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ABSTRACT. We study Cauchy problem of a class of viscous Camassa-
Holm equations (or Lagrangian averaged Navier-Stokes equations) with
fractional diffusion in both smooth bounded domains and in the whole
space in two and three dimensions. Order of the fractional diffusion
is assumed to be 2s with s € [n/4,1), which seems to be sharp for
the validity of the main results of the paper; here n = 2,3 is the di-
mension of space. We prove global well-posedness in Clp 400)(D(A)) N
L[20'+oo)’loc(D(A1+s/2)) whenever the initial data ug € D(A), where A is
the Stokes operator. We also prove that such global solutions gain regu-
larity instantaneously after the initial time. A bound on a higher-order
spatial norm is also obtained.

1. INTRODUCTION

Hydrodynamic equations with nonlocal effects have attracted a great at-
tention in recent years. While some of the problems are described by nonlocal
equations to begin with, many others, especially those concerning interface
motion in fluids, are often derived from local equations. See for examples
[3, 12, 14, 13, 9, 8, 26] and references therein. As an important type of nonlo-
cality, fractional diffusion arises naturally in many hydrodynamic problems,
characterizing nonlocal drift or diffusion [3, 12, 13, 8], or capturing certain
thermal and electromagnetic effects [11, 10]. From an analytic point of view,
evolution problems with these nonlocal features are of great interest on their
own.
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In this paper, we shall study viscous Camassa-Holm equations with frac-
tional diffusion in 2 C R™ (n = 2,3). Throughout the paper, unless other-
wise stated, we shall always assume that

(1) Q0 C R" is a smooth bounded domain, or Q = R", with n = 2,3,
and

(2) s€n/4,1).

The equations are as follows:

3)
(1 —?A)u+u-V(1—a?Au—a®Vul - Au+ Vp = —v(1 — o®A) A%,

(4)

divu =0, uli—o = up.

Here u denotes a divergence-free fluid velocity field. The constant o >
0 characterizes the scale at which fluid motion is averaged, and v > 0 is
the viscosity. A = P(—A) is the Stokes operator, with P being the Leray
projection operator P : L%(Q) — {v € L?(Q) : divv = 0, v-n = 0 on 90};
we always omit the Q-dependence of A and P. A® with s € [},1) is the
spectral fractional Stokes operator which will be defined below, and which
is a nonlocal operator in nature. There are alternative (but not necessarily
equivalent) ways of defining fractional Stokes operators, but we find the
spectral fractional Stokes operator is the easiest to work with for our purpose.
The range of s is seen to be sharp from the viewpoint of the energy method
(see the proof of Theorem 3.1 below). Initial data for u is specified. When
Q) is a smooth bounded domain, we additionally need boundary conditions

(5) u=Au=0 on 0.

When s = 1, equations (3)-(4) are often referred as the classic viscous
Camassa-Holm equations, or equivalently the isotropic Lagrangian averaged
Navier-Stokes equations (LANS-«) [28]. The inviscid version of the LANS-«
equations, or the Lagrangian averaged Euler (LAE-«) equations, were first
derived in [24, 23] from a variational formulation, motivated by the fact that
the Camassa-Holm equation in one dimension describes geodesic motion on
certain diffeomorphism group. An alternative derivation can be found in
[21]. Viscosities were later added to the LAE-« equations, giving rise to the
LANS-« equations [5, 6, 4]. Its relation to the turbulence theory has been
well investigated [16, 17, 22, 30, 7]. Both LAE-a and LANS-a equations
can be viewed as closure models when motion at the scales smaller than
« is averaged out. Anisotropic generalizations of the LAE-a and LANS-
a equations in bounded domains are presented in [29], which takes into
account that the covariance tensor of the Lagrangian fluctuation field is
not constantly identity matrix throughout the domain and it should evolve
with the flow. For a more comprehensive history of the LANS-« equation,
we refer the readers to [28] and the references therein. As for results in
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analysis, a handful of global existence or well-posedness results of the LANS-
« equation have been established in periodic boxes [17], in bounded domains
and the whole space [15, 2, 1], and on Riemannian manifolds with boundaries
[31]; decay of solutions in bounded domains and the whole spaces was also
investigated in [2, 1].

Although it is not obvious how fractional diffusion can be physically incor-
porated into derivations of the Camassa-Holm equations, the specific form
of the fractional dissipation in (3) together with the boundary conditions
(5) is quite natural from analysis point of view; a similar choice is made in
[28]. For simplicity, we only focus on the isotropic fractional LANS-« equa-
tions, i.e., the viscous Camassa-Holm equations, although it was suggested
that the anisotropic LANS-a equation may be more relavent for bounded
domains [29].

Our first result, Theorem 3.1, is the global well-posedness with sharp
fractional power s. It may be viewed as a fractional counterpart of classical
results by Kieslev-Ladyzenskaya and others for the Navier-Stokes equations
[25, 32]. It would also be interesting if one can build rather weak solutions
as in [8] for suitable small positive powers s. Next, we show that the global
solution gains regularity when ¢ > 0, which is stated in Theorem 4.2 and
Theorem 4.6. The latter, characterizing the critical case (n,s) = (2,1/2), is
in general not easy to establish, and it may be a starting point for a further
regularity theory. Here instead of dealing with commutators associated with
nonlocal operators on a bounded domain which could be rather technical,
we make use of the fractional semigroups to derive desired estimates. One
might need nonlocal commutator estimates when studying higher regularity
and boundary regularity. These related issues will be addressed elsewhere.

The rest of the paper is organized as follows. In Section 2, we introduce
the spectral fractional Stokes operator and present an equivalent formulation
of the equations (3)-(4). Section 3 will be devoted to proving Theorem
3.1 on the global well-posedness result. In Section 4, we prove that the
global solution enjoys higher spatial regularity for any positive time. The
main results are summarized in Theorem 4.2 for the non-critical case, and
in Theorem 4.6 for the critical case, respectively.

2. PRELIMINARIES

We first introduce some notations. Let ¥ = {¢ € C§°(Q?) : V- ¢ = 0}.
As in much literature on mathematical hydrodynamics, let V' denote the
H'-completion of ¥; while the L?-completion of ¥ is denoted by H. Define
V' =H"(Q)NV for all r > 1; obviously V = V1.

In the case of Q@ = R", (—A) and P are both Fourier multipliers, and thus
they commute. Indeed, for all f € . (R"), ;1}(5) = P(E)|E2f(€), where

1

—iz-€
@7 g (x)e dx

fe =
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is the Fourier transform of f, and where P(€) is the Fourier multiplier asso-
ciated with P. Hence, A° can be naturally defined by

Af(€) = POl £(6)-
Define
1 £ pary@ny == (A" fl|72(mny + HfH%z(]R”)]l{r>0})1/2'

Now consider 2 C R (n = 2,3) to be a smooth bounded domain. For
the stationary Stokes equation in {2 with zero Dirichlet boundary condition,
there exists a sequence of eigenvalues {y;}jez, C Ry and a sequence of
eigenfunctions {w;};ez, C L*(2), both depending on 2, solving

Aw; = pjw; in Q, divw; =0, wjlaq =0,
such that {y;}jez, is non-decreasing in Ry and {w;} ez, forms an orthonor-
mal basis of H. It is known that w; € C>(Q)NV [32]. For all f € H, it has
a spectral decomposition

@Z;h%w,hzéﬂWM@M

The infinite sum is understood in the L*-sense. In fact, || f[|r2(0) = [{f;}jez, -
For all r € R, define

D(A")(Q) = Zf]w] {N]fJ}JEZ+ €l 3

with

1 Ipeary@) = (MK fijez 7 + I fidiezs I Lrsop) 2.
We shall omit the Q-dependence in D(A")(2) whenever it is convenient.
Then for all f € D(A"),

)=y 1 fiw;()
j=1

Again the infinite sum is understood in the L2-sense. As a result, || f|| D(AT)(Q) =
(HATf”2 + ”f”m(g ]l{r’>0})1/2’

Note that when 2 is a smooth bounded domain, the boundary condition
(5) is well-defined and it is automatically satisfied in the space D(A'*/2).
Indeed, we have the following lemma.

Lemma 2.1. Suppose Q C R" (n = 2,3) is a smooth bounded domain. Then
all D(A")-functions have trace zero if r > 1/4.

Proof. We first show that D(A) = V2. Indeed, for all f € D(A), there is a
sequence of {f"} C C°°(Q2) NV being finite linear combinations of wj;, such
that f™ — f in the D(A)-norm. On one hand, this implies that {Af"},ez,
forms a Cauchy sequence in L?() and thus {f"},ez, is a Cauchy sequence
in V2 thanks to their zero boundary conditions and the regularity theory of
the stationary Stokes equation [32, 27]. We assume f,, — f. in V2 for some
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f« € V2. On the other hand, that f* — f in D(A) implies that f* — f
in L?(). Hence, f = f. € V?, and | fllm2@) < CllASfl2@) < Cllflipay
because the same estimates holds for f™. This implies that D(A) « V2,
That V2 < D(A) is trivial since [|Af| 120 < Cllf || m2(0)-

To this end, for all f € D(A), we have f € L? with flpgg = 0 and
(—A)f € L?. This gives

ey = 3o+ DFF = [ £0= A)fdo = £

J=1

This is also true for all f € D(A'/?) since D(A) is dense in D(AY/?). Hence,
D(AY?) =V,

Since the embeddings i : D(A%) — L*(Q) and i : D(AY?) — H}(Q)
are continuous, by interpolation, for r» € (1/4,1/2], i is continuous from
[D(A%), D(AY?)]y, = D(A") to [L*(Q), H}(Q)]2, = HZ'(Q) [27]. Functions
in H3"(2) all have zero trace. For r > 1/2, it suffices to note that D(A") <
D(A'/?), O

Remark 1. When (2 is a smooth bounded domain, in fact, D(A") = V2" for
all r € [1/2,5/4). More generally, by virtue of the interpolation theory [27],
D(A") < V2" for all » > 1/2. When Q = R", D(A") = V? for all v > 1/2.

Let (1 — a?A)~! be the inverse of the elliptic operator (1 — a?A) on
(with zero Dirichlet boundary condition if €2 is a smooth bounded domain).
In the view of A%u = 0 on 02 if ) is a smooth bounded domain, it is valid to
take (1—a2A)~! on both sides of (3), and we obtain the following equivalent
formulation of the Camassa-Holm equation with fractional diffusion [28]:

(6) O+ vA%u + Pu - Vu + U (u,u)] =0,
where with adaptation of notations in [28],
(7) U*(u1,uz) = a?(1 — &®A) " div [Vuy - Vud + Vuy - Vuy — Vul - Vg,

and P : H N H"(Q) — V' (r > 1) is the Stokes projector [31] uniquely
defined by

(1 —a?A)PY(w) + Vp = (1 — a*A)w,
div P*(w) =0, P*(w)|aq = 0.

For all r > 1, P% is bounded from Hi N H"(Q2) to V" [28].

The relation between (3)-(4) and the viscous Camassa-Holm equation can
be formally revealed as follows. Assuming sufficient regularity of u, we apply
P to (3) to obtain that

(8) o(1+ ?Au+Plu-V(1 - a?A)u— *Vu' - Au] = —v(1 + a*A) A®u.
Suppose —Au = Au + Vg for some ¢ and define
v=(1+a*A)u.
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Then (8) becomes

o+ Plu- Vo + ou-VVq—a?Vul - Au) = —vA®v.
Since

&?Plu-VVq—Vu - Au] = *P[-Vu' - Vg - VuT - Au
= a?P[Vul - Au] = P[VuT],
we obtain that
9) o +u-Vo+ Vulv+ Vp = —vA%
for some p. This recovers the more commonly-used form of the Camassa-
Holm equation [2] with fractional diffusions.
3. GLOBAL WELL-POSEDNESS

Our main result on the global well-posedness of the equations (6) and (4)
(or equivalently, (3)-(4)), with boundary conditions (5) when 2 is a smooth
bounded domain, is as follows.

Theorem 3.1 (Global well-posedness). Assume (1) and (2), and let uy €

D(A). Then there exists a unique solution u € C[O7+Oo)(D(A))ﬂL[QO’JFOO)JOC(D(AHS/Q))
with Oyu € L[20 +o0) ZOC(D(Al_S/z)) solving (6) with initial condition u|—y =

ug (and boundary conditions (5) if Q is a smooth bounded domain). It sat-
1sfies
(10) [l Los

= D)+ 1A 2ull 2 12 < Clluollpeay-

[0,400)
where C' = C(a, s,n, v, [luo |l p(arsz))-

As the first step towards the global well-posedness, the following propo-
sition states the local well-posedness result. Note that in the 3-D case, the

range of s for the local well-posedness is wider than that in the global well-
posedness result.

Proposition 3.1 (Local well-posedness). Assume (1) and s € [3,1), and
let ug € D(A). Then there exists T = T(a,v,s,n,Q,up) > 0 and a unique
solution u € Cjo71(D(A)) N L2(D(A5/2)) with dyu € L2(D(A'~%/2)) solv-
ing (6) with initial condition u|;—p = ug (and boundary conditions (5) if
is a smooth bounded domain), which satisfies

T
(11) Il oy + ¥ [ 1472l dt < Cluolfy
where C' is a universal constant.

Proof. The main ingredient of the proof is the Galerkin approximation. We
proceed in two different cases.

Case 1. In this case, assume {2 is a smooth bounded domain.
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Step 1. For any r > 0, let Py be the orthogonal projection from V" to
Vn = span{wy,--- ,wn}, where w;’s are eigenfunctions of the Stokes oper-
ator defined in Section 2. Let u® solve

(12) opuN +v ASuN + PN PO -Vl + U (W ™M) =0, uN|imo = Pyuo.

To construct such u”, assume uV = Z;V: 1 @j(t)w;. Then (12) can be written
as an ODE system for a;’s, i.e.,

N

da;

T —i—l/u]a] Z aga[(wj, wy, - Vwy) + (w;j, U (wg, wy))],  a;(0) = (w;, uo).
k=1

Here (-,-) denotes the L2-inner product on Q. It is not hard to show the
inner products all have finite values. Then local existence and uniqueness of
u?N follows from the classic ODE theory.

Step 2. We shall derive energy estimates for u!V. It is straightforward to find
that

1d
2dt

By the definition of U in (7), for arbitrary vi,ve € D(A),
U (01, v2) [ 11 (02
< C||Vvy - Vol + Vo - Vg — Vol - V|| 2

< Cllvillpeayllvallpeay,

(13) a7z + vl AN |Te = (Ut (W ).

which yields
1d
2dt

Next, we derive a higher order estimate. Taking inner product of (12) and
A2uN

(14) 122 + vl AN G2 < Clla™ By ™ 2.

(15)
AU [ AT 2 = (A% ) A% 1 ),
Since ©?V is smooth, assuming —Au” = Au®N 4+ Vp¥ for some p", we derive
that

A?uN W vy

Au ( A) (™ - vul))
(16)

AuN N vvpl — AdY vl — 28ku§y8jkuN>
AN — (V)T vptN — Al v — ZOkUJTOjkuN)

(

=

<Au , U V(—A) N _ AN vl — 28ku§-\78jkuN>

=

=

= (Au™, (VuM) T (Au + Au™) = Au - V¥ — 20,0 0u™).
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Combining this with Remark 1 and the assumption s € [%, 1),

(A% W - ul)|
< Ol Au™||| 2 V™| 2 (| Au™ 2 + |V 2)
(17)
< CHUN”D(AHS/Q)HUNHD(A(H%*S)/Z)HUNHD(A)
< ClluM || pavesray 6™ 1D ay-
In addition, for arbitrary vy, vy € D(AM5/2),

[PU (01, 02) || pay < ClIVv1 - (V2)T + Vo - Vog — (Vor) T - Vg .
By Sobolev embedding and Remark 1,
(18)

|Vor - (V)T 4+ Vg - Vg — (Vo)1 - V||
< COIVPurll, g Vo2l 2 + ClIVOLll 2 VP02l 2
< Clloillparesra o2l p g+ g-s12y + Cllvill p ya+g-972) 02l piaressz),

which implies that

(19) IPU (W™, u™) || peay < CHUNHD(A)HUN||D(A1+S/2)-
Hence,
(20) (A2, U (W™, u™))| < Cllu® hay lu™ | peasrsz)-

Note that when €2 is a smooth bounded domain, |[v||pary < C[|A™v]|2 for
some constant C' depending on r > 0 and 2. Combining (14)-(20),

1d
2dt
By Young’s inequality,

(21) ™ By + AT 2N e < Cla 1) 1A 20N 2.
d _
EHUNH%)(A) + V|’A1+S/2UN”2L2 <Cv 1HUNH4D(A)'
Taking time integral yields that
T

N2 2 1+s/2, N2 N4
(Jfu ||Lgs>(D(A))—HPNU0||D(A))+V/0 1AM [Zo dt < CLT (™[0 ay -
Here C, = Cy(a, 5,n,v,9). By the continuity of «” in time, if 7" is taken to

be sufficiently small, which only depends on [[ug||p(4) and the constant C.

but not on N, we deduce that u” exists on [0, 7] by a continuation argument
if needed, and

T
@) By v [ 1A R dt < ol

Here C is a universal constant.
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Step 3. Since the bound in (22) is uniform in N, there exists u € L (D(A))N
L2.(D(A'*5/2)) satisfying (11), such that up to a subsequence, uV weak-*
converges to u in L(D(A)) and weakly in L2.(D(A'*+5/2)).

Next we derive an estimate for d,u’Y. For arbitrary vy, vy € D(AH'S/ 3,
(23)
[P (v1 - Vo)l prar-s2y < Cllorllpay[Vvallaz—s < Cllorllpayllvall par+s/z.-
Note that in the last inequality, we needed s > 1/2. Combining this with
(12) and (19), we use boundedness of Py and P to derive that

10:u™ || par-sr2y < CIA*UN || par-sr2y + ClluM [ peay lu™ [ pareszy
< CIA*2uN | 2 (1 + [ || peay)-

Thanks to (22), this implies that d;u’" has a uniform-in-N bound in L2(D(A'~%/2)).
By interpolation and the Aubin-Lions Lemma [32], u" — u strongly in
L4.(D(A)) for all p € [1,00). This together with the weak convergence

u™ — win L2(D(A*%/2)) is then sufficient for passing to the limit N —

oo in (12), which implies that u is a weak solution. Arguing as above,

dyu € L2D(A'5/2). By a classic argument [32, Lemma 1.2 in Chapter IIT],

u is almost everywhere equal to a continuous function valued in D(A), i.e.,

u € C[O,T](D(A))QL%(D(A1+S/2)). Moreover, u satisfies the initial condition

in (12) since Pyug — ugp strongly in D(A).

Step 4. It remains to show the uniqueness. Suppose there are two so-

lutions u; and wg for (6) satisfying (11). Define w = wu; — ug. Then
w € Clor)(D(A)) N L(D(A/2)) solves

Ow + vA*w 4+ P*w - Vug + U (w, u2)] + P*uy - Vw + U (ug, w)] =0

with zero initial condition. Similar to (13)-(21), we derive energy estimates
for w,
1d
2dr
< w,w - Vug + U (w, uz))| + [{(w, U (u1, w))]

< C([lutllpeay + HU2HD(A))HU)H2D(A)7

[wl|Z + vl A w7

and
1d
2dt
< (AP, AP (w - Vug))| + [(Aw, (=A) (ur - V)|
+ |<Aw7 Apaua(wv ’LL2)>| + |<Aw7 Apaua(uh w)>|
< CI A w| o |w]| peaylluzl| pparesr)
+ [{Aw, (Vur)T (Aw + Aw) — Auy - Vw — 20, uy j0jw)|
+ Cllwllpgay Il parsa (s lpasiorsy + luzllpgareey)
< C| APl 2wl pray (A 2ua | 2 + | A Pus | 2).

lAwZ2 + v A 2w]|Z,
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Here we note that the derivation in (16) is originally applied to smooth
functions, but it also works here for w by an approximation argument. To
justify this, (23) will be needed. We omit the details.

Combining these two estimates, by Young’s inequality,

ol + AT
< Cv M |wl|Beay (1A 2ur |2 + | AT 2z 7).
By Gronwall’s inequality and (11),
0l ey + VA 20]25 12 < Ol s,m, 20, T, ol pay) [0(0)

It follows that w = 0 since w(0) = 0, and thus u; = us. This estimate also
implies continuous dependence of the solution on the D(A)-initial data.

This completes the proof of the local well-posedness in the case of 2 being
a smooth bounded domain.

Case 2. Now suppose 2 = R". Let n € C§°(R"™) be an even smooth mollifier,
such that > 0 is supported in the unit ball centered at 0, and 7 has integral
1. Define n.(x) = e "n(z/e). Let u® solve

(24) Opu +vnexnx A%u+POn*[(nexu)-V (e xu® ) +UY (nxu®, nexu®)] = 0

with initial data u®|;—¢g = n.*ug. We shall view (24) as an ODE gyu® = F.(u®)
in D(A), with

Fo(u®) = —vme ke x A%u® — PO % [(ne xu®) - V(1o % u®) + U (e % u®, ne xu)].

Thanks to (19), (23) and smoothness of 7, it is not hard to show that F.(u®)
is locally Lipschitz in u® € D(A). Then local existence and uniqueness of
u € CF, (D(A)) follows from ODE theory on Banach spaces.

Then we derive energy estimates for u®. Note that in the whole space case,
A? applied to u® € D(A) is simply a Fourier multiplier, which thus commutes
with the mollification by n.. We proceed as in the bounded domain case to
find that

1d
5 g lZe + vline * A0 2 < Cllne x| 22 e * 0 [ a.
and
1d €112 1+s/2, e €112 €
5 7 1A 7 + vllne * A0 2 < Cllne x [y Ine 0| pearesra).

We use [[1e % u®|| paresray < 0e % ufl|peay + [ne * A/u%|| 12 and Young's
inequality to derive that

d _
EIIAualliz + v|ne s ATP0E|| 2 < Cllne % u [y + CvHime s+ ufl| D ay-
Combining these estimates, by Young’s inequality for convolutions,

d . )
EHUEH?:)(A) + vlne x ATPuE|| 2 < Cllut ) + Cv e [y
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Taking time integral yields that

T
(U0 B (payy — lIme * ol ) + v /0 e+ ATF5/207 2 it

< C (g payy + v 18l (payy)-

Here C, = Ci(a, s,n,). By the continuity of u° in time, if 7" is taken to be
sufficiently small, which only depends on |ug|[p(4), ¥ and the constant C.
but not on &, we deduce that u® exists on [0,7] by a continuation argument
if needed, and

T
25) s oy v [ e AT R de < Clluola

Here C' is a universal constant.

To this end, since 7.*u® is uniformly bounded in L (D(A))NLA(D(AF5/2)),
there exists u € L3¥(D(A)) N L& (D(A'3/2)) satisfying (11), such that up
to a subsequence, 7. * u® weak-* converges to u in L (D(A)) and weakly in
L2,(D(A*%/2)). We argue as in the bounded domain case that

10¢u || par-srzy < Cline * w™[| pearesrz) (1 + |02 * w[ peay)-

By (25), this implies that d;(n.*u®) has a uniform-in-e bound in L2,(D(A~/2)).
By interpolation and the Aubin-Lions Lemma [32], 7. * u® — u strongly in
LI(D(A)) for all p € [1,00). This together with the weak convergence
u® — u in L2.(D(A'*%/2)) is then sufficient for passing to the limit & — 0 in
(24) mollified by 7., which implies that u is a weak solution. Time continuity
of u in D(A) can be justified as before. So are the initial condition and the
uniqueness of .

This completes the proof. O

Now we can prove global well-posedness by combining Proposition 3.1
with a global H'-energy estimate.

Proof of Theorem 3.1. Take the local solution u, € C’[O,T](D(A))HL%(D(AHS/Q))
that solves

(26) Opus+vA uy = —P[us- Ve +U (Us, uy )] in QX [0,T],  uslt=0 = up.
Take inner product of (1 — a?A)u, and (26). It is valid to do so since u, €

Com(D(A)) N L2,(D(A*%/2)) while the right hand side is in L2.D(A'~%/2),
which has been shown in the proof of Proposition 3.1. Taking integration
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by parts,

(27)
1d
57
= — (1 — a®A)uy, [ty - Vg + U (s, uy) + (1 — a2A)71V])
= — (1 — a®A)uy, uy - V) — (uy, o2div [V, - Vul + Vu, - Vu, — Vul - Vu,))
= & (Auy, u, - V) + o (E?jui, Opuldpul + 8kui(9juf — aiul,f@ju@

= — 2 (9ul, Q;ul Opul) — o®(Djul, uk O ul) + @ (9ul, Opuldsul) = 0.

’u*H%Z(Q) + 02”141/2“*”%2(9)) + V(HAS/ZU*H%Z(Q) + CYQHA(HS)/ZU*H%Z(Q))

By a limiting argument, this implies that for all ¢ € [0, 77,
(|72 + o AV 2w 72) ()
23) + 20 [ (A0 s+ @A 2 ) )
< Jluol22 + a®| A ug| 2.

On the other hand, it holds in the scalar distribution sense on (0,7") that
[32, Lemma 1.2 in Chapter III]

1d
Sl A B+ AT B = (A% - Vi + U e, 1))

By a limiting argument and the continuity of u, in D(A), for all ¢t € [0,T],

t
w3t + 20 [ A1 e dr
0
(29) t
— || Auo|% —2/ (A2 1 - Vit + U (1, 1)) ()
0

Once again, the derivation in (16) also work for u, here by an approximation
argument. It will be used below to bound the integrand.
To this end, we proceed in two cases.

Case 1. Suppose €2 is a bounded smooth domain. In this case, the norm
|us|[pary is equivalent to the seminorm [|A™u.|z> for all 7 > 0, as all the
ft;’s are positive. See Section 2.

Since s > n/4, by (17),

(30) (A%, us - V)| < Cllusl szl peacso2) lusl pea).
Likewise, by (18),

[Vt (V)T V() Va2 < Ol pasory [l pac o
and thus

(A%, U (s, we))] < Ollusllpeay sl ppasesrs) luell piaa ).
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Combining this with (28), (29) and (30), we obtain that
(lwlfpay + 1A 2w 72)(2)
t
2 [ (14wl + 02 AT 2 ) () dr
< HUOH%(A)+‘02HfP/2UOH%2

t
e /0 (Ut ay el v o/ sl pacioney) (7).

Recall that [[u.||pary < C||A"ux|| 2. By Young’s inequality and (28),

[ el g s logacsny)r) dn
< € [ el 1472 A0+ 2 12) )
<o [ 1Aty dr + ot [y (IACH 2 ()
Hence,

(luelBiay + o? A 2w 72)(2)

t
Ty /0 (A 20,3 ) + 02| AT 20, |2,)(7) dr
t
< lluolB ) + a2 A 22, + C / a2 0y (P AGF) 200,12, 7)

where C' = C(a, s,n,9Q,v). Since ||A1+9)/2y, |2 € L*([0,T]) for all T €
[0, +00) by (28) with uniform-in-7" bound, then a uniform-in-7" global bound
for [|us||p(ay follows from the Gronwall’s inequality. Global well-posedness
can be proved by the local well-posedness and a continuation argument, and
(10) follows also from the last inequality.

Case 2. Now suppose 2 = R™. In this case, we shall slightly change the
argument so that the final estimate will be uniform in 7" > 0. We shall take
advantage of A"u, = (—A)"u, in this case.
Again by (17),
(A, e - V)| < Ol Aus |l [Vt g 1| g2,

and by (18),

(A%, U (s, we))| < Ol Aul 2| VP01 [ V|

HE "



14 ZATHUI GAN, FANGHUA LIN AND JIAJUN TONG
Combining them with (28) and (29), by Young’s inequality, we obtain that
(llfpay + @214 [ 72)(2)

+2v /Ot(”As/zu*H%)(A) + QQHA(HS)/%*HQB)(T) dr

< lluollBay + || A Puq[75

t
+C [ lAulalldul pgrrm |4 o) () dr
By interpolation,
”AU*HD(AS/Q) < CHAS/2U*HD(A)= HAl/2u*”D(AS/2) < C”As/zu*”D(Al/Q)'
By Young’s inequality, (31) then becomes
(lualHay + @214 20 72)(2)
t
2 [ (14wl + 02 AT 2 ) () dr
< ”U0H2D(A) + || AV ug| 72

t
(32) +C /0 (Al 2 A 20, oy | A2, | g 2)) () e
t
< luoliay + @14 uo|72 + V/O 1A PB4y (7)

t
00 [l (A2 oy ()

By (28), HAS/%*HL?FD(AUZ) < C(a, v, |luol pars2y)- Hence, by the Gronwall’s
inequality, we obtain a uniform-in-time global bound for [u|[p(a), i-e., for
all t € [0, T,

H’LL* ||D(A) (t) < C(Oé, SN, V, HUOHD(Al/Z))'

In particular, this bound does not rely on 7. Then the global well-posedness
and (10) follow as before.

O

4. IMPROVED REGULARITY OF Uy

In this section, we shall show that the global solution w, gains regularity
instantaneously when ¢ > 0. We proceed in two different cases.

4.1. Non-critical case: s > 1/2. For simplicity, denote f(uj,us) = —P*uy-
Vug + U*(uq,uz)]. In the proof of Proposition 3.1, we have derived an
D(A'=%/?)-estimate for f (see (18), (19) and (23)). Yet, the following lemma,
is still useful.
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Lemma 4.1. For all r € (3,2],

£ (ur, w2) || prarrzy < Clluallpeay A ?uall a2y,

where C' = C(a,r,n, Q).

Proof. The proof is straightforward. By the boundedness of P* and Remark
L
1S (w1, u2)ll prarsay
< C(luy - Vg gr + |Vug - Vud + Vuy - Vug — Vud - Vaug|| gr-1)
< Cllurll g2 [IVuallgr + IVudll gr—1 [ Vuel|mr)
< Cllua|lpeay (1A us | 2 + AT+ Pus | 2).

(33)

O

Lemma 4.1 roughly shows that the regularity of f(u.,u,) is one order
lower than that of u.. Since the backbone equation Jyu. + vA%u, = f (i.e.,
(6)) implies that u, admits regularity 2s-order higher than f, we immediately
obtain improved regularity of u, when s > 1/2 by bootstrapping, which is
why we call the case s > 1/2 non-critical, and which leads to the following
theorem.

Theorem 4.2 (Improved regularity of u, in the non-critical case). If s >
1/2, the global solution w, obtained in Theorem 3.1 satisfies that for all
r €[0,s/2], and all t > 0,

(34) [ ()| pasry < CE s + 1)l|uoll pay,

where C' = C(a, s,n,v,Q, |uollpeay)- In particular, when ||lug| pay — 0, C
converges to a universal constant depending on «, s, n, v and 2.

Proof. Define ry =2+ s+ (2s— 1)k for k=1,--- | K, where K = [213__51} is

taken in the way that rx < 3 while rx11 > 3. We apply Lemma 4.1 with
r = r; — 1 and use interpolation to find that

(35) Hf(u*,u*)”D(A(rk*l)ﬂ) < C(Oéy s, n, Q)Hu*||D(A)HA8/2U*||D(A(%*S)/2)-
For any fixed £ > 0, we shall prove regularity and estimate of wu.(e). Let

d=¢/(K+2)and t; = jo for j =0,--- ,K + 2. It is easy to show that

for any t > tg, u.(t) = e~V Ay 4wy (1), where up = u(ty), and wy,(t)

solves the following Cauchy problem starting from t = t,

Owi + vA wy, = f(ti, ui),  wli=, = 0.
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It admits an energy estimate, i.e., for all ¢ > 0,

t
A 2 O + [ A
tg

t
(36) <C [ A2 f )2, dr

ty

t
go[um%mmmwmﬁrumw%m;Mr
k

We used (35) in the last inequality. Thanks to (10) in Theorem 3.1 and the
global H'-estimate (28) of u,, by the definition of ry,

t
JATR1=5) 205 (]2, + / | ATy 7.
(31) .

t
< Clluollbay <1 +/t 1™ 0, 7 dT> )
k

where C' = C(a, s,n,v,Q, [[ug|| p(41/2)). This holds for all ¢ > 0. For k = 0,
this together with (10) implies

t
(38) 1A= 2 () |72 +/0 1A 2o |22 dr < Cluolla)-

For all k > 1, we write u, (1) = e~ (""%-1¥A"y; | 4-app_1(7) and derive from
(37) that
(39)
t
”A(mﬂ—s)/2wk(t)”2L2 + / ”ArthwkH%z
g

t
< Cluolfygay | 4260 (A0 20 i 2
t
t
+ Cllallpn (1+ [ 14w dr)
tg

t
< Clluollfay (HA(T’“_S)/%_JVA up—1|72 +1 +/ A7 2w |72 dT)

tk—1
2 —2s=Ll (o1 —s)/2 2 ! rL/2 2
< Clluolpeay |(w6)™ = [[AT* 7wy g |72 + 1 +/ [ A™ 2wy _|[72 dT |

te—1
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Here we used energy estimate for semigroup solutions. Since t > 0 is arbi-
trary, this implies that

o
‘|A(T’“+1_8)/2wk(tk+l)H%z +/ ||Ark+1/2wk||%2
tg
2s

S| Ar-1=9)/2

(40) < Clluollpay (v0)~ up-1|72

1 —|—/ |]Ark/2wk_1|]2L2 dT] .
k-1

+ ClluolBa

Since uy, = uy(tp) = e up_y + wy_y (t) for all k=0, , K + 1,
||A(T’k—8)/2uk||%2

(< (IAI I 4 AT (1)),

< O [8) 5 AP 2 G+ AT P (80 |
To this end, we claim that for j =0, -+ |, K,
) 1A= 20|72 4 (| AT+ o (840 ) 17 +/t 1A+ 2|7, dr
42 j

_j(2s—1) 9 . 9
<CO = + D(lluollpeay + 1) lluollpays

where C' = C(a, 5,n,v,Q, [lug| p(41/2), j). We shall prove this by (40), (41)
and induction. Indeed, for j = 0, (42) follows from (38) immediately. Now
suppose (42) holds for j < k — 1 with some & > 1. Then for j = k, (42)
follows immediately from (40) and (41). This justifies the claim.

To this end, we shall perform the last-step improvement to derive an
estimate for u,(¢) = e ug 1 + wry1(txy2). Similar to (36) and (39),

HA1+S/2

wic1(ti+2)]72

<C [ JAf(u )l dr
tk+1

< C/ el By (1452072 + 1A% 2w 72) dr
tk+1

< Clluola (1 S i [ A df) -
K+1

Note that rx+1 > 3. By (42) with j = K,

||A1+8/21UK+1(15K+2)||%2

_3ori e —s
< Clluollday (1+ ()~ AR 202,

+Cllunlgsy [ AT w3 dr

tk+1
17

< Clluollpay (0™ = + D (lluolba + DFH
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On the other hand, since (41) also holds for j = K + 1,

HA1+8/26—5VAS UK 41 H%?

(@49)— (g1 —9)
< Cwo)- K+172) HA(T’K+1—8)/2UK+1”2L2

- K
<@+ D)(luollpea + D" luolpia.
Combining these two estimates, we obtain that

AT 20, (o) ][22

(43) < CO™ + 1)(JluollBiay + D luolfay
<Ce '+ 1)(”UOHD + 1)K+1”UOHD(A

where C' = C(a, s,n,v,Q, ”U()”D(Al/Q), K). Note that K essentially depends
on s. By interpolation between (43) and ||u. (e )HD(A < C”UOHD(A we know
that for all r € [0, s/2],

_2r
() Darery < O + Dluolipay,

where C' = C(a,s,n,v,Q,||uollp(ay). In particular, as [[ugl|pay — 0, C
converges to a universal constant depending on «, s, n, v and ). Since
e > 0 is arbitrary, (34) is proved. O

4.2. Critical case: s = 1/2. Now we consider the case (n,s) = (2,1/2).
It is called critical since no easy bootstrapping argument can be applied as
before. In what follows, we shall prove, in the fashion of re-constructing the
solution, that u, has local Holder continuity in time away from ¢t = 0 as a
function valued in D(A'*/2); while the Holder norm admits a singularity
at t = 0 with certain growth rate as ¢t — 0. This idea comes from the
earlier studies of regularity of LP-solution of the Navier-Stokes equation and
semilinear parabolic equations [18, 20, 19]. To be more precise, we introduce
the following definition.

Definition 4.3. Fix T € (0,1] and let w € Clo 71(D(A)) N L3(D(AM/2)).
With R > 0 and § € (0,1/2), we say w € B}Bz,T if and only if
(1) [lw)Ipcay < R for all ¢ € [0, T7;
(2) ||A5/2w(t)\|D(A) < Rt™'/2 for all t € (0,T7;
(3) Foral 0 <t <t+h<T,
(44) lw(t + ) — w(t)l|peay < B°tPR,
(45) |]AS/2(w(t +h) — w(t))HD(A) < BB (B+1/2) p.

In fact, homogeneous solutions given by the semigroup {e‘“’As b0 is in
this type of sets.

Lemma 4.4. For all wg € D(A), w(t) = e " wy € Blﬁ%,T with R =
C (v, B)llwollpay
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Proof. Tt is trivial that ||w(t)|[p(a) < [[wollpa) and

142w ()] pay
< ”e—tuASAs/2w0”L2 + HAs/2e—tVASAwOHL2
< A% Pwo| 2 + Cw)t || Awo | 2
< C(W)t 2 lwol| pay-

In the last inequality, we used the fact that ¢t < 1.
To prove (44), we derive that

le= TR A 1wy — e~ A wy | pay

t+h L
<c / L dr - Jwollpeay
D(A)

t+h .
/ vASe A w0 dr
t

t
h _
<Cn (1 + ;) lwollpeay < CBYRE||woll piay-

Similarly,

1A%/ (e~ Ay — e~ A 00) | p(ay

t+h < t+h
— ‘ / v A32e= VA o dr < C'(V)/ 32 dr - JJwo pay
t D(A) t
t

_ hP
< Cu)t™/? <1 - —) [woll peay < O(Vaﬁ)m||w0||D(A)-

t+h

In the last inequality, we used the fact that 1 —2~%/2 < (z—1)” for all = > 1.
Indeed, it is trivial when z > 2; forz € [1,2], 1 —2~ /2 <1—z ' <z —-1<
(x — 1)8. This completes the proof. O

The following lemma is the key to show existence of the solution in the
type of sets BIB%T’

Lemma 4.5. Fix T € (0,1] and 8 € (0,1/2). For wy € BI%IT and wy €
By, . let

t
v[wy, wo)(t) :/ e_(t_T)"ASf(wl,wg)dT, te[0,T].
0

Then vwy, ws](t) € Bg‘RlRQ,P where C' = C(a,v,Q, ).

Proof. Tt is helpful to first derive some estimates for f(wj,w3). By Lemma
4.1 with r =2 — s,

(46) || f (w1, w2) (1) prar-s/2y < Cllwil prayll A 2wl pay < CRyRat™ 2,
( )
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where C' = C(a, 2). In addition, for all ¢ > 7 > 0,

(47)

|AT2(f (wr, w2) (7) = f (w1, wa) (1)) 2
< | f(wi(r) = wi(t), wo(T)) par-sr2y + 1f (wi(t), wa(T) — wa (b)) prar-+/2)
< Cllwi () — wi(t)| peay A 2w (1) pay

+ Cllwi (8) | peay | A% (wa () — wa(t)) | peay

where C' = C(a, Q).
For brevity, we write v[wy, ws](t) as v(t) in the following.

Step 1. We start from ||v(t)||p(ay. Thanks to (46),

t
[v()Ipay < /0 (fle= =4 L2y + | As/2e(t=TIvA 2 f (w1, w2)|[ pear-ss2y dr
t
< c/ (14 (t— 7)YV Ry Ror~ /2 dr < CRy Ry,
0

where €' = C(a,v,Q) and | - || £(z2) denotes the operator norm from L*(Q)
to itself. Here we use the fact that (t —7) < T < 1.

Step 2. We make estimate for HAS/%(t)HD(A). Thanks to (46) and (47),
|A*20(t) ]| p(ay

t
< A 20(8)] 12 + H [ A A ) 0 e
0

L2

t
* / Ase=WA [A1=8/2 £y ) (7) — AY5/2 f (wy, o) (£)] dr
0 L2
td s
<Clo®lpey +v7 | [ 4o () A w6 ar
0 dn n=rt L2

t g
a [ Jare e A o)) = ) @) dr

< CRyRy + v Y|(Id — e A AY5/2 f(wy, wo) (8)]| 2

[t L (t=7)
+Cv 1/0(15—7) 1(TB+1/)2 RyRydr

< Ct™V2R\R,,

where C' = C(a, v, 2, ).
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Step 3. We check (44) for v. For all 0 <t <t+ h < T, by (46) and (47),

(48)
[v(t + h) —v(®)lpay

t+h t
= ‘/ e HR=TA £ (1 o) (7) dT—/ e WA f(awy wa) (1) dr
0

0
< ‘

D(A)

h
/ 6_(t+h_T)VASf(’w1, w2)(7_) dr
0

D(A)

/ e~ =TT (f (wy, wo) (7 + ) — f(w, ws)(7)) dr

0

+

D(A)

h
< /0 1 (wr, w2) (7|2 dr
h
+ / | AS/2e=EHh=TIAT L ol AYS/2 (1 ) ()| 2 dir
0
t
T /0 1(F Cwn, w2) (7 4 h) — fwr,w2) (7)) g2 dr
t
+/0 |’AS/2€_(t_T)VASHE(LQ)”Al_sm(f(wl,wz)(T+h) — fwr,w2)(7))| 2 dT
h t hﬁ
< 0/ (t+h—7)" V2R Ryr /2 d7+0/ (t—T)_1/2R1R2T1/2dT
0 0 T
h

gC‘Rle/ (t+h—7)"27712dr + ChPt=PR Ry,
0

where C' = C(a, v, 2, ). If t > h,

h h
/ (t+h—7)" 277247 < / 212 4 < RV < oRPES.
0 0

Otherwise, if t < h,
h t+h
/ (t+h—7)" 277247 < / (t+h—7)" 2724 <C < CRP P,
0 0

Combining the above estimates with (48), we find that
o(t + h) — v(t)||pay < ChPt PRi Ry,
which is (44).

Step 4. We check (45) for v. Consider [[v(t + h) — v(t)|| p(a1+s/2) With 0 <
t <t+4h < T. First we assume that h < /2. It is known that ||A%/2(v(t +
h) —o(®)lpay < A2 (0(t + h) —o(t)l|L2 + A2 (0(t + h) = v(t))]| -
We focus on the second term as the first term can be handled using Step 3.
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We calculate that
(49)
A2 (u(t + h) —v(t))

t+h .
:/ Ase—(t—i-h—r)VA Al_s/2f(w1,w2)(7')d7'
0
t
- / A ImmWAT AL=8/2 £ () o) (1) dr
0

—h
_ /t Ag(e—huAs o Id)e_(t_T)VAsA1_8/2(f(w1,w2)(7_) _ f(wl,w2)(t)) dr
0

t+h
+ Ase—(t+h—7—)uAsA1—s/2(f(wh w2)(7.) _ f(wh wg)(t + h)) dr
t—h

t ,
- / Asem U AT AL=S2(F (wy ) (1) — f(wr, we)(t)) dT
t—h
t—h s
_|_/ Ase—(t—i-h—r)VA A1_5/2f(wl,lU2)(t) dr
0

t+h \
_|_/ Ase—(t—i-h—T)uA&Al—s/2f(wl’w2)(t + h) dr
t—h

t
= [ e A A o)) dr
0
=+ Io+ I3+ Iy + I5 + I.
Take ' = (8 + 3)/2 € (8,1/2).

t—h
11l < /O A5 (M A" T gy || A+ s =wA" L o

LAY (f (wr, wa) (7) = f (wr, w2) (1)) 2 dr.

Since ||A=F"s(e~hA° — 1d)| g2y < C(v, B)RP" [18] and h < t/2 by assump-
tion,

= 8t (a4t —7)°
HIlHL2 <C h ) B2 RiRs dr

t/2
(50) — ChB/Rle// / —(148'=P) . =(B+1/2) 41

< CRyRyhPt=B+1/2)

where C' = C(a,v,Q, ). In the last step, we used the fact that h <t and
g > pB.
By (47),

t+h . - 5
(51) 2]z <£C (t+h—7)" (t+h—1)

AT oy B48+1/2
- iy Tl < CRUBR7T,
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and similarly,

(52) ||I3HL2 < C/ TB+1/)2 RiRy < CR1R2h5t (5+1/2)

where C' = C(a,v,Q, ).
The rest of the terms in (49) can be handled as follows.
v(Iy+ Is + Ip)
(72 AT o (HHRATY 1512 £ () o) (1)
(Id — e A AY2(f (wy, wa) (E+ h) — f(wr, w2)(t))
(Id — =24 AY5/2 £ (wy, w)) ()
— (Id — e A) AV f (wy, wy) (£)
= A_BS(Id - e_h"AS)Aﬁse_t”AsAl_Smf(wl, wa)(t)
(1= A I fay )¢+ B) — f ) (1),
By virtue of (46) and (47),

(53)
| 1a + Is + I || 2

< CIATP(Id — ™A || popay [ AP e ™A | £ ooy | AT/ f (wr, wa) (8)]| 22
+ C[[(Id = €M) || gpo AT (f(w, wa) (£ + D) — f(wr, wa)(8))]| 2
< Chﬂt—(ﬂJrl/?)Rle’
where C' = C(a, v, 2, 8). Combining (50)-(53), and
| A% 2 (vt 4+ h) — v(t))|| 12 < CRPtPRIRy < CHPt=PTUDR Ry,

we establish (45) for v provided that h < t/2.

If h > t/2, there exist N € Ny and 1 + k € (1/3/2,3/2], such that
t+h=t(1+ k)N, In fact, it suffices to consider N =1,2,22 ..., and there
will be exactly one such N satisfying the above condition; k will follow from
the choice of N. With abuse of notations, let t; = t(1+ k)’ for j = 0,--- , N.
Then by (45) for the case h < t/2,

||AS/2( (tn) — v(to))l p(a)

< Z 1472 (0(t;) = v(tj—1)) | p(ay

< O S (11 G
i=1

N
< CRlRQt_1/2/€B Z(l + H)_(j_l)/2
j=1
< CRlRQhBt_(B+1/2),
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where C' = C(a, v, 2, 8). The last inequality follows from h > t/2.
This completes the proof. ]

With Lemma 4.5, we have the following result in the critical case which
re-constructs the solution obtained in Proposition 3.1, yet with refined char-
acterization of its regularity. However, we shall additionally need the initial
data to be small.

Proposition 4.1 (Local well-posedness in a refined class). Assume (1) and
let (n,s) = (2,1/2). For given B € (0,1/2), there exists ane = e(a, 1,82, ) €
(0,1], such that if ug € D(A) with |[ugl|pay < €, then the unique local

. . . . . 8 . B
solution u obtained in Proposition 3.1 satisfies u € BCIIUOIID(A),l with C' =
C(a7 ]/7 Q? 5) °

Proof. Instead of proving the regularity of the local solution u directly, the
proof uses a fixed-point iteration to re-construct the solution in the refined
class.

Let M = [lugl|p(ay < +oc. Take T'= 1 and fix § € (0,1/2), we denote

B :={ue Cpr(D(A)) N L%(D(AHS/Q)) S U= = ug, u — e Ay € B]ﬁV[’T,

HU o e_tVAS’LL(]HL%"(D(A))OL%(D(AlJrS/z)) < M} .

B is nonempty (since e~ ug € B) and closed in O (D(A))NLA(D(AF5/2)).
By definition, it holds for all u € B that

(54) lull oo (peaynLz (peares/zy) < C(V)M.
Consider the map @ : v — Qu := w, where © € B and w solves
Oyw +vA*w = f(u,u), w|t=0 = ug-

Since f(u,u) € L2(D(A'*/2)) thanks to (46), the existence and unique-
ness of w € L¥(D(A)) N LZ(D(A'™+%/2)) can be established easily, e.g., by
Galerkin approximation.

We claim that @ is well-defined from B to itself if M < 1, with smallness
of M depending on «, v, Q and §. Firstly, @ := Qu — e " uq solves

o + vA*w = f(u,u), W= =0.
In the view of energy estimate, (46) and (54),
(55) @l peepiaynrz (par+srzyy < CWIF (us )l g2, pras-srzy < CoM?,
where Cy = Cy(a, v, Q). If M < C’O_l, Qu satisfies
1Qu — ™" A || e (p(ayynrz (piareerzy < M.

In addition, we may write

t
Qu(t) = e " ug + / e ETWA £y u) (1) dr = e ug + vlu, ] (t).
0
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Thanks to Lemma 4.5, for all u € B, Qu — e~ uy = v[u,u] € BglM27T,
where C; = C1(a, v, 9, 8). Now requiring M to be even smaller if necessary,
such that M < Cl_l, we obtain Qu — e A"y € BJ@T. This proves the
claim. 7

To this end, with the smallness assumption on M, we define u(® =
e WAy € B, and vl = QuU—Y e B for all j € N;. We shall prove
by induction that for all j € N,

(56) [ut?) — u(j_l)HL%"(D(A))OLQT(D(AHSN)) < (CaM)'~'CoM?,
(57) u?) — U= ¢ Bcymyit,
for some Cy = C(a,1v,Q) and C5 = Cs(a, 1,8, ), while Cp is defined in
(55). Indeed, consider the equation for w; = u¥) — uU~1. For all j > 2,
Op; + v AW = f(wj—1,uV V) + fuVD @), b0 = 0.
Again, by energy estimate, (46) and (54),
15| Lo (DAY L2 (D(A1+572))
(58) < C(V)(Hf(wj—laU(j_l))HLZTD(Alfsn) + ”f(u(j_2)7wj—l)”LQTD(AFS/?))
< CoM |51l Lo (p(aynz2.(p(ar+5/2))»

Now (56) follows immediately from (55) and (58). To show (57), we note that

u® — 40 = y[u® 4] € B? where Cy and Cjy are the constants

C5(C4M)2,T7
in Lemma 4.4 and Lemma 4.5, respectively. Assuming 4Cs > 1, we have
1 0) _ 0 B . b
ut — u® = p[u® 4] e Bocsconner = Bosanz o

Now suppose u) — =1 ¢ BY by Lemma 4.4 and Lemma 4.5,

(C3M)i+1,T>
LD _ 3, 0)

= oul) — ™Y 0] 4 p[ul =D 4 0) — 4 07Y)]

_ P

B
eB (Cs MYI+2, T

2C5(C3 M)i+1Cy M, T

In the view of (56) and (57), if M is assumed to be even smaller if nec-
essary such that CoM,C3M < 1, then {ul)};cy converges in L¥(D(A)) N
LZ(D(AY™5/2)) and CF ((0,T); D(A5/2)) t0 tss. It is easy to show that
Ui 18 a fixed-point of @, and thus a local solution of (6). By uniqueness
result in Proposition 3.1, such w4, is unique and u., = u,. Here u, is the
unique global solution from Theorem 3.1. It satisfies the following estimates

Hu* — € —tvA UOHLoo D(A))HLQ D(A1+s/2 S Z CQM i- 101M2 CGM2

—tvAS B8 B
Usx — € up € Bzw (CsM)i+1,T = BC7M2 T

Assuming M < 1, we obtain the desired estimates by estimates on the
homogeneous semigroup solution.
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This completes the proof. ]

Combining Proposition 4.1 with Theorem 3.1 yields the improved regu-
larity of the global solution when (n,s) = (2,1/2).

Theorem 4.6 (Improved regularity of u, in the critical case). Under the as-
sumptions of Proposition 4.1, the unique global solution u. € Cig_yo0)(D(A))N

L[20 +00) 1o D(AY3/2)) obtained in Theorem 3.1 satisfies

(1) [|A*2u(t) || p(ay < Clluollpay(1 + t=1/2) for all t € (0, +00);
(2) For all0 <t <t+h < 400, h €0,1],

lu(t + h) = u(t)l|pay < CRP (1 + ™) ||ugll peay,
|A*/2 (u(t + h) — u(t))|| peay < CRP(L + t=BFF2)lug] pay,
where C = C(a,v,Q, 3).
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