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NOTATIONS

SETS

The real numbers.

The complex numbers.

The Banch spaces.

usually denotes an open set in a topologie space.
A intervalle 0 < ¢t < T.
s tmaz| intervalle 0 < t < t,42

IR

OPERATORS

A Operator.

R(\ A) The resolvent operator of A.
\Y gradient operator .

A The laplace operator .

1 Identity operator.

FONCTIONNELS SPACE

C(0;7] : X) The space of continuous functions defined on 0 < ¢ < T' with value in
X.

D(A) The domain of A.

R(A) The image of A.

p(A) The image of A.
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Lr The usual space of measurable whose P the power is lebesgue integrable.
Il The norm in X.

11l The norm of u in LP.

1|1l The norm of u in L.

<> inner producte

ANOTHER SYMBOLS

E,(x) Mittag-Leffler function
E,5(x) Generalized Mittag-Leffler function



INTRODUCTION

A reaction-diffusion equation comprises a reaction term and a diffusion term, ie the tybical
form is as follows:

Uy = DAU+f(U)7

u = u(x,t) is a state variable and describes density /concertraction of a substance, a
population....at position x € 2 C R™ at time ¢(§2 is a open set). A denotes the Laplace
operator. So the first term on the right hand side describes the diffusion, including D as
diffusion coefficient.
The second term, f(u) is a smooth function f : R — R and describes process with really
"change" the present u i.e. Somthing happens to it (birth,death ,chemical reaction...) not
just diffuse in the space.
It is also possible, that the reaction term depends not only on the first derivative of wu,
i.e.Vu, and /or explicity on x.
Instead of a scalar equation, one can also introduce systems of reactions diffusion equations
,which of the form

uy = DAu+ f(z,u, Vu)

Where u(z,t) € R”

The study of the fractional differential equations found place in several different topics,
already discussed and solved for the used differential equations.

In this work we have the time fractional reaction-diffusion system with a blance law

‘DPu—dAu=—uf(v) in  QxR*
<Dy — Av = uf(v) in Q xR,

Supplemented with the boundary and initial conditions

@(x,t) = g—;(x,t) =0 on 00 xRY

u(z,0) = up(x), v(x,0) = vo(z) in Q.

vi
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Where (2 is regular bounded domain in R (N > 1) with smooth boundary 952, a% denote
the normal derivative on 02,

Astands for the Laplacian operator, d is the diffusion constant, ugandvy are nonnegative
functions, CDf ,for B €(0,1), is the Caputo fractional derivative of order f.
Concerning the nonlinearity f, we assume that there exist positive constant M; and M,
a real number p > 1 such that

0= f(v) < Mo’ + Mo,
and for all |v|,|0| < R,there exist a positive number L such that

|[f(v) = f(@)] < Llv — 0]

Our main purpose in this work is to see the influence of thr fractional time derivatives on
the behavior of the solution .

In chapterl we begin presenting the basic of the thoery that we want to study, we diccuss
the theory of bounded operators semigroups. This chapter is fundamental to the basic
estimates and constructions that will be recurrently used during all this work.

In chapter2 the emphases are the fractional calculs and the Mittag-LefHler function, that
plays an important role in this theory. Among other things, we study some proprerties
of the gamma function. In particular we study the local existence and the theorems of
analytic semigroup, and finaly the theory of fractional powe of closed operators

In chapter3 we finally cosider the results to study existence global solutions, we also
derive the large time behavior of bunded solutions.

Vil



CHAPTER 1

(GENERALITY

1.1 SEMIGROUPS OF BOUNDED LINEAR OPERATORS

[9]:
Let X be a banach space. A one parameter T'(t),0 < ¢t < oo of bounded linear from X
into X is a semigroup of bounded linear operators on X if :

1. T(0)=1
2. T(t+s)=T(t)T(s) forevery s,t>0 (semigroup property)
T(t) is called a uniformly continuous if:
g I76) — 71 = 0
Let a linear operator A defined by :

T()r —
D(A) = {ZE € X;limM em‘sts}
t—0 t

and
. Tt)r—x  dTT(1)
Ax = g% ; = zli—g  for every x € D(A)

is the infinitesimal generator of the semigroup 7'(¢)
D(A) is called the domain of A

[9]:

Let X be a banach space




1.1. SEMIGROUPS OF BOUNDED LINEAR OPERATORS CHAPTER 1.

A semigroup T'(t), 0 <t < oo of bounded linear operations on X, is a strongly contin-
uous semigroupof bounded linear operators if :

ImT(t)r =x for every x € X
t—0

we usally call it Cysemigroup.

1.1.1 Properties of (|, semigroup

[4]:

Let T'(t) be a cpsemigroup, then there exist constants w > 0 and M > 1 such that

T < Me™, 0<t<oo.

First, there exist a constant 7 > 0 such that ||7(¢)|| is bounded for ¢ € [0,7n]. Suppose
this is false, then there exists a sequence {t,},t, >0 and lim, ., t, = 0 such that

1T ()] = 7.

From uniform boundedness theorem, there exist some z € X such that ||T(¢,)z||is
unbounded, which contradicts with definition(1.1).
Thus

IT@OI <M for te 0,

since [|[T(0)]] = 1,M > 1. Let w = n'logM > 0. Given t > 0 we have t = nn +
0 with 0<9 <.
Therefore, by semigroup property

IO = IT@ET )" < M™ < MM™ = Me**

The proof is complete. [9]:
If T(t) is a Chsemigroup then for every € X, ¢ — T'(t)x is a continuous function from
R§ into X. Lett,h >0

IT(t+ h)x — Tzl < |TOT(R)x — | < Me™||T(h)z — x|

The proof is complete.

1.1.2 Main theorem

[9] :

Let T'(t) be a Cysemigroup, A be its infinitesimal generator then :

1. For x € X,
t+h

lim 1 T(s)xds =T(t)x. (1.1)

h—0 h ¢



1.1. SEMIGROUPS OF BOUNDED LINEAR OPERATORS CHAPTER 1.

2. For z € X, [ T(s)xds € D(A) and

A (/o T(s)x) ds =T(t)x — . (1.2)
3. For x € D(A),T(t)xr € D(A) and
d
%T(t)x = AT (t)x = T(t)Ax. (1.3)
4. For x € D(A),
T(t)xr —T(s)x = /t T)Axd(T / AT (1)zd(T). (1.4)

1.1.3 Proof of Main theorem

1. It follows from the continuity of T'(¢).
2. Let x € X and h > 0, then

fe =l /0 T(t)rds = /0 (T(s + h)e — T(s)z)ds

1 t+h 1 h
= E/t T(s)xds — E/o T(s)xds

and as h — 0 by property(1), the right side tends to T'(t)x — z
3. Let z € D(A) and h > 0, then

T(h)—1 T(h)—1
TT(t)x =T(t)x (T) :

— T(t)Az as h — 0 This T(t)r € D(A) and AT(t)x = T(t)Ax , we have
d+
dt

To prove (3)we need to show that for t > 0, the left derivative of T'(t)x exist and
equals T'(t)Ax.
This follows from

—T(t)x = AT(t)xr =T(t)Ax

}lg% {T(t)x — z;(t — h)x (t)Ax}
— lim T(t — ) {% - Ax] + im([T(t — h) Az — T(t) Ax]

The first limit vanishes because T'(t — k) is bounded and x € D(A), the second limit
is zero because of the continuity of 7'(t)Ax.

3



1.1. SEMIGROUPS OF BOUNDED LINEAR OPERATORS CHAPTER 1.

4. Tt is obvious by taking integration of (3)

[8] (second fundamental limit theorem):
Let T'(t) : t > 0 be a Cysemigroup on X,then A : D(A) C X — Xis its infinitesimal
generator,then

T(t)xr = lim (I— iA) r= lim {E <E —A> 1A} x
n n—+oo | T \ 1

[9]:

If A is the infinitesimal generator of a Chysemigroup 7'(¢), then D(A) is dense in X and X
is a closed operator . :

For every x € X, set X; = %fg T(t)xzds,by (2) x, € D(A),by(1)

ry—x as t—0 thus D(A)=X

Linearity of A follows from its definition.

closedness: Let x, € D(A) such that z,, — = and Az, -y as n — oo, by (4),
we have

¢
Tz, —x, = / T(s)Ax,ds
0

The integrand of (2) converges to T'(¢)y on bounded intervals .
Let n — oo in (2), then

¢
Tt)r —x= / T(s)yds
0
Divide by ¢ and t — 0, from (1)we have
r € D(A) and Ax =y

The proof is complete.

We have the following strong result on A comparing to the previous corollary. [9]:
Let A be the infinitesimal generator of a Cysemigroup 7'(t). If D(A") is the domain of
A™ then (07, D(A™) is dense in X.

A few concepts
Let T'(t) be a Cysemigroup. By theorem, it follows that there exist W >0 and M >1
such that

Tt < Me™, t>.0

If w=0, then T(t)is called uniformily bounded.
Ifw=0,M=1, then T(t)is called a Cysemigroup of contractions.

1.1.4 Resolvent

[9]:

If A is linear operator in X, the resolvent set p(A) of A is the set of all complex number
p(A) = { ANeC: (M —A)': RN —A)C X — X s injective, bounded and R(A — A) = X}

4



1.2. THE HILLE-YOSIDA THEOREM CHAPTER 1.

A for wich A\I — A is invertible .i.e.

AeEp(A) CcC«= \—A: D(A) — X(bijection)

and R()\, A) = (M — A)~! where, is a bounded linear operator in X.
of bounded linear operators is called the resolvent of A
Then the spectrum is the complement of the resolvent set

o(A) = p(A)* = C\p(A)

1.2 THE HILLE-YOSIDA THEOREM

[9]:
A linear (unbounded) operator A is the infinitesimal generator of a cysemigroup of con-
tractions T'(t), ¢ > 0 if and only if

1. Aisclosed and D(A) = X

2. The resolvent set p(A) of A contains Rt and for every A > 0

| B(A; A) [I< (1.5)

>

[9]:

Let A satisfy conditions of the above theorem, then

lim AR\, Az =z  for z€X

n—-oo

1.2.1 Hille-Yosida for uniformly bounded semigroups

[9]:
A linear operator A is the finitesimal generator of a Cysemigroup T'(t), satisfying
IT(t)|| < M(M > 1),if and only if :

1. A is closed and D(A) is dense in X.

2. The resolvent set p(A) of A contains R™ and

M
IR(A; A < XL for A>0,n=1,2 ...



1.3. A SUFFCIENT CONDITION FOR CySEMIGROUP CHAPTER 1.

1.2.2 Hille-Yosida for Cysemigroup

[9]:
A linear operator A is the infinitesimal generator of a Chsemigroup T'(¢) satisfing
|T(t)|| < Me®* if and only if

1. Ais closed and D(A) is dense in X.
2. Jw,o0] C p(A)and

M
HR()\,A)”H S m for M\ >w,n = 1, 2, .......

[9]:
Let A be the infinitesimal generator of a Chsemigroup 7'(t) on X, if A, is the Yosida
approximation of A, ie.

= (tA
Ay = MAR(X A), then T(t)z = lim ez where e = Z (t4)

A—0 n!

n=0

1.3 A SUFFCIENT CONDITION FOR C,SEMIGROUP

An easier to use theorem showing A is the infinitesimal generator of a Cysemigroup is
given below

[9]:

Let A be a densly defined operator in X satisfying the following contradictions:
1. For some 0 < 0 < g, p(A) D> s ={A:]argh|< g—l—é} u{0}
2. There exists a constant M such that

M
IR A < =

STA] for AeXs,N#0 (1.6)

Then A is the infinitesimal generator of a Cysemigroup T'(t) satisfying || T(t)|] < C for
some constant C'. Moreover

() = - /F RO\ A)dA (1.7)

- 2mi

where I'is a smooth curve in s from ooe™* to coe® for g <f< g—f—é the integral(1.7)

converges for ¢t < 0 in the uniform operator topologie.



1.4. DIFFERENTIABILITY CHAPTER 1.

1.4 DIFFERENTIABILITY

[9]:

Let T'(t) be a Cysemigroup on X, T'(t) is called differentiable for ¢ > ¢, if for every z € X,
t — T'(t)x is differentiable for t > to. [9]:

Let T'(t) be a Cy semigroup and let A be its inifinitesimal generator. If ||T(¢)|| < Me**

then the following two assertions are equivalent :
1. There exists a to > 0 such that T'(¢) is differentiable for t > t,
2. There exist real contants a,b and ¢ such that b > 0,c>0
p(A) DX ={X: ReA>a—log | Im\ |} (1.8)
and

IR A)|| <| ImA| for A€ X, Red<w (1.9)

1.5 GREEN FORMULA

Let 2 be a open bounded with regularly boundary; a% the outward normal derivative let
u,v are tow function such that u € H*(Q) and v € H'(2) then we have

/Auv:/ %vdx—/Vqud:x
Q a0 ON )

1.6 LYAPUNOV FUNCTION

We say that a function L is lyapunov functional if L : [0,00) — [0, 00) is continuously
differentiable function such that
d

%L(t) < —sL(t)+r s,r>0

1.7 MAXIMUM PRINCIPALE

We use the technique of maximum principales to show a positivity and boundedness of
solution



1.7. MAXIMUM PRINCIPALE CHAPTER 1.

1.7.1 The Signal of solution:

We defined the function

+ Ju if 0<u
U sup(u,O){O i 0>

u” = sup(—u,0) = { —u %f 024
0 if 0<u
We have
ut>0,u” >0
u=u"—u",
lu| =u™ +u".
uwtaum =0;
u>0su =0
[10]:

Let the following initial value problem :

W — aAw = —up(v)
- (Lb + 1)ugh(v)

(1.10)

supplement with the boundary and initial conditions

Jw _ 0z _ 0 sur RTxQ
an 9
w(0; z) = wo(x) 2(0,x) = 2zo(x) sur )
Where A stands for the Laplacian operator in R™, €2 is a regular bounded domain in
R™with smooth boundary I' = 02, a,b,c is the diffusion constant,a > 0,d > 0,
c>0 et ¢ >4ad,a> d. ¥(v) function class c¢' (R x R, RT) verifying

o (080 + w0 ()

V—00 v

=0

Multiplying the first equations by w~and integrating over €2, we obtain

d
— ww_dx—a/ Aww_da:—/ww_l/J(U)dx
dt Jo Q Q

- -2

T —w ) w = —w

(w

Applying the Green formula

/Aww_dx:—/VwVw_dx:/|Vw_|2
Q Q Q

1d w? = —a/ ]Vw]2da:+/ww1/1(v)dx < C(T)/(w)Qd:c
2dt Jqo " 0 0

We use the first Gronwall formula we get
JowPde =0 = |w |2y =0=w =0=w>0 on (0,7)xQ

Then

8



1.7. MAXIMUM PRINCIPALE CHAPTER 1.

1.7.2 The Boundedness of solution

In this case we use the function (u — M)T because u(t,z) is bounded function meaning
there exist a positive constant M > 0 such that u(t,z) < M for all (t,z) € [0,7] x Q
equivalent to u(t,z) — M < 0 equivalent to (u — M)* =0 [5]:

Let the reaction-diffusion system of from:

— d1Au = f(u,v) on Q
— doAv = g(u;v) on Q
u(0,.) = uo(.) > 0;v(0,.) = vo(.) >0
u, vsatisfy some good boundary conditions on 0f2
Where Q x €2, Q) is a regular bounded opedn subset of RV d;,dy >0 and f, gare regular
function
With for good bondary conditions on 02 like for instance u =v =0 or Jd,u=0,v =0
We have
F=f+yg
(u— M)t = sup(u— M,0)
Mutiply the first equations by (u — M)™*
ou
o

Integration over we get

/Q(u — M)de - d/Q Aw(u — M) de / Flu— M)*da

— M)t —dAu(u—M)" = F(u— M)*

Q
1 ou 1 [ O(u—M)*
—[2—@u—-Mtdr== | ——————d
> [, 2 e M) dr =3 /Q ot v
Applying the Green formula
/Au(u—M)+d:v:/ 8uu_ +ds—/VuVu— M)tdr = — /|V )T Pdx
Q a0 377
Where
Vu=V(u—M)"
Then 1 9
——/( dx+d/|V +2dm—/F(u—M)+dx§0
20t Q

By integration in [0, ¢]

t t
1 / (w— MY dp— L / (to—M)**+d / / IV (u— M) [2dds — / / Fu—M)*dds < 0
2 Q 2 Q 0 Q
;/( d:c+d//yv )T *drds < 0

/Q(u — M) dz < /(uo — M) dz

Q
We choossing M such that (u(t,x) — M) <0 for all x € X.
Let M > ||ugl|oc = u(t,z) < M.
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1.8 EIGENVALUES OF THE LAPLACIAN

We consider the following general eigenvalue problem for the laplacian.

—Av=M\v x e
v satisfies symmetric BCs x € 0f)

To say that the boundary conditions are symmetric for an open, bounded set 2 € R”
means that

(u, Av) = (Au,v)

For all functions u and v which satisfy the boundary conditions, where (.,.)denotes the
L?inner product on € ; that is, for any real-valued function fand g on €,

(f.g) = / f(2)g(x)da

We not that this definition is equivalent to the definition given earlier for all case when
(2 is an interval in R.
The most common symmetric boundary conditions are the follwing[3]:

1. Dirichlet :v = 0.

2. Neumann :g—z =0.

3. Robin : 22 + a(z)v = 0.

1.8.1 Application to heat equation

[3] :

Heat equation on abounded domain 2 € R”,

u = KAu reQt>0
u(z;0) = o(2) (1.11)
u(0;t) =0 r € dt>0

Using separation of variable, we look for a solution of the form u(x,t) = v(x)7'(t), which

leads to the following eigenvalue problem

—Av=X v €
v=0>0 x € 0f)

10



1.8. EIGENVALUES OF THE LAPLACIAN CHAPTER 1.

1.8.2 Facts on eigenvalues
[3]:
For any of the boundary conditions listed abouve,
1. All eigenvalues are real.
2. All eigenfunction can be chosen to be real-valued.

3. Eigenfunctions corresponding to distinct eigenvalues are orthogonal.

[3]:

For the eigenvalue problem above,
1. All eigenvalues are positive in the Dirichlet case.

2. All eigenvalues are zero or positive in The Neumann case and the Robin if a > 0.

We prove this result for the Dirichlet case. The another proofs can be handled similarly.
Let v be an eigenfunction with corresponding eigenvalue A\. Then

)\/UQdCL’ :—/(Av)vdx
Q Q

ov
= Vol?dz —/ v—ds(x
[ (Vopae— | oSlast
= [ |Vv|’dz
Q
Therefore
/\/Uzdas:/\VMQd:BzO
Q Q
Further , we claim that
/ |Vo|*dz > 0
Q

. We prove this claim as follows. Suppose [, [Vo[* = 0, then |Vu|with implies v on 9.
Therefore, if v is constant on €2 and v = 0 on 0f2, then v = 0. Howerover, the zero
function is not an eigenfunction.There fore

)\/ vide = / |Vv|*dxr > 0, wich implies A > 0
Q Q

11



1.9. FRACTIONAL CALCULUS CHAPTER 1.

1.9 FRACTIONAL CALCULUS

One of the essential Knowledege for the study that follows, is notation of fraction calculs.
Therefore is concerned with the study of some concepts and results. We start studying
with the usal notations and the basic definitions.

It is also important to understand that in this chapter we will study two fractional differ-
ential operators (the Riemann-Liouville and the caputo).

1.9.1 The Gamma function

This transcendental function function, represent by I'(z) has caught the interest of some
of the most prominent mathematicians of all time. On 19th century, that rewrote Euler’s
results as an infinite product, that allowed him to discover new properties of the gamma
a function, been the first to consider complex variables, this formulation was

!
['(z) = lim e

i C\0,—1,-2, ...
AT @+ s Sl 20 L2

[4]-[8]:
The Gamma function , denoted by I'(z), is a generalization of fractional function n! i.e.,
I'(z) = (n—1)! for n € N. For complex arguments with positive real part it is defined

as

['(z) :/ t*“te7tdt, Rez > 0.
0

By analytic continuation the function is extended to the whole complex plane except for
simple poles. ThusI': C 0,—-1,-2,... — C.
Somme of the most important properties are

(1.12)

1.9.2 The Mittag-Lefller Function

Motivated essentially by the success of the applications of the Mittag-Leffler Function in
many areas of science and engineering,we discuss this subject in a brief survey of their
interesting and useful priperties. During the last two decades this functions has come
into prominence after about nine decade of its discovery by the Swedish mathematician
Magnus Gustaf (Gosta)Mittag-LefHler(1846-1927) [4]:

12



1.9. FRACTIONAL CALCULUS CHAPTER 1.

While the Gamma function is a generalization of the factorial function, the Mittag-lefHer
function is a generalization of the expontial function , first introduced as a one-parameter
function by the series

k
z
Ea = 7, 1\ ) ) R7 C.
(2) E Tk 1) a>0,aeR ze

k=0
0 h
Ea’ﬁ(Z):kZ_Om ,a,3>0,0€eR, zeC.
Which is of great important for fractional calculus,it is called two-parameter function

of Mittag-leffler type .
Some of its interesting properties

El,l(z) :ez,
By (2%) =cosh(z),
sinh(z
E2?2(22): Z( )7
Eo1(z) =E.(2),
Eij21(2) :‘52267”fc(_2)

Where erfe(z)is the complementary error function.
There are many important functions related to the general Mittag-Leffler function . [4]:

e?—1
By =

&

Il
1M
e}

™

—l— N
N

I
e
=
n o TR
=

|
()¢
—~
o
+
—_
~—

k+1

e
Il
o

—~
)
N
|
—_
~—

1.9.3 The writte-type function

Denot by ¢s(z),8 € (0,1) the following function of the wright type , also called The
Wright M-function or Minardi function

S (=0)*
93(0) = ; KID(—Bk+1—B)
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1.9. FRACTIONAL CALCULUS CHAPTER 1.

In particular , this indentity implies that ¢g(t)is a probability density function :

op(t >0t>0/ o(p

with 0 < f < 1. For —1 < r < oo,the following result hold[13]

—_

¢s(0) > 0,6 >0

[\
=—
8
YamS
R
+‘Q
;A
S—
(—b\
>
)
QL
e
|
Q\
>
@

INOED
[(1+ pr)

4. [ ¢s(0)e*°d0 = E,(—z), z€C
[° B0bs(0)e*0d) = E,p(—2), z€C

w

I a()0rd0 =

o

1.9.4 Fractional integration and derivation

Our intial goal in this section is to introduce an extension of the operations of integra-
tion and differentions to the case of fractional powers. This area, wasgiven by Caputo-
Riemann-Liouville. [1]:
For an integrable function f, the Riemann-Liouville integration of order § € (0,1) is
defined by t
TEF(t) = L/ (t— )P L f(s)ds, >0, (1.13)
I'(8) Jo
Let J? = JP
by convention JOf(t) = f(t) i.e.,J° := [is the idendity operation
Semigroup perperties J*J?# = JA5,
Commutative property J5%J* = J*JP.
Effect on powerfunctions

L(v+1)

J = —————
I'(y+1+a)

e, a>0,v>—-1,t>0.

(Natural generalization of the positive integer properties )
Another property is linearity

JENf() 4 g(t)) = NP f(t) + JPg(t), aeR, ,\eC.

[1]:
For an absolututely continous function fthe Caputo fractional derivative of order
pe(0,1)is
Dy f(t) == D/ (f(t) — f(0)), t>0. (1.14)

14



1.10. THE BANACH FIXED POINT THEOREM CHAPTER 1.

Where Dtﬁ is the Riemann-Liouville fractional derivative of order 3 given by

8 d 1p
Dif(t) = SR (1.15)
In particular, if f(0) = 0 we have
‘DPf(t) =D f(t), t>0 (1.16)

Where D" = tm , D*J* = I. By convention it is defined
DUf(t) = f(t),i.e;D° =1

[1]:
It holds
J) D]f(t) = f(t) - £(0), t>0 (1.17)
and
DPJPF() = f(t), t>0 (1.18)

1. observe that if F'(t) = f(t) — f(0)

L BB R — () —
ot R = 110 - 10)

2. <D} I f(t) = D] (J]f(t) — JP£(s)]sm0) = DI £(t) = f(2)
[1]:

We denote by A the realization of —A with homogeneous Neumann condictions in L*(12).
Let 0 = Ay < Ay < A\g,be the eigenvalues of A and let ¢, {(n>0} be the orthonormal

eigenfunction system corresponding to {\, }n>0; Apn = A, and

JUeD]f(t) = JUD/F(t) = F(t) -

0
D(A) = {u S LQ(Q)/G—:;; [AulZ2q Z [k (u, ou)[* < +OO}

1.10 THE BANACH FIXED POINT THEOREM

Let K be a nonempty closed subset of a Banach space (X ||.||x). Assume that T : K — K
is a contraction, i.e., there exists a constant a € [0, 1) such that

|Tu —Tollx < allu—v||x Yu,v ek

Then there exists a unique u € Ksuch that Tu = u. A solution u € K of the operator
equation T'u = u is called a fixed point of T in K.
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1.11 INTEGRAL DEPENDENT ON PARAMATER

[7]:
Let f:IxFE—R forall tel, f(t,z): (F,A) — (R,B(R))is mesurable. Then

1. For ty € I, for p-ppx, t — f(t,x) is continuous an ¢
and there exist g : (E, A) — (R, B(R)) integrable
forallt € I, |f(t,x)] < g(z), then h:t — [, f(t,2)du(x) is continuons an &,

2. if for all ¢ € I is integrable,if
for p-ppx, t — f(t,x) is derivable on all interval I,
and exist ¢g1; (E, A) — (R, B(R)) integrable
for p-ppx, for all t € I, |a—‘§(t,x)| < g1(x),
Then A is derivable on all I,
of

h = EE(t,x)d,u(x), tel.

1.12 COMPARISON THEOREM

[11]:

We consider first nonlinear parabolic equations :

Pu = f(x,t,u) (x,t) € Q) x [0,T]

Where Pu = u; — Au and fis continuously differentiable in u,and Holder continuous in
xand t.

Qis a boundary domain R”. Let © and wveach be C?2 function of zin €, C'functions
of t on [0,7], and consider the following conditions:

Pu—f(t,x,u) < PU—f(t,QZ,'LL),
u(0,z) < v(0,x) (1.19)
BU |aQ: BU |8Q: O

B:Dirchle or Neumann condtion.
under the above conditions on P and f, if (1.19)hold, then u(z,t) < v(z,t)
for all (z,t) € Q x [0,T].
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CHAPTER 2

LOCAL EXISTENCE

2.1 ANALYTIC SEMIGROUPS

[9]:
Let A ={z:¢) <argz < 2,01 <0<y} andfor z€ A let T(z) be a bounded
linear operator. The family 7'(¢), z € A is an analytic semigroup in A if

1. z = T(2) is analytic in A
2.T0)=1 and lim, ,0T'(2)x =x for every € X.
3. T'(z1 4 2z2) = T(21)T (22) for 21,290 € A

A semigroup 7'(z) will be called analytic if it is analytic in some sector A containing the
nononegative real axis.

2.1.1 Main theorem

[9]:
Let T'(t) be a uniformly bounded Cysemigroup. Let A be the infinitesimal generator of
T'(t) and assume 0 € p(A). The following statement are equivalent:

1. T'(t) can be extended to an analytic semigroup in a sector A; = {2 :| argz |< d}
and || 7'(2) || is uniformly bounded in every closed subsector As,§ < §,0of As.

17



2.1. ANALYTIC SEMIGROUPS CHAPTER 2.

2. There exist a constant C' such that for every o > 0,7 # 0

C
| R(o +it: A) < K3 (2.1)
3. There exist 0 < 6 <7/2 and M > 0 such that
p(A) DX ={\:]arg\| < g + 6} U{0}. (2.2)
M

|R(N\; A < 5y for Ae X, XA#0. (2.3)

4. T(t) is differntiable for ¢ > 0 and there is a constant C' such that

C

|AT(2)| < n for t>0 (2.4)

Let A be a densily operator in X satisfying

p(A)DZ:{)\:\arg)\]<g—|—(5}u{0} 0<d<m/2 and M >0

M
Rl <2 for Aemazo

Can be extended to an analytic semigroup.

2.1.2 Characterisation of analytic semigroup

[9]:
Let A be the infinitesimal generator of a Cysemigroup 7'(t) satisfing ||7'(¢)|| < Me™*, then
T'(t)is analytic if and only if there are constant C' > 0 and A > 0 such that

| AR(X; A" ||< % for A>nA, n=12 ...
n n

We not first that from the theorem it folows easily that 7(¢) is analytic if and only if it
is differentiable for ¢ > 0 and there are constants C; > Oand w; such that

C
AT (1)|| < 716“)1'5, for t>0.

= For A > nA and z € D(A) we have

Cc

[AR(: Ayl = B : Ay Az < e,
Choosing t < 1/A and substituting A = n/t we find
n_.n N n_.n N c
IAC R Ay = | CRE )y A < Sl

18



2.1. ANALYTIC SEMIGROUPS CHAPTER 2.

Letting n — ooand closedness of A
|AT (t)x| < §||x||for reDA) O0<t<l1/A
Since D(A)is dense in X and AT'(t)is closed then
|AT (t)z|| < §||x||, for every z € X.

< We have -
R(M\: A) = / e MT(t)xdt
0

n times with respect to A and find
RO\ : A"z =(=1)"n!(A: A)"x

:(—U"/mezMT@Mﬂt
0
We have
nl[|AR(X : A)"M| <Oy (/ t"_le_()‘_wl)tT(t)x) |||
0

C
=——(n—D!|z
(= )t
And therefore, for A > nA
1" C
AR : A < < < 22
ARG AP < S ) < o

[9]:

For a uniformly bounded Cysemigroup 7'(t). The following statements are equivalent:

1. T'(t)is analytic in a sector around the nom negative real axis .

2. For every complex &,& # 1,|£| > 1 there exist positive constants § and K such
that § € p(T(t)) and ||(éI —T(t))7!|] < K and positive constants § and K
such that for 0<t <4

3. There exist a complex number &, || = 1 and a positive constants § and K such
that
(I —T(t))| < K||z|| forevery ze€X, 0<t<o.

[9]:
Let T'(t) be a Cysemigroup. If
11_1)]% sup||[I =T ()| < 2.
Then T'(t)is an analytic in a sector aroud the nonnegative real axis. It is follos that
there exist 6 > 0 and & > 0 such that
II-T@H)|<2-¢  0<t<,
But then
I =Tzl = (=1 + I+ 1 =T@)xl| = 2}« [[[(I = T))z| = el|=]]
This implies by theorem (2.1.2) with ¢ = —1 that T'(¢) is analytic.
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2.2 FRACTIONAL POWER OF CLOSED OPERATOR

Assumption(*):
Let A be a densly defined closed linear operator for with

p(A) DT ={N\:0<w<|arg\| <7} U{V} (2.5)
where V' is neighbourhood of zero and
IRAA) < —2 for rext (2.6)
=T T ’ |

If M =1 and w = 7/2 then by theorem — A is infinitesimal generator of Cysemigroup,
if w < m/2 then — A is the infinitesimal generator of an analytic semigroup. The
assumption that 0 € p(A) and there for whole neighbourhood Vof zero is in p(A) was
made result on fractional powers that we will obtain in this section remain true even
0 ¢ p(A) from an operation satisfying assumption and « > 0 we define

1
A= — YA —zl)d 2.7
37 2 (A - 2D 27)

where the path C runs in the resolvent set of A from ocoe ™ to ooe®,

w<6O<m for 1>a>0,wecan deform the path of integeration C' in to the upper
and lower sides of the negative real axis and obtain

ST

A=

/ t (A —tI) dt, 0<a<l. (2.8)
0

T
[9]:
1. For a, >0
A—(e+8) _ AfaAfﬂa
2. There exist a constant ¢ such that :

A7 <c for 0<a<l,

[9]:

Let A satisfy assumption with w < 7/2. For every a > 0 we define

A% = (A for a=0, A*=1I

[9]:
Let A% be defined by definition then:

1. A% is closed operator with domain D(A) = R(A™?) the rang of A™“.
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2.2. FRACTIONAL POWER OF CLOSED OPERATOR CHAPTER 2.

2. 0 < a < § implies D(AY) C D(AP).
3. D(A*) = X for every o > 0.

4. if «, Pare real then
APy = A% APy,
for every x € D(AY) where v = max(«, 5, + ().

[9]:

Let 0 <a <1 if z€ D(A)then

sinmTQ

A% =

/ N + A) " adt.
0

T
[9]:

Let —A be the infinitesimal generator of an analytic semigroup T'(A). If 0 € p(A)then :
1. T(t): X — D(A) foreveryt>0 and «a>0
2. For every z € D(A®) we have T(t)A% = A*T(t)x.
3. For every t > 0 the operatorA°T(¢) is bounded and || AT(t)|| < M,t=%e .

4. Let 0 <a <1 and z € D(AY) then |T(t)r — x| < cat™®||A%]|.

Our assumption on A imply that it satisfies Assumption (*)with w < 7/2 and therefore
we have the existence of A for @« >0 since T'(t)x is analytic we have T'(¢)a:

X — N2 D(A") C D(A%) for every «a >0

Which proves (1).
Let x € D(A%*) then x =A%y forsome y € Yand

T(t)x =T(t) A"y
1 * a1
:m/o s*HT(s)T(t)xds
=A"T(t)yy = AT (t)A%x.

and (2) follows.

Since A~ is closed so is A*T'(t). By part A*T'(t) is every where defined and therefore by
the closed graph theorem A*T(t) is bounded. Let n — 1 < o < M then using

AT ()] < Mat™™e™™,
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we have
[A“T ()| =[|A*"" AT (¢)]]
gﬁ / SN 4+ )| ds
S—F(éw_n o) /000 st 4 5) e g
S—F(]\Zn—e;;t” /000 u"" N1+ u) "du = %6_&,
Finally

t
IT(t)e — o] =| / AT (s)ds|
:HAl’O‘T(s)AaxdsH

t

§C’/ s Y| A% ||ds
0

=C,t"||A%z|].

2.3 THE HOMONGENEOUS INITIAL VALUE PROBLEM

We consider the homongeneous initial value problem

du(t
{ % — Au(t) t>0, (2.9)

u(0) = x.
[9]:

An X-valued function U(t) is called a solution of above problem if: U(t) is continuous
and continuously differentiable for ¢t > 0,U(t) € D(A) for t > 0 and (2.9) is satisfied.

If A is the infinitesimal generator of a Cysemigroup 7'(t), then (2.9) has a solution
U(t) = T(t)x for every € D(A). [9]:
Let A be a densly defined linear operator, If R(\; A) exist for all real A > Ay and

lim supA~'log||R(\; A)|| = 0.
A—00

Then the initial value problem (2.9) has at most one solution for every z € X.

[9] [9]:

Let A be a densly defined linear operator with a nonempty resolvent set p(A). The initial
value problem (2.9) has a unique solution wu(t), which is continuously differentiale on
[0, 00] for every initial value x € D(A) if and anly if A the infinitesimal generator of a
cosemigroup T'(t). [9] [9]:

If A is the infinitesimal generator of a differentiable semigroup then for every x € X the

22



2.4. THE NONHOMOGENEOUS INITIAL VALUE PROBLEM CHAPTER 2.

initial value problem (2.9) has a unique solution . [9] [9]:

If A is the infinitesimal generator of an analytic semigroup then for every x € X the
initial problem(2.9) has unique solution . [9]:

If A is the infinitesimal generator of a Cysemigroup which is not differentiable, then in
general; if z € D(A), (2.9) does not have a solution. The function t — T'(t)z is called a
mild solution.

2.4 THE NONHOMOGENEOUS INITIAL VALUE PROBLEM

[9]:
Let f :]0,00[xX — X be continuous in ¢ for ¢ > 0 and locally lipschitz continuous in u,
uniformly in ¢ on bounded intervals if —A is the infinitesimal generator of a Cysemigroup

T'(t) on X then for every ug € X there is a t,,4, < 0o such that the initial value problem

du(t)
{ U AU = F(,U®) 620 210
U(0) = X.

has a unique mild solution U on [0, t;,qz], Moreover, if ¢,,,, < 0o then

lim |U(t)] = .

t—tmax

[9]:
Let A be the infinitesimal generator of a Cysemigroup 7'(¢). Let z € X and
f e LY0,T: X) given by

U(t) = T(t)x + /t T(t—s)f(s)ds, 0<t<T. (2.11)

is the mild solution to the initial value problem (2.10) on [0, 7]
[9]:
A function uwhich is differentiale almost every where on [0, 7] such that v’ € L*(0,7 : X)

is called a strong solution of the initial problem
uw(0) =2 and o = Au(t) + f(t) aeon [0,T].

2.5 SEMILINEAR EQUATION WITH ANALYTIC SEMIGROUP

Let the following value problem

{%%+mmﬁ#ﬁm®)a t> 1o, (2.12)
u(to) = xo.

Assumption (F)
Let U an open subset of RT x X,,, the function f : U — X satisfies the assumption(F)
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if for every (t,x) € U there is a neighorbood V' C U and constants L > 0,0 < § < 1 such
that

1f(tr, 21) — 2, 22)|| S L (|t —t2 ° +llar — 22]la) (2.13)

for(ty;x1) € V,(ta,22) € V, where X is a real or complex banach space with norm ||.||,
A% is a closed linear, invertible operator with domain D(A®) endowed with the graph
norm||.|lo of A with

llla = (l=]® + A%« € D(A),

[9]:
Let —A is the infinitesimal generator of an analytic semigroup 7'(t)sayisfing
|T(t)|| < M and assume further that 0 € p(A) if fsatisfies the assumption (F) then for
every intial data (to,z) € U the initial value problem has a unique lacal solution
u € C([to, t1] : X) N CY([to, t1] : X) where t; = t1(to, z0) > to :
From our assumption on the operator A it follows(Theorem (2.2)) that

|A“T ()] < Cot™  for t>0, (2.14)

For the rest of the proof, we fix (to,z¢) € U and choose t; > to,8 > 0 such that the
estimate (3.13)with some fixed constant L and ¥ holds in the set
V={(t,x) : to <t <), ||z — wo]|la <0} Let

B = max || f(t,zo)l, (2.15)
to<t<t)
and choose t; such that
||T(t — to)Aal‘o — AQSIIQH < 5/2 fO’f’ to <t <ty (216)
and
5 1/1—a
0 <t —ty <mingt) —t, [5(1 —a)CY(B + 5L)‘1} : (2.17)

Let Y be the Banch space C([to,t;] : X) with the usal supremum norm which we
denote by |.|[,. On Y we define a maping F' by

F,(t) =T(t — toA%xo + /t T(t—s)f(s, A"%y(s))ds, (2.18)

to

clearly, F' : Y — Y and for every y € Y, F () = A%xy. Let S be the nonempty closed
and bounded subset of Y defined by

S = {y 'y € Y7y(t0) = Aax07 ||y(t) - AaxOH S 6}7 (2]‘9)
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For y € S we have
[Fy(t) — A%xol| <[|T'(t — to) A%xo — A%

1 / AT (¢ — 5)[f (s, A=y(s)) — £(s,20)]ds]
1 / ATt — 5) (s, 20)ds]

sg + Co(1 — ) N (LS + B)(t; — to)'~

:g + Co(1 —a) Y (LS + B)(t; — to)' ™™ < 6,

Where we used (3.13),(3.14),(2.17)and(3.19). Therfore F' : S — S. Further-more, if
y1,Y2 € S then

[ Fy(t) — Fya(t)|]

< / AT (t = )| (5, Ay (s)) — f(s, A=ys(s))l|ds

<LO(1 — )t~ 1) s — el < 5l — s
Which implies
IF(t) = Fy®)lly < 5lon = vl (2.20)
By the contraction mapping theorem the maping F' has a unique fixed point y € S. This

fixed point satisfies the integral equation

y(t) =T(t —tg) A% + /t AYT(t — s) f(s, A" %y(s))ds for to<t<tixz (2.21)

to

From (3.13) and the continuity of y it follows that ¢ — f(t, A~%y(t)) is continuous on
[to, t1]and a fortiori bounded on this interval. Let

| f(t, A= %y(t))]] < N, for to <t<t (2.22)

Next we want to show that t — f(t, A=*y(¢)) is lacally Holder continuous on [ty, t1]. To
this end we show first that the solution y of (3.20) is lacally Holder continious on ¢y, ¢;].
We note that for every g satisfying 0 < § <1 —a andevery 0 < h < 1 we have by
Theorem(2.2)

I(T'(h) — 1)A°T(t — s)|| < Cgh’BHAaJrﬁT(t —3s)]| < C’hﬁ(t - s)_(o‘+5) (2.23)
Ifto <t <t+h <ty then
[yt +h) —y@| <[[(T(h) — I)A*T'(t — toxo)||

+ ]

(T
t+h
+/ |AYT(t +h — s)f(s, A"%y(s)]||ds
¢

=h+ I+ I3

DAT(t — s)f(s, A™y(s))ds
(2.24)
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Using (3.22) and (2.23) we estimate each of the terms of (2.24) separately.

I < C(t—to) " “TOnP||z|| < MyRP (2.25)
t
I, <CNhK’ / (t —s)" " ds < Myh? (2.26)
to
t+h N
[3 S NCa/ (t -+ h — S)ia = %hla S Mghﬁ (227)
) _

Note that M, and M3 can be chosen to be independent of t € [tg, 1] while M;depends on
t and blows up at t | tg. Combining (2.24) wtih these estimate it follows that for every
ty >ty there is a constant C' such that

ly(t) —y(s)|| < Clt —s|® for to<ty<t,s<t (2.28)

and therefore y is lacally Holder continuous on |tg, t]. The lacal Holder continuity of
t — f(t, A*¥(t)) follows now form

1 (s, A7y () = f(t, A7y ()] < L(lt=s]"+[ly(t) =y (s)]]) < Ca(jt—s["+[t—s]"). (2.29)

Let y be the solution of (2.21) and condider the inhomogeneous initial value problem

du(t
{ (di)) FAU) = f Ay(D), (2:30
u(to = xy.

This problem has a unique solution u € C(Jty; ;] : X). The solution of(2.30)
is given by
t
u(t) =Tt —to)xo + / T(t—s)f(s,A"%y(s))ds, (2.31)
to

For t > ty each term of (2.31) with A* we fined

¢
u(t) A =T(t — tg)A%xo + / AT(t — s)f(s, A" %y(s))ds. (2.32)
to

But by (2.30) the right-hand side of (2.31) equals y(t) and therefore u(t) = A~*y(t) and
by (2.31), u is a C'(Jtg, t1] : X) solution of (2.10). The uniqueness of u follows redily from
the uniqueness of the solutions of (2.30) the proof is complet [8]:

Let A: D(A) € X — X be a closed and densly defined operator. The operator A
is said to be a sectorial operator if there exist constant « € R,N > 1 and ¢ €
(0,7/2) such that

Spa ={NEC: ¢ <|arg(A—a)| <7} Cp(A)||(M — A)!

N
ey < ha VA € Spa\{a}

If a = 0, on the last definition we say that A is a positive sectorial operator. [6]:
If A is a sectorial operator, then — A is the infinitesimal generator of an analytic semigroup

{e "} iz0.
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2.6 FRACTIONAL POWERS OF SECTORIAL OPERATOR

The Fractional powers of sectorial operator play a fundamental role in the theory of
existence of solution to non-linear partial differential equations of parabolic type and to
analysis of the asymptotic behavior of solution to these problems. [8]:

Let A be a positive sectorial operator an X and [ > 0. Then we define

1 o0
AP = —/ SPTIT(s)ds
I'(8) Jo
Where {T'(t) : t > 0} is the Cysemigroup generated by —A. :
The positive sectorial operator that play the same role that fractional positive powers of
bouned opeartors.

2.7 ABSTRACT FRACTIONAL EQUATIONS

The abstract fractional cauchy problem has been studied for some time and although
recently many relevant results were obtained in this area, even the very basic theory of
fractional differential equations is incomplete and there is much that needs to be done.
In this chapter we discuss issues that seek to answer some questions outstanding in this
area. To that end, we consider the fractional cauchy problem

{ “Dju(t) = —Au(t) + f(t,u(t), >0, (2.33)

u(0) = up € X.

WhereX is a banach space over C, 5 € (0,1),A: D(A) C X — X is a positive

sectorial operator, CDE the caputo fractional derivative and f : [0,00) x X is a continu-
ous function consider {Es(—t?A) : t > 0} and {FE,s(—t°A)t > 0} the Mittag-Leffler
families associated to —A, discuusses, as this point, even formally, we want to find an
appropriate definition for the concept of of solution to the problem (2.33) one of the ap-
prooches follows the idea that:since A is a positive operator,we already know that there
exist a Cy semigroup {7'(t) : ¢ > 0} associated to —A and inspired by the usual case,
some research was done in the study of the solution given by the integral representation

[8]
U(t) =T(t)ug +/ T(t—s)f(s,u(s))ds, t=>0. (2.34)

[8]:
Let 7 > 0 a function u : [0,7] — X is called a local mild solution of (2.33) in [0, 7]
if uwe C([0.7] : X) and

U(t) = Eg(—tﬁA)uo + /Ot(t — s)ﬁflEa,g(—(t — s)ﬁA)f(s,u(s))ds, t €[0,7]
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in this work we have X = L?. We consider the followiny fractional reaction-difuusion
sustem with a blance law

Dy — dAu = —uf(v) in Q x RT,
*DPv — Av = uf(v) in Q xR, (2.35)
g—g(x,t) = g—:;(:p,t) =0 ondf) x Rt '

u(z,0) = ug(x), v(x,0) = vo(x) in €,

Where € is regular bounded domain in RY(N > 1) with smooth boundary O, a%
denote the normal derivative on 0f2,
A stands for the Laplacian operator, dis the diffusion constant, ugpandvy are nonnegative
functions, CDf , for p€(0,1),is the Caputo fractional derivative of order f.
Concerning the nonlinearity f, we assume that there exist positive constant M; and M
a real number p > 1 such that

0 < f(v) < Mol + My, (2.36)
and for all |v|,|0| < R,there exist a positive number L such that

[f(v) = f(0)] < Llv = 1], (2.37)

[1]mild solution:

Let up;vp € C(Q) and T > 0. We say (u,v) € C([0,T;C(Q) x C(Q)]) is a mild solution

of the system if it satisfies

w(t) = By(—dt* AYug — /0 (£ — 8)P B y(—d(t — 5)° Ayu(s) f(u(s))ds, (2.38)

v(t) = Eg(—tBA)UO — /0 (t— s)ﬂ_lEaﬂ(—(t — 5)? A)u(s) f(v(s))ds, (2.39)

For all t € [0, 7], where Eg(—t°PA) and FE,(—t°A) are the linear operators .
Now, we givie some important properties of families Eg(—t°A);~g and FE,z(—t?A)

>0
[1]:

For u € L>(£2); we have the estimates

1E5(—t" Aulloc < llulloo,t >0, (2.40)
1
B, s(—tP Ao < ——||t||o, t >0, 2.41
B4 Al < el (2.41)
Moreover, there exist v > Osuch that

1E5(—t" Aulle < [ull oo Ea(—6t7), (2.42)
1Eas(=t" Al < l|ulloc Eap(=6t%), >0, (2.43)

Where E, g(z)is the Mittag-Leffler function defines by

400 Zk
FesC) = 0 Tk T By
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and
Es(2) = Ea1(2) for z e C.

Then we have
‘DPEg(—t°PA) = —AE3(—t°A), (2.44)

P (P By (—tPA)) = Egt(—tPA), (2.45)

Moreover, Es(—x) is a completely monotonic function forz >0 and 0< g < l,i.e.
(=1)"(d"/dx")Eg(—x) > 0.

The following relationship with the semigroup (7'(t) := e~*4) and the solution operator
given by

(—tPA) = / ds(0)T(0t°)d t>0, (2.46)

and

Bas(—74) = [ 00,0070 dr, >0, (2.47)

[8]:
Let 3 € (0,1). Consider the families Eg(—t?A):t >0 and Egg(—t?A)t > 0 and the
Cosemigroup T'(t) : t > 0 associated to —A. Then for each x € X
quadand t >0

lim Ez(—t°A)x = T(t)r,
B—1—

and

lim B, 5(—t’ A)x = T(t)z,
B—1—

Moreover, the convergence is uniform on bounded subsets of X and on inertvals

[a,b) CRT, for a>0

2.7.1 Li-regularity

In this chapter we apply maximal Liregularity to study nonautonomous fractional order
equations. More precisely, consider the following problem for the fractional differential
equation with Riemann-Lioville derivative of order 8 € (0, 1)

{Dfu(t)+Au(t)=9 . for te(0,7),

T u(0) = 0. (248)

We consider some important. A sectorial operator A € X is said to admit bounded
imarinary powers, if A € B(X) for each s € R and there is a constant
C >0, such that|/A”| < C for |s| <1. The call of such operators will be denoted by
BIP(X) and we will call
— 1 )
04 = lim —log|A”|

\s\—)oo|8|
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The power angle of A. The class of operators that admit bounded imaginary powers. An
important application of the class BIP(X) concerns the fractional power spaces

Xo = Xao = (D(AY |.]o), |2]a = |2| + [zA%],0 < a < 1,

If A belongs to BZP, a characterization of X, in terms of complex interpolation spaces
can be derived .
Where obtained in the special case, when the space X in such that the Hilbert transform
defined by X
O =tm [ 9T rem

is bounded in L,(R; X) for some p € (1,00). The class of spaces with this property will
be denoted by HT.
There is a well know theorem which says the set of Banach spaces of class HT
coincides with the class of UM D spaces, where UM D stand for unconditional martingale
difference property.
It is further know that HT-spaces are reflixive. Every Hillbert space belongs to the class
HT, and if (X, M, i) is meassure space and X € HT thenL,(X, M, i, X) is an HT-spaces
for (1 <p<o0)]2]. [1]:

Let A be a positive operator in HT space X satisfying A € BIP (X, p(A)) with
¢(A) < m(1—5). Then the problem (2.48), for 6 € L7((0,T); X), has maximal regularity
on (0,7) in X. More precisely ,

[ull Lago,m)x) + 1D |l paco.myx) + 1A Lagoryxy < CllON agoryix)-

2.7.2 Local existence

[1]:

Let ug,vo € C(Q), then there exist a maximal time T},,, > 0 and a unique mild solution
(u,v) € C([0, Traz); C(Q) x C(Q)) to the problem (2.33) with the alternative:

-either T},,, = +00;

-or T}, = +00, and in this case

i fu()[|oo + [[0(#)]|o0 = +o0.

t max

The existence of a local solution is obtaint by the Banach fixed point theorem .
Even through this is well document part, we present it for the sake of completeness. For
arbitray T' > 0, we define the following Banach space

E = {(u,v) € C([0, Trnaal; () x C()); lll(w, )1l < 2([Juolloo + llvollc) = R},

Where ||l = || [l and  |[[[(u, v)|[| == lull+|[v]] := [Jull L= o151 @) F VI 0 (0,75 L0 (2))-
Next, for every (u,v) € E, we define

¢(uv U) = (¢1(u7 U), %(U, U)),
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Where for ¢ € [0, 77,

V1 (u,v) = Eg(—dt’ Ayug — /0 (t — 8)" B, g(—d(t — s)P A)u(s) f(v(s))ds,

and
a(.0) = B~ )i = [ (6= 9" Bul=(t = 5 A)ul)(o(5)) s,

We first prove that ymaps FontoE:Let (u,v) € E, using (2.40)(2.41)and fact that
| f(0($))]|oo < My||v||2, + Ms,we have

; t — ) Yu(s) f(v(s S
191 (u, v) [l SlluOllm+5F(ﬁ)/o(t )7 lu(s) f(v(s))|lod

TP R
Ar(6+1)

(2.49)
<[Juo|| + (M RP + M)

Simily, we obtain

< I°R M, RP 4+ M. 2.50
!!¢2(u,v)\!oo_!!vo\!+m( 1R + M) (2.50)

Whereupon, from (2.49) and (2.50) we get

TR

4 (u, )| = [[eo1 (u, )] + [t (w, 0) || < [Juguoll + 2BrB+1)

(M RP + My)

r 1
If we choose T'such that TP < %,

Now, we show thaty is a contraction map:For (u,v), (4,?0) € E, we have

we conclude that ¥ (u,v) € E.

E
191 (u, v) — b (a, 0)]] < %Hﬁf(@) —uf(v)]

Using
|af(0) = uf(v)] < |ullf(v) = F@)] + [ f(0]]u — 4|
and the assumptions (2.38)(2.39), we get

@ f(0) —uf(v)| < Llullo — 0| + (My[0] + My)|u — al (2.51)

hence,

(LR + M; + RPM,)

BN (w, v) — (@,
T ) = @)

||’¢11(U, U) - Q;Dl(ﬂ) 6)” S

Similarly, we obtain

o (LR + My + RP M) o
(. 2) = (3.9)]) < a2 () — (39
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Whereupon
() — 6@, D) <2 R o) - @)l
1 _
<2l )~ @ o)l
AL(B+1)
for 7" < (LR + Myfo + 10)

Therefore, in view of banach fixed point theorem (1.10) admits a unique fixed point on
E. Thus the system (2.35) has a unique mild solution.

Using the fact that the solution is unique, we conclude that the existence of the solution
can be extended on maximal interval [0, T},4,) where

Tnae = sup{T > 0,such that (u,v)is a mild solution to (2.35) in FE} < +oo

We defined the strong solution we present a necessary and sufficient conditions for the
existence of strong solution of (2.35). [1]strong solution:

A function (u,v) € C([0,T]; L*(2) x L*(Q2))is called a strong solution of (2.35) if (u,v) €
C([0,T]; D(A)xD(A)) and (J'*P(u—ug), J*P(v—vy) € C1([0,T]; L*(Q)x L*(2)) and
(2.35)Hold. [1]:

For ug, vy € D(A), assume that the Lipschitz constant L which is given in (2.33) satisfies
L<T(1+B)/(MT?) where M = sup;>o||Eas(—t?A)||. Then the problem (2.33) has
a unique strong solution given by (2.38)(2.39)
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CHAPTER 3

GLOBAL EXISTENCE AND ASYMPTOTIC
BEHAVIOR

3.1 BOUNDEDNESS OF u

Our goal is to prove the global existence;we proceed by contradiction. Assume that
Tnaz < +00. Combining the fact that uf(v) > 0 and the estimate (2.38), we get

u(t) = Eg(—dtﬂA)uo — /Ooo(t — 8)'3_1Ea75(—d<t — s)ﬁA)u(s)f(U(s))ds

we use (2.47), we obtain
-, t)lloo <[1Es(—dt” Auollo

(3.1)
<[[uolls

Hence, u is uniformly bounded [1] [1]:

Let ug,vg € D(A) be such that uy and vy are a positive and bounded functions. Then
the system (2.35) admits a unique global strong solution [1]:

the system (2.35) admits a unique global strong solution which satisfies

lul )lloo < NlullooEs(=7t"),  for — v>0,t>0, (3:2)

1
(., t) — ) Q(uo 4+ v0)dz || 0o < CEg(—7t?), fort >0, (3.3)

Where C'is a positive constant.
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3.2 EXISTENCE AND UNIQUNESS OF GLOBAL SOLUTION

From the local existence result, w = du + v is continuous on [0, 7| for T < T},4., hence it
is bounded and there exists t* € [0, 7] such that

w(t) < w(t")
Then

(3.4)

cDPW — AW = (d — 1)u + ug + vy
W(0) =0

we get that W(0) := JPw(t)—o = 0, let us consider two bounded linear operators
M and P defined by

1
Muw = (w), Pw:=w — (w) where (w):= 9] / w(z, t)dz
Q
Applying P to (3.4),it following problem
‘DPPW + APW = (d — 1)Pu + P(ug + o)
PW(0)=0
Using (2.44) and the fact that Pu and Pug + vy are bounded ,we get

PW = Ez(—t? AYPW(0) + /t(t —8)P T B, 5(—(t — 8)P A)((d — 1)Pu + P(uo + vo))ds

PWI < /0 (t =)' Bag(=(t = 5)?A)(I(d = )Pul| + [ P(uo + vo)l)ds < C

Where .
[ =P Bt = 9°4) < 4o
0

On the other hand, as W (0) = 0 we deduce from(1.16) that “D;PW = D/PW, then the

function PW satisfies the equation

D/PW + APW =6
JPw

(0) = Jiw(t)]—o = 0 (3.5)

Where 6 := (d — 1)Pu+ P(up + vo) As u,up and v are bounded ,we can assert that
0 e Li(0,7); L1(2)) for ¢ > 1.In view lemma(2.7.1), it follows that the problem (3.5)
has maxcimal L? regularity on (0,t). More precisely ,there exists a positive constant
C,y(T') such that

IDFPW || Laqoryza(y < Co(T) (3.6)
Therefore, as D PW = Pw = P(du + v),we obtain
1P| Lago,r);La()) = DEPW — dPul| Lo,y 1a))

<||DJPW || La((o/m);29(5) (3.7)
<Cy(T)
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To estimateMuv, we add the two equation(1)of problem (2.35)
°DPu — dAu+° Dlv — Av = — uf(v) + uf(v)
“DP (u+v) — A(du+ v) =0
and integration over )

CDf/(UnLv):O
Q

Operating Jtﬁ , we have

J? CDf/Q(u—i—v):/Q(u—l—v)—/ﬂ(uo—l—vo)

It yields [, (u+v) = [,(uo+ vo) , whereupon
Muv = M(ug + vo) — Mu (3.8)
By writting v = Muv + Pv, we have from (2.36)
f(v) = f(Mv+ Pv) < My|Mv + PolP + M,

Hence,
f(v) < My(|Muf? + [Pof?) + M,
Gathering (3.7) and (3.8), we can assert that

1F @5 0 goeiey SM1 (IMOILTE + Co(T)) + MTS o
<M (1 + Tﬁ)

By using this result we will give the L*> bounded of v.
In the light of (2.38) and (2.39), we get
1

v va—t—sﬁ’lus V)|l 0odS.
[0floe < [lvol| +5r(3)/0(t )7 luls) f(v)llod

Consequnetly, as u it bounded,we obtain

C t 1
Hﬂmﬁwwm+ﬁﬂgiﬁ—$ﬁHﬂM&%- (3.10)

Using the Holder inegality and (3.9), it holds, for 5 > %,

Jm:Au—#*wwmw

t = &
< t— q q
<[ [e=9 0 1O me

<Mt? (1 + t‘§) :

hence, for any t > 0, we have
Jollee < M(1+ ). (3.11)

Combinig the local exitence result, (3.1) and (3.11), the system (2.35) admits a unique
global solution.[1]
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3.3 LARGE TIME BEHAVIOR OF SOLUTION

Using the positivty of f(v) and wu, we get
*DPv(x,t) — Av(x,t) >0 (3.12)

Let v be the solution of the problem

“DPo(x,t) — Av(x,t) = 0,
do
9v — 3.13
= (x,t) =0, (3.13)
0(z,0) = vy
Where v = Z:i%(vo, on) Es(—=Ant”)on ()
+00 T
“DJv(w, t) = Av(z,t) ="D; Y (vo, 0n) Es(—Aat”)pn(x) = A (00, ) Es(—Aat”)pu (@)
n=0 n=0

We use (2.44), we get
°Df E3(—At?) = —AEz(—At?)

“D/o(x, 1) =A0(x, 1) = Y (v0,0n)Pn()MEs(=Aat”)+Y (00, 00)) Es(=Aat”) Aupn(z) = 0

By the comparison theorem(1.10), we have v(z,t) > v(z,t), forall t > 0, it follows

that
+o00

o(a,t) 2 3 (o 0u) Bs(—Ant?)ou(2) (3.14)

n=0

Where (.,.)is the usual scalar product in L*()as

lim Eg(—At?) = lim mﬂ—o f An >0
oo PN T — Llak+1) 7 or o
we obtain
o0
tEJFmOOnz:%(Uo,@n)Eﬂ(—)\ntﬂ)#?n(x) = (vo, Yo)po = QOO/QUOSDOCW (3.15)
B 1
Yo ’_|Q|
In view of (3.12)(3.14), it holds that for ¢t >> T > 0,
v(z,t) > @ vodx (3.16)
Q
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So, there exists a positive constant v such that
f(v)>~, foral t>>T. (3.17)

Cosequently, we have
Dl u(z,t) — dAu(z,t) < —yu(z, ) (3.18)

Moreover, using the fact that u is positive and bounded, it follows that

0 <u(e,T) < [luollco-

On the other hand, the function u(t) := ||ug||e Es(—~t*)satidfies
“Diu(t) = —yu,
{ a(0) = luoll.
By comparison, it comes that
u(z,t) < |luglleeEs(—7t"%), forall t>>T.
To prove (3.3), we begin by applying P to the second equation of (2.35); we obtain
(°D} — AYPv = P(uf(v)) < CEg(—t"), (3.19)
Where Cis a positive constant. So, it follows that
[PVl < CEs(—7t7%),  t>>T. (3.20)
From (3.8) and the definition of Pv, we can write
Pv=v— (up+vy) + (u) (3.21)

Hence,
o = (o + vo)[lse < | = Po{u) oo < [|P]]oc- (3.22)

Combinig(3.20) and (3.22), the estimate (3.3) follows.[1]
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CONCLUSION

In this work we study some new properties and relations between the classical theory and
the fractional theory of reaction-diffison system.
Let u be a mild solution to (2.33)

u(t) = Eg(—t° A)ug + /t(t —8)P T B, 5(—(t — 8)P 7T A) f(s,u(s))ds, t>0
0
But in problem (2.10),let z € X and f € L'(0,7 : X) given by
u(t) =T(t)r + /oo T(t—s)f(s,u(s))ds, 0<t<T.
0

That is impossible to suppose that the "semigroup property" remain valid to this new
solution, for any 5 € (0, 1), such that

E,((t+35)PA) # E,(t°PA)E,(s" A).

We have
lim Ep(—t° Az = T(t)r,
B—1—
and
lim E,s(—t’A)x = T(t)x.
B—1—
To show the global existence we abservse in the case of classical equtionn (2.10) the
used "Maximum principal" and "Lyaponov function", but in the case of The caputo
equation(2.36) we used the property of "Mittag-Leffler Function"
To study the asymptotic behavior of U of our problem (2.33) in the case of classical
equation, the asymptotic behavior depends heavily on the sepectral properties of A, and
by comparison theorem.
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