WELL-POSEDNESS FOR THE SCHRODINGER-DEBYE EQUATION

A. J. CORCHO AND F. LINARES

ABSTRACT. We establish local and global results for the initial value problem associated to
the Schrodinger-Debye system for data in low regularity spaces. The main tool used is an
optimal application of the Strichartz estimates for the linear Schrédinger operator. In the
one dimensional case we also use Kato’s smoothing effect to obtain global results in fractional
Sobolev spaces.

1. INTRODUCTION
We study the Initial Value Problem (IVP) for the Schrédinger-Debye system

iatu+%Au:uv, t>0, zeR",
(1.1) 70w + v = €|ul?,
u(‘T’O) = IU’O(‘T)’ U(a),O) = ’UQ(.’L‘),

where u = u(z,t) is a complex-valued function, v = v(z,t) is a real-valued function, 7 > 0,
e = %1 and A is the Laplacian operator in dimension n.
This system is derived from the Maxwell-Debye equations

{iatA + 5 AA =Ly 4,

Tatl/ +v= ’172|A|2,

via the rescaling

— [ wolnz| [ ¢
u(z,t) = o A( g & t) ,
v(z,t) = oV (,/ﬁ z, t) .

The Maxwell-Debye system describes the non resonant delayed interaction of an electromagnetic
wave with a media. In these equations A denotes the envelope of a light wave that goes through
a media which response is non resonant. This wave induces a change v of refractive index in
the material (initially 7 for an electromagnetic wave of frequency wg) with a slight delay .
The magnitude and the sign of the nonlinear coupling of the matter with the wave is described
by the parameter 7. The light velocity in the vacuum is denoted by ¢ and k denotes the wave
vector of the incident electromagnetic wave. See Newell and Moloney [13] for a more complete
discussion of this model.
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We can simplify the system (1.1) by writing explicitly the solution of
¢

(1.2) ot) = e Tug () + £ / e~ Tu()|? dt’
0
to obtain the decoupled integro-differential equation

t
O+ 2 Au = e /Tuvy(z) + Su [ e =Ty 2dt!, zeR*, t>0,
0

u(z,0) = ug(z).

where 7 > 0 and € = £1.
Using the integral formulation of this equation we have

(1.3)

t
(1.4 u(t) =S~ [ St~ ) (Fufult) + Fu(ut)) dt
0
where . '
(1.5) S(t)ug = 6%A’U,0 = (e%|€|2ﬂo)v

is the unitary group associated to the linear Schrodinger equation and

t
u / e Oy (1) 2.
0

Previous results concerning well-posedness for the IVP (1.1) were obtained by Bidégaray in
[2, 3]. We summarize them as follows:

(a1) local well-posedness in L2(R™), for data (ug,vo) € L?(R™) x L®°(R"),

(a2) local well-posedness in H(R™), for data data (ug,vo) € H'(R") x HY(R"),
which are valid in dimensions n = 1,2,3. Here H*(R) denotes the standard L2-based Sobolev
space of order s.

We note that in these results the persistence property of the solutions was not obtained.

To prove these results the author used Strichartz estimates and a fixed point argument.

In [2] it was also shown that as 7 tends to zero, solutions to the system (1.1) converge (in H"
with 7 > 2+ n/2) to those of the cubic nonlinear Schrédinger equation (NLS), namely

(1.7) i0pu + 3 Au = e|ul*u,

(1.6) Fo(u(t)) = e /" uvy(z), Fi(u(t)) =

£
pm

at least on a certain time interval and for compatible initial data vy = €|ug|?.

Since local and global well-posedness in H*(R), s > 0, has been established for the NLS (1.7)
(see [4, 7, 15]), in the one-dimensional, it is expected that the Cauchy problem for the equation
(1.3) will be locally well-posed in H*(R) for s > 0, for given data vy in appropriate Sobolev
space H*(R).

Our goal in this paper is to improve many of the results in [2, 3] and obtain new ones.

Regarding the well-posedness for the IVP (1.1) we will show the following results:

(b1) local and global well-posedness in L*(R™) x L?(R"),
(b2) local and global well-posedness in H(R") x H(R"),
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in dimensions n = 1,2, 3. Moreover, for the one-dimensional case, we will also show

(bg) local well-posedness for data in H*(R) x H5(R), for 0 < s <1,

(by) local and global well-posedness for data in H'/?(R) x L*(R),

(bs) local and global well-posedness for data in H*(R) x H*(R) with1/2 < s <1 and s—1/2 <

k < s.

To obtain our local results in the case (b1), (b2) and (b3) we will use the so called LP— L7 or
Strichartz estimates. These type of estimates were first established by Strichartz [14] for solutions
of the linear Schrodinger equation. Generalizations of these estimates have been obtained by
several authors. For instance, Ginibre and Velo [7] and Kenig, Ponce and Vega [10]. In the one
dimension we will also use estimates commutators estimates deduced by Kenig, Ponce and Vega
in [12].

We proceed as follows. Instead of working with the system (1.1) we use its equivalent integral
form (1.4). Then we use the LP — L7 estimates, and the commutators estimates in the one-
dimensional case, to show our results via the contraction mapping principle

Using that the L?-norm for the solution u of the system (1.1) is conserved, i.e,

(1.8) /|u:vt|dx—/|u0 )[2da,

we extend the local result in L2(R") x L?(R"), in the case (b;), to any time interval [0, T]. For
the global result, in the case (b2), we obtain a “priori” estimate in H!(R") x H!(R") for the
solution using the global result in L?(R") x L?(R").

To obtain our global results in the cases (bs) and (bs), the main tool used is the smoothing
effect obtained by Kenig, Ponce and Vega [11, 12], that is,

(1.9) 1D3"* S ()uollrerz, < C lluollz-

We use (1.9) to prove our local results in these cases. Using that the solutions obtained satisfy the
integral equation (1.4) combined with the conservation law (1.8) we obtain a “priori” estimates
for the local solutions, which are used to extend these to any time interval [0, T'.

Remark 1.1. The method of proof used in [2, 3] does not yield the persistence of v(t) in H' in
the case (a2) for n = 2,3 or v(t) in L™ in the case (a1). Similarly, as in [2, 3], we perform a
fized-point procedure only on u to prove our results, but unlike these references we guarantee the
persistence of the solution v(t) in the same space where we take the initial data vy.

This paper is organized as follows. The statements of the main results will be given in Section
2. In Section 3 we prepare some preliminary results useful in the proofs of the main results.
Section 4 will be devoted to establish local and global wellposedness for data in L? x L2. The
global well posedness result for data in fractional Sobolev spaces in the one dimensional case
will be proved in Section 5. Finally, in Section 6 we show the global result for data in H' x H'.
Before leaving this section we introduce some notation.

In this work we use the following notations:

e The Fourier transform of f will be denoted by

£(6) = (2m) /2 / ¢ f(z) da

Rn
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e The Riesz potential of order —s is denoted by
D} f = e (1€ F(€))",

e The LP — L9 norms are denoted as

T 1/p
lzzas = ([ 150l at)

17 lz2g, = ( L[ f(.,t)‘th)p/q da:)

Acknowledgment The authors would like to thank Luis Vega for fruitful conversions and
the organizers of PASI for the financial support that allowed their participation in this event.
Part of this research was carried while F. L. was visiting the Department of Mathematics of UC
Santa Barbara.
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2. MAIN RESULTS

In this section we present the statement of the main results in this paper. We need the
following definition.

Definition 2.1. Let n € N. The pair (r,q) is an admissible pair if satisfies

(2.1) % —n (% - é)

with
2<gq<oo0 if n=1,
(2.2) 2<g< 0 if n=2,
2<qg< 2 if n>3.

Theorem 2.1. Let n = 1,2,3. Given ug,vo € L>(R?) there exist T = T(, ||uol| 2, [|vo||z2) > 0
and a unique solution u of the IVP (1.3) satisfying

(2.3) u € C([0,T] : L*(R™))
and
(2.4) ||u||L€FLg < oo, for any admissible pair (r,q).

Moreover, the map (ug,vg) — u(t) from L2?(R*) x L?(R"™) into the class defined by (2.3)-
(2.4) is locally Lipschitz. In addition, from (2.3)-(2.4) one has that

(2.5) v € C([0,T] : L*(R™)).

Furthermore, the above solution can be extended to any time interval [0,T].
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Theorem 2.2. Letn = 1,2,3. Given ug,vy € H'(R") there exist T = T'(T, ||uo|| g1, ||vol| 1) > 0
and a unique solution u of the IVP (1.8) satisfying

(2.6) ue C([0,T]: H'(R"))
and
(2.7) lullps g + [Vullpy g < oo, for any admissible pair (r,q).

Moreover, the map (ug,vo) — u(t) from H'(R™) x H'(R") into the class defined by (2.6)-
(2.7) is locally Lipschitz.
From (2.6)—(2.7) we also have that

(2.8) v e C([0,T) : H'(R)),
Furthermore, the above solution can be extended to any time interval [0,T].

Now we let s € (0,1). Then we obtain the following results concerning well-posedness for the
one-dimensional case in H*(R) x H*(R).

Theorem 2.3. Let 0 < s < 1. Then for any (ug,vo) € H*(R) x H*(R) there exist T =
T(r, ||uglls, ||volls) > 0 and a unique solution u of the IVP (1.8) such that for q € [2, 0]

(2.9) u e C([0,T] : H°(R))
and
(2.10) lullzr g < oo, with 2/r=1/2—-1/q.

Moreover the map (ug,vo) — u(t) from HP*(R)xH*(R) into (2.9)—(2.10) is locally Lipschitz.
From (2.9)—(2.10) one has that

(2.11) v e C([0,T] : H(R)),
In the particular case, when 1/2 < s < 1, we obtain better regularity for the data vy, extending

the local results in Theorem 2.3. We also show that the solutions obtained in this case are global.
More precisely, if we define

1/2 if s=1/2
(2.12) ;=012 i s =172,
(s—1/2,s] if se(1/2,1],
we have the following results

Theorem 2.4. Let s € [1/2,1]. Then for any (uo,vo) € H*(R) x H¥(R) with k € I, there exist
T =T(r,||uolls, ||vollx) > 0 and a unique solution u of the IVP (1.8) such that for q € [2, 0]

(2.13) u € C([0,7]: H°(R))
and

Moreover, the map (ug,vo) — u(t) from H*(R)x H*(R) into (2.13)(2.14) is locally Lipschitz
and

(2.15) v e C([0,T] : H¥(R)).
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Corollary 2.1. The solutions given by Theorem 2.4 extend to any time interval [0,T]. Moreover,
when s =1/2 and 0 < k < 1/2 there are positive constants C, 3, and 7y such that

<cpr,

||u||L%°H;/2
(2.16)

C 3/4 gyT
[ollpge e < llvollge + 7T MHpT,
3. PRELIMINARY ESTIMATES

In this section we collect known results on smoothing effect estimates of free Schrodinger
evolution group.
First we consider the (IVP) associated to the linear Schréodinger equation

(3.1) iOu+ 3Au=0, z€R' t>0,
' u(z,0) = uo(z),

whose solution is given by u(z,t) = S(t)uo(z) and S(t) defined in (1.5).
We use the following well-known Strichartz estimates.

Proposition 3.1. If (r1,q1) and (r2,q2) are admissible, then we have the following estimates

(3:2) IS(t)uoll 71 par < Clluollze,
t
(3:3) || / St = t)G(,t)dt' | s o < CUGI 1y g
0 T Hz
and
t
(3.4) [ /0 S(t — )G (-, t")dt || g7 po SCT“/”“/”llGIILZgLQT, for n=1,2,

1,1 _ 1,1
where T2+r,2—1 and q2+q,2 1.

Remark 3.1. The estimates (3.2) and (3.3) hold for all dimensions (n). The last estimate
(3.4) is a slight modification of the (3.3) in the cases n = 1,2.

Proof. See Ginibre-Velo [8] for the proof of the first estimate (3.2). For the proof of (3.3) we
can see Ginibre-Velo [8], K. Yajima [16], Cazenave-Weissler [4] and Kato [9]. The last estimate
(3.4) is an immediate consequence of the (3.3). Indeed, we note that

g2 € [2500] =Ty 2> 4/"’L:>T'12 S4/(4_'n’) <2 (’I’I,: 152)a
g2 >2=2> g
Then, using Holder’s and Minkowski’s inequalities we have

G oy o <TUT2NG) g <TURT2G)| g,
L2L,? L2, L,? L2 L2,

and hence, (3.4) follows from (3.3). O

In the one dimensional case the main tool to obtain global results is the smoothing effect of
Kato type for solutions of the linear Schrodinger equation. More precisely,
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Proposition 3.2.

7 1/2
(35) sup ([ ID28(tus(o)?de) " < Clfuolo
z€ER s
t
(3.6) DY [ St~ £)6(a,t) iz < C Gl ryrs
0
and
+o0
t 2 1/2
(3.7) sup(/ aw/ S(t —¢)G(z,t') dt’ dt) < CNGlps g2
zeR 0 vt

—00
These estimates were established by Kenig, Ponce and Vega [10, 11].
Proposition 3.3. For any 6 € [0, 1], we have

t
(38) ||Dz/2/0 St —t)G(,t)dt||pser2 < CT(I_Q)/Q||G||Li/(1+9)L2T-

Proof. The estimate (3.8) follows by interpolation (see [1]). O

Next we will prove a series of estimates for the nonlinear terms Fj and F; defined in (1.6).
Before doing so we will remind some useful results for our purpose.

To handle the nonlinear terms with fractional derivatives, we need the following commutators
estimates deduced by Kenig, Ponce and Vega in [12].

Proposition 3.4. Let a € (0,1), a1, a2 € (0,a), a1 + a2 = a and p,p1,p2,4,91,92 € (1,00)
with p%—l—p%:% and q%+q%:%- Then we have

(3.9) 1D5(f9) — fDzg — gDg fllrzra < CIIDZ fll gz pa 1 D22 gl o2 g2z -

Moreover, (3.9) also holds when q =1 and when (p,q) = (1,2).

(3.10) ID2(f9) - 1D2g — gD2 Il p13 < CIf 211 1 D2l 3212

(3.11) 1Dz (f9) — fDzg — gDg fliz < Clif el Dz gllre-

Proof. See Appendix in [12]. O

Finally we prove the following proposition which will be useful in the proof of Theorems 2.3
and 2.4.

Proposition 3.5. Let Fy(u) define as in (1.6), i.e,
t
Fi(u(t)) = Su / =/ ) Pt
0

The following statements hold
(i) For s € (0,1) we have

(3.12) 1D F1 ()l 2 < ST Ifullfs oo llullss s



8 A.J. CORCHO AND F. LINARES
(ii) For s € [1/2,1] we have
- 5/4 3/2 2
(3.13) D3 2P (w)lpyzg, < G (T + Tl oo (llulligems + lullzg oe)-
Proof. For the case (i) the norm ||DF; (u)||L1TL% can be divided into three terms:

IDSFy (w) |y r2 < 7 (Aun + Ara + Aug)

where

t t
A1y = || D3 (u / e M) 2dt’ ) —u / e O DS (fu(t) P dt!
0 0
t
- (D) [ O |
t
Arz = [Ju /0 eI (lu@) )t ||y 1z

t
Aps = || (D2u) /0 ()Pt |

For the first term we apply Proposition 3.4-(3.11) and Holder’s inequality in the time variable
to get

t
A < Clulgae| [ D))y

t
<CTMullgpell [ e @Dt ez
0
< OT|[ul| g4 160 1 DG () 1 L2
< CT* [l 13 1o 0l 13 oo 1Dzull 4755
< OT*P|lull}s oo llull L ;.-
A similar argument shows that
Agp < CT3/2IIUII%4TLgoIIU||L%°Hg-
For the last term using Holder’s inequality we obtain
t
Ay < CDgulpgz]l [ € ult) Pt 1
0
< CTullrge mg I1ul?|[ Ly ee
< CTH“HL%"Hng/Q”|u|2||L2TLg°
< OT*|lullpp s lullF s po-

Then the above estimates for A1, A1o and A3 give the desired estimate (3.12).
Next we show the case (i7). First we consider the particular case s = 1/2 and we get
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t
||F1(u)||Lale%, < gHUHLgL?T”/O e_(t_t)/7|u(t,)‘2dtl HLngs’
gT1/2|

Crml/2
ort/

VAN

lull Lge 2 [[wull e 2

IN

||u||L%°L§ ||U||L§/3L% ||U||L4TLg°

IN

§T5/4llullim ||“||L§Lgo-

Now for 1/2 < s < 1 we have

||D;_1/2F1(U)||L;L2T < 1(Ay + Agp + Agg)
with
¢ ¢

Ay = ||Dﬂsv—1/2( w e—(t—t’)/r|u(tl)|2dtl )_u/ 6_(t_t’)/TD;_1/2(|’U/(tl)|2)dtl
0 0

1
- () [ O |
0

LLLZ)
t !
Ao = [[(5720) [ pule) Pt |,

t
Ay = [lu [ e O D2 ue)P)
0

Proposition 3.4-(3.9), Minkowski’s, Holder’s and Sobolev’s inequalities yield

lryrs

t
Ay < C’HD§/2_1/4UHL§/<3—2s)L;/<3—2s) D§/2_1/4/ e~ T u(t) Pt ||L§/<1+2S>L;/(28‘1>
0

t
< OTE DA D2 | aya-2e) pas a2 / e COTDIE A (u(@)[*)dt || asa2e) o
T z 0 x T
J2—1/4(, 12
Dy (Jul%) HL‘;/(1+2S)L1T

< cTt/? HD;/Q_IMUHL%OL;/(?)—ZS) (2lullzz L2, ||D;/2_1/4U}|L;/(2s—1>L2T

< CT(2s-1)/4 ||D;/2_1/4uHL“T/(S”S)L;‘/(S*?S)

+ | D;/471/8uHLagc/(5_2s) 1 I DSSE/H/g“HLg/(ﬁs—S)L; )

<cr'’? ||D;_1/2“HL%°L; ( 2||ullzzrs

DY?u p 1+ CIDY>2u] s 1o | DY 2] s 1y )

2
< CT3/2||“||L%0H;*1/2HUHL%’L% HU‘HL%’H%

From 1/2 < s <1 we have 2 < 4/(2s — 1), 2 < 8/(5 —2s) and 2 < 8/(6s —3). We have used
this fact to apply Minkowski’s and Sobolev’s inequalities. Next by Holder’s and Minkowski’s
inequalities it follows that
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A22 < ||D;_1/2u||L%L%|||u|2||L%L%«
< OTY2|ull g o2 0l o g 1l 1
< CT5/4||U||L%OH;—1/2||U||L%°Lg||U||L4TLg°-

Finally using Holder’s and Minkowski’s inequalities and Proposition 3.4-(3.11) we have that
Agz < ||U||L3L;”Dg_l/2(|u‘2)HL%L1T

< T2\l gz | D2 (ful?)| 1 1

< CT1/2||U||L%°L3||U||L4TLg° ”Difl/QUHinT/sL%

< CT5/4||“||L%°L%HUHL%:H;—UQHUHL%Lg“

Collecting the estimates for As;, Ago and As3 we obtain the desired estimate (3.13). O

4. LOCAL AND GLOBAL THEORY IN L2(R") x L?(R")

In this section we consider the IVP (1.1) with data ug, vy € L?(R"), n = 1,2,3. Our purpose
is to prove Theorem 2.1. To do so we define an integral operator and a convenient space where
this integral operator turns out to be a contraction operator. Using the contraction mapping
principle we obtain the desired result.

We begin by defining the operator

t
(4.1) d(u)(t) = S(t)uo — z/ S(t—t") (Fo(u(t)) + Fi(u(t')))dt.
0
4.1. Proof of Theorem 2.1. For R > 0 and T' > 0 we consider the function space
(4.2) BE = {ue O([0,7] : I2(R")) / Julr < R},
where
(43) Fullr = ez + lull o -

It is not difficult to show that E{? is a complete metric space.

It will be established that for appropriate choices of R and T', depending only on T, ||ug||z2
and ||vo|z2, that if u € EE then w = ®(u) belongs to EX and ® : EX — EE is a contraction
map. Thus most of what follows is the estimation of |®(u)| 7. We need to bound the nonlinear
term in (4.1).

First, by Proposition 3.1-3.2 and group properties we have that

(4.4) IS@uollr < Colluollze-

Now we stimate the norm || - ||z of the inhomogeneous part in (4.1) corresponding to Fy(u).
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Proposition 3.1-(3.3) with (r1,¢1) = (00,2) and (72, g2) = (8/n,4) yields

(4.5) ||/ (t — ") Fo(u(t))dt'||peorz < CllFo(u)ll 8/s-m) as5-
T T

Again by Proposition 3.1-(3.4), choosing (r1,¢1) = (r2,92) = (8/n,4), it follows that

(4.6) ||/ S(t —t")Fo(u(t ))dt'”Lg}/nL% < C||F0(U)||L§F/(8—n)L§/3-
Using Holder’s and Minkowski’s inequalities we obtain the following:
—t/T
“n 10 ()l p/s-m pars < lle™* " voll payca—n o llll 7m0
< TE oo | 2 [ull -

Hence (4.5), (4.6) and (4.7) yield
¢

(4.8) |||/ S(t — ) Fo(u(t))dt'llz < CLT ™ lwo|l 2 Jullz-
0

Following the same arguments used to obtain (4.5) and (4.6) we get

t t
I [ St = RN lgerg 1 [ 5= ORENW ey < Col W giomn

On the other hand, Holder’s and Minkowski’s inequalities give
t
| F1 (U)HLST/(S_")Li/B < %HUHLE}/nLg | /0 e (1 )/T|U(t')|2dtl||L§/(4—n)L%

t
< Hull gy gy O [ OV ) it 1
(4.10)

t
< Ll o AP sup / =T (112,
T Ly MLy t€[0,7] Le

4—n)/4 -
< lT( n)/ | 8/"L;1CT(4 n)/4||,ul||28/nL4

S [

- T

The last estimate combined with estimate (4.9) implies
(4.11) |||/ S(t — ) Fu(u())dtllr < PTU™ 2 ulff.
Hence (4.4), (4.8) and (4.11) yield
I®(w)llz < Colluollpz + CLTU Hlwo | g2 flullr + T2 ullf:

< Colluo| 2 + C1TU ™/ ||vg || 2 R + LT*=)/2 RS,
Now we let R = 2C||ugl|2- Therefore fixing T" such that

(4.12)

(4.13) C T [y | 12 + LTUMI2R2 < 1
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we conclude that @ : Eﬁ — Eﬁ.
Using that

t
(u — 1) / e/ |y 2 gy
0

t
a/ e (Gu—a) +a(@—a) ) dt,
0

Fl(u) - Fl(’l]) =

S|

(4.14)
_|_

Rl

a similar argument shows that
12 (w) — @(@)llr < CLTU" ool 2 Ju — @l

(4.15) B i . i
+ ST (lulf + Julrlalr + lal7) e — -

Consequently @ : E:,E — EZE is a contraction map and hence there exists a unique u € EI}? with
d(u) = u.

A standard argument allow us to extend the result to the class
(4.16) Er = C([0,T] : L*(R")) N L¥™([0,T] : L*(R™)).

Now we notice that by an analogous argument as used to estimate |®(u)||r and using the
fact that the unique solution u in Fp satisfies u = ®(u), one can show that this solution also
satisfies

(4.17) lull gy 2g < Colluollzz + CL T wo | o lfullr + LT Jullf < oo,
where (r,¢) is an admissible pair.

Next we show the persistence property of the solution v(t) in L2. Using (1.2), Minkowski’s
and Holder’s inequalities we have, for ¢ € [0, T, that

t
lo(@)llLz < llvollz2 + l/ e O w2 dt!

(4.18)

t
4t
t/‘r _n)/4
< lollea + ([ T at) "l
0
)
4

S ||'UO||L2 + (4T) Tn/4 || ||28/nL4

Finally we show how to extend the solution to any time 7" > 0. We first note L2-norm of the
solution u(t) is conserved which allows us to extended it to any positive time 7. On the other
hand, (4.18) guarantee that the solution v(¢) exists globally in L? and the proof of the Theorem
2.1 is completed.

5. LOCAL AND GLOBAL THEORY IN THE ONE DIMENSIONAL CASE

In this section we will prove Theorem 2.3 and 2.4 regarding local wellposedness for the IVP
(1.3) in fractional Sobolev spaces. We use similar argument as those given in the proof of
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Theorem 2.1; but here the process is more delicate since we need to handle fractional derivatives.
We also establish the global result advertised in Corollary 2.1.

5.1. Proof of Theorem 2.3. Let s € (0,1) and (ug,v9) € H*(R) x H*(R). For T > 0 and
R > 0 we define

(5.1) X# ={uecC(0,T): H*(R)) / |ullr < R},
where
(5.2) lullr = llullzge g + [lull L4 poo

and we consider the map

t
(5.3) B(u)(t) = S(thuo —i [ St~ 1) (Ro(u(t)) + Fu(u(®)ar.
0
Now by Proposition 3.1-(3.2) and group properties we have that

(5.4) IS@)uollz < Colluollzs-
Proposition 3.1-(3.4) with (r2,g2) = (4, 00), Holder’s and Minkowski’s inequalities yield

m / (t = ) Fo(u(t")) ¢ < CTV* e~ voul 1

5.5 -
(5.5) < CTY*|e t/Tvo||LgL°T°||U||LgL2T

< OT**|lwoll g2 Jull-

Similarly, we obtain

t
I /0 St — ) Fi(u(t) dt'llr < ST\ Fy(w) 1y 12

5.6
(5.6) < STVAT |0 pp |l 14, 150

< ET%2|lully,

where we have used the proof of the Proposition 3.5-(i7) when s = 1/2.

Next, we estimate the nonlinear terms involving fractional derivatives. First we estimate the
term corresponding to Fy(u) for the inhomogeneous part of the equation (5.3). For this purpose
we use that

1D / S(t — ) Fo(u(t))dt'| 12 = | / S(t — ) D3 Fy(u(t))dt'| 2

< / S(t—t) ch(e_t/T'UOu) — e YTy D3u — quE(e_t/Tvo)} dt'|| .2
(5.7) 0 @

t t
o / S(t — ') (e vo Do) 1z + | / S(t — ) (uD3(e="v)) |12
0 0
= B1 + By + Bs.
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For the first term we apply Minkowski’s inequality, group properties, Proposition 3.4-(3.11),
and Holder’s inequality in the time variable to obtain
B < ||D:(e /T vgu) — e vy Diu — uDi(eft/Tvo)HLlTL%

(5.8) < C||“||L4TLg°||D§Z(€7t/TUO)||L4T/3L%
< OT*|ull 13 g | D3voll 2
< OT**||wo| s |lull-

Using Proposition 3.1-(3.3) with (r1,¢1) = (00,2) and (72, ¢2) = (4, 00) and Holder’s inequality
we have

—t/T S
By < Clle™* Moo Diull s,
< OT*||wo| 2| D ull e 12
< CT¥* ol pollull Lge g

< OT**|lvo | 2 -

(5.9)

A similar argument shows that
By < OT**|lvol| s |lull g 12
< OT**||wo| s ull -

Gathering the information in (5.7)-(5.10) we get

(5.10)

t
(5.11) IIDi/ S(t — ) Fo(u(t")dt' | pgerz < CT*|voll s Jullr-
0

On the other hand, for the term corresponding to Fi(u) we use Minkowski’s inequality, group
properties and Proposition 3.5-(%) to get

t
IIDi/ S(t —t)Fi(u(t)dt Iz < | DFL(u)ll Ly 12
0

5.12
(5.12) < CTPul2y e full e

< CT2|ulf}.

Inserting the estimates (5.4)-(5.6) and (5.11)-(5.12) in the integral equation (5.3) it follows
that

I2(w)llr < Colluollzrs + LT |lwol s ullz + ET*ull?
< Colluollms + CLT**||vo|| s R + 2T3/*R3.
Now we let R = 2Cp||ug||gs. Therefore fixing T' such that

(5.13)

1
(5.14) C1 T34 |vo| s + LT3R < 5

we conclude that @ : XYE — X{?.
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Using similar estimates we show that

I8(w) — @(@)llr < T ooz Ju — @llr

(5.15) i _ i
+ 2T (J[ullf + lulrl@lr + lal7) v — @l

Consequently & : XYI?' — Xjff is a contraction map and hence there exists a unique u € XYI?' with
b (u) = u.
Similarly as was estimated ||®(u)|| 4 and using that the solution satisfies D(u) = u we

obtain the additional regularity in (2.10).
Now we see that the solution v(t) remains in H®. Indeed, using (1.2), Holder’s inequality and
Proposition 3.4-(3.11), for any t € [0,7] we have

@)z + I D0(E)] 12
t t

< loollze + | D3vollz + 2 / &=/ ||| 2 dt? + 1 / et~/ D3 ((uf?) | 2 i’
0 0

(516) < llvollzs + zlllul*l ooz + 11D5 (1u*)l 1.2

c
< llvollzs + Zlullzg rgelull s 2 + Zlull g zoe 1 Dzull s

< lloollms + ST ull g o (Iullzgpzz + 1D3ullzgpzz ) -

Then the proof of Theorem 2.3 is completed.

Next prove local and global results when s € [1/2,1] and k € I;. Here we use the same
notation as in the proof of Theorem 2.3.

5.2. Proof of Theorem 2.4. First we let § := min{1/4, k—s+1/2} and we apply Proposition3.3
with @ = 1 — 24, Proposition 3.4-(3.10) and Minkowski’s, Hélder’s and Sobolev’s inequalities to
obtain

t t
D5 [ (e = )Rl ))a iz = DY [ St~ (e gt 13
0 0
< CT6||D;_1/2+5(6_75/T’UOU)||Li/(1*5)L%
any S OT (1Dl s g o Toolizi
o lull 220 103729 77 00) 13157
< O Y2 ug | oo 1 1

< CT 2w | e Jullr-
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Further by Proposition 3.3 and Proposition 3.5-(4) we have

t t
D5 [ (= )R (ule a2 = |DY? [ S~ £)DE R ()it |1z
0 0

(5.18) < &|D; PR (W)l
< ST TV ) ull] o lullr
Therefore we see from (5.4)-(5.6) and (5.17)-(5.18) that
1 ()l
(5.19) < Colluollms + CL(T¥* + T2 )|[wg | e flullr + S (T + T2 )IIUHi%OH;—m llull

< Colluol|ms + CL(T** + T2 ) |jwg|| g R + £ (T3/2 + T5/* )RE.
Thus we first choose R = 2C)||ug||gs and then T satisfying

(5.20) Co (T3 + T2 ) |lwg|| o + L(T? + T5* )R? < .

Then we conclude that ® : X2 — XZE. Similarly as in the previous cases we show that & :
X2 — X is a contraction map and hence there exists a unique u € X% with ®(u) = u.

Now we let (r,q) with g € [2,00] and 2/r = 1/2—1/q. Using (3.5), (3.7), Proposition 3.1-(3.2,
3.4) and that the solution u satisfies u = ®(u), we have

|0zt g3 + 1wl a3 < Colluollgmsie +Cr (14 T) [ Fo(w)ls
z T T =T
(5.21)

+ & (14T IR @)y

Hence, the additional regularities in (2.14) hold.
Finally, using (1.2), Holder’s inequality, and Proposition 3.4-(3.11), for any ¢ € [0,T] we have

lo ()2 + [ DEv ()]

< llvollz> + | Dkvol 2 + L /0 O i + 2 /0 O DA P
(5-22) <ol e + 2lluflly 2 + 2IDE(u*) 11 r2

< lvoll e + Hullpg peellull 7o s + Sllullzg e 1 D5ul s

< lvoll gz + STl .1l

where we also have used that k < s (k € I;). Hence v(t) € H* in [0,T], and we complete the
proof of Theorem 2.3.
Finally we show how to extend the above solutions to any positive time 7'.
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5.3. Proof of Corollary 2.1. Let vy € H* k € I, and let [0,7%) be the maximal time
interval on which the Cauchy problem (1.3) has a unique solution v € Xr = C([0,7] :
H*R) N L*([0,T] : L®°(R)) for any T < T*. Suppose that T* < oo, we will show that it
leads to contradiction.

First we note that the solution u(z,t) of the IVP (1.3) satisfies ®(u) = u and from (5.19) we
see that

lullz < Colluollzrs + Co(T** + T2 ) ool s fullr

+ 2132+ Tl e lule
T x

(5.23)

for any T' < T™.
Now we consider two cases:

(i) s=1/2 and k € [0,1/2].
From (5.23), using the conservation law (2.1) in L? and (5.23) we have that
(5.24) lull < Colluoll g1z + p(T)lullz
where
(5.25) w(T) = CL(T** + T2 ool g + (T2 + T5* ) ||ug| 7.
Hence we can take T € [0,T*] so that u(T) < 1/2 with T depending only on ||ug||> and
|lvo|lgrx. Then from (5.24) we obtain
(5.26) lullz < 2Colluoll /2
for any 7" € [0, T).
If T = T*, we have that the solution u of the IVP (1.3) can be extended to the time
interval [0, 7] with

sup ||u(®)|| g1/2 < 2C0||uoll 1725
te[0,7%]

and we see that it contradicts the maximality of 7. Therefore, suppose that T < T*.
Let m € N be such that T* < mT and replace T by T = T" /m.
Now consider the Cauchy problem
(5.27) ,La(i,;L(I) —f %6%11,(1) ? eft/ru(l)vo(l,) + f“fo ef(tft’)/q-|u(1)|2dtl’
u Nz, T) =u(z,T), z€R

Uniqueness of solutions yields that

’U,(.'E,t), te [Oaj:']a
(5.28) {ua) (z,1), t€[T,2T],

is a solution of IVP (1.3) in [0, 2T7.
Using that ||ug||z2 = |[u(T)||z2 and the same procedure to obtain (5.26), we have
el < max {2Couo | 12, 2Colw(T)ll /2 |

(5.29) 2
< max {ZCOH'U/OHHU?’ 400““0”1{1/2} :
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(5.30)

(ii)

(5.31)

(5.32)

(5.33)

(5.34)

(5.35)

A.J. CORCHO AND F. LINARES

Then, repeating this process m times, we see that
lullr: < max {2Co[[uol /2, 4CG [uollgis2y -eees (2C0)™ o]l g1/ }

which contradicts the maximality of 7. Hence T™ = +oo.
Finally, we observe that for any T' > 0 we have

lullr < Q(T) i= max {2Colluoll 172, 4CE|to | s1/25 -y (2C0)™ D lluoll /2 }

where m(T) = [%] + 1. Hence, without loss of generality, we may assume that 2Cy > 1
and consequently

el oo 172 < QUT) < (2Co)™ ™ ol 1/,

which gives (2.16) in Corollary (2.1).
1/2<s<land k€l =(s—1/2,5s].

Since H® < H'/2 we may regard the solution as being contained in H'/2. Moreover
[ell Lo pre-172 < Mlwll g vz < QUT).

Again, we suppose that T, < oo, where [0,7;) is the maximal time interval of existence
of the solution.
Now we put

Qo :=sup {Q(T) : T € [0, T3] }.
Then from (5.23) and (5.31) for any T € [0,7;) we have
lullr < Colluollzrs + u(T)[ullr
where
w(T) = O (T + TV ) Joo || g + (T3 +T5/* ) Q5.

Now using (5.33), (5.34), we can choose T, depending only on ||vol| 7+ and Qo, sufficiently
small such that u(7) < 1/2, and consequently
lullr < 2Co||uol| ars

for any T" € [0,T]. Similar to case (i) we get T = +oc.
Finally, we note that from (5.22) we have that the solution v(t) exists globally in H*.
Then the proof of Theorem 2.4 is completed.

6. LOCAL AND GLOBAL THEORY IN H(R") x H!((R)"

Here we prove the Theorem 2.2. The proof of this theorem is similar to the proof of Theorem
2.1 so we only give a sketch of its proof.
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6.1. Proof of Theorem 2.2. In this case, we define a new norm as follows:
(6.1) lullr = llull Ly + llull parn pa + 1Vl o/

and for R > 0 and T' > 0 we consider the function space

(6:2) YE = {ue C(0,7): H'(®) / Julr < R}

First, by Proposition 3.1-(3.2) and group properties we have that

(6.3) IS uollz < Colluollar-

Since the norm [|®(u)|zeez2 + [[®(u)| 8/n,, Was estimated in the proof of Theorem 2.1, we
z T T

only need estimate the terms involving gradients.
Similarly as was obtained the estimates (4.8) and (4.11) we obtain

t
||V/0 S(t - t')Fo(U(tl))dtl||L8T/nLé < C||VF0(U)||L§/(8—n>L;/3
(6.4) < CT(4’”)/4||UO||H1(||U||L8T/nL§ +IVull jgrnpa)
< T lwg | g Jull 7,

and

t
||V/(; S(t_tl)Fl(u(t,))dt,”Lg/”L;l < CHVF]'(U)HLg.,/(S_n)Lé/B

C rp(4— 2 2
(6.5) < STy IVl

< %T(4_")/2||“|@8T/"Lg [l 7-

Hence, from (6.3)-(6.5) we have

(6.6) 1 2(w)llr < Colluolls + LT w1 Jullz + %T(“_”)/ZIIUIIisT/nL% el

and the rest of the proof of our local result is standard.

Now we extends the above solution to any positive time 7'.

We suppose the maximal time interval of existence of the solution, [0,77], is finite. Using
that our solution satisfies the integral equation ®(u) = u and estimate (6.6), we have

(6.7) [ullr < Colluoll g + p(T)ullr  for T € [0,T7],

where

(6.8) u(T) = O og | o + LTED2 a2, .
T x

But we may regard the solution as being contained in L2, then using Theorem 2.1 we see that
the norm |[u||  s/n , is controlled globally by a constant. Similarly to the proof of Corollary 2.1,
T x

this fact yield a contradiction with 77 < co. Then the proof of Theorem 2.2 is completed.
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