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Abstract: A time-fractional substantial diffusion equation of variable order is investigated, in which
the variable-order fractional substantial derivative accommodates the memory effects and the struc-
ture change of the surroundings of the physical processes with respect to time. The existence and
uniqueness of the solutions to the proposed model are proved, based on which the weighted high-
order regularity of the solutions, in which the weight function characterizes the singularity of the
solutions, are analyzed.
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1. Introduction

check for Fractional problems with substantial derivatives have attracted increasing amounts
updates of attention due to their applications in, e.g., characterizing the functionals of anomalous
diffusion and non-Brownian motions [1,2]. There are several investigations in mathematical
analysis and numerical methods to such kinds of problems [3-9], while the corresponding
studies for the variable-order fractional substantial derivative models, in which the variable
fractional order accommodates, e.g., the structure change of the surroundings with respect
to time, are rarely found in the literature.
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In some recent works, the following Caputo variable-order time-fractional diffusion
Academic Editor: Haci Mehmet equations are investigated mathematically and numerically [10-16]
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——————09,g(s)ds.

T(1—a(s 1))
published maps and institutional affil-
jations. The Caputo (variable-order) fractional derivative is widely used in various applica-
tions that exhibit the power law type memory effects due to the power function integral

kernel. The Caputo variable-order fractional substantial derivative operator ” a‘;‘("”, which

is defined in the following for some o > 0 and 0 < a(s,t) < 1 [1-3]
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to the complicated form of the variable-order fractional substantial derivative, existing anal-
ysis techniques for investigating the Caputo variable-order fractional derivative problems
may not apply directly for problems involving (1), which motivates the current work.

In this paper, we analyze the following time-fractional diffusion equation [20-28]
equipped with variable-order fractional substantial derivative

(3 +qaal;¢(~,t) —A)u(x,t) = f(x,t), (x,t)€Qx(0,T];

2
u(x,0) =up(x), x € Q; u(x,t) =0, (x,t) €0Q x[0,T], @

where g > 0, T > 0, Q) is a d-dimensional domain for 1 < d < 3 with a smooth boundary
0Q). In the following two sections, we rigorously prove the well-posedness and high-order
regularity of the solutions to problem (2), respectively, which provide a theoretical basis
for this model. In particular, a weight function is introduced in the estimate of high-order
smoothing properties to characterize the initial singularity of the solutions.

In the rest of the paper, let H'(0, T) be the Hilbert space of functions with weak
derivatives up to order 1 in L?(0, T), the space of square-integrable functions on [0, T].
The corresponding norms are defined by

1/2

T
Isliom = ( [ &0)

1/2
”gHHl(OT (”g”LZ 0,T) +||atg||L2 OT) :

HY(0,T; D) for some Banach space D stands for the space of the functions in H 1 (0,T)
with respect to the norm of D. Q denotes a generic constant that may assume different
values at different cases.

2. Existence and Uniqueness

We prove the existence and uniqueness of the solutions to problem (2) in this section.
Throughout the paper, we assume that there exists a constant 0 < a* < 1, such that

0<ua(s,t) <a*for0<s<t<T.

Theorem 1. If f € L2(0,T; L*(Q)) and ug € H'(Q), problem (2) has a unique solution u €
H'(0,T; L2(Q))) N L2(0, T; H?>(Q)) and

(@)

for p > 0is defined

el i 0,202y + Nl 20,520 < QU

where Q is independent from the data and the solutions and the norm || - H7(Q)
in terms of the eigenpairs {A;, p;(x)}3>; of —A by

ol 0y = LA (00

Proof. If we expand u in terms of {¢;(x)}?°, as

Mg

u(x,t) =

ui(t)gi(x), ui(t) = (u, ¢i),

I
—

then {u;(t)}$*, satisfy the following ordinary differential equation

dw(t) + g9 Dw(t) + Adw(t) = h(t), te (0,T]; w(0) = wp 3)
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where w, A, h and wy refer to u;, A;, (f, ¢;) and (uo, ¢;), respectively, for i > 1. We consider
the fractional term as part of the right-hand side term in (3) to obtain

drw(t) + Aw(t) = —q 3 Dw(t) + h(t).
An application of the variation-of-constants formula yields
w= e—)\two + e—/\t * (_ qtralf('ft)w -i-h), (4)

where * stands for the convolution on [0, {] as follows

81(f) x o (t) := /Ot 21(8)g2(t — s)ds.

Then, we differentiate (4) with respect to t, multiply e ** for some ¥ > 0 on the
resulting equation and reformulate e~ *! - aaf("t)

function H ()

as a sum of a linear operator S and a

xt o) t (t _ S)fzx(s,t)ef(tﬂrx)(tfs)
et W= /o T(1—a(s b))

S
X <e’“‘asw(5) + 0/0 e MY e Yoy (y)dy + ‘73%0) ds

= S(eMaw) + H(t),

() = oo [ S
= 0Wo

o T(1—a(s D) ds

to obtain an integral equation in terms of @ := e~ *'9;w as follows

@ = —Ae”MOtwy 4 (— qS(@) — qH(t) + e *h)

5
Qe MOt (—gS(w) — qH(t) +e *h). ®

In order to prove the well-posedness of this integral equation in LZ(O, T), it suffices
to show that the linear operator —gS + Age~***)! x S is a contraction in L2(0, T). For v €
L%(0,T), we apply

[(t— )| = (£ — )" (t— ) 46N < max{1, T}(t—s)~*
and Young’s convolution inequality to bound Sv by
||SU||L2(0,T)
te oty ) | () 1y ) d
< —K(s—
<o [ g (0o e Doty s

< QHef(Uﬂc)ttﬂx*

12(0,T)

L1(0,T) 1ol 20,7

< Q(‘7+K)_(l_a*)HU”LZ(o,T)-
The operator Ae~(*+9)! x S is then accordingly bounded by

[Ae= (Aot * S0l 20,1y < 1802007y < Q(‘7+K)_(l_“*)”UHLZ(o,T)-
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We incorporate the above two equations to conclude that for x large enough, —g5 +
/\qe’(A“)t * S is a contraction in L2 (0, T) and, thus, the integral Equation (5) has a unique
solution @ € L?(0, T). We further apply this contractability on (5) to obtain a stability estimate

1@l 20,1y < Q(A2|wo| + 111l 2(0,1) + 17ll2(0,7))
< QA2|wol + |1kl 2¢0,1))-

Then, the w defined by
t
w = / e*w(s)ds +wy € HY(0, T)
0
with the estimate

@01y < QD 20,1y < QA2 [wol + 1Bl r2(0,m))

satisfies the differential Equation (3). The unique H 1 solution to (3) follows from that of (5).
Based on the above derivations, we finally estimate the solution u to problem (2) by

||uHH1(0TL2(Q < QZ |ul||H1 (0,T) = < QZ )‘ | u01¢l)|
100 Brgry) = QUL Bz + 101y )

The estimate of the solutions in || - || 12(0,T:12(0)) follows from

Hu”I}(O,T;HZ(Q)) = ||A“||L2(0,T;L2(Q))
o
= ||0¢u + q”a‘;‘( Ju — f”LZ(O,T;LZ(Q))
< Q(Ifl 20, 1:22(02)) + ol g )
The uniqueness of the solutions to problem (2) follows from that of the differential
Equation (3). O
3. Weighted Regularity

We prove the weighted regularity of the solutions to problem (2) in the following
theorem.

Theorem 2. Suppose a has bounded first-order derivatives for each coordinate, ug € H*T3(Q),
f € L0, T; H*T2(Q)) and ¢ f € L2(0, T; H*(Q)) for some s > 0. Then, the following estimate
holds .
105 ull 20,7850
< Q(||MOHHS+3(Q) + ||atfHL2(O,T;H5(Q)) + Hf||L2(O,T;HS+2(Q)))
where
0 :=max{a(0,0) —1/2+6,0} with0 < 6 < 1

and Q is independent from the data and the solutions.
Proof. We differentiate (4) twice in time to obtain

2w = A2 Mwy + 9 (— g9 w + h)

(6)
—A(- qgaf‘("t)w +h) +A%e My (— qga‘f("t)w +h).
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The ataai‘("t)w could be simplified as
affa g—a(t=st)p—0s 5 p
o Fl—at—st))(y+0)w(y)|y=f—sS
t —O't
‘T(l «(0,1)) (9rw(0) + ow(0))
t ﬂxt st)eftrs -
+ a*(r - t))>(8y+0)w(y)|y_t_sds %)
s

—a(t—s,t) 7(75 5
/ T(1—a(t—s, t))(aer‘Ta YWy sds‘

2
< 0O (]3,w(0)| + [w(0) +Q/ Mds.

vc(s t)

As
t—tx(O,t) _ t—a(0,0)tzx(0,0)—oc(O,t) < Qt—lX(0,0),

we multiply #° on both sides of (7) and apply

(=)< > Q(t — )

to find
#9708 w(t)] < QPO (|3,0(0)] + [w(0)])
+Q/Ot S(iaflgizds+Q/()t st. ®
T e
J TSN
5 a(tt)/2 5 2
_/ ( )/ (t|as (tst))\zds

t 26—a(tt) 1/2 t 626|592 2 1/2
< (/ (t—s)> ™0 S) ) |95u(s)| ds)
0 s 0 (t—s)®

SNV YO »
< (it (/0 T ety s>

t g20|52 2 1/2
cof [ R
0 (t—s)%
we apply [le™ - || 12(q ) for some x > 0 on (8) to find

He_'{tt‘sat‘fai‘(-,t)w(f)HLz(O,T) < Q(I0rw(0)] + [w(0))

+QIt e luor ||‘37Ktt§a%”||L2(o,T)

o2k (t=s) 5 1/2 )
(/ / - (e7s°92u(s)) dsdt)
< Q(|rw(0)| + \w( ) + Q=2 e D ul| 4 -

We, therefore, multiply #° on both sides of (6), apply |[e™** - || 12(0,7) on the resulting

equation, choosing « large enough and employ (9) and (tA)%e~*/2 < , as well as similar
(and simpler) proofs as above to obtain

e 7w 20,7 < QA [ewol + 1eh | 20,1 + Ml 201
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We employ this result to obtain the estimate of d%u as

Htéa uHLZ OTHS ZAslt(sa ulHLZOT
< QZ (As+3| uo,¢l)|2+ 1@ f, ) 1201y + AZNCF, )1 E20.))
:Q( +HatfHL2 0,T;L2(Q2)) +Hf||L2 OTH2 ))

which completes the proof. [

4. Conclusions

In this paper we rigorously prove the well-posedness and high-order regularity of the
solutions to the time-fractional diffusion equation equipped with variable-order fractional
substantial derivative. In particular, a weight function is introduced in the estimate of
high-order smoothing properties to characterize the initial singularity of the solutions.
Based on these theoretical estimates, we will carry out numerical analysis for the proposed
model in the near future in order to provide supports for practical implementations.
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