kernel) the uniqueness of solution to problem (21). We consider u = u; — uy with u;
and u;, different solutions to (21). Thus u satisfies (21) with f = 0 in Qr and u(-,0) = 0 in .
Therefore, taking ¢ = u(¢) in (21) and integrating with respect to time over (0,7) C (0, T)

gives
n n
/ (0 (g * u)(0), u(2)) de +/ L) (u(t), u(t)) dt = 0.
0 0

From Corollary 3.1, it follows for any 7 € (0, T') that (note that 8, = 8 in (8))

‘g/nHu(t)||2dt+a/nHVu(t)H2dt50, (39)
0 0
ie.u=0a.e. in Qr.

Theorem 7.2 Let assumptions AS-(1-8) be fulfilled and put B(x) = B with B € (0,1).
Then there exists a unique weak solution u to problem (21) with u € C([0, T],H(l)(Q)*) n
L*((0, T), H*(2) N H{(K2)) and 8,(g * (u — it)) € L*((0, T), L*(2)).

Remark 7.4 (Neumann boundary condition) We discussed before in Remark 6.1 that the
coefficient ¢ needs to satisfy additionally ¢ > ¢y > 0 (next to assumptions AS-(1-6)) in or-
der to obtain the uniqueness of a solution and Lemma 5.3 when a Neumann condition
is considered on the whole boundary of the domain. We note that Eq. (39) is also satis-
fied without additional assumption on c in the case of a Neumann boundary condition on
the complete boundary (as f = 0 in the proof of uniqueness). Moreover, from [54, Theo-
rem 2.50], it follows that the norms ||u/|| + || Au|| and [|u||2(q) are equivalent for u € H2%(Q2)
satisfying Vu - v = 0 on 9. This implies that Theorem 7.2 is also satisfied when consid-

ering a homogeneous Neumann boundary condition if ¢ > ¢ > 0.

In the next estimate, we show that under the additional assumptions
« AS-9: i1y € HA(RQ), i.e. i1 € H*(2) N HY();
e AS-10: Va(t) =0and Vc(t) =0 a.e. in Q for all £ € (0, T,
we have that the solution # to problem (21) belongs to L>°((0, 7), H*(2) N H}(2)). Then

from
u(t) —ito = (I* [f + aAu—cu])(t) in L*(Q),

we get that limg\ o [|u(2) — #ol| = 0.
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Lemma 7.2 Let assumptions AS-(1-10) be fulfilled. Then positive constants C and 1, exist
such that, for any t < 1o and for every j = 1,2,...,n, the following relation holds:

j
IAwl? + Y Au; - Auiy||> < C.
i=1

Proof We start with multiplying (38) by —Adu;, integrating the result over  and sum-
ming it up for i = 1,...j keeping 1 <j < n. We get by AS-10 and Green’s theorem the

following equality:
j j j
Z((g * Vou);, Véui)r + Z(aiAu;, ASui)T + Z(ciVu,», Véu)t
i=1 i=1 i=1
j
= (i, Aduy)T. (40)
i=1

Further, we follow the lines of the proof of Lemma 5.3. The first term on the LHS of (40)
is positive, and for the second we use (27) in order to obtain that

j j
o o
D (@it Adu)t = N Awl* = Cr Y A~ Auiy .
i=1 i=1
Using again (27) and the result of Lemma 5.3 gives us
j

Z(ciVu,-, Véu;)t

i=1

<C.

If f € HY((0, T), L*(R2)), then the term on the RHS of (40) can be estimated as follows:

J
> (s Au)T

i=1

(28)
< C. +elAu*

The result of the lemma follows by fixing ¢ sufficiently small.
If | 2f (Ol < C(1+ ) for £=0,1and y € (0,1), then
28) =
< CovelAwl®+CY 87 | Au .
i=1

j
Z(ﬂ,8Aui)t

i=1

Now, the estimate follows from the discrete Gronwall lemma [49, Corollary 15.5]. O
We summarise the consequences of Lemma 7.2 in the following theorem.

Theorem 7.3 Let assumptions AS-(1-10) be fulfilled and put B(x) = B with B € (0,1).
Then there exists a unique weak solution u to problem (21) with u € C([0, T],L2(2)) N
L>((0, T), H*(R2) N Hy(R2)) and 8,(g * (u — itg)) € L=((0, T), L*(K)).
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7.2 Numerical experiments
In this subsection, we first test the performance of the time-discrete scheme (25) (temporal
error) for solving (2) for a smooth solution and a typical solution given by

ui_;(ﬁ (x,8) = sin(rx) and uf_f (x,2) = t? sin(x),

respectively. We will perform several numerical experiments for different values of the
order of the fractional derivative 8. We consider Q = (0,1) and T = 1. We solve problems
(25) at each time step by the finite element method (FEM) using the first-order (P1-FEM)
Lagrange polynomials for the space discretization, where we take the number of space
discretization intervals equal to 128. We use the finite element library DOLFIN [55, 56]
from the FEniCS project [57, 58] to solve these problems. The CPU time (in seconds,
Intel® Core™ i7-1065G7 Processor) increases fast when increasing the number of time
discretization intervals, as at each time step one has to use the numerical solutions at all
preceding time levels. In the numerical examples, we consider the following errors:

EVI

max

max mal(|ﬁn(x1 tl) - Mex(x’ ti)i’
I<i<n xeQ

Ezlonv = 1n<1la<)§l” (g * u)n(ti) - (g * Z'tex)(ti) || .

The error E], is motivated by considering that we have 9,(g * (# — #fy) in the governing

PDE instead of d;u in a classical parabolic PDE. In the first experiment, we consider the
smooth solution % for different values of B,ie. =0.2,04,0.6,0.8. On Figs. 1 and 2, the

errors E?_and E_ are depicted on a logarithmic scale for T = {27 :j = 5...10}. We may

. . 1,
Figure 1 Asymptotic convergence rate for uexﬂ on
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. ) 2,
Figure 3 Asymptotic convergence rate for uef ona 5 os
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conclude that the asymptotic rate of convergence for E”__is of order t#, but a very fine

ax
timestep t will be needed to obtain this convergence rate, which will lead to a huge com-
putational complexity. Moreover, it is clear that we have O(t'~#) convergence for E” ..
The same conclusions can be drawn from Figs. 3 and 4, where we investigate the algorithm
in case of u2? for the different values of B €{0.2,0.4,0.6,0.8}. For these typical solutions,
the timestep 7 needs to be smaller in comparison with the smooth solutions (especially for
small 8 = 0.2). The numerical results obtained for these examples validate the convergence
of the proposed algorithms. Important to note is that £ = max g [#4,(x, t1) — thex(x, £1)|
in all these experiments. An interesting direction for future research is to investigate the-
oretically the order of convergence of E? . and E%, .

As we mentioned before, in order to obtain good numerical approximations, a very
small timestep t is needed, which is very time consuming. We may conclude that the
time-discrete scheme (25) mainly has theoretical advantages. For this reason, we try to
improve the time-discrete scheme (25) (leading to the theoretical results obtained in this
paper) from computational viewpoint by considering a graded mesh and allocating more
time-points around ¢ = 0 [59-61]. We consider a graded time-partitioning of the form
t;=T(j/n) forj=0,1,...,n, where the constant mesh grading is assumed to satisfy » > 1.
We put 7;:=t; — t;_; for j = 1,...,n and consider the following time-discrete convolution

on the graded mesh:

(g*V)(t) ~ (g =Y gt~ travim. (41)

I=1
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If r = 1, then the mesh is uniform and we easily see that we get the approximation (17)
on a uniform mesh. The use of a graded mesh increases the temporal mesh near ¢ = T (it
is coarser), and so it is possible that the error around ¢ = T starts to dominate the error
around the initial time ¢ = 0 (possibly also the space discretization error starts to interfere
the results). This is the reason why we also calculate the maximum error on the initial time
layer I := [0, ¢1] and investigate its behaviour, i.e.

Efnaxl = ma§x|ﬁn(xr tl) - uex(xr t1)|'
xe€

In case of the graded mesh, the convergence rates are derived as follows:

E;qnax Eglaxl
rategr  :=log, o ) rateE;«naXI :=log, Ton ,

max maxy

t . l E:”Onv
ra eggonv =108, EV .

conv

In the experiments, we take r = % in accordance with the optimal mesh grading for the

classical L1-approximation for the Caputo fractional derivative [41, 62]. In Tables 1 and 2,

we give the maximum errors and the orders of convergence for ué;(ﬁ and ug;(ﬁ , respectively.
For r = %, we see that the asymptotic convergence rate of E

observe that the asymptotic convergence rate of E/; is 1 — 8. From these experiments,

n

max, 18 2 — B, and we again

we are not able to make conclusions for the convergence rate of E/; ... However, it is clear

ax*

that the maximum error is smaller in comparison with the uniform scheme (17). The same
order of accuracy can only be obtained for the uniform scheme in the case of a very small

timestep 7.
8 2B

Table 1 Errors and order convergence for uex using (41) with r= B

r=2f n=32 n=64 n=128 n=256 n=>512 n=1028

B=02 Efnax/ 2479E-2 7.233E-3 2.087E-3 6.000E-4 1.724E-4 4951E-5
ratef&ax, 1.777 1.793 1.798 1.799 1.800
Enax 5.647E-1 3.356E-1 1.823E-1 9.430E-2 4.748E-2 2.354E-2
rategn 0.751 0.880 0.951 0.990 1.012
rateEgonv 0.700 0.746 0.767 0.777 0.783

B=04 Efmx/ 6.318E-2 2.163E-2 7.225E-3 2.393E-3 7.906E-4 2.609E-4
ratefnmaxl 1.547 1.582 1.594 1.598 1.599
E]ax 2.863E-1 1.468E-1 7.060E-2 3.209E-2 1.358E-2 5.086E-3
rateE:rvmx 0.964 1.056 1.138 1.240 1417
rategn 0.565 0.581 0.589 0.593 0.596

B=06 Egmx/ 1.758E-1 7.328E-2 2.886E-2 1.110E-2 4231E-3 1.607E-3
rategﬁmxl 1.263 1.344 1378 1.392 1397
Enax 1.758E-1 7.328E-2 2.886E-2 1.110E-2 1.225E-2 1.296E-2
ratef&ax 1.263 1.344 1378 -0.142 -0.082
rateEgOHV 0.398 0.405 0.407 0.407 0.406

B=08 Efnax/ 5.185E-1 2.947E-1 1.479E-1 6.900E-2 3.100E-2 1.369E-2
ratefrmmx, 0.815 0.994 1.100 1.154 1.180
BN o 5.185E-1 2.947E-1 1479E-1 7 440E-2 7.131E-2 6.516E-2
rategn 0.815 0.994 0.992 0.061 0.130

rategn 0.214 0.217 0.218 0.216 0.215

conv
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Table 2 Errors and order convergence for uﬁf using using (41) with r= %

r=2f n=32 n=64 n=128 n=256 n=512 n=1028

B=02 Efnax/ 2.204E-2 6.439E-3 1.858E-3 5.344E-4 1.535E-4 4410E-5
rateErmmX, 1.775 1.793 1.798 1.799 1.800
ENax 4.902E-2 2435E-2 1.203E-2 5917E-3 2.899E-3 1413E-3
rategn 1.009 1.017 1.024 1.030 1.036
rateggonv 0.638 0.659 0.681 0.700 0.716

B=04 Er”mx/ 5527E-2 1.897E-2 6.342E-3 2.101E-3 6.943E-4 2291E-4
rategnmaxl 1.543 1.581 1.594 1.598 1.599
[0 5527E-2 1897E-2 8380E-3 3611E-3 1421E-3 1.058E-3
rategn 1.543 1179 1214 1.346 0426
rategn 0523 0539 0.553 0.564 0573

B=06 E;m/ 1.515E-1 6.342E-2 2.502E-2 9.630E-3 3.671E-3 1.394E-3
rategﬁmxl 1.256 1.342 1377 1.391 1397
Enax 1.515E-1 6.342E-2 2502E-2 9.630E-3 6.739E-3 5411E-3
ratefrmmx 1.256 1.342 1377 0515 0317
rateEgOHV 0375 0.383 0.389 0.393 0.395

B=08 E”max/ 4.380E-1 2.510E-1 1.265E-1 5.908E-2 2.656E-2 1.173E-2
ratefrr]zmxl 0.803 0.989 1.098 1.153 1.179
200 4380E-1 2510E-1 1.265E-1 5.908E-2 2697E-2 2394E-2
rategn 0.803 0.989 1.098 1131 0.172
rategn 0.199 0.202 0.203 0.204 0.204

conv

Finally, we compare these results with the results obtained when discretising the Caputo
time fractional derivative using the well-known L1-algorithm on uniform [63] and graded
meshes [41]. The L1-approximation is defined as follows:

i 4
(g*xv)(t) ~ (g*v)?l = Zu;/ gi_p(t;—s)ds
I=1 b

i

= Z wi[ga-p(ti — tim) — G2-p(t: — 11)] (42)
=1
where g, (¢) := % Hence, the L1-approximation to the Caputo fractional derivative of

order § € (0,1) at the time point ¢ is given by

3Py

"u Cgplti-ti1)-gplti-t)
ath )

i
=Y a(u—wi)  with ;= .
1
=)

t=t;
Therefore, using this approximation, the time-discrete scheme (25) becomes

i-1

i iy @) + Li(ti, 0) = iy @) + @ii(ttio1, 0) = Y sy — -1, 9).
=1

Now, we perform the same experiments as before using the L1-approximation. The results
for a uniform mesh (i.e. (42) with r = 1) are plotted in Figs. 5-8. The maximum error is
smaller in comparison with the uniform time-discrete convolution (17). The results sug-

n

gest an asymptotic convergence rate of O(t?) for E

and of O(r) for EZ . when using
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Figure 5 Asymptotic convergence rate for u;f ona ol
logarithmic scale using (41) with r = 1:1og; £] .«
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Figure 7 Asymptotic convergence rate for uﬁ_f ona
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(42). The results for the graded mesh with r = Tﬁ are given in Tables 3 and 4. We again
. o .
see that the asymptotic convergence rate of £ is 2 — 8 and that the asymptotic conver-

gence rate of E!  is 1. We observe that the error away from ¢ = 0 can dominate the error
around the initial time, which gives a possible explanation for not obtaining the conver-

gence rate of 2 — B for E! = as was obtained before in [41]. We note that the maximum

ax
error E7 - is smaller in comparison with using the time-discrete convolution quadrature
(41) with r = % for every experiment. However, we observe that the maximum error
E o is (slightly) smaller in comparison with using the time-discrete convolution (41) with
r= % for 8 = 0.6 and B = 0.8, but it is (slightly) larger for 8 = 0.2 and § = 0.4. Further

research should be undertaken to investigate these observations in more detail.
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. 2, . .
Figure 8 Convergence rate for uef on a logarithmic
i : n _3] B =0.2:-1.662+0.757l0g,T
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Table 3 Errors and order convergence for u;f using (42) with r = %
r:% n=32 n==64 n=128 n=256 n=>512 n=1028
B=02 EI”“aX/ 1.992E-2 5.794E-3 1.670E-3 4801E-4 1.379E-4 3.961E-5
rategn 1.782 1.795 1.798 1.800 1.800
maxl
E”max 5.719E-1 3.434E-1 1.894E-1 9.953E-2 5.104E-2 2.584E-2
rateE:nvmx 0.736 0.859 0.928 0.964 0.982
ratefgonv 0.921 0.981 0.994 1.004 1.005
B=04 E;m/ 3.875E-2 1.307E-2 4346E-3 1437E-3 4.745E-4 1.566E-4
rategn 1.567 1.589 1.596 1.599 1.600
maxl
E’;mx 3.110E-1 1.691E-1 8.825E-2 4511E-2 2.281E-2 1.147E-2
ratef&ax 0.879 0.938 0.968 0.984 0.992
rategy 0999 1.020 1.023 1.020 1016
B=06 Efnax/ 7.709E-2 3.042E-2 1171E=-2 4465E-3 1.696E-3 6.432E-4
rategn 1.341 1.377 1.391 1.397 1.399
max;
/:_r”nax 1.927E-1 1.011E-1 5.184E-2 2.627E-2 1.323E-2 6.639E-3
rategrnnax 0.930 0.963 0.981 0.990 0.995
ratefgonv 1.024 1.037 1.038 1.034 1.030
p=08 nga)(/ 1.55TE-1 7.262E-2 3.268E-2 1.444E-2 6.326E-3 2.761E-3
rategn 1.095 1.152 1.179 1.191 1.196
maxl
Efnax 1.55TE-1 7.262E-2 3.303E-2 1.668E-2 8.391E-3 4210E-3
rate‘%ax 1.095 1.137 0.985 0.991 0.995
rategn 1.016 1.031 1.036 1.037 1.037

conv

8 Multiple regions
In this section, we consider a composite medium consisting out of N separated subdo-
mains (e.g. layers). For ease of exposition, we take N = 2 and make the following assump-
tions:
e AS-11: Q = Q; U Qy US, where ©; and Q; are non-overlapping Lipschitz
subdomains with interface S := Q7 N Qy;

+ AS-12: The normal flux of u is continuous along S, i.e.
[AVu(?) -n] ¢ = (A*ViP () - A'Vu' (1)) -n=0, te(0,T), (43)

where n denotes the outer normal on Q1, and u!, u? are the limiting values of the

function u as S is approached from 1, €2, respectively.
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Table 4 Errors and order convergence for uﬁf using (42) with r = %
r=2f n=32 n=64 n=128 n=256 n=512 n=1028
B=02 Efnax/ 1.733E-2 5.046E-3 1.455E-3 4.183E-4 1.202E-4 3451E-5
rategn 1.780 1.794 1.798 1.800 1.800
max;
ENax 5.105E-2 2.580E-2 1.279E-2 6.399E-3 3.188E-3 1.598E-3
rategn 0.984 1.012 1.000 1.005 0.996
rateggonv 1.083 1.058 1.004 1.039 1.052
B=04 Efmx/ 3.239E-2 1.096E-2 3.645E-3 1.206E-3 3.982E-4 1.314E-4
rategnmaxl 1.564 1.588 1.596 1.599 1.600
[0 4.603E-2 2310E-2 1.157E-2 5.786E-3 2.892E-3 1.444E-3
rateEQmX 0.995 0.998 0.999 1.001 1.002
rategn 1.060 1.043 1.030 1.022 1.018
B=06 E;m/ 6.202E-2 2460E-2 9.487E-3 3.619E-3 1.375E-3 5216E-4
rateEﬁmxl 1334 1374 1.390 1.396 1.399
Enax 6.202E-2 2460E-2 1.028E-2 5.141E-3 2.568E-3 1.282E-3
ratefrmmX 1334 1.258 1.000 1.001 1.003
rateycvonv 1.059 1.051 1.043 1.036 1.031
B=08 E”max/ 1.201E-1 5.673E-2 2.563E-2 1.134E-2 4974E-3 2.172E-3
ratefrr]zmx, 1.082 1.146 1.176 1.189 1.195
200 1.201E-1 5673E-2 2.563E-2 1.134E-2 4.974E-3 2.172E-3
rateErnnax 1.082 1.146 1.176 1.189 1.195
rategn 1.384 1444 1.256 1.037 1.038

conv

The weak formulation (4.1) is also satisfied in this situation as AS-12 implies that for all
e H(l)(SZ) it holds that

-(V-[A®)Vu®)],¢) =—(V - [A(t)Vu(t)],<p)Ql —(v- [A(L‘)Vu(t)],<p)Q2
= (A(t)Vu(t), Vgo)Q + (I[AVM(L‘) -n]]S,(p)S

= (A@)Vu(?), Vo).
The analysis in Sect. 6 stays valid. Therefore, we can conclude the following theorem.

Theorem 8.1 (Existence and uniqueness: multiple regions) Letassumptions AS-(1-6) and
AS-(11-12) be fulfilled. Then there exists a unique weak solution u to problem (21) with
u e L>((0,T),HL(Q)) and 8,(g * (u — i1p)) € L=((0, T), H5(Q)").

Next, we show the L*((0, T), H*(Q2) N H}(£2)) regularity of the solution when B(x) is a
step function. We consider the following assumptions:

« AS-13: B(x) is a step function, i.e.

P L (a4)
ﬁZ XGQz,

with 0< By, B, < 1;
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o AS-14:

a, Xe Ql;
A(x,t) = a(x) =
a, XE€ Qz.

Next, we are able to obtain a similar estimate as in Lemma 7.1 as Vg = 0 in €; and ;.

Lemma 8.1 Let assumptions AS-(1-6) and AS-(11-14) be fulfilled. Then a positive con-
stant C exists such that, for every j = 1,2,...,n, the following relation holds:

J j
2 2 2
[ s 19u) w ax D Ivavl's + 318wl <€

Proof We multiply (38) by —aAu,t and integrate the result over Q; and €2, respectively.
In particular for the first term on the LHS, using Vg = 0 in ©; and 5, we obtain that

—((g* (Su)i,aAui)Ql = ((g* V(Su)i,aVui)Ql — ((g*8u") @ Vu; -v),

—((g* (Su)i,aAui)Qz = ((g* V(Su)i,aVui)Qz —((g= Suz)i,ﬁzv%z )
Hence, by u; € H)(Q2) and AS-12, we get that

—((g*du)i,alu;) = (g * Véu)i,aVu;) + (g * du);, [aVu; - nlls)
@ (g V(Su)i,aVu,»).

We add up the resulting equations on 2; and €2, and sum the result over i = 1,...j with
1 <j < n. Using relation (19), we get that

j J
> (3(g* Wavw), vavVu)t + Y lladu|’c

i=1 i=1

j j j
= Z(ﬁ,aAui)r + Z(ginfto,aVu,-)t + Z(ciui,aAui)t. (45)

i=1 i=1 i=1
We obtain from Lemma 3.3 that
j 1 1 j
> ((e* (Vavw), VaVu)r = - / (¢ IVaVuP) (x)dx+ - 3 I vgiv/aVui|’r.
@ i=1

i=1

All the other terms in (45) can be handled as in Lemma 7.1, and so we can conclude the

proof. d

From this lemma it follows that u € L((0, T), H*(2) N H}(2)) and 8,(g * (u — ko)) €
L2((0, T), L*(R)) with

d(g* (w—i)) =f +alu—cu ae inQr. (46)
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When discussing the uniqueness of a solution, we get again from Corollary 3.1 inequality
(39) where B, = max{B;, 8,} in (8). We conclude the following theorem.

Theorem 8.2 Let assumptions AS-(1-6) and AS-(11-14) be fulfilled. Then there exists a
unique weak solution u to problem (21) with

u € L®((0, T),Hy(R2)) NL*((0, T), H*(Q) NHy(R)) and

3 (g * (u - 110)) € L*((0, T),L*(Q)).

We are not able to show the continuity of the solution in time by the argument used
before for the fractional derivative of constant order. Let us consider

s (g * (u - Zto))(t) =f(t)-L@)u(t) in H(l)(Q,»)* fora.a.t€(0,7),i=1,2;

and define /;(t) := f(%l) for i = 1,2. Then, for ¢ € Hj(Q) and i = 1,2, it holds that

(1() = 10, @)1 0 iy = (% [ 9D = (@Y1, Ve)o, + (aVuu - v,9)s]) (0).

We do not know how to get control over the boundary term as /; # [. However, if % in
H?(2), then we can show the continuity in time by multiplying (38) by —aAdu,t. Then, as
in the proof of Lemma 8.1, we have that

—((g % 8u)i, alsu;) = (g * Véu);,aViu;) + (g * du);, [aVéu; - nlls).

The boundary term cancels out if AS-12 is satisfied at ¢ = 0. Together with iy € H?($2) we
see that necessarily [[4]s = 0. Hence, we immediately assume that
» AS-15: A(x,t) =a € (0,00) in Q7.

Lemma 8.2 Let assumptions AS-(1-6), AS-9, AS-(11-13) and AS-15 be fulfilled. Then pos-
itive constants C and ty exist such that, for any t < vy and for every j =1,2,...,n, the fol-
lowing relation holds:

j
lAu*+ > Il Au; - Auiy||* < C.

i=1

Proof We multiply (38) by —Adu;7 and integrate the result over Q; and Q,, respectively.
Now, as in the proof of Lemma 8.1, we have that

—((g * 8u);, Adu;) = ((g * Vu);, Vu;) + ((g * du);, [Vou; - nlls)
= ((g *Véu);, V(Sui)

and
—(ciui, Adu;) = (¢;Vu, Véu;) + (ciui, [Véu, - l‘l]]g) © (¢iVui, Viu;).

Hence, we obtain (40) and we can proceed as in Lemma 7.2. O
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From this lemma, we obtain that # € L((0, T), H*(22) N H}(2)). Hence, from
u(t) — iy = (li * [f +alAu - cu])(t) a.e.in Q;foraa.te(0,7),i=1,2,

we get that

2

lim () ~ o | = Zl\m [4®) = o] gy =0-
Theorem 8.3 Let assumptions AS-(1-6), AS-9, AS-(11-13) and AS-15 be fulfilled. Then
there exists a unique weak solution u to problem (21) with u € C([0, T],L2(2)) NL>((0, T),
H2(Q) NHY(R)) and d,(g * (u — itp)) € L=((0, T), L*(R2)).

9 Conclusion

We have investigated an initial-boundary value problem for a fractional diffusion equa-
tion with space-dependent variable order where the coefficients are dependent on spatial
and time variables. First, we have studied the properties of the governing kernel in Sect. 2.
Afterwards, in Sect. 3, we have generalised a fundamental identity for integro-differential
operators of the form %(k % v)(£) to a convolution kernel that is also space-dependent.
By the aid of a convolution quadrature on a uniform mesh, we have proven the existence
and uniqueness of a unique weak solution to the problem by aid of Rothe’s method in the
next sections. Moreover, we discussed in detail the constant-order case and under which
assumptions a more regular solution can be obtained. We considered a time-discrete con-
volution on a graded mesh in order to improve the computational results. We also inves-
tigated a composite medium consisting of a finite number of separated subdomains. An
interesting direction for future research is to investigate the well-posedness of the frac-
tional wave equation of variable order.
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