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WEIGHTED FRACTIONAL POROUS MEDIA EQUATIONS: EXISTENCE AND
UNIQUENESS OF WEAK SOLUTIONS WITH MEASURE DATA

GABRIELE GRILLO, MATTEO MURATORI, FABIO PUNZO

ABsTrACT. We shall prove existence and uniqueness of solutions to a class of porous media equa-
tions driven by weighted fractional Laplacians when the initial data are positive finite measures
on the Euclidean space R%. In particular, Barenblatt-type solutions exist and are unique for the
evolutions considered. The weight can be singular at the origin, and must have a sufficiently slow
decay at infinity (power-like). Such kind of evolutions seems to have not been treated before even
as concerns their linear, non-fractional analogues.
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1. INTRODUCTION

The main goal of this note is to prove existence and uniqueness of solutions to the following
problem:

{Ixmut +(=A) (") =0 inRYxRT, (L.1)

|z] " Yu=p on R? x {0},

where we assume that s € (0,1), d > 2s, v € (0,2s), m > 1 and that u is a positive finite measure
on R? (so that u > 0). The unweighted case (namely when v = 0) is known as fractional porous
media equation and has been thoroughly analysed in [16] and [17] for initial data in L'(RY). Here
we study some of its possible weighted variants whose model is (1.1), and want to extend the set of
initial data to positive finite measures. For greater readability we shall consider explicitly only the

Key words and phrases. Weighted porous media equation; weighted Sobolev inequalities; nonlinear diffusion equa-
tions; smoothing effect; asymptotics of solutions.
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case of such a model problem, that is when the singular weight is exactly |z|~7. However, notice
that all of our main results also apply to the more general problem

p)u+ (“A) (@) =0 in R xRE (1.2
pla)u = p on RY x {0}, ‘
where we the weight p is assumed to satisfy
c<p(x) <Cle|™” Ve e B1(0) and clz|” <p(z) < Clz|™7 Va € Bf(0) (1.3)

for some positive constants ¢ < C. This is recalled in Section 3.

Above we listed the ranges in which the parameters d, s, v and m are allowed to vary. Actually,
the methods of proof we exploit will require a further restriction on d, s and -y, which we shall clarify
later (see the hypotheses of Theorems 3.2 and 3.3).

As a particular case, our results entail the existence and uniqueness of Barenblatt solutions for
the equations considered, which extends to the cases considered here recent deep results of Vézquez
[41]. We shall show in [24] that such Barenblatt solutions determine the asymptotics of solutions
corresponding to integrable data, and shall consider there also other weighted fractional porous
media equations with rapidly decaying weights, for which the asymptotics of solutions is radically
different.

The analysis of the evolutions considered here poses significant difficulties, as can be guessed even
when considering their linear analogues. In fact, the first issue we have to deal with is the essential
self-adjointness of the operator formally defined as |z|Y(—A)® on test functions and the validity of
the Markov property for the associated linear evolution. This will be crucial in the uniqueness part,
and seemed not to be known so far. We just sketch in Appendix B the long and technical proof
of these properties, which takes into account the fact that - is sufficiently close to zero. For larger
~ one expects that conditions at zero and/or at infinity should be needed to get self-adjointness.
Notice that the study of weighted linear differential operator of second order has a long story, see
for example [12, Sect. 4.7], or [31]. Recently, the study of the spectral properties of operators which
are modeled on the critical operator formally given by |z|?A has been performed in [13].

As for nonlinear evolutions, the study of porous media and fast diffusion equations with measure
data can be tracked back to the pioneering, fundamental papers [3, 7, 33, 10]. See [42, Sect. 13]
for details and additional references. The fast diffusion case, which will not be dealt with here,
is investigated in [8, 9]: notice that in such case Dirac delta may not be smoothed into regular
solutions, so that different approaches must be used, see the recent paper [34] for a general approach.
In the breakthrough papers [16, 17|, the fractional porous media and fast diffusion equations were
introduced and thoroughly studied when the data are integrable functions. The construction of
Barenblatt solutions and the study of their role as asymptotic attractors for general integrable data
is performed in [41]. Existence and uniqueness of solutions in the fractional, weighted case, is studied
in [36, 37]: there, the weights are regular and data cannot be measures. Notice that fractional porous
media equations are being used as a model in several applied situations, see [5, Appendix B| and
reference quoted for details. We also remark that the terminology “measure data” is sometimes used
in different contexts in which a measure appears as source term in certain evolution equations: see
e.g. [29] and references quoted.

There is a huge literature on the weighted, non fractional porous media equation: with no claim of
generality we quote [14, 15, 19, 20, 22, 23, 25, 26, 27, 35, 38, 39, 40] and references quoted therein. It
should be noticed explicitly that the possible singularity of the weight, and the fact that we want to
consider measure data as well, makes our problem significantly different both from the unweighted,
fractional case, and from the weighted, non-fractional case: straightforward modifications of the
strategies valid in such cases are then not applicable here.

The paper is organized as follows. Section 2 briefly collects some preliminary tools on measure
theory, fractional Laplacians and fractional Sobolev spaces. In Section 3 we prove our main result on
existence, whereas in Section 4 uniqueness is addressed. Appendix A includes some technical results
used in the approximating procedures developed in the paper. Finally, in Appendix B we state the
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main properties of the linear operator formally given by |z|7(—A)® in the appropriate range of =,
and give a sketch of the corresponding proofs.

2. PRELIMINARY TOOLS

In this section we outline some basic notation, definitions and properties that we shall make us of
later concerning weighted Lebesgue spaces, measures, fractional Laplacian, fractional Sobolev spaces
and Riesz potentials of measures.

Weighted Lebesgue spaces. For a given measurable function p : R — R* (that is, a weight),
we denote as Lg(Rd) (let p € [1,00)) the Banach space constituted by all (classes of equivalence of)
measurable functions v : R? — R such that

o1, = [ 1o@) pla)ds < .

In the special case p(z) = |z|* (let @ € R) we simplify notation and replace Lg(Rd) by L2 (R?)
and ||v]|p,, by ||[v]|p,- For the usual unweighted Lebesgue spaces we keep the traditional notation
LP(R%), denoting the corresponding norms as ||v||,. Later on we might also use the more detailed
notation ||v||r @~y (let N be d or d + 1) in order to avoid ambiguity.

Positive finite measures on R?. Since in (1.1) we deal with positive, finite measures j on R it
is convenient to recall some basic properties enjoyed by the set of such measures, which we denote
as M(R?) (with a slight abuse of notation: this is the usual symbol for the space of signed measures
on R%). To begin with, consider a sequence {u,} C M(R?). Following the notation of [33], we say
that {p,,} converges to u € M(R?) in o(M(R?), C.(RY)) if there holds

lim [ ¢dp, = / bdn Vo € Cu(RY), (2.1)
R

n—oo Rd

where C.(R?) is the space of continuous, compactly supported functions on R%. This is usually
referred to as local weak™ convergence (see [2, Def. 1.58]). A classical theorem in measure theory
asserts that if
sup i, (RY) < 00 (2.2)
n

then there exists u € M(R?) such that {s, } converges to i in o(M(R?), C.(R%)) up to subsequences
(see [2, Th. 1.59]). A stronger notion of convergence is the following. A sequence {1, } C M(R?) is
said to converge to p € M(R?) in o(M(R?), Cy(RY)) if

lim [ ¢dp, = / bdp Vo € Cy(RY), (2.3)
Rd Rd

n—00

where Cj(IR?) is the space of continuous, bounded functions on R%. Trivially, (2.3) implies (2.1). The
opposite holds true under a further hypothesis. That is, if {1, } converges to u in o(M(R?), C.(R%))
and

lim i (RY) = u(RY)
n—oo
then {j,} converges to p also in o(M(RY), Cy(RY)) (see [2, Prop. 1.80]). Notice that if {u,}
converges to p in o(M(R?),C.(R?)) and (2.2) holds, a priori one only has a weak* lower semi-
continuity property:
p(RY) < liminf p, (R?)

n—oo
(see again [2, Th. 1.59]).
Fractional Laplacian and fractional Sobolev spaces. The fractional s-Laplacian operator
which appears in (1.1) is defined, at least for any ¢ € D(R?) := C°(R%), as

P(z) — oy

(=AY (¢)(x) =pv. Cys Ldfl) dy VzeR?, (2.4)
Ra |z —yldt2s

where Cy , is a suitable positive constant depending only on d and s. However, since a priori we

have no clue about the regularity of solutions to (1.1), it is necessary to reformulate the problem in a
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suitable weak sense, see Definition 3.1 below. Be'fore doing it, we need to introduce some fractional
Sobolev spaces. Here we shall mainly deal with H*(R<), that is the closure of D(RY) w.r.t. the norm

B 2
ol =G [ [ PR  deay vo e DRY.

Notice that the space usually denoted as H*(R?) is just L2(R%) N H*(R?). For definitions and
properties of the general fractional Sobolev spaces WP (R9) (let r > 0 and p € [1,00)) we refer the
reader to the survey paper [18].

At first glance the link between the fractional s-Laplacian and the space H* (R?) might not be very
clear. In order to make it apparent, one can first start from the validity of the identities

DEE =60 o A AV (e i
// |x—y|d+2a dedy = / (A (O)@) (-A)F () () d .

Rd
for all ¢,¢ € D(R?), namely a sort of “integration by parts” formula. For a rigorous proof of (2.5),
which exploits Fourier transform methods, see [18, Sect. 3]. In particular, letting ¢ = v, one gets
the equality
2 s 2

elFe = [[(=2)5(¢)||. V¢ € DRY). (2.6)
Now fix v € H*(R%) and pick a sequence {¢,} C D(R?) converging to v in H*(R?). Thanks to
fractional Sobolev embeddings (see [18, Sect. 6] or Lemma 4.5 below) the sequence {¢,} converges

to v also in Ld%s(Rd). This is enough to pass to the limit on the r.h.s. of the second identity in
(2.5), since (—A)*(3)(z) is a regular function decaying at least like |z|~9472% as |z| — oo (see Lemma
A.1 of Appendix A). On the Lh.s. of the first identity in (2.5) we can also pass to the limit because
by definition of ||¢|| ;. the sequence

o —y|3 e
converges in L2(R? x R?), and by the convergence of {¢,} to v in Ldziés(Rd) such limit must
necessarily coincide a.e. with

v(z) —o(y)
o —y|ate

Arguing similarly and passing to the limit on the r.h.s. of the first identity in (2.5), one finds that
there exists a function h € L?(R?) such that

[ h@) 2 0)@ e = [ o@)(-A) @)@y v e DERY). (27)
Formula (2.7) is nothing but the definition of (—A)? (v) = h in the sense of distributions. Gathering
all this information, one ﬁnally obtains the identities

Ca /Rd /Rd |x _)y(TflS:ZZ —vw) dz dy z/Rd(—A)%(v)(x) (=A)2 (1) () da
= [ @A) @)@ ds

for allv € H*(R%) and ¢ € D(R?), which clearly illustrate the link between the fractional s-Laplacian
and the space H*(R%). Moreover, letting ¢ tend to w € H*(R?) and passing to the limit in the first
identity of (2. 8) ylelds

/ / )(u;(xg) —wl) dz dy:/ (*A)E(v)(ic) (fA)%(w)(x) dz Yovw € HS(Rd) .
R JRY |x— y| e R (2.9)
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If we set v = w in (2.9) we deduce that (2.6) also holds in H*(R%). In Sections 4 and 5 (and in
Appendix B) we shall focus on functions which belong to H* (R%) and to weighted Lebesgue spaces.
Riesz potentials. Another mathematical object deeply linked with the fractional s-Laplacian is
its Riesz kernel, namely the function

kd.s
Irs(z) = ‘x|d;zs )

where kg s is a positive constant depending only on d and s. For a given positive finite measure v,
one can show that the convolution
U’ = IQS * V
(R%) function referred to as the Riesz potential of v, which formally satisfies
(A (UY) = .

That is, still at a formal level, the convolution against Iss coincides with the operator (—A)~
One of the most important and classical references for Riesz potentials is the monograph [28] by N.
S. Landkof. In the proof of Theorem 3.2 and throughout Section 5 we shall exploit some crucial

properties of Riesz potentials collected in [28], along with their connections with the fractional
s-Laplacian.

1

produces an L;,,.

S

3. STATEMENTS OF THE MAIN RESULTS

Having introduced all the basic mathematical tools we need, we can provide a suitable notion of
weak solution to (1.1) (and (1.2)), in the spirit of [17] and [36]. Before going on note that, in the
present and in the next sections, by the symbol u(t) we shall mean the whole of the function wu(z, t)
evaluated at time ¢ > 0.

Definition 3.1. Given a finite positive measure p, by a weak solution to problem (1.1) we mean a
nonnegative function u such that

u € L>((0, oo);Ll_ﬂ{(]Rd)) NL¥(R% x (1,00)) VY7 >0, (3.1)
u € Li,e((0,00); H*(RY)) (3.2)

[S

- /OO/ u(z, t)pe(x,t) |z| " "de dt + /OO/ (=A)2 (u™)(z,t) (~A) 2 (@) (z,t)dzdt =0 (3.3)
0 JRre 0 JRre
Y € C(R? x (0,00))

and
ess 7}1_r>r(1) lz]Yut) = p  in o(M(RY), Cy(RY)) . (3.4)

For problem (1.2) weak solutions are understood analogously, provided one replaces |x|™7 with p
accordingly.

Our first main result concerns existence.

Theorem 3.2. Let d > 2s and v € (0,2s A (d—2s)). Let u be a positive finite measure. Then there
exists a weak solution u to (1.1) in the sense of Definition 3.1. It satisfies the smoothing effect

Ju(®)ll. < Kt u®%)® ¥t >0 (3.5)
where K is a suitable positive constant depending only on m, v, s, d and
o= d—vy 8= (25 —7)po
(m—=1)(d=7)+(2s = 7)po’ (m=1)(d—=7) + (2s = 7)po

In particular u(t) € L” (R?) for allt > 0 and p € [1,00]. The solution satisfies the energy estimates

ta
/ / |(—A)% (u™) (gc,t)‘2 dz dt —|—/ u™ (z, ty) 2| T Vde = / u™ (1) 2|V de
t1 JRre R?

R4
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and

to
//|zt(x,t)|2 o[~z dt < C
t; JRA

m—+1

for allte > t1 > 0, where z=u"2 and C is a positive constant that depends only on t1, ty and on

/ u™ (z, t,) 2|V de
Rd

for some t, € (0,t1).
The same results hold for weak solutions to (1.2), provided |x|~" is replaced by any p satisfying
conditions (1.3).

As for uniqueness, we have the following result.

Theorem 3.3. Let d > 2s and v € (0,2s) N (0,d — 2s]. Let uy,uz be two weak solutions to (1.1)
in the sense of Definition 3.1. Suppose that they assume as initial datum the same finite positive
measure p in the sense of (3.4). Then uy = uz.

The same result holds true for weak solutions to (1.2), provided |x|~7 is replaced by any p satisfying
conditions (1.3).

Remark 3.4. Notice that, if d > 4s, then the assumptions on « in the above theorems reduce to
v € (0,2s).

Remark 3.5. As a consequence of our method of proof, uniqueness of the initial trace for weak
solutions to the equations considered, in the spirit of [5, Sect. 7] and [4], can be proved. In fact,
given a function w satisfying (3.1), (3.2), (3.3), it can be shown easily, thanks to the monotonicity in
time of the associated potential (see the proof of Theorem 3.2 in this connection), that there exists
a unique positive finite measure p which is the initial trace of v in the sense that (3.4) holds true.

4. EXISTENCE OF WEAK SOLUTIONS

We stress again the fact that we shall prove our results only for weak solutions to (1.1). The
modifications required to deal with (1.2), provided p is any weight complying with (1.3), are straight-
forward.

Before proceeding with the proof of Theorem 3.2 (and associated preliminary lemmas), we shall
show a first, direct consequence of Definition 3.1, namely the conservation in time of the quantity
Jga u(z,t) || ~7dz, that is the L' (R?) norm of u(t) since we consider nonnegative solutions.

Proposition 4.1. Let v € (0,2s) and « be the weak solution to (1.1) according to Definition 3.1.
Then there holds

lu®ll, ., = / u(x,t) 2| Vde = u(RY) for ae. t >0, (4.1)
; R
namely the conservation of mass.

Proof. In order to prove (4.1) we plug into (3.3) the following test function:

er(,t) = V(t)Er(T),
where £ is a cut-off function as in Lemma A.3 of Appendix A and 1 is a suitable positive, regular and
compactly supported approximation of the function x(, .,] (let to >t > 0). As already mentioned,
(—A)*(€)(z) is a regular function which decays at least like |2|~%72% as || — co (see Lemma A.1).
Moreover, by the scaling properties recalled in Lemma A.3, there holds
(A (€r)(@) = 3 (-0 (6) (7)) Vo e BL.

Thanks to these properties, we have:

e (~A) () @) = | 7 | 5] (-27© (2)‘SRQ§7|||$|V(—A)S(§)||OO vo e R (42)




Now we let R — oo in (3.3). Clearly,

lim / / (z,)(pR)t(x,t) |z|Ydodt = / / (z, )9 (t) |z| dadt. (4.3)
R—o00 Rd Rd

As for the second integral on the Lh.s. of (3.3), note that

/ /Rd (z,t) (=A) 2 (pg)(z,t) dedt = /OO/Rd u(x,t) (=A)*(pr)(x,t)dedt, (4.4)

where integration by parts is justified since pgr is regular and compactly supported and w™(t) €
H*(R?) (recall (2.8)). Estimate (4.2) ensures that

l\)\m

[0l oo [l (=
R2s o

(x,t) |z| " dx dt],

™(x,t) (=A) (¢r)(z,t) dz dt‘

R ]Rd

(4.5)
where t* > t, > 0 are chosen so that supp ¥ C [t.,t*]. The integral on the r.h.s. of (4.5) is finite
thanks to (3.1). Hence, letting R — oo, we infer that the integrals in (4.4) converge to zero (recall

that v < 2s), which together with (4.3) yields

/ / w(z, )9 (t) |z|Ydzdt = 0. (4.6)
Rd

Letting ¥ — X, +,] in (4.6) and using Lebesgue differentiation Theorem we infer that [Ju(ts)||1,—~
lu(t1)]|1,—~ for a.e. ta > t1. This property and (3.4) finally yield (4.1).

The proof of existence of weak solutions to (1.1) (Theorem 3.2) is based on an approximation
procedure. That is, the idea is to approximate the measure p with data uo € L' (R%) N L>(R).
This calls first for an existence result of solutions to the following problem:

{|:]c|mt +(=A)PF (™) =0 inR?x R+,

u = U on RY x {0}. (4.7)

In order to obtain it, we need in turn to approximate problem (4.7), just by regularizing the weight
|z|~7 in a neighbourhood of = 0. This is thoroughly described in the proof of Lemma 4.3 below.
For the success of such a procedure, the following elementary lemma turns out to be crucial.

Lemma 4.2. Let v € (0,d + 2s| and p be a weight that complies with (1.3). Consider a function
v e L2 ((0,00); H*(RY)) such that, for all tz > t; > 0,

[2)
/t [ @ paydzat < c. (4.8)

/tz/ )i (v) ()| dzdt < C (4.9)

ta
/t y lve(z, )] p(z)dzdt < C, (4.10)

and

where C is a positive constant depending only on t, and ty. Take any cut-off functions & € C(R?),
& € C2((0,00)) and define v. : R — R as follows:

veo(,t) = & (2)Ea(t)v(z,t) Y(z,t) € RTX R,
where we implicitly assume & and v to be zero fort < 0. Then there holds
||Uc||?{s(Rd+1) = ||Uc||2Lz(Rd+1) + HUC||§JS(Rd+1) <c (4.11)

for a positive constant C' that depends only on & and & (also through C).
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Proof. The validity of
||vc||iZ(Rd+1) < (4.12)

is an immediate consequence of (4.8) and of the fact that p is bounded away from zero on compact
sets (from now on C’ will be a constant as in the statement of the lemma, which we shall not relabel
throughout the proof). Moreover, since

(ve)e = &1&50 + &1&avy

by (4.8), (4.10) and again the fact that p is bounded away from zero on compact sets we deduce
that

2
||(Uc)t||L2(Rd+1) <. (4.13)
Now we have to handle the spatial regularity of v.. First it is convenient to recall the identity

2

s 2 VelZ,t) — ve(y, T
flearweora=cu [ [ BTt dray = oo o,
R ReJR4 lz =y

Straightforward computations show that

ch(t)HlQﬁzs(Rd) =Cy,s5(1) /Rd & (x) </Rd (U(Txt)—_y;gyz;t)) dy) dx

+Cas50) | [o(y, )| (/Rd W da:) dy (4.14)
a0 [ [ et S G0,

An immediate application of the Cauchy-Schwarz inequality entails that the third integral on the
r.h.s. of (4.14) is controlled by the first two integrals. As concerns the first one, we have:

1) — oy, 1)?
Ca,s E5(t) /Rd & (x) </Rd (U<Tx )_ y|’lc)l—(i-y2 2 dy) d2 < Xeupp & (1) 162112 11€21% 0(8) 772 (gay - (4.15)

In order to bound the second integral, it is important to recall that the function I5(£1)(y) ( see
Lemma A.3) is regular and decays at least like |y|~9¢=2% as |y| — oo (for the definition and properties
of I4(-) see Lemma A.2). Hence, by the assumptions on p and ~, we infer that

B 2
& (1) /Rd oy, )| </]Rd de> dy < Xsupp &2 (1) ||§z||§c/Rd o(y. O)° p(y)dy  (4.16)

for a suitable positive constant ¢’. Integrating in time (4.14) and using (4.15), (4.16), (4.8) and (4.9)
we then get
s 2
H(_A)2(UC)||L2(]Rd+1) <(C'. (4.17)
By exploiting (4.12), (4.13) and (4.17) one deduces (4.11). This is easily justified by means of Fourier

transforms. In fact, upon denoting F(f)(z’,¢') as the Fourier transform of a function f(z,t), from
(4.13) we obtain

/ 12 | F (ve) (!, )2 dadt’ = / (0e)2(z, £) dz dt < €', (4.18)
Rd+1 Rd+1
whereas (4.17) gives
/ 2|22 |]-'(vc)(x’,t’)|2dx’dt’:/ (—A)E (vo)(, £)F dedt < ' (4.19)
Rd+1 Rd+1

Thus, thanks to (4.12), (4.18) and (4.19) we finally get the estimate
/ (14212 + [#2)" |F o) (o, ¢ da'at’ <
Rd+1

which is equivalent to (4.11) (see e.g. [18, Sect. 3]). O
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We are now able to prove existence of weak solutions to (4.7). Such solutions are understood in
the sense of Definition 3.1, just by replacing p with || uo.

Lemma 4.3. Let d > 2s, v € (0,2s) and ug € L' (R*) N L>®(R?), with ug > 0. There exists a weak
solution u to (4.7) which satisfies the following energy estimates:

to
/ / \(—A)%(um)(x,t)fdde/ um+1(x,t2)|x|_7dx:/ W (2t 2] Tde (4.20)
t; JRA R4

R
Vta >t1 >0

and

to
/ / (@ )2 2] Yz dt < C Ve > 1 >0, (4.21)
t1 R4

where z = u™3 and C is a positive constant that depends only on ty, ta and on the initial datum

ug through the integral

/ u™ M (z,t,) 2] T Vde < / ul () |z| T de, (4.22)
R4 Rd

for some t. € (0,1).

Proof. First of all it is convenient to introduce the following approximation of problem (4.7):

py(x) (un), + (—A)* (uy') =0 in R x RT,
Uy, = ug on R4 x {0},

where {p,} C C(R?) is a family of positive weights (depending on the positive parameter 7) which
behave like |z|~7 at infinity and approximate |z|~7 monotonically from below. For instance, one

can pick
_x
2

pu(x) = (|2 +n) Ve € RY. (4.23)

Notice that, thanks to the properties of p,, one has that ug € L})n (R4) N L°°(RY). Existence (and
uniqueness) of weak solutions to (4.23) for such weights and initial data have already been established
in [37, Th. 3.1]. Actually the solutions constructed there also belong to C([O,oo);Lflh7 (R%)) and
satisfy the bound

||“nHLoo(Rdx(o,oc)) < HUOHLOC(Rd)- (4.24)

Exploiting these properties it is easy to show that each wu, satisfies a weak formulation which is
slightly stronger than the one of Definition 3.1:

T T . .
[l 0get ppodsdet [ ] () ) t) (8 (o)1) o
0 R4 0 Rd
= [ wla)o(e.0) (o)

for all T > 0 and ¢ € C°(R? x [0,T)) such that o(T) = 0, where u" € L2((0,00); H*(R%)). The
latter property follows from the validity of the key energy identity

t2 s 2 1
/t /Rd’(—A)z(uZ?) (0] dedt+ == | uit™ (@, t2)py (2)de
1

(4.25)

n

e [ e (o)

foralltz > ¢; > 0. Formally, (4.26) can be proved by plugging the test function ¢(z,t) = 9(¢)uy’ (z,t)
into the weak formulation (4.25) and letting o) tend to x[, ,) as in the proof of Proposition 4.1. The
problem is that, a priori, such a ¢ is not admissible as a test function. In order to justify (4.26)
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rigorously one must proceed as in Section 8 of [17]. A crucial point concerns the fact that solutions
can be proved to be strong, that is

(un)e € L=((r,00); Ly, (RY) V7 >0.

We refer the reader to Sections 4.1 and 4.2 below for the details. The discussion there is focussed,
for simplicity, on the special case of the weight |z|~7, but as recalled in the Introduction it applies
safely to any weight p complying with (1.3). Another fundamental energy estimate that we shall
exploit in order to manage the passage to the limit in (4.25) as 7 — 0 is the following:

t2
// xt|pn()dxdt§0 Vta >t >0,

m+1
where 2z, = u, > and C is a suitable positive constant that depends only on ¢, t2 and on the initial

datum wg through the integral

[ ) e < [ g ) ot
R4 R4

for some t, € (0,t1). Again, (4.3) can be formally proved by picking the test function ¢(x,t) =
C(t)(uy)¢(z,t) and integrating by parts in time, where ¢ is any positive regular function with compact
support in (0,00) (. is the infimum of its support) such that ( = 1 on [t1,¢5]. Actually the validity
of (4.3) is one of the main tools that one uses to prove that solutions are strong, and its rigorous
proof follows exactly as in [17, Lem. 8.1].

Now notice that, since

2m md
( ?)t Tl " (z),
and )
||Z77HL0<>(Rd><(0 ) — HUUHL;(RdX(O’OO)) < ||UOHLToo(]Rd)

(recall (4.24)), from (4.3) we deduce that

// ]2 azdr < (2" w10 Vs> >0 (4.27)

e Pp\T)dx =~ mt1 U || 50 2 1 . .
Moreover, the validity of
ta
/ / |l (2,0)|” py(x)dzdt < C' Wiz > t; >0 (4.28)
R4

for another suitable positive constant C’ that depends only on ¢, t2 and wug is ensured by the
conservation of mass (4.1) (with |z|~7 replaced by p,), which yields

lan @y, = ol < lluolly, >0,

and by the uniform boundedness of u, given by (4.24). Thanks to (4.26), (4.27) and (4.28) we are in
position to apply Lemma 4.2 with the choice v = u;". In place of the weight p there, exploiting the
monotonicity of {p,}, we can pick for instance p;. Hence, estimate (4.11) and the fact that H*(R+1)
is compactly embedded in L? (R%*!) (see e.g. [18, Th. 7.1]) imply that, up to subsequences, {u,}
converges at least pointwise to some limit function u as 7 — 0. Furthermore, from (4.26) we deduce
that {u"} admits (still up to subsequences) a weak limit w in L*((0,T); H*(R%)) for all T > 0. The
identification between w and u™ is just a consequence of the pointwise convergence of {u,} to w.
We can therefore pass to the limit in the weak formulation (4.25) and obtain that such u satisfies

s

/ / (z,t)or(z,t) |2~ 7dxdt+/ /Rd )2 (u™) (2, 1) (—A) 2 (@)(2,t) da dt

(4.29)
=/ uo () (z,0) [z dz
R4
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for all T > 0 and ¢ € C°(R? x [0,T)) such that ¢(T) = 0. In fact, the passage to the limit in
the first integral on the L.h.s. of (4.25) is justified by dominated convergence (there holds (4.24) and
the weight |z|~7 is locally integrable), while in the second integral one directly exploits the weak
convergence of {u"} to u™ in L*((0,T); H*(R%)). Finally, on the r.h.s. one uses again dominated
convergence. As remarked in the beginning of the proof, it is not difficult to show that (4.29) implies
that u is a weak solution also in the sense of Definition 3.1. Indeed, the only nontrivial point is to
show that (3.4) holds true. In order to do it, one proceeds similarly to the proof of Proposition 4.1.
We omit details, but recall that the idea is to plug into (4.29) the test function (z,t) = ¥(t)(x),
where ¢ is either a function of D(R?) or an approximation of 1, while 9J is a regular approximation
of X[0,,]- Then, one lets t2 — 0.

As concerns (4.20) and (4.21), they can be obtained reasoning exactly as we did for the proof of
(4.26) and (4.3) (we use again the fact that solutions are strong, see Sections 4.1 and 4.2). O

Having at our disposal an existence result for problem (4.7), we can let |x|~7uy approximate pu.
In order to show that the corresponding solutions converge to a solution of (1.1), we need first some
technical Lemmas.

The next result is a slight modification (in the hypotheses) of the classical Stroock-Varopoulos
inequality. A simple proof of the latter (with different assumptions on the function v below), which
exploits the extension in the upper plane, can be found in [17, Sect. 5]. See also [12, formula (2.2.7)]
for a similar inequality involving general Dirichlet forms.

Lemma 4.4. Let d > 2s. For all nonnegative v € L= (R%) N H*(RY) such that (—A)*(v) € L*(RY),
the inequality

/ V(@) (—A) () (2) da > D [ Jeapehe| o (4.30)
R4 Rd

q2

holds true for any q > 1.

Proof. We shall assume, with no loss of generality, that v is a regular function. Indeed, by standard
mollification arguments, one can always pick a sequence {v,} € C=(R%) N L>°(R%) N H*(R%) such
that {v,} converges pointwise to v, ||vp]lec < ||V]leo and {(=A)*(v,)} converges to (—A)*(v) in
LY(R9). This suffices to pass to the limit as n — co on the Lh.s. of (4.30), while on the r.h.s. one
exploits the weak lower semi-continuity of the L? norm.

Consider now the following sequences of functions:

zAL . zvi
Y (T) :/ YT dy + (g — 1)/ yi~2dy VzeRY,
0 1

n

x/\l
uau%=/ w%aw+@—n%[
0

xvi

y%_1 dy Vo eRT.
It is plain that ,, and W¥,, are absolutely continuous, monotone increasing functions such that

W (x) = [V, (2)] Vo eRT.

For any R > 0, take a cut-off function £ as in Lemma A.3 of Appendix A. To the function {gv one
can apply Lemma 5.2 of [17] with the choices ¥ = 1, and ¥ = ¥, which yields

/ n(ER) (@) (~A)* (ERv)(z) dv > / (= A)% (T, (E0)) (@) dar. (4.31)
R4 Rd

Expanding the s-Laplacian of the product of two functions, we get that the Lh.s. of (4.31) equals

/ b (E0) (@) Er(z) (—A) (0)() da + / b (Er0) (2)(~ D) (ER) (@)(z) da
Rd Rd

(Er(z) — Er(y))(v(z)

., (4.32)
+2Cqs /Rd VYn(Erv)(T) /Rd o — y|irs ) dydz.
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By dominated convergence,

lim/ Un(Erv)(2) Er(2)(=A)(v)(2) dz = [ ¢n(v)(2)(=A)"(v)(z) dz .
R4 R4

R—o0

Our aim is to show that the other two integrals in (4.32) go to zero as R — oo. We have:

[ enenn)(@)(=8)"(En) @)o(w) da

d — 2s 2d (433)
<(=A)*(ER)]l o <d+zs/{ <i}vm(x) dz+w(llv|oo)vlloo/{ >1}dx>
and
(€r(z) — Er(y)) (v(z) — v(y))
[t [ P dyda
< Joll . ( [ lonleroyo [ En =) dydx)2 (434)
<||v|l g Z(ER)HEO <[§+§z} j{<1}U2?_"§Z(:c)dx+[1/Jn(||v||oo)]2/{ >1}dx> ,

where [(+) is defined in Lemma A.2. Thanks to the scaling properties of both (—A)*(r) and [(£R)
(see again Lemma A.3), it is immediate to check that limp_,o0 [[(—A)*(€R) |l = MR o [|1(ER) |0 =
0. Moreover, notice that v € L% (RY) N L>®(RY) (see [18, Sect. 6] or Lemma 4.5 below). In
particular, v also belongs to LQ%(Rd). Thus, letting R — oo in (4.33) and (4.34), we deduce that
the last two integrals in (4.32) vanish, so that we can pass to the limit on the Lh.s. of (4.31). On
the r.h.s. we just use the fact that (—A)3 (¥, (£gv)) converges to (—A)3 (¥, (v)) weakly in L?(R?).
This proves the validity of

Pn(v)(2)(=A)* (v)(2) dSUZ/ |(—2)% (W (v))(2)| da. (4.35)
R4 Rd

The final step is to let n — oo in (4.35). It is clear that the sequence {¢,(z)} converges locally
uniformly to the function 2971, while {®¥,,(z)} converges locally uniformly to 2(q—1)2x% /q. Hence,
{¢n(v)} and {¥,,(v)} converge in L= (R?) to v7~* and 2(q — 1)2v? /q, respectively. This is enough
in order to pass to the limit in (4.35) and obtain (4.30). O

Lemma 4.5. Let d > 2s and v € [0,2s). There exists a positive constant Coxny = Coxn(7, s,d)
such that the Caffarelli-Kohn-Nirenberg type inequalities

s 1 o s
vl < Corn |(=A)2 @) 052, Yo e LP (RY) N H*(RY) (4.36)
hold true for any o >0, p > 1 and

(d—7)(a+1)
(d—v)5 +d—2s

For a = 0 one recovers the fractional Sobolev inequalities

lolly sz ., < Cs [[(=A)2 ()], Vv e HRY). (4.37)

Proof. Inequality (4.36) is just a particular case of [11, Th. 1.8]. Alternatively, one can prove it by
interpolating between the fractional Sobolev inequality (4.37) in the case v = 0 (see [18, Th. 6.5])
and the fractional Hardy inequality (see e.g. [21] and references quoted therein)

[olly,—os < Cr[[(=2)2(0)||, Vv e H*RY).



13

Lemmas 4.4 and 4.5 provide us with functional inequalities which are key in order to prove the
following smoothing effect for solutions to (4.7), a result which is in turn crucial for the rest of this
Section. The strategy of proof is standard and we stress the main points only.

Proposition 4.6. Let d > 2s and v € (0,2s). There exists a constant K > 0 depending only on m,
v, s, d such that, for all nonnegative initial datum ug € L{W(Rd) N L>®(RY) and the corresponding
weak solution u to (4.7) constructed in Lemma 4.3, the following L’i‘if -L°° smoothing estimate holds
true for any po € [1,00):

Ju(®)lo, < K2 fluol, ., ¥t >0, (438)
where
- d—n _ (25 —v)po
R g ey ey P (g } 7y Py g (4.39)

Proof. We proceed exactly as in [17, Th. 8.2], i.e. by means of a standard parabolic Moser iteration,
so we stress just the main steps for the convenience of the reader. First of all, let us fix any
t > 0 and consider the time sequence t;, := (1 — 27%)¢. Let us also denote as {py} C (1,00)
another numerical sequence to be chosen later. By multiplying the differential equation in (4.7) by
uPk~1(x,t), integrating over R? x [ty tr41], applying Lemma 4.4 to the function v = u™ (with the
choice ¢ = (px +m — 1)/m) and exploiting the fact that the L” -, norms do not increase along the
evolution (see Section 4.2), we get:

tht1
Ck
(ol > — /
ve= = Tut P s,

where ¢, = 4mpr(pr, — 1)/(px +m — 1)2. The above computations are justified since, as we recall
in Section 4.1, our solutions are strong. In particular both sides of the differential equation in (4.7)
belong to L'(R9).

Now note that, using (4.36) with the choices p = 2py/(pr, + m — 1) and a = pi/(pr + m — 1), we
obtain:

(—A)%(uw )H ()P . dr, (4.40)

pk+m 1 2pp+m—1

s _217, m—1 2p+m—1
|28 (5= @) [ I - > o™ s @4

d—~vy—2s

Thanks to (4.41) and again the fact that the L” | norms of u(7) do not grow, we have:

tht1 s ppt+m—1 2 Pr QPPk:m T (k+1) 2pr+m—1
(=2 (w*F= @) || N2 dr > Cot ™ 27Dt fulth) 18 o
t

d—~—2s -
(4.42)
Gathering (4.40) and (4.42) we get the recursive inequality
2k+1 022})?;;:;? 11 2pk+l o P
P
)y, -y < Tt [Jwtr) |,y s
where
o 2(d—7)
= —(2 -1 = —
P+ = 5 (2o +m —1), 20— 2
Observe that, since 0 < v < 2s, 0 > 1. Furthermore, if we take pg > 1, it is easy to check that
d—7y)(m-—1
pr = A(c" — 1) +po, A=P0+M >0,
25 — 7
whence prpy1 > pr and limg_, o, pr = oo. Thus, upon setting Uy := ||U(tk)Hpk _.,» one can find a

constant ¢y = co(po,7y,m,s,d) > 0 (in particular, independent of k) such that

Pk

—k_ o
Uk+1 < C0k+1 t 2Pk+1 Uk Pht1 . (443)
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Tterating (4.43) yields
LS hl k—j)o? _ 1 sk i _oF RO
Uy < cir 2 D7 e S g (4.44)
Letting k — oo in (4.44) one infers the validity of
(2s=v)pg

Hu(t)”oo < Kt (m—l)(d—dv_)l(%—w)po ||7_LO||](90’”':2(d_“’)+(25—7)1)0 (445)

for some positive constant K’ = K'(pg,v,m,s,d) > 0. However, estimate (4.45) only holds for
po > 1, and to go down to pp = 1 one must proceed as in the proof of [17, Cor. 8.1]. O

Before proving the existence Theorem 3.2, we still need two technical lemmas concerning Riesz
potentials.

Lemma 4.7. Let d > 25 and ¢ : R? — R be a continuous function which belongs to L*(RY) and
decays at least like |x|=¢ as |x| — co. Then, the convolution Iss * ¢ (namely, the Riesz potential of
¢) is also a continuous function, decaying at least like |z|~972% as |x| — co.

Proof. The fact that (I35 *¢) is continuous easily follows from continuity and integrability properties
of both I and ¢. In order to prove the claimed decay behaviour as |z| — oo we have to work a bit
more. To begin with, let us split the convolution in this way:

ks ¢(y) ka,s ¢(y) ka,s ¢(y)
Lo, * = [ LasPW) g, _ Sds D) g —s DI q
(25 * @) (2) / y /B“(O y+/B§I(0 y

pa [z — y|d=2s ) lz =y )z =yl 0

Fi () Fa(z)
As concerns Fs», we have:
ka,s () d—2 1 Cka,sd|Bi|
‘FQ(I’)| = / 77_ dy S 2 s Okd7s —oa dy S : YR (446)
B, (0 1 —yli= Bg,(0) ] (d = 2s)x|?=2

where we used the inequalities

c y
|¢(y)\§w vy e RY, Iw—y|2|7| Vy € B3, (0),

valid for some C' > 0. On the other, hand F; can be handled as follows:

ka,s p(y ka,s d(y ka,s p(y
m@l= | gy <[ Bt g f Hac 80 g,
Since
ka.s 29C kg o 1 20=25=1C'k, . d|B
/ . ¢,§3i)2§ dy S dd7 / d—2s dy S d—d27s ‘ 1| (447)
Bla (2) |z — gl |z Bla (2) |z — gyl sla|d=2
2 2
and
k " ¢ Yy 2d—2sk s
/ et ayl < T ol (4.48)

2121 O\B g (2) |z — y|d—2s

by gathering (4.46), (4.47) and (4.48) we finally deduce that (Ios* ¢)(z) decays at least like |z|~4+2¢
as |z| — oo. O

Lemma 4.8. Let d > 2s, v € (0,2s), v € L (R*) N L>(R?) and UY be the Riesz potential of
|x|~7v, that is

UY = Ins * (Jz|70) . (4.49)
The following properties hold true:
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e U belongs to C(R%) N LP(R?) for all p such that

d
_ 4.50
ve (75| (4.50)
o Under the additional condition
v<d-2s, (4.51)
one has that UY € W™P(R?) for any r € (0,2s) and p such that
d d
—— . 4.52
ve (725 0) (1.52)
In all of the above cases, the norms ||UY||Lpray and ||US||wr.pray can be bounded from above by a
constant that depends on v only through |[v||1,—, and ||v|sc-

Proof. In order to prove that UJ belongs to C(R%) N LP(R?) for all p complying with (4.50), it is
convenient to split the convolution (4.49) as follows:

Uy () =/ [y~ "v(y) Las(z — y) dy+/ XBe0) () [yl 0(y) L2s(z — y) dy . (4.53)
B1(0) R4

U};,l(z) U}V)J(z)

Exploiting the fact that v € L*(R?) and v < 2s (so that |y|~9*2~7 is locally integrable), it is
easily seen that UY ) (z) is a continuous function which decays at least like |2|~%+2% as || — co. In
particular, it belongs to LP(R?) for all p satisfying (4.50). As concerns the second integral on the
r.h.s. of (4.53), notice that since v € L' (R%) N L>(R?) we have that the function xpe(o)|y|~"v
belongs to L'(R?) N L>(R9). Hence, thanks to the properties of the Riesz kernel I, it is easy to
check that even UY , is a continuous function. In order to prove that it belongs to L? (R?) for all p
satisfying (4.50), let us first write it in this way:

Us o = (XBy(0) I2s) * (XBe(0) 1917 70) + (XBe(0) Tos) * (XBs oy T70) - (4.54)
Since xg,(0) I2s € L*(R?) and we have just seen that XBe(0)ly| 7TV € LY(R?) N L= (R?), the first
convolution in (4.54) belongs to L'(R%) N L>°(R9). Using the fact that XBe(0) l2s € LP(R?) for all
p satisfying (4.50) and in particular x pe(o)ly| v € L'(R4), we infer that the second convolution in
(4.54) belongs to LP(R?) for all p satisfying (4.50). The latter property is then inherited by Uy .

Now we aim at proving the second part of the lemma. To begin with, we need to establish for
which values of p > 1 the function |z|~7v belongs to LP(R?). We have:

et = [ Nele@l de= [ @l P ars [ p@p
RY B1(0) B

£(0)

<ol (nmoo [ palrans |
B1(0) B1(0)

lo(x)] 2|~ dx) .
(4.55)
The last line of (4.55) is finite provided |z|~7? is integrable in Bj(0), namely for p < d/v. From
Proposition 3.1.7 and Theorem 1.1.1 of [1] it is immediate to deduce that, whenever a (nonnegative)
function f and its potential Iy, * f belong to the same LP(R?) space for some p € [1,00), then the
potential actually belongs to W"?(R%) for all » € (0, 2s), with estimates on the corresponding W"?
norm that depend on f and I, * f only through || f||, and ||Z2s * f||,. Thanks to the integrability
properties of |z|7v and U3 we proved above, it is clear that for any p complying with (4.52) both
|z|77v and U? belong to LP(R?) and so UY € W"P(R) for all » € (0,2s). Condition (4.51) is
necessary and sufficient to prevent that the interval in (4.52) is empty.
Finally, the fact that in all of the cases the norms U 1»gae) and [|US ||y r.»re) can be bounded
from above by constants depending on v only through ||v||-1,, and ||v|/ is just a consequence of
the above computations. (I
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Proof of Theorem 3.2. We start dealing with the case of a measure p which is also compactly
supported. In order to construct solutions to problem (1.1) for such a pu, the idea is to exploit the
existence result provided by Lemma 4.3. That is, we first consider the family of weak solutions that
take on the regular initial data p. = ¥ * p (let € > 0), where

o=z (5)

and v is a nonnegative function of D(R?) such that fRd 1 = 1. Namely, {¢.} is a regular ap-
proximation of the Dirac 0 and so {uc} is a regular approximation (the mollification) of p. It is
straightforward to check that u. € D(RY) (recall that p is compactly supported) and

Il = [ eto)do = (). (4.56)

We shall denote as u. the weak solution to (1.1) corresponding to the initial datum pu., whose
existence is ensured by Lemma 4.3 (with ug = |z|"u:). What follows in the proof aims at showing
that, as € — 0, {u.} suitably converges to a weak solution of (1.1) starting from .

The first problem we consider is the convergence of {u.} (up to subsequences) to a certain function
u which satisfies (3.1), (3.2) and (3.3). Afterwards we shall come to the initial condition (3.4). To
this end, the idea is to exploit estimates (4.20) and (4.21) (with u replaced by u.) from Lemma 4.3.
Combining the smoothing effect (4.38) with (4.56) and the conservation of mass (4.1), we obtain:

[l e < Ju12 [ et ol e = fuc 1 el

SKm —am M(Rd)1+6m

(4.57)

for all ¢ > 0. Hence, using (4.20), (4.21) and (4.57) (evaluated at ¢ = t; and t = t,) we get the
validity of the following energy estimates:

/ / Az (u™) (a:,t)|2 dedt + / um Y (z, ty) x| TV de < K™t p(RY) A (4.58)
Rd

to

/ / * e[ Ydzdt < C (4.59)

for all to > t; > 0, where z, = u8 “and Cisa positive constant that depends on t;, to and p(R9)
but is independent of €. Thanks to (4.58), (4.59) and the smoothing effect (which, in particular,
bounds {u.} in L= (R? x (7, 00)) for all 7 > 0 independently of ), we are allowed to proceed exactly
as in the proof of Lemma 4.3. That is, we obtain that the pointwise limit u of {u.} satisfies (3.1)
(consequence of the smoothing effect and the conservation of mass), (3.2) (consequence of (4.58))
and, passing to the limit (up to subsequences) in the weak formulation (3.3) solved by u.,

s

// (2, O)pu e, ) 2] dedt+/ | w0 (M) (e ydrdt =0 (a.60)
Y € C2(R? x (0,00)).

Notice that we cannot pass to the limit directly in the stronger weak formulation (4.29): the problem
is that estimate (4.58) blows up as ¢t; — 0. Hence, we can only take test functions which are
compactly supported in R? x (0, 00). In particular, (4.60) does not provide any information over the
initial datum assumed by u(x,t). In order to prove that such initial datum is indeed u (in the sense
of (3.4)) we have to work more and exploit some results in potential theory, following [33] or [41].
To begin with, let us introduce the Riesz potential U.(t) of |z| Yuc(¢), A first crucial point is to
check the differential equation solved by U.. Note that, formally, there holds

lz| 77 (ue)e (z,t) = — (—=A)° (u™)(z,t)  V(z,t) € R x (0,00) (4.61)
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(a posteriori (4.61) is rigorous at least in L'(R?), see Section 4.1). Hence, still at a formal level, we
can apply to both sides of (4.61) the operator (—A)~*®, namely the convolution against the Riesz
kernel I (recall the discussion in Section 2), which yields

(UL), (z,t) = —ul(2,t) ¥(x,t) € R? x (0,00). (4.62)

Now we prove (4.62) rigorously. For any given t, > t; > 0 and for any given function ¢ € D(R?),
let us plug into (3.3) (with u = u.) the test function ¢(x,t) = J(t)é(x), where ¥ is a smooth and
compactly supported approximation of xi, s, (we follow [33, proof of Lemma 2|). Integrating by
parts (in space) and letting ¥ tend to X, ¢+, (and also using Lebesgue differentiation Theorem for
vector valued functions) we get

[ wetwmom tar— [ wtwstnian=— [ ([T carema.

(4.63)
For any fixed € R? we can replace in (4.63) the function ¢(y) by ¢(y + z), thus obtaining

/ we(y, 1)y + @) ly]~7dy — / we(y, )9y + ) Iyl 'y
R4 R4

t (4.64)
— [ ([ wreoa) cayo o,
ty
Integrating (4.64) against the Riesz kernel Iog(x) gives
L L o + k@ dyds = [ ] ) ol + 0 @) dyda
R (4.65)

/Rd /Rd </tl )dt> (=A)* () (y + 2)I2s(2) dy d,

whence (let z =y + )

/ Ue(z,t2)0 z)dz—/RdUE(z,th(z)dz
=— /Rd (/tl ul'(y,t) dt) (/Rd(—A)S(¢)(y+x)Izs(x) dx) dy = —/Rd (/:2 u™(y,t) dt) o(y) dy .

(4.66)
The exchange of order of integration between (4.65) and (4.66) (that is, the application of Fubini
Theorem) is justified since

L L st ot + o] dyde < oo te () (1.67)
R

and
/R d /]R d ( / )dt) (“A) (6)(y + 2)Ias (2)| dy dz < oo (4.68)
In fact, both the functions
v [ 160+ 0)|alo) do (4.69)
and .
v= [ A @ + )T dr (4.70)

are continuous and decay at least like |y|~9*2% as |y| — oo. These are consequences of Lemma 4.7

(recall that (—A)*(¢)(y) is regular and decays at least like |y|~¢72% as |y| — oo, see Lemma A.1).
In particular, (4.69) is bounded and in (4.67) is integrated against |y|~Yu.(t), an L*(R%) function.
As concerns (4.70), we see that in (4.68) it is integrated against the function f:;“ u(y, t)dt, which

belongs to Ll_w(Rd) N L>®(R?) thanks to (3.1). Hence, by the just remarked decay properties of
(4.70), the integral in (4.68) is finite provided d — 2s > v, which holds by hypothesis.
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Clearly, the validity of (4.66) implies that U.(z,t) has an absolutely continuous version (w.r.t. t)
satisfying (4.62), from which we deduce that it is decreasing in time (a priori U (z,t2) < U.(x,t;)
for a.e. z € R?, but Lemma 4.8 ensures that our potentials are continuous w.r.t. 2, whence the
inequality actually holds for any x € RY). In particular, U.(t) admits a pointwise limit as ¢t — 0.
Since we also know that |z|~7u.(t) converges to . in o(M(RY),Cy(RY)) as t — 0 (consequence
of Lemma 4.3 and Definition 3.1), Theorem 3.8 of [28] guarantees the identification between such
pointwise limit and the potential Ut = I5g % u. of p.:

%iH(l) Ud.(z,t) = Ut (x) for a.e. z € RZ. (4.71)
e

Now we need to deal with the convergence of {U.} as ¢ — 0. We have already mentioned the fact
that, at any fixed ¢t > 0, U.(x,t) is a continuous function of . However, we can exploit Lemma 4.8
more profitably. First of all recall that, thanks to the conservation of mass (4.1),

lue(®)lly,_, = w(RY) vt>0, (4.72)
while from the smoothing effect (4.38) (for po = 1) we deduce that
e (t)]lo < K7 u(RD? Vi > 0. (4.73)

This means that, for any 7 > 0, both sup,>, ||uc(t)||1,—y and sup,>, ||us(t)| s are uniformly bounded
w.r.t. e. Since v < d—2s, applying Lemma 4.8 we infer that also guptZT |U=(t)[lwr.p(ray is uniformly
bounded w.r.t. £ for any r € (0,2s) and p satisfying (4.52). From standard Holder embeddings for
fractional Sobolev spaces (see e.g. [18, Th. 8.2]), for r and p such that » > d/p and A defined as
A=r— %’ we can uniformly (still w.r.t. €) bound sup, >, [|U=(t)||cx(q) for any 7 > 0 and any Q € R®.
Notice that, in order to ensure that r > d/p as requested, it is enough to choose r sufficiently close
to 2s and p sufficiently close to d/~ (this is feasible because v < 2s).

As concerns the time behaviour of Ug(z,t), the differential equation (4.62) and the smoothing esti-
mate (4.73) imply that, for any 7 > 0, sup;>, [[(Ue)t|| oo (R x (r,00)) 18 also uniformly bounded w.r.t.
. We can therefore conclude that, for any ¢, > t; > 0 and any Q € R, there holds

sup HUEHCA(Qx(tl,tQ)) < 00. (4.74)
e>0
In particular, (4.74) guarantees the existence of a function U € C}) (R% x (0,00)) such that, up to
subsequences,

lim Us (2,t) = Uz, ) V(z,t) € R x (0,00). (4.75)
E—

As discussed above, we know that wu.(x,t) converges pointwise a.e. (still up to subsequences) to a
function u(x,t) which satisfies (3.1), (3.2) and (3.3). Thanks to the smoothing estimate (4.73), by

dominated convergence we deduce that for a.e. t > 0 such convergence also takes place locally in
L' (R?), which of course implies that

lim [o| e (t) = |21 ult) in o(M(RY), Co(RT).
e—
Since |ue(t)]|1,—4 = u(R?) (in particular, ||us(t)||1,— is uniformly bounded w.r.t. €), using (4.75)
and applying again Theorem 3.8 of [28] we deduce that
i = = - d

cll_r)r(l) Ud(z,t) = U(z,t) = (Los * (Jy| u(t))) (x) for ae. z € RY, (4.76)
namely it is possible to identify (almost everywhere) U(x,t) with the potential of ||~ 7u(z,t).
Our aim is to take advantage of the properties of U, and U in order to deal with the initial condition

assumed by u(z,t). Proceeding as in Section 6 of [41], let us multiply (4.62) by |z|~7 and integrate
in R% x (t1,t2). We obtain:

to
[0t = Ut oo = [ [ e olal s ) ar
R4 t1 Rd
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The r.h.s. can be controlled by exploiting (4.72) and (4.73) as follows:

to
/ U, t3) = Ue(w,t2)| || dz < K™ (R0 / ety (4.77)
]Rd

tq
(note that a(m — 1) < 1 thanks to (4.39) evaluated at pg = 1). Letting ¢; — 0 in (4.77), exploiting
(4.71) and Fatou’s Lemma on the Lh.s., we get:

téfa(mfl)

l1—a(m—1)"

It is straightforward to check that pu. — p in o(M(R?),Cy(R%)) as e — 0, so that as a direct
consequence of [28, Th. 3.8| there holds

lim inf U** (z) = U¥(x) for ae. x € RY. (4.79)
e—

/Rd |Ue(,t2) = UM ()] |2|7de < K™ p(RY) A0 (4.78)

Thanks to (4.76), (4.79) and to the fact that U.(x,t) is nonincreasing w.r.t. ¢, we get:
lim_jglf \U.(2,ta) — Ue (x)| = UH(x) — Uz, ta) = |U(2,ta) — UH(z)| for ae. z € R, (4.80)
€

Hence, by Fatou’s Lemma and (4.80), letting e — 0 in (4.78) yields

téfa(mfl)

l—a(m-1)"
From (4.81) we then deduce that the difference U (x,t) — U¥(x) converges to zero in L' (R?) as
t — 0. In particular,

[ WGeta) = U @) ol e < B ety ) (4.81)

}in(l) U(x,t) = U"(x) for a.e. x € RY, (4.82)
—

where the pointwise limit on the Lh.s. exists by monotonicity (trivially, also U(x,t) is decreasing in
t). Passing to the limit in (4.72) as e — 0 we obtain

[u@®ll, _, < w(RY) for ae. t > 0. (4.83)

By the results recalled in Section 2, (4.83) implies that (almost) every sequence ¢, — 0 admits a
subsequence {t,, } such that |x|~Vu(t,,) converges in (M (R?), C.(R?)) to a certain positive, finite
measure v (which, a priori, depends on the particular subsequence). From (4.82) and [28, Th. 3.§]
we infer that necessarily
U (x) = U*(z) for ae. x € RY.

The uniqueness Theorem 1.12 of [28] ensures that two positive finite measures whose potentials are
equal almost everywhere must coincide. Hence, v = p and the limit measure does not depend on
the particular subsequence, so that

ess%ir% lz| " u(t) = p in o(M(R?), C.(RY)).
—

In order to prove that such convergence also takes place in o(M(R?), C(R)), it is enough to show
that
. _ d
ess lim (D), _, = u(RY). (4.84)

By the convergence of ||~ Yu(t) to u in o(M(R?), C.(R?)) we already know that
< im i )
p(RY) < essliminf {lu(®), (4.85)

(see again Section 2). Combining (4.85) with (4.83) we easily get (4.84).

Finally, the validity of the smoothing estimate (3.5) is just a consequence of passing to the limit
in (4.73) as € — 0 (recall that {u.} converges pointwise to u).

In the beginning of the proof we required p to be compactly supported. If p does not meet
this assumption, one can take a sequence of compactly supported measures {u,} converging to u
in o(M(R?),Cy(R?)) (for instance, du, = Xp, (0)dp) and consider the corresponding sequence of
solutions {u,} to (1.1), which exist thanks to the first part of the proof. The fundamental estimates
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(4.58), (4.59), (4.72) and (4.73) are clearly stable as e — 0, thus they also hold true upon replacing
ue with u, and pu. with p,. It is then just a matter of using exactly the same techniques as above
to prove that {u,} converges to a solution u of (1.1) starting from p. O

4.1. Strong solutions. In order to justify rigorously some of the above computations (in particular,
we refer to the proofs of Lemma 4.3 and Proposition 4.6), it is essential to show that the weak
solutions constructed in Lemma 4.3 are actually strong. By a “strong solution”, following [17, Sect.
6.2], we mean a weak solution u (in the sense of Definition 3.1) having the property

ug € L*°((r, oo),Ll_,y(Rd)) v > 0. (4.86)

Here we shall only give a sketch of how it is possible to prove that our solutions are indeed strong,
as the techniques are analogous to the ones used in [17, Sect. 8.1]. The first step consists in showing
that || ~Yu(t) is a bounded Radon measure which satisfies the estimate

2uolly,

T vt >0, (4.87)

H|x|_7“t(t)”/\4(u@d) =

where now we mean M(Rd) as the Banach space of signed measures on R%, equipped with the usual
norm of the variation. This can be proved proceeding exactly as in [42, Lem. 8.5], by exploiting in
a crucial way the validity of the L' _(R?) contraction principle

/ fu(z, £) -z, 1), |o| de < / o) — o)), |¢]dz VE >0, (4.88)
R4 Rd

where u and @ are the solutions to (4.7) constructed in Lemma 4.3 corresponding to the initial data
ug and o, respectively. Such principle does hold for the approximate solutions u, and 1, used in
the proof of Lemma 4.3:

/ [un(z,t) — ﬁn(sr,t)]+ pn(z)dz < / [uo(z) — to(x)] . py(z)dz Yt >0. (4.89)
Rd R4

This is proved in [36, Prop. 3.3]. Hence, (4.88) is just a consequence of passing to the limit in (4.89)
as n — 0.
Afterwards one proves that z = u™ is a function satisfying estimate (4.21), with a constant C

which a priori depends on
-
/ / [(=A)F (u™) (x,8)]” da dt
t. JRI

for some t, < t; < t2 < t*. In order to do that, one can just repeat the proof of [17, Lem. 8.1] (the
idea is to use Steklov averages). In particular,

2 € Li,e((0,00); L2 (R7)). (4.90)

The dependence of the constant C' in (4.21) on the initial datum as in (4.22) is then a consequence of
the energy identity (4.20) (the proof of which requires however that solutions are strong, see Section
4.2 below). Having at our disposal (4.87) and (4.90) we apply the general result [6, Th. 1.1], which
ensures that u, is actually a function satisfying

up € Lioe((0,00); L1 (RY)). (4.91)
Thanks to (4.87) and (4.91) we then get the estimate

2|Juolly,_,

Hut(t)Hl,—fy < (’ITL _ 1)t :

In particular, (4.86) holds true and solutions are strong.
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Remark 4.9. We have just shown that the weak solutions to (4.7) constructed in Lemma 4.3 are
strong. Since, for any 7 > 0, every weak solution « to (1.1) provided by Theorem 3.2 can be seen as a
weak solution to (4.7) corresponding to the initial datum u(7) € L (R*) N L>(R?), one may claim
that also such u is a strong solution. This is actually true: however, in order to prove it rigorously,
we first need a uniqueness result (see Section 5) which ensures that « coincides (up to time shifts)
with the weak solution starting from u(7) constructed in Lemma 4.3.

Knowing that also the weak solutions provided by Theorem 3.2 are strong allows us (a posteriori)
to state properties of such solutions for all ¢ > 0 rather than only for a.e. ¢ > 0, which we do in the
corresponding statement.

4.2. Decrease of the norms. A very important consequence of the fact that the solutions con-
structed in Lemma 4.3 are strong is the decrease of their Lliv norms for any p € [1,00]|. Indeed,
thanks to (4.86), we are allowed to multiply the differential equation in (4.7) by uP~! and integrate in
R? x [t1,t5]. Exploiting the Stroock-Varopoulos inequality (4.30) (let v = «™ and ¢ = (p+m—1)/m),
we obtain:

ta
/ uP(z,ta) |z| 7V da — / uP(z,t1) |z|7Vda = —p/ / uP ™ (1) (= A) (u™) (2, t) dedt <0
R4 R4 t1 JRe

(4.92)
for all ¢, > t; > 0. In order to retrieve the case t; = 0 we cannot simply let £, — 0 in (4.92), since a
priori we have no information about the continuity of ||u(t)|, — down to ¢t = 0. However, reasoning
exactly as above, we can prove that also the approximate solutions u, of Lemma 4.3 are strong and
hence satisfy
/Rd ub (z,t2) pp(z)dr < /Rd ub (z,t1) py(z)de. (4.93)
Moreover, from the results of [36], we are allowed to let ¢; — 0 in (4.93), which yields

/ ub (z,t) py(x)de < / uf(x) py(z)dz Vt>0. (4.94)

This can be proved by exploiting the fact that u, € C([0, c0); L;n (RY)) N L>=(R9 x (0,00)) (see [36,
Th. 3.1]). Hence, letting n — 0 and using for instance Fatou’s Lemma on the Lh.s. of (4.94), we get
that

/ uP(x,t2) |x| 7 dx §/ uP(x,t1) |z| 7V de (4.95)
R Ré

holds true for all ¢t > t; > 0.

Notice that, when p = m + 1, (4.92) becomes exactly the energy identity (4.20).

Of course the above computations are rigorous provided p € (1,00). Nevertheless, we already
know that ||u(t)||1,—~ is preserved, while the case p = oo can be handled by taking limits.

5. UNIQUENESS OF WEAK SOLUTIONS

As in the previous section, we shall prove the results only for weak solutions to (1.1), but notice
once again that the modifications required to deal with (1.2) (provided p complies with (1.3)) are
inessential.

Prior to the proof of the uniqueness Theorem 3.3, we need some technical lemmas. We use some
of the ideas of the pioneering paper [33], which need to be carefully modified in order to deal with
our fractional, weighted problem. The Markov property for the linear semigroup associated to the
operator A = |z|7(—A)® will have a crucial role in our strategy.

Hereafter, we shall always refer to a “weak solution” to (1.1) in the sense of Definition 3.1.

Lemma 5.1. Let v < d — 2s. Let u be a weak solution to (1.1). Then the potential U(t) of
|z| = u(t) admits an absolutely continuous version (w.r.t. t > 0, for instance in L}, (R?)), which is
nonincreasing in t.
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Proof. One proceeds just as in the proof of Theorem 3.2, in particular using the same technique we
exploited to prove (4.62). O

Lemma 5.2. Let v < d—2s. Let u be a weak solution to (1.1), starting from the initial datum p
whose potential ts U*. There holds

ltig)l Uz, t) =U"(z) YoeR?, (5.1)

Proof. Thanks to Theorem 3.8 of [28] and the monotonicity ensured by Lemma 5.1, we have that the
limit (5.1) is taken at least for a.e. + € R?. However, for what follows it will be crucial to prove that
this relation holds for every x € R?. To this end we make use again of the monotonicity property
given in Lemma 5.1. In fact, Lemma 1.12 of [28] shows that, as a consequence of monotonicity of
potentials, there exist a positive finite measure v, whose potential is denoted by U”, and a constant
A > 0 such that

1&8 Ulz,t) =U"(z) + A VrecR?.

Since (5.1) holds almost everywhere,
Uh(z) =U"(z) + A for a.e. z € R, (5.2)

But using the corollary at p. 129 of 28], from (5.2) we deduce that necessarily A = 0. Hence,
(5.2) implies that U¥ = U* almost everywhere, and from Theorem 1.12 of [28] we know that two
potentials coinciding a.e. are in fact equal everywhere, whence (5.1) follows. O

Now let w1 and us be two weak solutions to (1.1) (in the sense of Definition 3.1), such that they
both take a common positive, finite measure u as initial datum. We denote as U (t) and Us(t) the
corresponding potentials of |x|ui(¢) and |x| Vuz(t), respectively. Fix once for all the parameters
h,T > 0 and consider the function

g(z,t) = Us(x,t + h) — Up(x,t) Y(x,t) € R? x (0,T]. (5.3)
Proceeding again as in the proof of Theorem 3.3 (under the hypothesis v < d — 2s, see in particular

the proof of (4.62)), we get that g(¢) is an absolutely continuous curve (for instance in L}, (R?))
satisfying

|2] Y ge(z,t) = || 77 (] (z,t) — ud (x, t + h)) = —a(x, t)(—A)°(g)(z,t) for ae. (z,t) € R? x (0,7),

(5.4)
where we used the fact that, thanks to the properties of Riesz potentials,
(=A)(g)(@,t) = |z| Tug(z, t + h) — |z[Tua(2,1),
and we defined the function a as
ul" (z,t)—ud (z,t+h) .
oo t) = L e nein fnt) Fus@t+h), (5.5)
0 if uy(x,t) = ua(x,t+h).

Note that, since m > 1 and u1,us € L®(R? x (7,00)) for all 7 > 0, a is a nonnegative function
belonging to L>(R? x (7,00)) for all 7 > 0.

Let us briefly describe the strategy of the proof. A particular role will be played by a suitable
family of positive finite measures {v(t)}, which is somehow related to equation (5.4). More precisely,
v(t) is the limit in o(M(R?), C.(R?)) as e — 0 of {|x| =79 (t)}. Here, 1. (¢) is in turn the weak limit
in L?_(R* x (7,T)) (for all 7 € (0,T)) as n — oo of a suitable sequence {¢,, c(t)}. Such a ¢y, . is
defined, for every n € N and £ > 0, to be a solution (in a sense which will be clarified later) to the
problem

5.6

wn,e = ’(/} on Rd X {T} . ( )
The sequence {a,} is a suitable approximation of the function a defined in (5.5). In particular we
suppose that, for every n € N, a,(x,t) is a piecewise constant function of ¢ (regular in z) on the

{mv ($ne)y = (A [(an +€) ne] inRYx (0,T),
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time intervals (T — (k4 1)T/n,T — kT /n], for any k € {0,...n — 1}. This allows to treat problem
(5.6) by means of standard semigroup theory, after having shown some preliminary results which are
contained in Appendix B. In [33, Theorem 1] such difficulty is not present because of the parabolic
regularity of the equation dealt with there.

5.1. Construction and properties of the family {,, .}.

Lemma 5.3. Letd > 2s and v € (0,2s). Let {a,} be a sequence of functions converging a.e. to the
function a as in (5.5) such that:

o for anyn € N and t > 0, a,(x,t) is a regular function of x;

e for anyn € N and x € R, a,(x,t) is a piecewise constant function of t on the time intervals

(T — (k+1)T/n, T — kT /n], for any k € {0,...n—1};

o {[lan|l oo (rix(r,00))} 8 uniformly bounded in n for any T > 0.
Then, for any € > 0 and any nonnegative ¢ € D(RY), there exists a nonnegative solution i, . to
problem (5.6), in the sense that 1y, (t) is a continuous curve in L{W(Rd) forallp € (1,00) satisfying
Un.e(0) = ¥(0) and it is absolutely continuous on (T'—(k + 1)T'/n, T—kT /n) for allk € {0,...n—1},
so that the identity

nelta) = vnet) = [ 1l (=A) [(an + &) v ] () dr (5.7)
Vti,ts € (T— M,T— k;?) , Vk € {0,...n—1}

holds true in L* (R?) for all p € (1,00). Moreover,
Yne € L2((0,T); L2, (RY) Wp e [Loo] and v, , <l¢ll,—, ¥te[0,T]. (5.8)
Proof. To construct 1, . as in the statement, we first define (; as the solution of

{m“ (G) = (=8)° [(@n(T) +e) 1] R x (T - T.T),

G =1 on R? x {T}. (5.9)

In fact, to obtain (7, one can for instance exploit the change of variable
p1(z,t) = (an (2,T) +€) G1(2,1) (5.10)

and consider ¢; as the solution of the problem

(61); = (@n(T) + &) 2 (~A)*(¢n) in BRI x (T~ L,7), -
o1 = (a7L(T)+5)¢ on R x {T}
Problem (5.11) is indeed solvable by standard semigroup theory. Indeed, letting
p1(x) = (an (x,T) +) " |z|™7 Vo eR?, (5.12)

we have that the operator
pri(=A)°,

with domain X, , (see Appendix B for the definition of X ), is positive, self-adjoint and generates
a Markov semigroup on Lil (R9). All these properties have been analysed in Appendix B for the
case p1(z) = |z|~7, but notice that the discussion there also applies to a weight p; as in (5.12) with
inessential modifications. We do not claim that our initial datum ¢; belongs to X, .. However,
it clearly belongs to L (R%) for all p € [1,00], and this is enough in order to have a solution to
(5.11) which is continuous up to ¢ = T and absolutely continuous in (T — LZ,7) in L? (R) for
all p € (1,00). In fact, as recalled in Theorem B.2, the semigroup associated to A is Markov and
therefore, as a consequence of [12, Theorems 1.4.1, 1.4.2], it is extendible to a contraction semigroup
on Lb (R9) (consistent with the original semigroup on L2 (RN L? (R%)) for all p € [1,00], which
is analytic with a suitable angle 6, > 0 when p € (1,00). By classical results (see e.g. [32, Th. 5.2
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at p. 61]) the latter property ensures in particular that problem (5.11) is solved by a differentiable
curve ¢y (t) in LB (R?) for all p € (1, 00).

Going back to the original variable ¢; through (5.10), we deduce that it solves (5.9) in the same
sense in which ¢, solves (5.11). Having at our disposal such a ¢;, we can then solve the problem

1277 (¢2), = (A)* [(an (T — L) +€) &) mREx (T—2L,17 -1,
C2:¢1:(an($7T)+5)_1¢1 oanx{T—% ,

just by proceeding as above. That is, we perform the change of variable

Go(ir, 1) = <an <x,T - Z) + 5) G, t)

and take ¢o as the solution of the problem
{(%) — (an(T = L) +&) [t (~A)(¢)  mRIx (T—2Z,T-1),

an T-L +
¢2 = (an(T %)Jr)f)(l:%qbl onRYx {T—Z}.

It is clear how the procedure goes on and allows to obtain a solution 1, . to (5.6) in the sense of
the statement, just by defining it as

(k+1)T kT

Pne(t) = Cryr(t) Vte(T— ,T—n}, Vk € {0,...n—1}.

n

Finally, since
-1
Pk+1(_A)S
generates a contraction semigroup on Lf (R%) for all p € [1, 00|, where

kT -t 4
prr1(x) = | an x,T—7 +e |z|77 Vz eR®, (5.13)

the inequalities

(an(T_ ﬂ)+€) kT
, _ D r_ 14
1@+ ()l 0,y < (an(Ti G H) b n (5.14)
PyPk+1
Vit € <T— W,T—If} ; Vp € [1,00]

hold true for any k € {0,...n — 1} (on the r.h.s. of (5.14), for k = 0 we conventionally set ¢g = ¢
and a, (T + T/n) + € = 1). Going back to the variables (41 and recalling (5.13), from (5.14) one
deduces (5.8): in fact, for p = 1 it is easy to see that the terms containing a, cancel out and give
the right inequality in (5.8), while for p > 1 such terms remain and one obtains an inequality of
the type [[tn.c(t)|[p,—y < C(n,€)||Y|lp,—~, where C(n, €) is a suitable positive constant depending on
n, €. (|

Lemma 5.4. Let d > 2s and v € (0,2s) N (0,d — 2s]. Let g be as in (5.3), a as in (5.5) and ay,
Yne, ¥ as in Lemma 5.5. Then the identity

/ oz, T <>|:c|-*dx—/ 9@, O o (1) || da
- (5.15)

/ /]Rd an(z,7) + e —alx, 7)) (—A)(9)(x,T) Yne(x,7)dedr

holds true for all t € (0,T].
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Proof. To begin with, let us set

T
tsz—% Vk e {0,...n}. (5.16)

Recall that, from Lemma 5.3, we have that t, () is a continuous curve in L”_(R?) on (0,77,
absolutely continuous on any interval (ty41,%;) for k € {0,...n — 1} and satisfying the differential
equation in (5.6) on those intervals, for all p € (1,00). Moreover, g(t) is an absolutely continuous
curve in L” _(R?) on (0, T] for all p such that

d—~
pE (d—23’ oo> . (5.17)
In fact, to prove that g(t) € L{,Y(Rd) for all p as in (5.17), it suffices to show that g(t) € L”  (Bf)
for such p, since g(z,t) is a continuous function of x (recall Lemma 4.8) and the weight |z|™7 is
locally integrable. Still Lemma 4.8 ensures that g(t) € LP(R?) for all p satisfying (4.50): the latter
property and Hélder inequality imply that g(t) € L” . (Bf) for all p satisfying (5.17).
The fact that g(t) is also absolutely continuous in L” (R?) for such p on the time interval (0, 7] is

then a consequence of (5.4) and of the integrability properties of ui,us. Hence, thanks to Lemma
5.3, we get that the product

[ oty c(a 1) o] (518)
Rd
is a continuous function on (0, T, absolutely continuous on each (tx11,;) and satisfying
d -
3 |, 9@ )ne(a,t) o] dz
t JRa

(5.19)
= /Rd (—a(z, t)(=A)*(g9)(@,t) Yne(x,1) + g(x, 1) (=A)° [(an + &) ¥n.e] (z,1)) da

on such intervals. As we have just seen, g(t) € L” (R?) for all p complying with (5.17) and
[z (=A)*(g(t)) € L* (R?) for all p € [1,00]. Moreover, as a consequence of Lemma 5.3, we have
that (an(t) + €)¢ne(t) € LP (RY) for all p € [1,00] and |z["(=A)*[(an(t) + €)n (1)) € LY (RY)
for all p € (1,00). We are therefore in position to apply Proposition B.3 to the r.h.s. of (5.19) (the
interval ((d —7)/(d — 2s),00) N [2,2(d — 7)/(d — 2s)) is never empty) to get

g(x, ). (z,t) |z|7de = / (an(z,t) +e—alx, 1) (—A)°(g)(z,t) Yne(z,t)dx. (5.20)

& Rd Rd

But the r.h.s. of (5.20) is L'((r,T)) for any 7 € (0,7, from which (5.18) is absolutely continuous
on the whole of (0,7] and not only on (¢xy1,tx). Formula (5.15) is then just a consequence of
integrating (5.20) between ¢ and 7. O

In the next Lemma we introduce the Riesz potential of |x| =71, . (¢), which will take a fundamental
role from now on.

Lemma 5.5. Let d > 2s and v € (0,2s) N (0,d — 2s]. Let an, ¥ne and ¢ be as in Lemma 5.3. We
denote as H, .(t) the Riesz potential of 1, .(t), that is

H, () = Ios + (|Jz| "nc(t))  VE € (0,T].
Then H, .(t) € H*(RY) and the identity
T
_ 2 _
Vs (a0 = Vel +2 [ [ (@nlor) + )02 () o] dodr (52)
t R4

holds true for all t € (0,T].



26 GABRIELE GRILLO, MATTEO MURATORI, FABIO PUNZO

Proof. First notice that |27 (=A)*(Hy (1)) = ¢nc(t) € L (R?) for all p € [1,00] (recall (5.8)) and
H,.(t) e L’iv(Rd) for all p satisfying (5.17) (this can be proved by exploiting Lemma 4.8 exactly as
in the proof of Lemma 5.4). Again, since the interval ((d —v)/(d — 2s),00) N [2,2(d — v)/(d — 2s))
is never empty, by applying Proposition B.3 we get that H, .(t) € H? (R?) and the identity

HHme(t)H?r'{s = /,i Hn7e(.'L'7 t)(—A)s (Hme) (37, t) dx = /d Hn,a(x, t)’(/Jn,s(l', t) |$|_’ydl‘ (5.22)
R R
holds true. Thanks to the validity of the differential equation
(Hne), (2,t) = (an(z,t) + ) Ype(x,t) forae. (z,t) € RY % (0,T), (5.23)

which can be justified as (5.4) for v < d — 2s, taking the time derivative of (5.22) in the intervals
(tk+1,tx) (let {tx} be as in (5.16)), using (5.23), (5.6) and again Proposition B.3 we obtain:

d
T ||Hn8(t)||ils = 2/Rd (an(z,t) +€) ¢Z,5($7t) |z] " dx . (5.24)

A priori, from (5.22), we have that ||H, .(t)||%. is continuous on (0, 7] and absolutely continuous

only on (tx11,tx); but the r.h.s. of (5.24) is L' ((7,T)) for any 7 € (0,T). Thus, (5.21) just follows
by integrating (5.24) from ¢ to T. O

Lemma 5.6. Let d > 2s and vy € (0,2s). Let ¢, . and ¢ be as in Lemma 5.3. Then the Ll_,y norm
of V¥ (t) is preserved, that is

/ Yne(x,t) 2|7 7de = / Y(z) |z|77dx Vvt e (0,T]. (5.25)
d d
Proof. Multiplying (5.7) by any ¢ € D(R?) and integrating in R, we obtain:

/ e (1, 12) () |:vt|2_”dx—/Rd (2, t1) 0() 2] d -
7@ ([ antei) )bl ar ) ds

R4 11
for all tq,ts € (tg41,tx). Since the Ll_v norm of 1, () is controlled by the Ll_,y norm of the final
datum 9 (recall (5.8)), from (5.26) we get:

(@, ta) p() x| de —/ Une(x, 1) () |2[7dz| < Cltg = tal ([Pl 2" (=2)*(9)ll

(5.27)
for all t1,ty € (tgy1,tx), where C' = |[an + €|l poo (R x (4 At 1)), Damely it is a positive constant
independent of n and . Replacing ¢ with the cut-off function £ (defined as in Lemma A.3 of
Appendix A) yields

‘ / e (1 £2)E () 2]~ — / e (s t1)E (@) 2] da
R4 R4

2["(=8)"(O
RQS—’y

(5.28)

for all R > 0 and t2,¢1 € (fg+41,tx). Recalling that v, -(¢) is a continuous curve (for instance in

L2_(R%)) on (0,T], we can extend the validity of (5.28) (and (5.27)) to any t1,t2 € (0,7]. By

choosing t; = T an letting R — oo in (5.28) we finally get (5.25). O

< Clta = ta] 19y,

5.2. Passing to the limit as n — oco. The goal of the next lemma is to show that, as n — oo,
{tn, } suitably converges to a limit function . that enjoys some crucial properties.

Lemma 5.7. Let d > 2s and v € (0,2s) N (0,d — 2s]. Let ui and uy be two weak solutions to
problem (1.1), taking the common positive, finite measure p as initial datum. Let g be as in (5.3),
a as in (5.5) and Pn e, as in Lemma 5.8. Then, up to subsequences, {{n .} converges weakly
in LQ_,Y(Rd x (1,T)) (for all T € (0,T)) to a suitable nonnegative function . and {|z|” V), (t)}
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converges to x|~V (t) in o(M(R?), Cy(R?)) for a.e. t € (0,T). Moreover, such a 1. enjoys the
following properties:

/Rd Ye(z,t) |2|7Vda = /Rd P(z) |z|7Vd, (5.29)

[ e@lel e [ ety ol ol

T
- [ carew ( [ e+t dT> .
Rd t

[ ot 10 el e~ [ e tpet) ol e
R4 R4

<e(T —t) 1Pl —y llua (T + h) = ur(7)] oo max 2,7y
for a.e. t € (0,T), where ¢ is any function of D(R?).

(5.30)

(5.31)

Proof. From (5.21) one gets that, up to subsequences, {1, .} converges weakly in LZ_,Y (Rd x (T, T))
(for all 7 € (0,T')) to a suitable 1.. Moreover, thanks to the uniform boundedness of {|z|~ 7, (¢)}
in L' (R?) (see (5.8)), for every t € (0,T) there exists a subsequence (which a priori may depend on t)
such that {|x| 4, (t)} converges in o(M(R?), C.(R?)) to some positive, finite measure v/(t) (recall
the preliminary results of Section 2). We aim at identifying (al least for almost every t € (0,T")) v(t)
with |2| =7 (t), so that a posteriori the subsequence does not depend on ¢. In order to do that, let
t € (0,T) be a Lebesgue point of 1. (t) (as a curve in L'((,T); L% (R%), for instance). Taking any
¢ € D(R?) and using (5.27), we obtain:

5 5
v () |z~ "Ydach—/t+ / Une(z,t) o(z) |z|Vdedr
5
/t+ / Ve, 7) () 2]~ def/ U e(z,1) () 2|7 da| dr (5.32)
52
S/t Cr =1l Ml (=A)* (D)l dT = FC ¥l 2" (=2)* (@)l

for all ¢ sufficiently small. Letting n — oo (up to suitable subsequences) in (5.32) yields

t+6
/ Ve(x,7) o(x) |z 7dxd7—5/

Dividing (5.33) by d and letting § — 0 one deduces that (recall that ¢ is a Lebesgue point for {1-(¢)})

[ velepta) ol e = [ o) ave),

which is valid for any ¢ € D(RY), whence |z|~ 7. (z,t) dz = dv(t).
We now prove the claimed properties of ¢.. Letting n — oo in (5.
using the just proved convergence of {|z| ™7, (¢)} to || 7Y (t) in

< 7C||¢H1— " (=2)* (@)l - (5:33)

28) (with t; = T and ¢ = t) and
o(M(R?), C.(R?)) we get

2" (=A)* (s
R2s—’y

in

’/ w(ff)&R(ﬂf)\xlﬂdx*/ Ye(@,t) Er(a) |2V de| < C(T =) |9l ,
Rd Rd

(5.34)
for a.e. t € (0,T). Letting R — oo in (5.34) we deduce (5.29). Thanks to (5.25) and (5.29) we infer
in particular that

T ([ (Ol = 6= (B)l1,
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so that the convergence of {|z|™ 71, o(t)} to |2| 1. (t) takes place also in o(M(R?), Cy(R)). Re-
calling that g(t) belongs to Cy(R?) (Lemma 4.8), we can let n — oo in (5.15) to obtain:

/ oz, TY() |2~ de - / 9, e (2, 1) |2 da
R4 R4

n—oo

T
= lim (/t /]Rd (an(x,7) +€—alz,7)) (=A)*(9)(x,T) Ype(x,7)dx d’r>
(5.35)

n—roo

T
= lim (/t /Rd (an(z,7) +e—alz, 7)) (uo(x, 7+ h) —ur(z, 7)) Yne(z,7) 2|77 do dT)

T
ZE/ / (ug(z, 7+ h) —ui(z, 7)) Ye(z,7) |2| Y dzdr for ae. t € (0,T),
t Jrd

where in the last integral we can pass to the limit since {¢,c} tends to ¢ in L?_(R* x (¢,T)),
{a,} tends to a in L>®(R? x (¢,T)) and uy,us belong to L’iv(Rd x (t,T 4+ h)) for all p € [1,00]. In
particular, from (5.35) and (5.29) we get (5.31). Notice that, in a similarly way, we can pass to the
limit in (5.26) (which actually holds for any ¢1,t2 € (0,7)) and obtain (5.30). O

5.3. Passing to the limit as ¢ — 0 and proof of Theorem 3.3. We are now in position to
prove Theorem 3.3, using the strategy of [33]: we give some detail for the reader’s convenience.

Proof of Theorem 3.3. To begin with, we introduce the Riesz potential H.(t) of |z| 7.(t). Since
we only know that ||~ 7% (t) € L'(R?), we have no information over the integrability of H.(t) other
than L}, (R?) (by classical results, see e.g. [28]). However, exploiting (5.30) and proceeding once
again as in the proof of (4.62), we obtain

T
Lo % (|2 — Ha(t) = /t (a(r) + ) o(r)dr > 0 for ae. £ € (0,T),

whence, in particular,

0 < He(z,t)) < He(z,t2) < He(z,T) = Ios + (ly| "¢) (z) Vz € RY, forae. 0 <t; <ty <T.
(5.36)
The above inequality shows that H.(t) belongs to LP(R%) at least for the same p for which H(x,T)
does, namely for any p € (d/(d—2),00]. The fact that (5.36) holds for every x rather than for almost
every x follows by standard potential theory: one uses the strategy of [28, Th. 1.12] and exploits
[28, Lem. 1.1] to find that two potentials ordered for a.e. x are actually ordered for every z.
Our next goal is to let ¢ — 0. Thanks to the boundedness of {|z|™7%.(t)} in L*(R9) (trivial
consequence of (5.29)), for a.e. t € (0,T) there exists a subsequence {e,} (a priori depending on ¢)
such that {|x|~71., (t)} converges to a positive, finite measure v(t) in o(M(R?), C.(R?)). In order
to overcome the possible dependence of {e,,} on ¢, we exploit the properties of {H.}. First notice
that (5.36) ensures the uniform boundedness of {H.} in LP(R? x (0,T)) for any p € (d/(d — 2), oc].
Such boundedness entails the existence of a subsequence {e,,} (which can be taken to be decreasing)
such that {H., } converges weakly in LP(R? x (0,7)) to a suitable limit H. But Mazur’s Lemma
implies that there exists a sequence {H}} of convex combinations of {H,, } that converges strongly
to H in LP(R% x (0,T)). By definition, the sequence {Hj} is of the form

]\/Ik Mk
He=> AmiHe,, D> Amp=1
m=1 m=1

for some sequence {My} C N and a suitable choice of the coefficients A, , € [0,1]. With no loss of
generality we shall also assume that

M,
Jim (n; 5mAm7k> =0.
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This can be justified by applying iteratively Mazur’s Lemma on suitable subsequences of {H., }.
Now notice that the function whose Riesz potential is Hj is nothing but
M,

)= > A ] e, (2,1) .
m=1
Multiplying (5.31) (with € = &,,) by A,k and summing over k, one gets that f, satisfies

’/ (2, T)ob(x) || de—/Rdg(m,t)fk(x,t)dx

(5.37)
(Z EmAm k> =) 1l llua(r + 1) — Ul(T)HLoc(Rdx(t,T))
for a.e. t € (0,T"), whereas from (5.29) and (5.34) one infers that
T(—A)*
/Rd W(z) Ep(x) 2|~ 7dz — /R fu(@, ) Er(z) da| < C(T =) ¥l _, [l (R%L@”“’ (5.38)
for a.e. t € (0,T) and
/R () lal Tz = /R Tl t)dr forac. i€ (0.T). (5.39)

Letting k — oo we find that, for a.e. t € (0,T), there exists a subsequence of {fx(t)} (a priori
depending on t) that converges in o(M(R?), C.(R%)) to a positive, finite measure v/(¢). But the fact
that {Hj} converges strongly in LP(R? x (0,T)) to H forces the potential of v(t) to coincide a.e.
with H(t). This is a consequence of [28, Th. 3.8]. By [28, Th. 1.12] we therefore deduce that the
limit v(¢) is uniquely determined by its potential H(¢). This identification allows to assert that for
a.e. t € (0,T) the whole sequence {fx(t)} converges to v(t) in o(M(R?), C.(R?)).

Passing to the limit in (5.36) (after having set € = &, multiplied by A, 1 and summed over k) one
gets that also the potentials H(t) of v(t) are ordered and bounded above by Iog * (|z|~7%):

0< H(z,t1) < H(z,t2) < Ls * (Jy| ) (z) Vo eR?, forae. 0<t; <ty <T. (5.40)
Letting k£ — oo in (5.38) yields

[ et e - [ entw o] <o -l -,

for a.e. t € (0,T"), whence, letting R — oo in (5.41), we obtain
/ () |z|7Vda z/ dv(t) fora.e.t€ (0,T). (5.42)
R4 R4

Gathering (5.39) and (5.42) we infer that {f5(t)} converges to v(t) also in o(M(R?), Cy(R9)): this
allows to pass to the limit in (5.37) to get the identity (by exploiting (5.3) as well)

/ g(z, T)Y(x) |z| Vda = / g(x,t)dv(t) for ae. t € (0,T). (5.43)
R4

Note that, as a consequence of the monotonicity given by (5.40) and thanks to (5.41)-(5.43), the
curve v(t) can be extended to every t € (0,T] so that it still complies with (5.40)-(5.43).

Recalling that g(z,t) = Us(x,t + h) — Uy (2, t) and that potentials do not increase in time (Lemma
5.1), we have that g(x,t) < Us(x,h) — Uy(z,t9) holds for all x € R? and all tq > t. Because v(t) is
a positive, finite measure, this fact and (5.43) imply that

/ g(z, T)Y(x) |z]7Vde < / (Ua(z,h) — Uy (z,t0)) du(t) Vg >t. (5.44)
R Rd

Our next goal is to let ¢ tend to zero in (5.44). Since the mass of v(t) is constant (formula (5.42)),
up to subsequences v(t) converges to a suitable positive, finite measure v in o(M(R?), C.(R?)).
Moreover, by (5.40) we know that the potentials H(¢) of v(¢) are nonincreasing as ¢ | 0: hence,

1" (=A)* ()l
R2s—v

(5.41)
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Theorem 3.10 of [28] ensures that H(¢) converges a.e. to the potential Hy of the limit measure v
(which therefore does not depend on the subsequence). We can then pass to the limit in the integral

/R Ul to) (). (5.45)
Indeed, Fubini’s Theorem ensures that (5.45) coincides with
/R o to) H (a0 o] el (5.46)
Passing to the limit in (5.46) as ¢t | 0 we get that

lim | wy(z,t0)H(x,t)|z|7"de = / uy(x, to)Ho(x) |x]|Vdx, (5.47)
tl0 JRra Rd

for instance by dominated convergence. Recalling that Hj is the potential of v, and using again

Fubini’s Theorem, (5.47) can be rewritten as

lim [ Un(x, to) du(t) / Uy (x, to) dv
tl0 Jrd Rd

One proceeds similarly for the integral

/Rd Us (2, h) du(t) .

Hence, passing to the limit as ¢ | 0 in (5.44) yields

/ g(x, T)(x) |z) 7 7de < / (Uz(z, h) — Us(x,tp))dv  Vto > 0. (5.48)
Rd R4
Now we let to | 0 in (5.48). By monotone convergence (see Lemmas 5.1 and 5.2) we obtain
/ oz, TY(@) |2 ~de < / (U, h) — UP(2)) dv. (5.49)
Rd R4

In this step it is crucial that the limit of Uy (x,to) to U¥(z) is taken for all + € R? (Lemma 5.2),
because we have no information over v besides the fact that it is a positive, finite measure. Still by
monotonicity we have that Us(x, h) < U*(z) for all x € R, Thus, from (5.49) it follows that

/ o2, TY(a) |2 ~de < 0. (5.50)
Rd

Since (5.50) holds for any h,7 > 0 and any nonnegative 1 € D(R?), we infer that U, < Uj.
Interchanging the role of u; and us we also get that U; < Us, whence Uy = Us and uy = us. [l

APPENDIX A

We recall here some basic properties of the fractional Laplacian (and a similar nonlocal, nonlinear
operator) of compactly supported, regular functions.

Lemma A.1. The fractional s-Laplacian (—A)*(¢)(z) of any ¢ € D(R?) is a regular function which
decays (together with its derivatives) at least like |z|=972% as |z| — oc.

Proof. We sketch the easy proof for the convenience of the reader, following the strategy of [5,
Lemma 2.1], Take r > 0 such that supp ¢ € B,.. We can split the principal value in (2.4) as follows:

s -9 _
(—A) (QS)(Z') = p.v. Cd,s B, m dy + Od,s ¢(x) /Bgr m dy Yz S BT-, (Al)
s __ _ W) c
(A1 (@)@) = ~Ca. [ My ween;. (A.2)
—d—2s

Given the integrability of y as |y| — oo and the regularity of ¢(z), the second term on the
r.h.s. of (A.1) gives rise to a continuous function of = in B,.. The same holds true for the principal
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value in (A.1). In fact, for y — x, one can replace ¢(x) — ¢(y) with (z — y)'VZ(¢)(z — y), which
makes the singularity integrable.
As for (A.2), we have:

9(y) 1 / ¢(y)

———dy = dy Vz e By, (A.3)
/suppgﬁ |.’E - y|d+2s |‘CI’.|dJr2s supp ¢ ‘.’E|{E|71 — y|$|71|d+28

where the integral on the r.h.s. of (A.3) is a continuous and bounded function of z in B¢.

The fact that (—A)%(¢) is C°(R?) (and all of its derivatives decay at least like |z|~972* as
|z| = o0) just follows by the identity

dk(_A)s(¢) s dk(b
O
Lemma A.2. For any ¢ € D(RY), the function
(¢(z) — o(y))* d
Lo = [ EHER Ty e
is regular and decays (together with its derivatives) at least like |z|~%2° as |z| — oco.
Proof. Proceeding exactly as in the proof of Lemma A.1, we obtain:
(8(z) — o(y))* 2 1 -
lsqﬁa::/ ———=dy + ¢ x/ ——dy Vx € B,, A4
W= [ R e [ (A1)
¢*(y)
ls(o)(x :/ ——=—dy Vz € B;. A5
@@= [ (A5)

The second integral on the r.h.s. of (A.4) and (A.5) can be dealt with exactly as in the proof of
the quoted lemma. As for the first integral on the r.h.s. of (A.4) just notice that, for y — =z,
(p(x) — é(y))? behaves like (V4 (¢) - (z — y))?, and this also makes the singularity integrable.

The fact that I(¢) is C°(R?) (and derivatives decay at least like |2|~9~2 as |z| — oc0) cannot be
proved as in Lemma A.1, since [, is nonlinear. However, performing the change of variable z = x —y,
one has:

1,(8)(z) = /]R ) (0@) = oz = 2)* | vy e RY, (A.6)

|Z‘d+28

and taking derivatives of (A.6) one sees that they can be written as sums of terms whose expression
is similar to (A.6). O

Lemma A.3. For any R > 0, let £ be the cut-off function
_c(* d
gR(x)_g(R) Vo e RY,

where &(x) is a positive, reqular function such that ||€]|ec < 1, { =1 in By and § =0 in B§. Then,
(=A)*(ER) and l5(ER) enjoy the following scaling properties:

(AY(En)@) = 7 (-A1(6) (&) Ve eRY,
L(Er) @) = (@) () vae R,

Proof. We just show the result for I;({r), but notice that for (—A)°({g) the proof is identical.
Letting ¥ = y/R, one has:

Is(&r) () :/Rd (Er(z) — Er(Y))? »

|z — y| 2

_ ((/R)—€@)? .~ 1 (E(x/R) —€@)? . 1 x
_Rd-/Rd |z — Ry|d+2s dy_R?S/Rd, [z/R — y|*t2s 4= 7 ls®) (E)
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for all z € R, O

APPENDIX B

This section is devoted to the statement (and a sketch of the corresponding proof) of a technical
result which is a crucial tool in Section 5.

Definition B.1. Let d > 2s and vy € (0,2s). We denote as X ., the Hilbert space of all functions
v E L%W(Rd) such that (—A)*(v) (as a distribution) belongs to L%(Rd), equipped with the norm

2 2 s (12
X, = llz—y 1A )5, Yve Xy,

Theorem B.2. Let d > 2s and v € (0,2s). Let A: D(A) = X, C L? (R?) — L2_(R?) be the
operator

[[v

AW) = |z|"(-A)*(v) Yve X,,.
Then, A is densely defined, positive and self-adjoint on L%7 (RY), and the quadratic form associated

to it is
y)’
Q(v,v) dzdy,
= [ L

with domain D(Q) = L2 (Rd) N H3(RY).

Moreover, Q) is a Dzmchlet form on LQ_,Y(]Rd) and A generates a Markov semigroup Sa(t) on
LQ_W(Rd). In particular for all p € [1,00] there exists a contraction semigroup Sy(t) on L’iv(Rd),
consistent with Sa(t) on L%W(Rd) N LZV(Rd), which is furthermore analytic with a suitable angle
0y, > 0 when p € (1,00).

Sketch of proof. As already remarked, here we shall just give an outline of the techniques that allow
to prove the theorem. Full details are given in the note [30].
The basic idea is to start from the validity of the fractional “integration by parts” formula

)W)~ b)) 4o .
C Ad /]Rd |x7 |d+25 dxdy— Rd ¢($)( A) (¢)( )d (B.l)

for all ¢,v € D(RY) and then to extend it to all functions of X;.. In order to do it, the first
step consists in showing that C°°(R?) N X, is dense in X, .. This can be done by mollification
arguments, which however are slightly more complicated than the standard ones, since one works
with L%v(Rd) and L%(Rd) instead of L?*(R?). Hence, given v,w € C*(R%) N Xj -, one plugs the
cut-off functions ¢ = £gv and ¢ = Egw into (B.1) and lets R — co. The problem is that on the r.h.s.
there appear terms involving ||€gw|| 7., and a priori one does not know whether C*°(R%) N X ., is
continuously embedded in Hs (R%). But this turns out to be true: the inequality

(W) = 0@ [ A e Y € (B
Cur [, [, =g drdy < [ wl@)-Ay )@ ds Vo CUR)NK,,  (B2)

can be proved just by repeating the above scheme with ¢ = 1) = £gw. In fact, on the r.h.s. of (B.1)
one still has terms involving ||£gw|| z., but the latter are small and can be absorbed into the Lh.s.;
passing to the limit as R — oo yields (B.2). Therefore, having at our disposal (B.2), we can now let
R — oo safely in (B.1) (with ¢ §Rv and ¥ = gw) and obtain that

D@ —w) [
Cl, /Rd/]Rd \Ify|d+25 dxdy—/ v(x)(=A)* (w)(z)d (B.3)

Rd

for all v,w € C*°(R?) N X,_,, which then shows that (B.2) is actually an equality. Notice that in
all these approximation procedures using cut-off functions, to prove that “remainder” terms go to
zero we deeply exploit the results provided by Lemmas A.1, A.2 and A.3. It is in fact here that the
condition v < 2s plays a fundamental role: in particular, it ensures that both |||z|"(—A)*(¢Rr)]|co
and |||z]71s(€r)||co vanish as R — oo. As already mentioned, we refer the reader to the note [30] for
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the details; however, for similar computations involving (—A)*(€g) and I5({r), see also the proofs
of Proposition 4.1, Lemma 4.4 and Lemma 5.6.

By the claimed density of C°°(R?) N X, we are allowed to extend (B.3) to the whole of Xj ..
Clearly, the r.h.s. of (B.3) can be rewritten as

/ o(z) Afw)(z) [2] dz
Rd

and letting v = w in particular entails that the operator A is positive. The fact that it is densely
defined is trivial since, for instance, D(R%) C X .. Because in (B.3) one can interchange the role
of v and w, one also has that A is symmetric. In order to prove that it is self-adjoint one needs to
show that D(A*) C D(A), namely that any function of D(A*) also belongs to X, . It is indeed
straightforward to check this fact, and we leave the details to the reader.

We now deal with the quadratic form @ associated to A. Thanks to (B.3), we have that

(@) —v(y)?
=Cys dedy Vve D(A). B.4
(v,v) d/Rd/Rd |$_y|d+25 rdy Vve D(A) (B.4)
As it is well-known (see e.g. [12]), the domain D(Q) of @ is just the closure of D(A) w.r.t. the norm
ol = llvll3 —y + @(v.v) = llvll5 _, + [0l -

It is then easy to see that such a closure is nothing but LQ_W(Rd) N H*(R%) and the quadratic form
on D(Q) = L2 (R*) N H*(R?) is still represented by (B.4).

By classical results (we refer again to [12]|), proving that A generates a Markov semigroup is
equivalent to proving that if v belongs to D(Q) then both vV 0 and v A1 belong to D(Q) and satisfy

QwVv0,vVv0)<Qv,v), QuALvAL<Q,v).

But the latter properties are straightforward consequences of the characterization of ) given above.
The last assertions follow from the general theory of symmetric Markov semigroups (cf. [12, Sect.
1.4]) and from their known analiticity properties (cf. [12, Th. 1.4.2]). |

The next proposition extends the symmetry property of the operator A = |z|7(—A)® to functions
which belong to other suitable L” - spaces. This is essential in proving our uniqueness Theorem 3.3
for certain values of v in low dimensions d < 3, more precisely whenever (d — v)/(d — 2s) > 2.

Proposition B.3. Let d > 2s and v € (0,2s). Let p € [2,2(d —~)/(d — 2s)) and p' = p/(p — 1)
be its conjugate exponent. Suppose that v,w € L¥_ (R?) are such that A(v), A(w) € L” (R%). Then
v,w e H*(RY) and the following formula holds true:

/ o(a)(~A)* (w)() dz = / (—A)* () () w(z) dz
R4

y)(w(z) —w(y))
7Cds/]Rd/Rd |x—y\d+2é dady .

Sketch of proof. The method of proof proceeds along the lines of the one of Theorem B.2. The main
difference here lies in the fact that, when using the approximation procedure by cut-off functions
mentioned above, if p is strictly larger than 2 in order to prove that “remainder” terms go to zero
one cannot exploit the fact that |z|7(—A)*(£g) and |z|7ls(£r) vanish in L°(R%) as R — oo. In fact,
such remainder terms are of the form

/ (@) (~A) (Er) (@) dz or / P (@)l(€R) (@) de. (B.5)
Rd Rd

Thanks to Lemmas A.1, A.2 and A.3 it is direct to see that |||z|”(—A)*(€r)lq,—~ and |||z|"ls(§r)|lq,—~
vanish as R — oo provided ¢ > (d —)/(2s — 7), whence the condition p € [2,2(d —v)/(d — 2s)) to
ensure that also the integrals in (B.5) go to zero as R — oo. g
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