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FROM POINCARE TO CAUCHY-SCHWARZ INEQUALITIES: A
UNIFIED APPROACH TO PDE SOLUTIONS

Abdon Atanganal'»®T

Abstract We study energy estimates for classical and fractional Dirichlet problems through
a functional setting that records the regularity of a solution and its nonlinear image. For
the spectral and restricted Dirichlet fractional Laplacians on bounded Lipschitz domains, we
equip the domain {u € D(B'/?) : f(u) € D(B'/?)} with a complete graph metric whenever f
is continuous and fixes zero. The associated squared functional is lower semicontinuous in L?
and has compact sublevel sets. For the restricted operator of order 0 < o < 2 and the power
map f,(t) = [t|P~1¢, with p > 1 and n > «, we establish a Hélder inclusion into L%, where
¢« = 2np/(n — a), and compactness below this exponent. A concentration sequence proves
optimality of both thresholds. Dirichlet form estimates and power dissipation identify the
nonlinear transformation whose fractional regularity is controlled by an absorption equation.
Fractional wave energies are treated under an explicit potential coercivity condition. Sup-
porting results include variational estimates, parabolic regularity in the Dirichlet operator
domain, and stability and second-order convergence of a classical wave discretization under
a fixed strict CFL condition and smooth-solution assumptions.

Keywords Fractional Laplacian, nonlinear graph spaces, Sobolev embeddings, compact-
ness, energy estimates.
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1. Introduction

Energy estimates connect the differential structure of a partial differential equation with the
function spaces in which its solutions can be studied. For Dirichlet problems, the Poincaré
inequality controls the magnitude of a function through its spatial variation, while the Cauchy—
Schwarz inequality estimates the pairings that arise in weak formulations. These principles
underlie many coercivity, stability, and regularity arguments [6, 10, 19]. Their effective use
requires a compatible choice of operator domain, boundary condition, and solution regularity.
The variational framework provides this compatibility and allows energy identities to be justified
without assuming classical derivatives or boundary traces that the solution may not possess
[13,14,25].

Fractional diffusion introduces an additional dependence on the realization of the spatial
operator. Although several definitions of the fractional Laplacian agree on the whole space,
they give different Dirichlet operators on bounded domains [12,15]. The spectral realization is
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obtained by taking fractional powers of the classical Dirichlet Laplacian, whereas the restricted
integral realization uses an exterior condition on the complement of the domain. Their operator
domains, boundary behavior, and spectral constants must therefore be specified separately.
Positive self-adjoint operators and their associated Dirichlet forms provide a common language
for the energy estimates that remain valid in both settings [9,22].

A second issue concerns the interaction between fractional regularity and nonlinear compo-
sition. If a solution is controlled in a Sobolev space, a nonlinear transformation of that solution
need not have the same regularity. Conditions guaranteeing such composition properties are
central to the theory of superposition operators [2,5]. For fractional spaces, the relevant ques-
tions involve both integrability and nonlocal differences [18]. This leads to a natural analytical
requirement: When an equation involves a nonlinear image f(u), the functional setting should
identify precisely which properties of f(u) are controlled, how these properties behave under
convergence, and whether they follow from the equation’s dissipation.

The purpose of this paper is to develop these connections for classical and fractional Dirichlet
problems. The elementary Poincaré—Cauchy—Schwarz estimates serve as preliminary tools. The
principal focus is the quantitative information obtained by controlling a function and its nonlin-
ear image in the same fractional form domain. This approach combines an operator formulation
of the energy estimates with a metric formulation of nonlinear composition.

Let B be either of the two fractional Dirichlet operators, let Vg = D(B'Y?), and write
¢ep(u) = ||BY?ul|3. For a continuous scalar function f satisfying f(0) = 0, we consider the graph
domain

Arp(Q) ={uecVp: f(u) € Vp}
with the metric
df,B(u,v)* = [Ju—v[|3 + ep(u —v) + ep(f(u) — f(v)).

Theorem 5.2 proves completeness, lower semicontinuity of the associated squared functional,
and compactness of its sublevel sets in L?(£2). Bounded sequences also have strongly convergent
nonlinear images in L?(£2). The metric measures the difference f(u)— f(v), which is essential to
the completeness argument. The distance from the origin generally fails the linear norm axioms,
as the power example demonstrates.

For power nonlinearities, the graph condition yields an explicit integrability scale. If B is the
restricted fractional Laplacian of order o, n > a, and f,(t) = [¢t|P~!t with p > 1, the fractional
Sobolev inequality applied to f,(u) gives

2np

p 1/2 —
il ) < Csen(fp)'?, g =
Theorem 5.3 establishes Holder continuity of this inclusion with respect to the graph metric
and compactness on bounded graph sublevels for every 1 < g < g4. A concentrating family has
bounded graph functional and converges to zero in the underlying fractional energy space, while
retaining a positive L% norm. The same family has unbounded L% norms for ¢ > g.. These
calculations identify the optimal exponent and distinguish convergence in the graph metric from
convergence in the underlying form norm.

Evolution estimates involve the nonlinear form interaction eg(f(u),u). We derive quantita-
tive bounds under Lipschitz and secant assumptions and use the established Stroock—Varopoulos
mechanism for power nonlinearities [3]. For an absorption equation with reaction |u|"~tu, r > 1,
the dissipation controls the form energy of |u\(r_1)/ 2. For strong solutions satisfying the stated
integrability hypotheses, this gives an integrated graph estimate and, in the restricted setting,
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a corresponding improvement of spatial integrability. The nonlinear transformation selected by
the estimate is thus determined by the reaction. The fractional wave analysis complements this
dissipative setting: It identifies the conserved energy and the potential lower bound needed for
that energy to control displacement and velocity.

The classical analysis provides the supporting operator and evolution framework. We for-
mulate the Dirichlet Laplacian on its variational domain, derive elliptic and parabolic estimates,
and state the additional boundary regularity needed for H? conclusions [10,11,14]. Applications
include nonlinear diffusion and dissipative reaction equations. We also examine the classical
one-dimensional wave discretization through its exact staggered energy. A fixed strict CFL con-
dition gives uniform stability, and consistency with a sufficiently smooth exact solution yields
second-order convergence in discrete displacement, gradient, and velocity norms. This part uses
the standard energy approach to finite-difference analysis [17,23].

The paper is organized as follows. Section 2 establishes the variational setting and basic
inequalities. Section 3 develops applications to linear and nonlinear boundary-value and evolu-
tion problems. Section 4 treats parabolic regularity, Sobolev embeddings, and continuous and
discrete wave energies. Section 5 develops the fractional Dirichlet form estimates, nonlinear
graph spaces, sharp power embeddings, and fractional evolution applications.

2. Analytical setting and basic inequalities

This section fixes the functional setting and records the classical estimates used in the subse-
quent analysis. Particular attention is given to operator domains, the interpretation of boundary
conditions, and the integrability of nonlinear expressions. The inequalities below are standard
consequences of variational identities, the Poincaré inequality, and the Cauchy—Schwarz inequal-
ity. Their role is to provide precise hypotheses and consistent constants for the later evolution
problems. We use the Sobolev and operator theory developed in [1,6,10,13,25].

2.1. Variational framework and the Dirichlet Laplacian

Let Q C R™ be a bounded, connected Lipschitz domain, where n > 1. All functions are real-
valued. We write H = L%(Q), with inner product

(u,v)H:/uvd:c,
Q

and set V = H{(Q). The notation | - ||z denotes the L?(2) norm, including its vector-valued
version for gradients. By the trace theorem, membership in V expresses the homogeneous
Dirichlet boundary condition in the Sobolev sense.

Define the first Dirichlet eigenvalue variationally by

[Voll3

A = inf >0, COp=\"2% 2.1
R AT P=N (21)

Thus Cp denotes the optimal Dirichlet Poincaré constant throughout the paper, and
[vll2 < Cp[[Vull2,  veV. (2.2)

The historical development of this inequality goes back to [19]; its variational formulation and
spectral interpretation are treated in [6, 10].
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We equip V' with the Hilbert norm ||v||yy = ||[Vv||2. This convention is equivalent to the full
Sobolev norm because

lolly < ol < X+ C)Pllolly,  veV. (2.3)
Let V' = H=1(Q) be the continuous dual of V, with the specific norm

0, vy
lly = sup L&Vl (2.4)

vev\ioy  llvllv

Identifying h € H with the functional v — (h,v)y gives the continuous dense embeddings
V < H — V' and the estimate
[h]lv: < Cpl|hll2- (2.5)

The bilinear form associated with homogeneous Dirichlet diffusion is
a(u,v) = / Vu - Voudz, u,v e V. (2.6)
Q

It is symmetric and continuous, and its coercivity is expressed by
la(u, 0)] < lullvlvllv,  a(v,0) = |0l > Cp2[|v]3. (2.7)

In particular, a is an inner product on V.
The Dirichlet Laplacian in H is defined by

D(A) ={u €V : there exists h € H such that a(u,v) = (h,v)y for every v € V'},

Au = h, u € D(A). (2:8)

The function h is unique because V is dense in H. Equivalently,
D(A) = {u € H}(Q) : —Au € L*(Q) in the distributional sense}, Au = —Au. (2.9)

Indeed, testing (2.8) with smooth compactly supported functions gives the distributional iden-
tity. Conversely, that identity extends from C°(€2) to V' by density, since both v — a(u,v) and
v+ (h,v)g are continuous on V. Consequently,

(Au,v)g = a(u,v), ue D(A), veV. (2.10)

This is the integration-by-parts identity used below; it requires no classical boundary trace of
Auwu or of the normal derivative.
The operator A is positive and self-adjoint, has compact inverse, and satisfies

D(AY?) =, |AY 20y = ||Voll2, vevV. (2.11)

These standard consequences of the closed form a and the compact embedding V' — H provide
the operator setting for fractional powers [6,25]. In particular, H2(Q)NH}(2) C D(A). Equality
holds when, for example, Q has a Cb! boundary; no such equality is assumed for a general
Lipschitz domain [10, 11].

For comparison, the Neumann form is defined on H'(£2). Since its kernel consists of constants
on the connected domain €2, the normalization

/de:c =0 (2.12)
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gives a Poincaré-—Wirtinger inequality
olls < CyllVolla, v e HY(Q), / vdz =0, (2.13)
Q

where C) is the Neumann constant. The zero-mean condition removes the constant functions; it
does not itself impose a Neumann boundary condition. A weak homogeneous Neumann problem
must use the form on H'(Q) and require its source to annihilate constants. The subsequent
analysis uses the Dirichlet realization (2.8).

2.2. Energy estimates and nonlinear source terms

The basic product estimate underlying the energy method is
[(h,v)u| < [[hll2l|v]l2 < Cpl[Rll2[|VV]l2,  heH, wvelV. (2.14)

For every € > 0, Young’s inequality therefore gives

02
|(hy )| < e Voll3 + fgllhllg- (2.15)

The free parameter € allows the gradient contribution to be absorbed into a coercive diffusion
term. Its choice will be made explicitly in each evolution estimate.

Theorem 2.1 (Dirichlet energy and Laplacian estimates). For every w € D(A),

/ w(=Aw)dz| < Cp|[ V| Awls, (2.16)
Q
and
/ w(—Aw) dx = / |Vwl|? dz. (2.17)
Q Q
Consequently,
IVwl3 < Cpl[VwlzlAw]2, (2.18)
[Vw|[2 < Cp||Awl]s, (2.19)
and
lwll2 < CRllAw] 2. (2.20)

The constants Cp in (2.19) and C% in (2.20) are optimal.

Proof. Membership in D(A) ensures that w € V and Aw € H, so every term is well defined.
Applying (2.14) with h = Aw gives

|(Aw, w) | < [[Awl|z[|w]lz < CpllAw]2][Vw]2,
which is (2.16). Taking v = w in (2.10) gives
(Aw, w)g = a(w,w) = | Vw]j3,

and proves (2.17) and (2.18).
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If |Vwl]2 > 0, division yields (2.19). If ||Vw|]2 = 0, the Poincaré inequality implies w = 0,
and the same conclusion holds. A further application of (2.2) proves (2.20).

To verify optimality, compactness of V' < H implies that the infimum in (2.1) is attained
by a function ¢ € V' with ||¢1]]2 = 1. The Euler-Lagrange equation for this minimization is

a(p1,v) = Ai(d1,v)m, veV.
Hence ¢1 € D(A), Apy = A ¢1, and [V |2 = )\}/2. It follows that

Vol _ \—1/2 1]l 1 e
[ A1 ||z ! | Ap1]|2 ! P
Thus neither constant can be decreased. O
For an arbitrary h € V, the same variational identity also gives
|(h, Aw) | = |a(h, w)| < [[VA[2[Vwl2,  w € D(A). (2.21)

This estimate will be useful when h is a nonlinear image of w. Its applicability depends on
proving that this image belongs to V, so that it is an admissible variational test function.

Theorem 2.2 (Mixed gradient estimate). Let w € V and assume Vw € L*(Q;R™). Then
w|Vw|? € LY(Q) and

1/2
’/ w|Vol? dz| < Cp||Vlls </ wa|4dx> . (2.22)
Q Q
FEquivalently,
/w|Vw|2dx < Cp|[ V||| Ve [Vl . (2.23)
Q
Proof. The assumption on Vw implies
1/2
9Pl = ([ 1vultac) = 190l (2.21)

Since w € L?(f2), the Cauchy-Schwarz inequality first establishes the absolute integrability of
the product and then gives

/w|Vw]2d$ S/ lw| |Vw|? dz < ||wH2H\Vw|2H2. (2.25)
Q Q

Substitution of (2.2) and (2.24) proves (2.22). The pointwise equality |Vw |[Vw|]?> = |[Vw|*
proves (2.23). O

The hypothesis Vw € L* is an additional integrability condition. The theorem estimates the
indicated mixed integral under that condition; obtaining the condition from a PDE requires a
separate regularity argument.

We next formulate the elliptic source estimate at the weak level. For a prescribed f € H,
consider

—Aw=f inQ, (2.26)

with
w=0 on 0. (2.27)

A weak solution is a function w € V satisfying

a(w,v) = (f,v)m, veV (2.28)
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Proposition 2.1 (Weak elliptic solvability and source estimates). For each ¢ € V' there exists
a unique w € V such that
a(w,v) = (¢, v)y v, veW. (2.29)

With the dual norm (2.4),
lwllv = [[€fv- (2.30)

In particular, for ¢ = f € H, the solution belongs to D(A), satisfies Aw = f, and obeys
IVw|[2 < Cplf2, (2.31)

and

lwll2 < CE f]l2- (2.32)

Proof. The form a is continuous and coercive on the Hilbert space V', so the Lax—Milgram
theorem gives existence and uniqueness [6,10]. Taking v = w in (2.29) yields

lwll¥ = (€, wyry < 1l llw]y.
This proves ||w||y < |||y, including the case w = 0. Conversely,
(6, 0)v v = la(w, )| < [lwllv]vllv

for every v € V, and taking the supremum gives the reverse inequality in (2.30).
If = f € H, the definition of D(A) implies w € D(A) and Aw = f. Testing by w gives the
energy balance

/w(—Aw) dz = ||Vw|)3 = / wf dx. (2.33)
Q Q

Consequently,
Vw3 < Cpl[Vwla| f]2- (2.34)

The same zero-solution argument used in Theorem 2.1 proves (2.31); applying (2.2) then gives
(2.32). O
When the source depends on the solution, write

f(z) = F(z,w(z)). (2.35)

The composition must be measurable and have the integrability required by the weak formula-
tion. One useful sufficient assumption is that F': Q x R — R is a Carathéodory function: It is
measurable in x for every fixed s, and continuous in s for almost every fixed . Suppose also
that, for a nonnegative ag € L?(12), a constant b > 0, and an exponent g > 1,

|F(z,s)| <ap(z)+b|s|? for almost every z € 2 and every s € R. (2.36)

If we VN L%*Q), then
I (s w)ll2 < llaollz + bllw[| 24 ) < oo (2.37)

For n > 3, the Sobolev embedding guarantees this membership for every w € V when 1 <
g <n/(n—2). In dimension n = 2 every finite ¢ > 1 is admissible, while in dimension n = 1
the embedding into L>°(Q) also covers every finite q. These are sufficient conditions for an L2
source; weak formulations with sources in V' can allow broader growth [1,2,6].
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For any weak solution satisfying F'(-,w) € H, the preceding argument therefore gives
IVwll2 < Cp|IF (-, w)]2. (2.38)

This is a conditional estimate because its right-hand side contains the unknown solution. A
bound in terms of the data follows if an additional sign or growth condition allows that depen-
dence to be absorbed.

Proposition 2.2 (An absorption estimate for nonlinear sources). Let w € V' be a weak solution
of —Aw = F(z,w), with F(-,w) € H. Assume there are a nonnegative a1 € L*(Q) and a
constant 0 <~ < A1 such that

F(z,s)s < aj(x)|s| + 732 for almost every x € Q) and every s € R. (2.39)
Then
I o < — =7 llai] [wll2 < 702 lax] (2.40)
Vw aillz2, w ! ail|2. .
2_1—70% Hiz 2 1—702,3 Hiz

Proof. The weak formulation permits w as a test function, and hence
IVl = [ Fe.wpwds < [ afulds ol
Q Q

Cauchy—Schwarz and (2.2) give
IVwl3 < Cpllar|lz ]| Vuwll2 +~C3|| V3.

The assumption v < A\ = 0132 makes 1 —~yC% strictly positive. Moving the last term to the left
and dividing by ||[Vw]||2 when this norm is nonzero proves the first bound. When it vanishes,
both bounds hold because w = 0. The second bound follows from (2.2). O

This proposition is an a priori estimate for a weak solution; existence for a specified nonlin-
earity requires a separate argument. The strict restriction on v cannot be relaxed to equality in
this statement. Indeed, for F'(x,s) = A\1s and a1 = 0, every multiple of the first eigenfunction
solves the equation, so there is no uniform bound on the size of all solutions.

Finally, nonlinear testing against Aw requires control of a Sobolev derivative of the nonlinear
image. For example, let G € C(R) satisfy G(0) = 0 and [|G’|| gy < L. The Sobolev chain
rule and trace compatibility imply, for every w € V,

G(w) €V, VG(w) = G'(w)Vuw, IVG(w)|l2 < L||Vwl||2 (2.41)
[1,16]. Thus, when w € D(A),
/G(w)Awdx:a(G(w),w) :/G/(w)|Vw\2dx,
Q Q

(2.42)

‘/ G(w)Awdz| < VG (w)||2]|Vwll2 < L] V|3
Q

If G’ > 0, the first integral is nonnegative. This calculation identifies the composition regularity
and boundary compatibility needed for nonlinear energy testing, and provides the classical
formulation to which the subsequent fractional analysis will be related.
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3. Applications and examples

We apply the variational framework of Section 2 to elliptic, parabolic, and reaction—diffusion
problems. The estimates are derived in spaces that justify the test functions and the time

derivatives appearing in the energy balances. The constants are expressed in terms of Cp =

)\1_1/ 2 and, for nonlinear diffusion, the lower bound on the diffusion coefficient. These examples

illustrate standard energy and monotonicity arguments [6, 10,13, 14].

We retain H = L2(2), V = H}(Q2), the gradient norm on V, its corresponding dual norm on
V', and the Dirichlet operator A introduced previously. Let T' > 0 and Q7 = Q x (0,7T). Unless
otherwise specified, the evolution data satisfy

up € H,  f e L*0,T;H). (3.1)

3.1. Linear boundary-value and evolution problems
Example 3.1 (The Dirichlet Poisson problem). Given f € H, consider
—Aw=f inQ, (3.2)

with
w=0 on N (3.3)

Proposition 2.1 gives a unique weak solution w € V. Since f € H, this solution belongs to D(A)
and satisfies Aw = f. Its energy identity is

IVwl3 = a(w,w) = (f,w)n. (3.4)
The source estimate (2.14) therefore gives
IVwllz < Cpllfll2, llwll2 < CBIf]l2- (3.5)

Both bounds include the zero solution, and neither requires H? regularity of w.
The same estimates quantify the dependence on the data. Let wy,ws correspond to sources
f1, fo € H. Their difference z = w; — wo satisfies

a(z,v) = (fi = fo,0)n, wvEV
Taking v = z and applying the source estimate yields
V2[5 < Crllf1 = fall2 V2]
Division when ||Vz||2 > 0, together with the immediate zero case, proves
IV (w1 —wa)ll2 < Cpllfi = foll2,  [lwi —walla < CRlf1 = foll2. (3.6)

Thus the inverse Dirichlet operator depends continuously on the source in both the energy and
L? norms.

For the parabolic problems, define

W(0,T) = {u € L*0,T;V) : us € L*(0,T;V")}, (3.7)
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where u; denotes the distributional time derivative. Every u € W(0,T) has a representative in
C([0,T]; H), and its squared H norm is absolutely continuous, with

1d
§%||u(t)||g = (ug(t),u(t))yvry for almost every t € (0,7). (3.8)
This Hilbert-space energy identity follows by temporal regularization and passage to the limit
in the V',V pairing [6,14]. It gives the integrated identity for every pair of times in [0, 7] and
gives a precise meaning to the initial value. In particular, no assumption that u; belongs to
L?(0,T; H) is needed.

Example 3.2 (The linear heat equation). Consider

up—Au=f in Qr, (3.9)

with
u=0 ondQx (0,7), (3.10)

and
u(0) =up in H. (3.11)

For the data (3.1), the standard variational theory provides a weak solution v € W(0,T") [10,14].
Its weak formulation is

(we(t), v)vr v +a(u(t),v) = (f(t),v)H, veV, (3.12)
for almost every ¢t € (0,7"). Taking v = u(t) and using (3.8) gives
5 @3+ [IVu@)|3 = (1), u(®)n- (3.13)
By Cauchy—Schwarz, Poincaré, and Young,
1 C?
|(F(®), u®)u] < CrIlF Ol Vu®l2 < SIVu@®5 + S IF O (3.14)

Absorbing the gradient term and multiplying by two yields

d
@z + [Vu@®ls < CRIF O (3.15)

After integration, we obtain the estimate in terms of the data
2 ! 2 2 2 [* 2
a3+ [ IVuIBds < flf+ 3 [ I7@IBds. 0<t<T @16
Writing
2 ) [T 2
Dr = uol+Ch [ Il ds

we obtain, separately,

T
sup [u(t)[|3 < Dr, / IVu(s)|3 ds < Dr. (3.17)
0<t<T 0
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Their sum is consequently bounded by 2D7.
The spectral gap also gives a bound that retains the time at which the forcing acts. Since
[Vu(t)||3 > A llu(t)]|3, equation (3.15) implies

d
—lu@®l3+ Mlu@®] < CRIFO]3

Multiplication by e** and integration give
t
lu()]13 < e *Jug13 + 0123/ e f(s)]13 ds. (3.18)
0

If f =0, the exact identity (3.13) yields the stronger estimate
[u(®)]13 < e |uo|l3- (3.19)

For two solutions with data (ug1, fi) and (ugz, f2), the difference satisfies the same weak
equation with the corresponding differences of the data. Applying (3.16) to that equation gives

lur (t) = u2(t)[13 + /Ot IV (ur — uz)(s) |3 ds
<lhos —woall + € [ 1i(5) ~ 2o (320
This proves uniqueness in WW(0,7T") and continuous dependence on the initial value and forcing.
3.2. Nonlinear diffusion and dissipative reactions
In the next two examples, the diffusion coefficient b : R — R is continuous and satisfies

0<by < b(s) < b1 < 00, s € R. (3.21)

The lower bound provides coercivity, while the upper bound ensures that b(u)Vu € L?(Qr;R™)
whenever u € L?(0,T;V). In particular,

16(u)Vul 2y < b1l 2 (3.22)

These hypotheses hold, for example, for b(s) = k + Stanh s with x > |3|.

Example 3.3 (Uniformly positive nonlinear diffusion). Consider

uy — V- (b(w)Vu) = f in Qr, (3.23)

with
u=0 on dQ x (0,7), (3.24)

and
u(0) =up in H. (3.25)

Let u € W(0,T) be a weak solution, meaning that

(ue(t),v)vrv + /Q b(u(t))Vu(t) - Vodz = (f(t),v)m, velV, (3.26)
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for almost every t. The flux estimate (3.22) makes this formulation well defined. Testing with

v = u(t) gives
31O+ [ b Va) P do = (7(0).ut))r (3.27)

The diffusion term is evaluated directly through its divergence form. This calculation requires
no differentiation of b.
The coefficient bound and the source estimate give

/ b(w) [Vl dz > bo| Va3 (3.28)
Q
and
|(f, wal < Cplfll2Vullz < S Vullz + 5~ ||f||2 (3:29)
Substitution into (3.27) yields
b C?2
2, Y P 2
3 I3 + ZITuI < SEIOI (3.30)
Therefore, for every ¢ € [0, 7],
2 ! 2 > Ch [! 2
w0l +t0 [ 19u)ds < ol + S2 [ 151 . 331

When f = 0, the exact energy identity gives
lu(®)]3 < e 22 ug]3. (3.32)

A comparison estimate for this nonlinear equation is naturally obtained in V. Define

B(s) = /0 “b(r) dr. (3.33)

The function B is globally Lipschitz, B(0) = 0, and the Sobolev chain rule gives B(u) €
L%(0,T;V) with VB(u) = b(u)Vu. Moreover,

(B(r) — B(s))(r —s) > bolr —s]>,  r,s€R. (3.34)
Let R: V' — V be the variational inverse defined by
a(Rt,v) = {l,v)vy, veEW

By Proposition 2.1, [|R¢||ly = ||€|ly+ and (¢, R€)yvry = ||€]|2,.
Suppose ui,us € W(0,T) are solutions with the same forcing, and set z = u; — ug. Sub-
tracting their weak formulations and testing with Rz(t) gives

(21, Rz)vr v + a(B(u1) — B(ug), Rz) = 0.

Since z € H'(0,T; V'), the Hilbert-space chain rule in V' applies to the first term. The definition
of R evaluates the second term, leading to

53l + [ (B = Bu)zde =0, (3.35)
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Using (3.34) and ||z||y+ < Cp||z||2, we obtain

Ld

5 2@+ ol <o.

Integration proves
lur (8) = w2 (0)I[3 < ™20 1 (0) — uz ()13 (3.36)

Thus weak solutions in this class are unique for fixed data, and perturbations of the initial value
decay in the dual norm. The argument uses the monotonicity of the primitive B; it requires
only the bounds (3.21), rather than any bound on the derivative of b.

Example 3.4 (A dissipative reaction—diffusion equation). Let 1 < p < oo and consider

u — V- (b(w)Vu) + [ufPlu = f in Qr, (3.37)

with
u=0 ondQx (0,7), (3.38)

and
u(0) =wup in H. (3.39)

The reaction |s[P~1s is real-valued and continuous for every s € R, and its product with s is
|s|Pt1. Thus its contribution to the energy balance is nonnegative for sign-changing solutions as
well as for nonnegative solutions.

Assume that u is a weak solution with

u e C([0,T); H)n L*0,T;V) N LPTHQr). (3.40)
Set r=p+1and ' =r/(r — 1). The diffusion and forcing define
g1=f+ V- (b(u)Vu) € L*(0,T; V'),

whereas the reaction defines
g2 = —|ulP~tu e LT,(QT).
Indeed,
lg1(@)llv: < Cpllf@)ll2 + brl[Vu(®)ll2, H92\|Z/~(QT) = llullzr(@p- (3.41)

The equation is understood as u; = g1 + go in distributions, with spatial test functions in
V' N L"(2). This is the dual-space formulation appropriate to the arbitrary finite exponent p.
To justify testing with u, regularize this distributional equation in time on a compact subin-
terval of (0,7"). For the regularized functions, the squared H norm has the usual derivative,
and the equation can be paired with the regularized solution. As the regularization parameter
tends to zero, the solution converges in both L2(0,7;V) and L"(Qr) on the subinterval. The
two terms in its time derivative converge in L2(0,T;V’) and L" (Qr), respectively. Holder’s
inequality therefore passes both pairings to the limit in L! in time. It follows that ||u(t)||3 has
an integrable distributional derivative. The continuity assumed in (3.40) identifies its absolutely
continuous representative and extends the integrated identity to the endpoints 0 and 7.
Consequently, for almost every t € (0,7),

3 IuOB+ [ HuDIVu(OF do + a0l g = (FO).ut))ar (3.42)
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Using (3.21) and (3.29) gives

b 02
2, Y0 2 p+1 ~P 2
() + R ATu(e) 3 + ) 75 g < < S IF @13 (3.43)

Multiplying by two and integrating yields
1
lu®) 13 + bo / [Vu(s) 3 ds +2 / ()74 g ds
2 P 2
<[luol} + 5 / If(s)[3ds, 0<t<T, (3.44)
0

This estimate controls the solution magnitude, the diffusion dissipation, and the space—time
integrability associated with the reaction, with explicit dependence on the data.

Dropping the nonnegative reaction contribution and using the Poincaré inequality in (3.43),
we also obtain

02 t
Ju®lf < e ol + 52 [ e ps)] ds. (3.45)
0 Jo
For f =0, the exact balance (3.42) instead gives
lu(®)]13 < ™02 |luoI3. (3.46)

When p = 1, the reaction term equals u and contributes |lu(t)||3 directly to the dissipation.
Retaining this term improves the unforced bound to

lu(t)[3 < e 2EMFV g 3. (3.47)

The estimates apply to every weak solution in (3.40). They provide the uniform bounds needed
in approximation arguments; constructing such a solution also requires the corresponding com-
pactness and limit-passage steps.

4. Regularity, Sobolev embeddings, and numerical stability

The energy estimates of Section 3 provide a starting point for regularity and numerical analysis.
We first derive parabolic regularity and the associated Sobolev bounds in the variational setting
of Section 2. We then examine continuous and discrete energy identities, including the depen-
dence of the discrete estimates on the time step. Throughout, A denotes the positive Dirichlet

Laplacian, H = L*(Q), V = H}(Q), and Cp = )\1_1/2.
4.1. Parabolic regularity and Sobolev embeddings

Consider the linear problem

*AU:f in QTa
u=20 on 002 x (0,T), (4.1)
u(0) = ug in H,

where Qp = Q x (0,7) and
f e L*0,T; H), (4.2)
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ug € H. (4.3)

The weak solution belongs to W(0,T) defined in (3.7). The energy calculation in Example 3.2
gives, for every t € [0,T],

t t
lu(t)]3 + /O IVa(s)|2 ds < [[uoll3 + C3 /0 1£(s)13 ds. (4.4
Define
Dr = |luoll3 + C%’HfHQLQ(O,T;H)‘

The supremum of the first term and the full dissipation integral are each bounded by Dp. In
particular,

T
sup [Ju(t)]3 + / IVu(t)]3dt < 2Dr. (4.5)
0<t<T 0

These estimates quantify the norms in
u e C([0,T); H)Nn L*0,T;V) c L>=(0,T; H) N L*(0,T;V). (4.6)

All time differentiation here is interpreted through the V',V identity (3.8).
Stronger initial regularity gives square-integrable time and operator derivatives. The follow-
ing standard Hilbert-space regularity result is stated with the precise operator domain [6,10,14].

Theorem 4.1 (Parabolic regularity in the Dirichlet operator domain). Assume ug € V' and
f € L?0,T; H). The weak solution of (4.1) satisfies

ue C([0,T; V)N HY0,T; H) N L*(0,T; D(A)). (4.7)

Here D(A) carries its operator graph norm. For every t € [0,T],

t t
HVU(t)H%Jr/O (llue()113 + | Au(s)|3) ds = HVUOH§+/O 17 ()13 ds. (4.8)
If, in addition, Q has a C™' boundary, then
w e L*0,T; H*(Q) N HY(Q)), (4.9)
and
’ 2 2 2 2
| 1)y e < & (190l + 110 - (4.10)

Proof. Let (¢;);>1 be an orthonormal eigenbasis of A in H, with A¢; = \;¢;, and let Py be
the orthogonal projection onto the first N eigenfunctions. Solve the finite-dimensional system

’LL/N + Auny = Py, ’LLN(O) = Pyuy.
Its coefficient functions are absolutely continuous. Squaring the equation in H and using
/ d. 4172 2
2(uy, Aun)m = - | A unlly

gives

+ t
| AY 2 ()3 + /0 (|3 + | Aun]3) ds = A2 Puol3 + /0 IPfl3ds.  (411)
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For M > N, the difference uy; — uy satisfies the same identity with data (Py; — Py)ug and
(Py — Py)f. The right-hand side tends to zero because ug € D(AY?) =V and f € L*(0,T; H).
Consequently (uy) is Cauchy in C([0, T]; V), its time derivatives are Cauchy in L?(0,T; H), and
(Auy) is Cauchy in L?(0,T; H).

Closedness of A and passage to the limit in the distributional time derivative identify the
limit as a function satisfying (4.7) and u; + Au = f. The initial value is inherited from conver-
gence in C([0,T]; V). Uniqueness of the weak heat solution identifies this limit with u. Strong
convergence of every term in (4.11) now proves (4.8), including both endpoints.

For a C1!' domain, the Dirichlet elliptic regularity estimate is

[wllg2(0) < CollAwll2,  w e D(A),

and D(A) = H?*(Q) N H(Q) [10,11]. Applying this inequality for almost every time and
integrating proves (4.9)-(4.10). O
In particular,

—Au(t) = f(t) —u(t) € H for almost every t € (0,7T) (4.12)

is a consequence of the theorem. On a Lipschitz domain the regularity conclusion remains (4.7);
the identification with H? uses the additional boundary assumption stated above.
Spatial integrability follows from the Sobolev embedding theorem [1,6]. For n > 3,

* 2
Vo L2(Q), 2ﬂ:nf2, (4.13)
with
[u(®)l| 2% () < Csl|Vu(t)|2  for almost every ¢. (4.14)
The separate dissipation bound from (4.4) therefore gives
g 2 2 [T 2 2
| 1)yt < 3 [ Ivute) i < 301 (4.15)

For n = 2, the same conclusion holds with every fixed finite spatial exponent r > 2, with a
constant depending on r. For n = 1, it holds with the spatial L norm.

The energy norms also give a space-time estimate in every dimension n > 1. Set r, =
2(n + 2)/n. The Gagliardo—Nirenberg inequality for zero extensions of functions in V' gives

4/n

[l ) < Cllwly™IVwll3,  weV.

Te
Lre(Q

Applying this inequality at almost every time yields

2/n T
Te 2/n
il @y < C( sup Hu(t)H%) | Ivu3de < cpy, (4.16)
0<t<T 0

This conclusion uses the time and spatial energy bounds together.

Example 4.1 (Regularity with a nonlinear source). Consider

up + Au = F(x,t,u), u(0) = uyp, (4.17)
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with the homogeneous Dirichlet condition encoded by V. Initially, this equation is understood
variationally as

<uta @>V’,V + CL(U, 90) = (F(vta U), @)Hv RS V.

Assume F' is measurable in (z,¢) and continuous in its last argument for almost every (z,t).
Suppose
|F(z,t,s)| < ap(x,t)+ bp|s|?, ar € L*(Qr), ap >0, bp>0, (4.18)

where 1 < g < (n+ 2)/n. If u belongs to the energy class, the first inequality in (4.16) and the
finite measure of Q@ imply

F(u) € L2Qr),  IFC )z < llarllz@r) + brllullfz o, - (4.19)

This establishes integrability of the evaluated source, without asserting a bound independent of
the solution.

For linear growth, ¢ = 1, such a bound follows directly. Let u € W(0,T) be a weak solution
and write y(t) = |lu(t)||3. Testing the equation by u(t) gives

1

SV () + [Vu®)lz = (F(, tu(t)), ul®)n. (4.20)
The growth condition and Young’s inequality imply

Y () + IVu(®)|3 < Chllar(@)]I3 + 20ry(1).
Set Z(t) = y(t) + fg [Vu(s)||3 ds. Since y(t) < Z(t), multiplication of Z' < C%|ar(t)|]3 + 2052

by e~2bFt and integration give

t t
@13+ [ IVuts)3ds < e (nuoH%w% / 62bFSHGF(S)H§dS>- (4.21)
0 0

Thus the nonlinear source has an L?(Qr) bound determined by the data and T. If ug € V,
Theorem 4.1 applies with this evaluated source and gives (4.7). These are regularity statements
for a weak solution; its construction requires the appropriate existence argument.

4.2. Continuous energies and finite-difference stability

The continuous identities below follow from the operator equation and its solution regularity.
The numerical identities are derived from the difference scheme itself. We use the finite-difference
framework described in [17,23].

Example 4.2 (Energy of a semilinear heat equation). Consider
vy + Av = g(v), v(0) =vy €V, (4.22)

where g € C1(R), g(0) = 0, and |¢'(s)| < L, for every s € R. For any weak solution in the
energy class, ||g(v)|l2 < Lg||v||2, so Theorem 4.1 gives

ve HY0,T; H)N L*(0,T; D(A))nC([0,T]; V).

Define
(A 2o @))13 + [lo()13)- (4.23)

| =

Eheat (t) =
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The form chain rule, justified by the same spectral approximation used above, yields
Eneat(t) = (Av(t) +v(t), v (t)) (4.24)
for almost every t. Substituting the equation gives
Ehear = —IlAv]3 — [|A"?0][3 + (g(v), Av + v)mr. (4.25)

Every pairing is well defined under the stated regularity.
The composition result (2.41) gives g(v) € V and

(9(v), Av)r = alg(v),v) < Lg|[Vol3,  (9(v),v)m < Lgllv3.

Moreover, (2.19) gives ||Av||3 > A1||Vo||3. Combining these facts with the Poincaré inequality

proves
Eheat(t) < =200 = Ly)&heat(t),  Eneat(t) < e ? M7 E0)lg 4 (0). (4.26)

In particular, the energy decays exponentially when L, < A;. The derivation uses the variational
operator identity and does not require a boundary trace of Awv.

Example 4.3 (Continuous wave energy). Let ¢ > 0 and consider
vy + ¢ Av = G(v), (4.27)
with homogeneous Dirichlet data and initial values
v(0) = vp, v:(0) = vy. (4.28)
For the direct calculation, assume
v e C(0,T]; D(A) N C([0,T]; V) N C((0, TT; H),

and G(v) € C([0,T); H). In particular, the initial values satisfy vg € D(A) and v; € V. The
wave energy is

1 c?
Eu(t) = Sllu®)l3 + 5!\1‘11/2@(75)”3- (4.29)
Pairing (4.27) with v, gives
Eu(t) = (Glu®),v®)m, &M@ < [IG(D)l2v/2Ew(?). (4.30)
For € > 0, division by 2v/&y + € and integration give a bound for /& + €. Letting € | 0 proves

1 t
VED < VED) + 5 [ 160G 2 ds (431)
V2 Jo
This proof also covers times at which the energy vanishes. If ||G(v(t))|l2 < Fx on [0, 7], then
e < (VA + 2
< /2

For a globally Lipschitz G with Lipschitz constant Lg and G(0) = 0, a bound independent
of the unknown forcing norm is also available. Indeed,

)2 . (4.32)

LeCp

[(G(v), v)u| < LaCp||Vl2vell2 < Ew-
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Therefore

Ew(t) < elaCrileg (0). (4.33)

The same calculation for the difference of two strong solutions gives this estimate for their
difference energy, and hence continuous dependence and uniqueness in the stated class.

For the numerical analysis, take Q = (0, ¢) and define h = ¢/M, M > 2, and t,,, = mk, where
k>0, N > 1is an integer, and Nk < T. A grid function U satisfies Uy = Up; = 0. Use the
inner products

M-1 M—1
UV)Ih=h> UV;,  (EOne=h> &G, (4.34)
j=1 j=0
with their associated norms. Define
Uit1 —U; 2U; —U;—1 —Ujsq
(DpU); = %a (ApU); = —2 Jhg = (4.35)
Discrete summation by parts gives
(AhU, V)h = (DhU, DhV)hﬁ. (4.36)
The discrete Poincaré and inverse inequalities are
[Ulln < CpallDrU|| Cpp=—"t <l c I DRU| <2HUII (4.37)
h < Cpnl|DrUl| ke, Ph = 2sin(r/(20)) =2 O WUllhe < 5 he (4.

The Poincaré constant follows from the smallest eigenvalue 4h~2 sin?(7/(2M)) of Ay,; the inverse
bound follows from |Uj41 — U;|? < 2|Uj41 % + 2|U; 2
We approximate the wave equation by

Um+l —oUm 4 Um—l

P +FAU™ =GU™ +R™, 1<m<N-1 (4.38)

The function G acts componentwise. The grid vector R™ represents an added forcing or a
perturbation; the approximation of (4.27) uses R™ = 0. Given U and an initial velocity vector
PO, a consistent starting value is

k2
Ul =0+ kP + ?(—C2AhU0 +G(U% +RY). (4.39)

All endpoint values remain zero. Introduce

1 2
Em+1/2 _ 5quJrl/ZH%L + g(DhUerl;DhUm)h,e- (4‘40)

qm+1/2 _ Um+1 —_ym
k )

The spatial term couples the two adjacent time levels. Its positivity is established under the
following CFL condition.
Theorem 4.2 (Discrete energy balance and stability). Assume

%§p<1, f=1—p>0, (4.41)
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where p is fized independently of the grid. For either W = U™ or W = U™,

lg™ 2115 + DR W17 ). (4.42)

0 1+p
§(||qm+1/2||% +EDW ;) < ETTVE < —

Writing S™ = G(U™) + R™, the ezact balance is

m+1/2 m—1/2
Em+1/2 _ Em—1/2 —k <Sm, q —;q ) ) (443)
h
Consequently,
VB VB2 < < 5. (4.44)
V20
If G is globally Lipschitz with constant Lg and G(0) = 0, then, with K = LgC.,/(c),
ko
Emt1/2 < Btm | /B2 1 N RI|), | 4.45
< NG g IR [ (4.45)

All constants in this estimate are independent of h and k subject to (4.41).
Proof. Since U™ = U™ + kq™*+1/2, the energy equals

1 c? Ak
EmT2 = §qu+1/2||i + §||DhUm||%,e + T(DhqmﬂpaDhUm)h,e

By the inverse inequality and the CFL condition, the absolute value of the last term is bounded

by
m+1/2

p
pellg ] < 5(”(1’”“”“%+02\|DhUmH%,e)-

This proves (4.42) for W = U™. Writing U™ = U™t — kg2 gives the other endpoint
estimate by the same argument.
Pair the scheme with (¢"*+1/2 4 ¢m=1/2)/2 = (U™ — U™~1)/(2k). The time term becomes

1 m m—
57 (g 2|2 gmm 22,

Summation by parts transforms the spatial term into

2

o (AU DyU™ e — (DAU™, DRU™ Y e).

Their sum gives (4.43) exactly.
Put e, = VE™/2 and e_ = VE™1/2. Coercivity controls both velocities, so Cauchy—
Schwarz gives

jef —e?| < \ﬁHSmIIh(w +eo).

If e; + e_ > 0, division proves (4.44); if this sum vanishes, that inequality holds immediately.
For the nonlinear bound, the endpoint estimate and discrete Poincaré inequality give

m m V2L:C,
IGU™)In < LallU™||n < ﬁm
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Substitution into (4.44) yields
k
Em+1/2 < (14 kK)VE™ 12 + ——||R™||.
VBT < (14 KKV v

Iteration and (1 + kK)™ < eff'm establish (4.45). O
The starting energy is also controlled by the initial data. Setting S° = G(U°) +R° in (4.39)
and expanding the energy gives

2 2 4/{72

k c
+5”DhUO %e

POy =90
t3

1
E/2 = 3 ' I12. (4.46)

h
Thus

1/2
IPO[I? + 2| DaU°|3
VE?2 < ( — - 5 fusOHh (4.47)

No separate uniform bound on A,U? is needed. If the total source instead satisfies ||S™||, < Fk,
summing (4.44) gives

m+1/2 1/2 % ) 2
E < <\/E ) (4.48)

For two grid solutions, their difference satisfies the same linear difference operator with
source G(U™) — G(U™) + R™ — R™. The Lipschitz inequality bounds the nonlinear difference
by Lg||[U™—U"™]|,. The proof of (4.45) therefore applies to the difference energy, with initial and
forcing differences on its right-hand side. Together with (4.42) and (4.47), this proves stability
in the discrete displacement, gradient, and velocity norms.

Proposition 4.1 (Convergence for a smooth wave solution). Assume G is globally Lipschitz
and that the Dirichlet wave problem (4.27) has a solution v € C*([0,/] x [0,T]). Use evact
sampled initial data

U]O:v(:nj,()), Pjozvt(xj,O),

the starting step (4.39), and R™ = 0. Let V" = v(zj,tm) and e™ = U™ — V™. Under the fized
CFL condition (4.41),

5m+1 m

T_E < Op(h*+ k%),  (4.49)
h

m D m
omax [e™ln + max cl|Dne™[lne+ max

where Cr is independent of h and k.
Proof. Taylor’s formula for the centred time and spatial differences gives the residual

Verl —_9oym mel
o e AV GO, 7 < OO + 1),

The constant depends on bounds for vy and vzz., and on £. The error consequently satisfies

gm—‘rl —9em Em—l

2 + PAEe™ = GU™) = GV™) — ™.

Let EmH/ % be the quadratic energy (4.40) evaluated on the error. The difference stability

argument proves

VESYE < |\ B 4 Z [
J— \/>
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For the starting step, Taylor expansion at t = 0 gives €* = 0 and ||e!||;, < C(k® + k%h?). The
spatial cross term in Egl/ ? therefore vanishes, and

/2 e |[n 2 2 2 2
VES " = 2k < C(k* + kh*) < COp(k* + h7).

Since mk < T, the accumulated residual is also bounded by Cr(k? 4+ h?). Coercivity at both
endpoints of each time interval controls the error gradients and time differences. The discrete
Poincaré inequality controls the displacement error and completes (4.49). O

The convergence estimate concerns the difference between the numerical solution and exact
nodal samples, together with their discrete derivatives. Its constants depend on the fixed CFL
margin and the stated regularity of the exact solution.

5. Fractional Dirichlet energies and nonlinear graph spaces

Fractional energy estimates depend on the realization of the spatial operator and on the reg-
ularity of the nonlinear composition. We therefore specify the operator before introducing the
nonlinear interaction. The resulting form estimates lead to a complete metric space that con-
trols both a function and its nonlinear image. For power nonlinearities, this construction yields a
precise integrability threshold, compactness below that threshold, and a concentration sequence
proving its optimality. The final applications connect these properties to diffusion dissipation
and wave energy.

5.1. Dirichlet realizations and nonlinear energy inequalities

Let Q C R™ be a bounded Lipschitz domain, H = L*(Q), and 0 < a < 2. Set s = /2. We
distinguish two Dirichlet realizations [12,15]. For the spectral realization, the positive Dirichlet
Laplacian A from Section 2 gives

By, = A®, D(Bsyp) =cue H: Z)\?ﬂ(u, d)u|? < oo p. (5.1)
j=1

Its action is defined by the eigenfunction expansion Bgpyu =) g )\j(u, ¢j)H¢;. The homogeneous
boundary condition is encoded by the underlying Dirichlet operator.
For the restricted integral realization, let u denote the zero extension of u to R™ and define

Vit = {u € H: 7 € H(R")}. (5.2)

The closed form is

oy~ Cna () — a(y) (@) ~ 7))
emt( ) ) //RnXRn d dy, (53)

2 |z — y|nto

where
_2°T((n+ «)/2)

Cho= .
2D (~a/2)|
The associated positive self-adjoint operator is denoted by Bjyt. On smooth compactly supported
functions,
u(z) —u(y)

R T —ylrte

Bingu(z) = Cp o P. V. dy, x €. (5.4)
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Here the Dirichlet condition is prescribed on the entire exterior R\ 2. With the unitary Fourier
transform,

o) = [ ISR e )

Thus the nonlocal integral contains the factor C), /2 when it represents the squared energy
seminorm [18].
In the statements common to both realizations, fix either operator and write

Vg = D(BY?),  ep(u,v) = (B ?u, B'?0)y,  ep(u) = ep(u,u). (5.6)

We equip Vp with HUH%B = ||ul|3 +¢p(u). Both operators have compact resolvent and a positive

first eigenvalue u1. In the spectral case, p; = )\(11/ 2; in the integral case, u1 is the first eigenvalue
of Bint. Consequently,

lulla < piiPep()V?, uwe V. (5.7)
/2

The constant Cy 0 = ul_l is understood relative to the chosen realization. Spectral expansion

also gives
ep(u) < ppt|[Bull3,  [lull} < pi?|Bull3,  we D(B). (5.8)

Both forms admit a representation

eolue) =5 [ (ule) = ) (vle) = o) Io(ay) dady

xQ (5.9)
+ [ rn@yula)oe) do
Q
where Jp is symmetric and nonnegative and kg > 0. For Bjy,
Tae.9) = Cralz =3 "% wn(@) = oo [ Jo =yl
QC
For By, let pi(z,y) be the Dirichlet heat kernel of A and ¢, = s/T'(1 — s). Then
& dt
JB(CC,y) :CS/ pt(xvy)ﬁa

0 (5.10)

o) = [ (1= [ mieaay)

These formulas follow by expanding the semigroup representation

> —tA dt
eas(u) = cs (u—e " u, u)g -
0 t

The nonnegativity of the heat kernel and its mass bound [, p;(z,y) dy < 1 justify the quadratic
formula by Tonelli’s theorem; polarization gives the bilinear identity. This representation is part
of the established fractional Dirichlet theory [9,22].

Theorem 5.1 (Nonlinear interaction and secant bounds). Suppose v, g(v) € Vp. Define

Ip(v,g) = en(g(v),v)- (5.11)
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Then
Z5(v,9)| < en(g(v)Pep(v)'/?. (5.12)

If v € D(B), this interaction equals (g(v), Bv)m, and
(9(v), Bo)r| < Cagen(g(v))'?|| Bolla. (5.13)
If g(0) = 0 and g is globally Lipschitz with constant L, then g(v) € Vg for every v € Vp and

ep(g(v)) < LPep(v),  |Zp(v,g)| < Lep(v). (5.14)

More precisely, assume that M >0, 0<m < M, and

m < g(ai:g(b) <M for all a # b, g(0) =0. (5.15)
Then
es(g(v)) + mMeg(v) < (m+ M)Zp(v,g), mep(v) <Zp(v,g) < Meg(v). (5.16)

Proof. Cauchy-Schwarz in H, applied to BY/2g(v) and BY/?v, proves (5.12). For v € D(B),
self-adjointness identifies the form pairing with (g(v), Bv)g. Estimate (5.8) then proves (5.13).
In particular, the form estimate remains meaningful without requiring Bv € H.

For a Lipschitz g fixing zero,

l9(a) —g(b)| < Lla—b],  |g(a)| < Llal.

These inequalities bound, respectively, the jump and killing terms in (5.9). They also give
g(v) € H. The finite-energy characterization of the form domain therefore yields g(v) € Vg and
the first inequality in (5.14). The second follows from (5.12).

Under (5.15), put d = a — b and z = g(a) — g(b). The secant condition implies

(z—md)(Md—z) >0,

or, equivalently,
22 + mMd* < (m + M)zd.

Integrating this inequality against the jump kernel proves the corresponding part of (5.16).
Taking b = 0 and using g(0) = 0 proves the killing contribution. Finally, md? < zd < Md?,
together with its counterpart at b = 0, gives the remaining two-sided bound. O

For a monotone M-Lipschitz map fixing zero, the choice m = 0 gives the useful dissipation
estimate

ep(9(v)) < MIp(v,g). (5.17)

The constant in (5.13) is optimal over this class: Take g(t) = Mt and let v be a first eigenfunction
of B. The interaction bounds are consequences of the Dirichlet form structure, rather than a
separate fractional chain rule.

For unbounded power nonlinearities, the relevant dissipation controls a different nonlinear
image. The following Stroock—Varopoulos estimate is stated in a form that does not assume
fractional regularity of the reaction term [3].
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Proposition 5.1 (Power dissipation). For r > 1, write

_r—l—l 4r
= —

f () = [t ',
If ue D(B) and f.(u) € H, then f,(u) € Vp and

(fr(u)7Bu)H > CTQB(fp(U))- (5'18)

Proof. First,

1o ()]l3 = /Q wfo(u) dz < o)l f(w) |2,

so fp(u) € H. For real numbers a > b, the fundamental theorem of calculus and Cauchy-Schwarz

give
| fp(a) — 2=p </ (= 1/2dt>

<p’(a— )/b 1 dt
2

- %(a —b)(fr(a) — £-(b).

By symmetry the resulting inequality holds for all a,b. Moreover, af.(a) = f,(a)? and 0 < ¢, <
1.

Both realizations generate a symmetric sub-Markov semigroup T, = e~72. This follows by
subordination in the spectral case and from the Markov property of the integral form in the

restricted case. Its kernel ¢,(z,y) is nonnegative, symmetric, and has mass at most one. For
a,b € H, define

er(a,b) =7 a, (I = T)b) g

Expanding this expression gives

rlat) = 5[] (al@) = alw) (o) = bo))ar(o.y) dody

2 [t (1- [ atway) an

Applying the scalar inequalities to both terms yields

er(fr(u),u) = crer(fp(u), fp(w))-

Since v € D(B), 77 Y(I — T;)u — Bu in H. On the other hand, the spectral theorem and
(1—e)/7 1 pas 7] 0 show that the expression on the right increases to c,.ep(fp(u)), with
value +oo if f,(u) ¢ Vp. The finite limit of the left-hand side proves both membership in the
form domain and (5.18). O
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5.2. Complete nonlinear graph spaces and sharp embeddings

The regularity of f(u) can now be incorporated into a well-defined metric structure. This
construction concerns the graph of a superposition operator and is related to the classical theory
of nonlinear composition [2,5].

Definition 5.1 (Nonlinear graph domain). Fix B, and let f : R — R be continuous with
f£(0) = 0. Define
Arp(Q2) ={ueVp: f(u) € Vp}. (5.19)
For u € Ay p(Q2), set
Tr5(w) = ([ull3 + es(u) + en(f(w) 2. (5.20)
For u,v € Ay (), define

1/2
Ay (u,0) = (lu— vl}3 + eplu —v) + en(F(u) — F(0)) .
The nonlinear difference in (5.21) is f(u)— f(v). The functional satisfies J¢ g(u) = dy g (u,0),

but it is generally not a norm on a vector space. This distinction gives the construction a precise
meaning without imposing linearity on the graph domain.

(5.21)

Theorem 5.2 (Completeness, compactness, and lower semicontinuity). The pair (A p(Q2),dy B)
is a complete metric space. Every sequence (u;) with sup; Jr,B(uj) < 0o has a subsequence and
a limit u € Ay () such that

uj = u in H, f(uj) = f(u) in H. (5.22)
The extended functional

jf,B(u)Qv u € ‘Af,B(Q)7

(5.23)
+00, u€eH \ .Af,B(Q)

Frp(u) = {

18 lower semicontinuous in H and has compact sublevel sets in H.

Proof. Consider the injective map
Tf(u) = (u, BY?u, BY2f(u)) € H x H x H.

The distance (5.21) is exactly the distance between I'¢(u) and I'¢(v) in this Hilbert product. It
therefore satisfies symmetry and the triangle inequality; its first component ensures that zero
distance implies equality almost everywhere.

Let (u;) be Cauchy in this distance. Then it converges to some u in Vp. The sequence
B/2f (uj) is Cauchy in H, and the fractional Poincaré inequality gives

1 (uy) = flu)llz < P IBY2(f (ug) = Flur)ll-

Thus (f(u;)) is Cauchy in Vg and converges there to some z. Taking a common almost-
everywhere subsequence of the two H convergences and using scalar continuity of f gives
z = f(u) almost everywhere. Consequently u € Afp(Q) and df p(uj,u) — 0. This proves
completeness.
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Now suppose only that J¢ p(u;) is bounded. The fractional Poincaré inequality bounds
both u; and f(u;) in Vg. Compactness of Vg — H and weak compactness in Vg give, along a
common subsequence,

uj — u, f(u;) =z in Vg,

with both convergences strong in H. Scalar continuity again identifies z = f(u). Weak lower
semicontinuity yields
Jr.p(w)? <liminf J; g(uj)?.
j-)OO
For an arbitrary sequence converging in H, apply this argument to a subsequence realizing a
finite lower limit of F} p; an infinite lower limit needs no further argument. This proves lower
semicontinuity. The same compactness argument shows that every sublevel set is sequentially

compact in H, and hence compact. No compactness in the graph metric is asserted. ]
The graph metric also controls the nonlinear interaction quantitatively. For u,v € Ay p(Q),
JrB(u) + Jfr.B(v)

Z5(u, f) = Ip(v, f)| < ds.p(u,v). (5.24)

2
Indeed, put a, = B/?u and b, = BY2f(u). The identity

2((au7 bu)H - (ava bv)H) = (au + ay, bu - bv)H + (bu + bU7 Ay — av)H

and Cauchy-Schwarz in H x H prove (5.24). In particular, |Zg(u, f)| < Jr.5(u)?/2.
If f is globally L-Lipschitz and fixes zero, then

Arp(Q) =Vp,  lullvy < Jppw) < V14 L |ully,. (5.25)

Thus nonlinear dependence does not by itself produce a different underlying set. For f(t) = ¢,
one has
Tpp(w)? = [ull3 + (1 + X*)en(u), (5.26)

which is a genuine equivalent Hilbert norm.

Example 5.1 (Failure of the norm axioms for a power map). Let f,(t) = |[t[P~1¢, where p > 1,
and choose a nonzero u € Ay, p(Q). Write a = [|u||3 + ep(u) and b = ep(f,(u)). The spectral
gap implies b > 0. For t > 0,

Jp,.B(tw)? = tPa + t*Ph.

Therefore Jy, p(2u) > 27y, p(u). Both absolute homogeneity and the norm triangle inequality
fail. The metric (5.21) nevertheless remains valid and complete.

The next result makes the additional information carried by a power nonlinearity explicit.
We use the restricted realization here so that both the embedding and its sharpness can be
expressed through the whole-space fractional form.

Theorem 5.3 (Sharp integrability and compactness for power graphs). Assume n > a, p > 1,
B = Bint, and f,(t) = [t|P~1t. Set

2 2
n , Gx = Pry = P (5.27)
n—a« n—a«

Ty =
If Cs is the fractional Sobolev constant, then

ull?. g < Csen(fou)/2 we Ap, p(9). (5.29)
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Moreover,
||u — vHiq* @) < 2p7105dfp,3(u, v). (5.29)

Every Jy, p-bounded sequence has a subsequence converging strongly in L(SY) for each fized
1 < q < g«. The critical exponent is optimal: Bounded graph sublevels need not be relatively
compact in L9 () and need not be bounded in LI($2) when q > q..

Proof. The fractional Sobolev inequality gives
|2ll e ) < Csen(2)Y?,  z€ Vg

[18]. Applying it to z = fp(u) and using || fp(w)||zr = |lu||} ,r. proves (5.28).
For real a, b,

ja = 0P <2771 fy(a) — fy(0)]- (5.30)

For arguments of the same sign, this follows from (z + y)? > 2P + y? for =,y > 0; for opposite
signs, it follows from (z + y)P < 2P~1(2P + yP). Taking the L™ norm in (5.30) and applying the
Sobolev inequality to f,(u) — fp(v) proves (5.29).

For a bounded graph sequence, Theorem 5.2 gives a limit v in the graph domain and strong
H convergence of the nonlinear images. Their uniform L™ bound and interpolation then give
strong convergence of fp(u;) in every L"(Q2) with 2 < r < r, along the same subsequence.
Inequality (5.30) then gives strong convergence of w; in LP"(€2). The remaining exponents
1 < ¢ < 2p follow from strong L?” convergence and the finite measure of €.

To prove optimality, choose zp € € and a nonzero, nonnegative n € C2°(B1(0)). For suffi-
ciently small € > 0, define

n—o _ r— X

All these functions are supported inside 2. The function 7P is Lipschitz and compactly sup-
ported, so it has finite fractional energy. Write [¢]? for the whole-space quadratic form in (5.3).
A change of variables gives

ep(fp(ue)) = [np]37
ep(ue) = eI [p2 (5.31)

lucll3 = &= =P 13.
Thus the graph functional is bounded, while u. — 0 in Vp. For every finite ¢ > 1,

el Lag) = €™ Inll agrny - (5.32)

At ¢ = ¢, the norm is a fixed positive number, whereas u. — 0 almost everywhere. Hence no
subsequence can converge strongly in L% (). For ¢ > g, the exponent in (5.32) is negative and
the norm diverges. The L™ norm also diverges. This proves both optimality statements. O

The same concentration sequence shows that the graph metric can distinguish sequences
converging in the underlying fractional energy norm: Its nonlinear energy stays strictly positive
in (5.31). This is a quantitative distinction between the two convergence requirements.
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5.3. Diffusion dissipation and fractional wave energy

The following applications use the chosen operator B throughout. In particular, the spectral
and exterior Dirichlet conditions retain the meanings specified above.

Example 5.2 (Fractional diffusion with a Lipschitz reaction). Consider
v + Bv = f(v), v(0) = vy € Vg, (5.33)
where f(0) = 0 and f is globally Lipschitz with constant L. Let v be a solution satisfying
ve HY0,T; H)N L*(0,T; D(B)) N C([0,T]; Vp). (5.34)

For an energy solution, this regularity follows by applying the spectral proof of Theorem 4.1 to
B: the evaluated source belongs to L?(0,T; H) because |f(v)| < L|v|.
Testing the equation by v yields

S 0l3 + en(w) = (7). ) (5.3

Testing instead by Bwv gives the identity involving the nonlinear fractional interaction:

3 Soen(v) + 1Bl = Zo(o, f). (5.30)

The form chain rule is justified by the regularity in (5.34) and spectral approximation. Using
(5.14), (5.7), and (5.8) gives
()%, < e 2= g3, (5.37)

Thus L < p; gives exponential decay. The rate is attained when f(t) = Lt and the initial value
is a first eigenfunction. This example separates the basic L? balance from the form balance in
which Zp (v, f) actually occurs.

Example 5.3 (Power absorption and nonlinear graph regularity). Let r > 1 and consider
ug + Bu+ fr(u) =h,  u(0)=ug € Vg, he L*0,T;H). (5.38)

Assume that u has the regularity (5.34) and f,.(u) € L?(0,T; H), and that the equation holds in
H almost everywhere. These hypotheses concern an existing strong solution. Set p = (r +1)/2
and ¢, = 4r/(r + 1)2.

Pairing the equation with Bu gives

& 2 en(u) + | Bul} + (f(u), Bu)ir = (b, Bu)r.

Proposition 5.1 and Young’s inequality imply

d
—ren(u) + [ Bullz + 2¢,e5(fp(w) < [I1].

In particular, the form regularity of f,(u(t)) is a conclusion for almost every time. Defining
Ry =ep(up) + fot |h(s)||3 ds, integration yields

t t
eo(u(t) + [ IBu)Bds+ 2 [ en(f(u(s)ds < R (5.39)
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By (5.8),
Jull3 + ep(u) < (uy? + pi )| Bull3.

Therefore

T
1
/ Jr,.B(u(t))? dt < max {M—Z + it 26} Rr. (5.40)
0 T
This identifies a nonlinear graph functional controlled by the equation’s dissipation.
If B = Bjyt and n > «, Theorem 5.3 further gives

T L Cg
/0 [|u(t)] Ztl(r+l)/(n—a)(9) dt < TCTRT- (5.41)

The nonlinear exponent is determined by the absorption: the reaction is f(u), while the graph
regularity concerns f(,11y/2(u). Estimate (5.40) is an integrated bound; it does not assert that
the graph functional is pointwise decreasing in time.

Example 5.4 (Fractional wave energy and the potential threshold). Consider the fractional
wave equation
wy + Bw + f(w) = F, w(0) = wo, w(0) = wy. (5.42)

Assume that f is globally Lipschitz, that F' € C([0,T]; H), and that
w € C((0,T]; D(B)) N C((0,T]; Vi) N C*([0, T); H).

In particular, wy € D(B) and w; € Vp. Define the potential

t
I(t) = /0 f(a) da. (5.43)

Global Lipschitz continuity implies [TI(¢)| < |£(0)||t| + L|¢|?/2, so its integral is finite on H. The
corresponding energy is

1 1
a(t) = 5w (Ol + gen(w(t) + [ Mu(e.0)do. (5.44)
The potential functional is continuously differentiable on H, with derivative f(w). Pairing (5.42)

with w; consequently gives

SEs(1) = (F(O), wilt)) (5.15)

When F' = 0, this proves
Ep(t) = Ep(0). (5.46)

To obtain control of the energy norm, assume additionally that, for some Cy > 0 and

0§77<M1a

II(a) > —gaQ - Cy for every a € R. (5.47)

The shifted energy £p = Ex + Co|Q| then satisfies

Ea(t) 2 Sl + 5 (1= ) entul) 20, (5.48)
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Using (5.45), dividing by 2\/5’3 + ¢, and then letting ¢ | 0 gives

Ven(®) < /E(0) + \}5/; IF(s)][2 ds. (5.49)

This argument includes zero-energy initial data. For monotone f with f(0) = 0, the potential
is nonnegative, so one can take n = Cp = 0.

The strict potential threshold has a direct spectral interpretation. For f(a) = —na, F' = 0,
and w(t) = z(t)y1, where By = p111, the equation becomes

2"+ (1 —n)z=0.

At n = p1, nonzero initial velocity permits linear growth of the displacement; for n > puq,
an exponentially growing mode exists. Thus conservation alone does not guarantee bounded
displacement when the potential destroys coercivity.

The nonlinear graph domain supplies a complete metric setting, an optimal integrability
scale for power maps, and quantitative continuity of the form interaction. Its role in evolu-
tion equations is determined by the proved energy balance: Power absorption controls graph
regularity through integrated dissipation, whereas the wave equation is governed by its kinetic,
fractional, and potential energies.

6. Conclusion

In this paper, we introduced a nonlinear functional framework for the analysis of fractional
nonlinear partial differential equations. The main objective was to extend the classical Sobolev
setting by taking into account not only the regularity of the solution but also the regularity
associated with its nonlinear component.

The proposed construction provides a natural functional setting in which the solution and its
nonlinear image can be considered simultaneously. It reduces to the classical fractional Sobolev
framework in the linear case, while allowing additional information to be incorporated when the
governing equation contains a nonlinear mapping.

The analytical results developed in this work show how the proposed construction can be
used to derive energy and regularity estimates for fractional nonlinear equations. The resulting
estimates provide control of the solution and its nonlinear contribution and establish connections
with the classical Sobolev regularity theory.

The examples considered in the paper illustrate the applicability of the proposed approach to
fractional nonlinear problems. They also demonstrate how the introduced functional setting can
be used to investigate important properties of solutions, including regularity and stability-related
behavior.

The present work provides a foundation for further developments in the analysis of frac-
tional nonlinear partial differential equations. Future investigations may consider more general
nonlinear operators, different types of fractional operators, higher-dimensional problems, and
the development of analytical and numerical methods within the proposed nonlinear functional
setting.
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