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OPTIMAL REGULARITY AND ERROR ESTIMATES OF A
SPECTRAL GALERKIN METHOD FOR FRACTIONAL
ADVECTION-DIFFUSION-REACTION EQUATIONS*
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Abstract. We investigate a spectral Galerkin method for the fractional advection-diffusion-
reaction equations in one dimension. We first prove sharp regularity estimates of solutions in non-
weighted and weighted Sobolev spaces. Then we obtain optimal convergence orders of the spectral
Galerkin methods for both fractional advection-diffusion and diffusion-reaction equations. We also
present an iterative solver with a quasi-optimal complexity. Numerical results are presented to verify
the theoretical analysis.
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1. Introduction. Nonlocal operators have been applied to model real world
phenomenon in many fields, e.g., fluid dynamics [19, 30], finance [14], phase transi-
tions [5, 6], material science [9], etc. However, the difficulty lies in how to efficiently
solve partial differential equations with nonlocal operators and how to justify the
convergence order of the algorithms when they are applied to these models.

In this work, we consider one of the nonlocal models, advection-diffusion-reaction
(ADR) equations with fractional Laplacian, which is a simplified model from the frac-
tional Navier—Stokes equation [19]. While our ultimate goal is efficient spectral and
spectral element methods for the fractional Navier-Stokes equation (nonlinear ADR),
our aim here is to investigate the convergence order of a spectral Galerkin method
for a one-dimensional fractional ADR equation. As a simplified model, the following
one-dimensional problem provides views on potential advantages and disadvantages of
numerical methods designed for advection-diffusion equations which are Navier-Stokes
in nature [13]. Specifically, we consider the following problem:

(11)  (=A)*Pu+mDu+ppu = f(z), z€Q=(-1,1), ac(l,2),
(1.2)  wu(z)=0, zeQ°

where D is the first-order derivative in x, 1 € R, p2 > 0, and f(x) is a given function.
Here the fractional Laplacian' is defined by

2 o)~ (e
(1.3) (—A)*?u(x) :Cl,a/ﬂgwd% o= 7r1/2|1“((_a/)2)|

In spectral methods, the evaluation of fractional Laplacian operator (1.3) can
be straightforward thanks to the pseudo-eigenrelation (see Lemma 4.1, which can be
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derived from similar conclusions in [17]). In contrast, the bottleneck for many meth-
ods in computing solutions to equations with the fractional Laplacian is the high
computational cost of discretizing the fractional Laplacian operator (1.3). For exam-
ple, the high complexity for computing this nonlocal operator has been reported in
classical numerical methods, e.g., finite element methods (see, e.g., [1, 15]) and finite
difference methods (see, e.g., [16, 26]). To reduce the complexity for the finite ele-
ment method, banded and hierarchical matrices have been used, where quasi-optimal
complexity can be achieved; see [4].

According to the pseudo-eigenrelation in Lemma 4.1, it is natural to represent
the solution to (1.2) by u = (1 —22)*/23">° | 1, P2"*(z), where PS/? is the nth-order
Jacobi polynomial (see (2.4)). When p; = pz = 0, the regularity of (1 — z)~%/?u
can be high, as it can be analytic if f is analytic [2], and the regularity index for
(1 —2)~%?y is r + a if the regularity index for f is 7 in the weighted Sobolev
spaces [34]. However, it is shown in [34] that when us > 0, the regularity index
for (1 — x)~*/?u is a + min(a 4+ 1 — ¢, 7) for € > 0, which implies limited regularity
and only an algebraic convergence of spectral methods. The algebraic convergence
order has been verified by numerical results in [34]. However, we observe an even
higher convergence order of the spectral Galerkin method (4.1); see Figure 1. The
convergence order of the spectral Galerkin method (4.1) in [34] is 2a+1 in a weighted
L2-norm, while we observe the order of 5a/2 + 1 in a similar weighted L?-norm.

4 Diffusion-Reaction Diffusion-Reaction
10' T T
<
107 %% TS
TS e
N O S~ >
g i 108¢ N R ~
= o3 ~ = <
5 5 —&a=1.2 ~ \\\\ \\\\
| | 1020 — == N0 >N NN AN
= > —¥—a=14 AN AR
= g 3 —— - N5 RN SN
L I \\\\\
q0l-—- N42 N -—-- NS0 N
10 —+—a=1.8 \\\ +—a=1.8
46 N3 e
N
1014
16 32 64 96 128 16 32 64 96 128
N N

Fi1Gc. 1. For the diffusion-reaction equation (—A)a/Qu + u = sinz with u vanishing outside of

(=1,1), the convergence order of the spectral Galerkin method (4.1) is 2a 41— ¢ in the H*/?-norm
and 50/2 + 1 — € in the Li_a/z—norm.

Unfortunately, we were not able to prove the regularity index 5a/2 + 1 — € using
the analysis in [34] and thus failed to obtain the optimal convergence order 5o /2+1—¢
even when f is analytic. In this paper, we apply a different approach than that in [34]
and obtain the optimal regularity index of (1 — z)~%/?u in a weighted Sobolev space;
see section 3. Moreover, we are able to prove the regularity index when p; # 0, where
the regularity index of (1 —x)~%/?u is a4+ min(3a/2—1—¢,r). Though the regularity
is still limited in weighted Sobolev spaces, our results are better than the classical
analysis in nonweighted Sobolev spaces when r > 0; see Table 1 for conclusions
about the regularity index on the fractional ADR equations in one dimension in the
literature.
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TABLE 1
Regularity indices for u in the standard Sobolev space H® and for @ = (1 — x2)""/2u in the
wesghted Sobolev space BSQ/Q‘ Here r is the reqularity index for f in standard or weighted Sobolev
w
spaces. The letter “P” is an abbreviation for Poisson (u1 = p2 = 0), the letters “DR” mean
diffusion-reaction (u1 =0 and p2 > 0), and “ADR” represents advection-diffusion-reaction (1 # 0

and p2 > 0).

s (u in the Sobolev space) s (u in the weighted Sobolev space)
P o+ min(1/2 —a/2 —¢,7) ([1, 23], Thm. 3.1) a+r (]2, 34])
DR a+min(1/2 —a/2 —€,71) a+min(a+1—¢,r) ([34])
- o+ min(3e/2 + 1 —¢,7) (Thm 3.10)
ADR a+min(1/2 — a/2 —¢,r) (Thm. 3.2) o+ min(3a/2 — 1 —¢,r) (Thm. 3.7)

With the established higher regularity estimates, we consider the spectral Galerkin
method (4.1) using the approximation (1 — z)*/?ay = (1 — x2)*/? Ziv:o ﬁnPff/Q(x).
The approximation of u using (1 — x)a/ 24 n provides a different view than those in
the classical numerical methods, such as [1, 15] for finite element methods and [16, 26]
for finite difference methods. In these classical methods, the convergence order is low,
as the solution is usually weakly singular along the boundary, and the computational
cost is high, mainly because of the dense matrix resulting from the discretization of
the fractional Laplacian.

The effectiveness of factorization of the solution as a weak singular function and
a regular function @ was also pointed out in [32] in the regularity analysis of the
fractional Poisson equation. The high regularity for u is verified by high convergence
orders using the spectral methods (4.1). For example, for the DR equation (1.2) where
1 = 0, the convergence order for 4y in the weighted Lf},a so-norm (stronger than the
standard nonweighted L2-norm) can be 5a/2+1—¢ when f = sin x; see Theorem 4.4.
In contrast, the convergence order of the finite element or finite difference method is
expected to be no higher than («a + 1)/2 — € unless some adaptive mesh or graded
mesh is applied; see e.g., [1, 4]. Thus, the spectral method presented in this work can
provide a reliable reference solution for other numerical methods.

The main findings and contributions of this work are as follows.

e For the ADR equation (1.1), where puy # 0, we show that the regularity of @
in terms of the right-hand side function f in the weighted Sobolev spaces is higher
than the regularity of the solution u in nonweighted Sobolev spaces. Specifically, the
regularity index for @ is 5a/2 — 1 — € with € > 0 arbitrarily small when f is smooth
enough.

e For the DR equation (1.1), where p; = 0 and ps > 0, we improve the regularity
estimate of @ in the weighted Sobolev spaces (it is higher than in [34]). Specifically,
the regularity index for @ is 5a/2 + 1 — € instead of 2« + 1 when f is smooth enough.

o We prove optimal error estimates of the spectral Galerkin method for (1.1)-(1.2)
both in the H*/?2-norm and the weighted Li,a/Q—norm; see Theorem 4.4.

e We present a fast iterative solver with the complexity O(N 1og2 N); see section
5. The same complexity is reported in [4] on an adaptive finite element method,
where the convergence order in the L?-norm is 2 and the order in the H*/2-norm is
2 — a/2. For DR equations, our method has better convergence orders, as our order
in the Li,um—norm is ba/2+1—€ and the order in the H*/2-norm is 2a+1—¢. Even
for ADR equations, our convergence orders are higher than the orders in [4] when
« > 6/5 in both the L?- and H*/?-norms.

It is surprising that the regularity index of @ for the ADR case (u1 # 0) is essen-
tially different from the DR case (u1 = 0,2 > 0) in (1.1). However, the regularity
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estimates are sharp and have been verified numerically using the spectral Galerkin
method in section 5.

The rest of this paper is arranged as follows. In section 2, we introduce some
necessary notation and recall weighted Sobolev spaces and basic facts about the well-
posedness of (1.1)—(1.2). Some long but important auxiliary lemmas are presented
in Appendix A. In section 3, we present and prove the regularity of fractional ADR
equations in nonweighted and weighted Sobolev spaces. In section 4, we consider
a spectral Galerkin method for (1.1)—(1.2) and prove its optimal convergence. In
section 5, we present both direct and iterative solvers and verify the theoretical con-
vergence orders with several numerical examples before we make concluding remarks
and discuss possible extensions of this work.

2. Preliminary. In this section, we introduce weighted Sobolev spaces and basic
facts on the well-posedness of the problem (1.1)—(1.2). Throughout the paper, C' and
¢ denote generic constants and are independent of any functions and of the truncation
parameter N.

2.1. Weighted Sobolev spaces. Denote by L2;(€2) the space with the inner
product and the associated norm defined by

(2.1) (1, 0)p = / wwlde,  ullus = ((u,u)s) ",
Q

where w? = (1 — 22)? with a real number 3. To simplify the notation we abbreviate
LZB(Q) as Liﬁ, and similar treatment is done for other spaces. To incorporate sin-
gularities at the endpoints, we introduce the following weighted Sobolev space (see,
e.g., [8, 24]):

(2.2) T = {u | DFu e Lig+k, k=0,1,... ,m} , mis a nonnegative integer,

which is equipped with the norm

m 1/2
2
23 lullon, = (S lulbs, )+ fulgs, = 1D ullsre.
n = (2l :

When m = s is not an integer, the space can be defined via the classical interpolation
method, e.g., the K-method; see [3].

These weighted Sobolev spaces are closely related to the Jacobi polynomials. The
Jacobi polynomials P?(z) are mutually orthogonal as

1

(2.4) / (1 —22)PP8(2)PP(x)dx = hP6pm, B> —1.
-1

Here 6,,,,, is equal to 1 if n = m and zero otherwise, and

6 _ 1B _ 2224 (n + B+ 1))

The following asymptotic formula for a ratio of two gamma functions holds:

o T+d) (O —NE+7-1)
2. 1 ——— =1 1
26 lim ) A [ o

+0n™?)| =1
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By (2.6), we know that hf ~ m The following relations hold for Jacobi poly-
nomials P?(z) (see, e.g., Chapter 2 in [7]):

(2.7) D ((1 - x2)ﬁPf_1) = —on(1— 2P 1Pf-1 B>

We say that a,, is equivalent to b, if there exist ¢; and ¢ such that cia, < b, <
cea, asymptotically, and we denote the equivalence by a,, = b,,. For functions in B?,
with s > 0, we can introduce an equivalent fractional norm in discrete form (see [8]):

o0

=D @)Php(1+n?), B> -1,

n=0

(2.8) I

where u are the coefficients of Jacobi-Fourier expansion for u in terms of PS.

2.2. Well-posedness. The Hardy-type inequality states the relation between
the fractional Sobolev spaces and weighted L? spaces.

LEMMA 2.1 ([29]). Let A be a convex set, and let 1 < a < 2. For any v € C§°,
it holds that

v(a) —v(y)? |v(z)[?
2.9 // ————————dzdy > ky, o dx,
(29) A®A |$ - |”+O‘ A da(x)”

where ky o 15 a positive constant which only depends on dimensions n and o, and
da(x) denotes the distance from the point x € A to the boundary of the A.

Define

1
(2.10) p(z) = 6170(/ R dy,
Qe |z —y|

where ¢;  is defined in (1.3). In the one-dimensional case x € @ = (—1,1) we have

(2.11)

l\D\H

(1+2)" a+(1x)a)o‘/c|x S P )

dQ(fE) 2 — y| 2Cl)a

Thus, using Lemma 2.1 and by the standard density argument we have

() — ()P am/ ) a2
2.12 —r 7 dxdy > ——— v(x z)dx Yvée H,'”.
(2.12) //m o W v= 5 [ o)l ;

We recall the nonweighted Sobolev space H® (e.g., in [3]) with the seminorm |-|gs:

|v|gs = [oz) — vly) dxd v
e QR0 |$* \HQS Y -

The weak formulation of the problem (1.1)—(1.2) is to find u € Hg‘/Q, such that

(2.13)  a(u,v) = ((—=A)*"?u,v) + p1 (Du,v) + pa(u,v) = (f,v) Vo€ Ho‘/2

For u, v vanishing outside of §2, we have
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AP ) o) o)~ ulw) o) (uly) — (o)
N = dyir=cr [[ 20 dady

e o= y+o

o [ s ] )

Rearranging this equality, we obtain the formula of integration by parts for the frac-
tional Laplacian.

LEMMA 2.2 (integration by parts). Assume that u,v vanish outside of Q C R
almost everywhere. Then it holds that

(2.14) /Qv(—A)O‘/2u(x) da

— 6170‘ //Q®Q (u(z) — u(y))(z(fo? —v) dy dx +/Qu(x)v(33)f’($) dx

|z —yl
when all the integrals are well-defined. Here p(x) is defined in (2.10).

By (2.14) and (2.12), we have the equivalence of fractional norms in Lemma 2.3.

LEMMA 2.3. For any v € Hg‘/2 with 1 < a < 2, there exist constants depending
on the order o such that

(2.15) CalvfFresz < (2)*?v,0) < CAlvf}ar2-

By the Lax—Milgram theorem and Lemmas 2.2 and 2.3, the well-posedness of the
problem (1.1)—(1.2) can be established.

LEMMA 2.4. For the problem (1.1)~(1.2) with uy € R, g > 0, and f € H™*/2,
there exists a unique solution u € HS/Q such that ||u|| gasz < || fllg-esz, where H=/?
is the dual space of Hg/Q with respect to the inner product in the L? space.

3. Regularity. In this section, we present our regularity results in the weighted
and nonweighted Sobolev spaces, as well as their proofs.

3.1. Regularity in nonweighted Sobolev spaces. The following theorem
describes the Sobolev regularity properties of the fractional Poisson equation (1.1)
with g1 = ps = 0.

TureorREM 3.1 ([1, 22]). Suppose f € H” for r > —a/2, and let u € H*/? be
the solution of the fractional Poisson equation, i.e., (1.1) with uy = ps = 0. Then
u € Hotmin(l/2—a/2=er) yyith e > 0 arbitrarily small.

In this work, we use the bootstrapping technique (see, e.g., [20, Chapter 6]) to
obtain the optimal regularity for the problem (1.1)—(1.2) with the lower order terms
in nonweighted Sobolev spaces.

THEOREM 3.2. For the problem (1.1)-(1.2) with puy € Ryus >0, if f € H" with
r > —a/2, then u € Hotmin(l/2=a/2=er) wyith € > 0 arbitrarily small.

Proof. Denote min(a,b) by a A b. By the Lax-Milgram theorem, we know u €
HS'? from f € H=*/2. Thus Du € H®/>~1. Then it follows that (—A)*/2u = f —
p1Du — pgu € H@/2=DAT By Theorem 3.1, we have u € Hot(@/2=DArA(1/2=a/2=¢),

If @ > 3/2, then /2 —1 > 1/2 — /2 and u € Ho+""1/2=/2=€) If o < 3/2 and
r < a/2 -1, then we also have u € Hot" = ot (1/2-a/2=¢),

If « < 3/2 and 7 > /2 — 1, then u € H3*/2~1, In this case we will lift the
regularity index of u from 3a/2—1 to a+7rA(1/2—a/2—¢€). In fact, from u €
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H3/2=1 we have Du € H3*/2=2_ Tt follows that (—A)*/?u = f — pyDu — pou €
HBa/2=2)Ar By Theorem 3.1, we have u € Ho+(3a/2=2)ArA(1/2—a/2=¢)

If either « > 5/4 or a < 5/4 and r < 3a/2—2, then (3a/2—2)ArA(1/2—a/2—€) =
rA(1/2 — a/2 — ¢), that is, u € Ho+t"1/2=/2=¢9) = Otherwise if @ < 5/4 and
r>3a/2 -2, u € H**/?72 and thus Du € H>*/2=3. Following the similar argument
above, we have u € Hot(a/2=3)ArA(l/2-a/2=c)

Repeating the above procedures k times, we have uc H*"

1

When k is the smallest integer number such that k& > 3a-1)» We have

(k(a—1)—a/2)ATA(1/2—a/2—¢€) .

u e HOLJr(k(Oé*l)704/2)/\7’/\(1/270(/276) _ Ha+r/\(1/27a/2fe).

This completes the proof. ]

Remark 3.3. Here is the key step of the proof. Suppose we obtain u € H?, g <
a+rA(1/2—a/2—¢). Then by the fact that (—A)*/?u = f — 3 Du—pou € HE=DA"
and Theorem 3.1, we have u € H?', where 8 = a+ (B —1)Ar A (1/2 — a/2 — ).
Then ' =a+ (B—-1)> 6. I <a+rA(1/2—a/2—¢), then we can repeat the

above processes many times to conclude that u € HotmA(1/2-a/2=¢)

3.2. Regularity in weighted Sobolev spaces. For the fractional Poisson
equation (1.1), where uy = ps = 0, we consider the regularity of @ = w2y,

THEOREM 3.4 ([34]). For the problem (1.1)~(1.2) with uy = p2 =0, if f € B! 5
with v > 0, then w=*/?u € Bf}‘jfz.

However, the nice property of full regularity in the above theorem does not hold
anymore for the fractional Laplace equations with lower order terms, as we will see
shortly. Before presenting our regularity results for fractional ADR equations, we
need two technical lemmas, which play an essential role in the analysis of the regularity
of the fractional ADR equations. For proofs, please see Appendix B.

LEMMA 3.5. If v € B}, ,,_, with s > 0, then w271 e B;nir/lgs’?’aﬂ_l_ﬁ) with
arbitrarily small € > 0.
LEMMA 3.6. If v € B}, ,, with s > 0, then w2 € Bf;l/lgs‘ga/zﬂfé) with arbi-

trarily small € > 0.
We are now in the position to present the regularity of the fractional ADR (1.1).
THEOREM 3.7 (regularity in weighted Sobolev spaces). For the problem (1.1)-
(1.2) with iy # 0 and pg > 0, if f € HY?=/2n B’ .. with v > 0, then we have

—a/2 a+min(3a/2—1—¢,r)
w u€ B .,

Proof. Denote a A b as min(a, b), and recall & = w=*/?u. Since f € HY/?7%/2 by
Theorem 3.2 we have u € HS/*™/?7 and Du e H§/*71/?7¢,

Now we use the bootstrapping technique to lift the regularity of solution u. Note
that H§/2_1/2_5 C Ba/2_1/2_6, and thus Du € Bié?;lp_e. Then it follows that

we/2

with € > 0 arbitrarily small.

(=A)*2y = f — p1Du — pou € ple/2=1/2=anr.

wer/2
By Theorem 3.4, we have u € st/(f/Q_l/Q_E)M.
If r > a/2 — 1/2, then @ € B>7'/°°.

regularity. Let @ =" @, Py /2 Then by the formula (2.7), we have

In this case we proceed to lift the

Du = D) = =23 i+ DPT /27
n=0
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Denote v = =23 iy, (n + l)PSﬁ ' Then Du = vw®/2~! and by the equivalent

definition (2.8), we have v € Bsiﬁ 13/ >7¢ It follows from Lemma 3.5 that we have

Du € 333522 3/27¢ Recall u = w®/2i with @ € Bgiff 1/27¢ Then by Lemma 3.6,

we have u € 333522 1/2=¢ " Thus it follows that (=A)*?u = f — p1Du — pou €

B(Pfjéz 8/2=nr By Theorem 3.4 we have @ € Bo‘:“/(;’o‘/2 3/2=e)Ar,

If r > 3/2(a— 1), we can follow a similar argument to lift the regularity. Suppose
that k is the smallest integer number such that (k 4+ 1/2)(a — 1) > 3c/2 — 1. After
repeating the lifting procedure k times as above, we have

= Bz:r/(2k+l/2)(afl)/\(Ba/Qflfe)/\T _ Bz:r/(z?)a/Z 1—e)Ar

This completes the proof. 0

Remark 3.8. For r > /2, the assumption f € B’ ,,, implies that f € H1/2-a/2
by Lemma A.4. The condition f € H'Y/?=2/2 B’.,. becomes f € B’ . when
r> a2

Remark 3.9. The key step in the proof is to show that if u € Bfa/27 then u €

Bg;/2, where 8" = a + (3 —1) Ar A (3/2a — 1 —¢). In fact, we have (—A)*/?y =

f—pmDu — pou € B:;\B(f DAG2e=1=9] g Dy € B(i/j)A(g/Qa 1-¢) according to

Lemma 3.5, and thus by Theorem 3.1 we reach the desired conclusion. Observe that
B =pitB8>a+rAB/2a—1—¢),and f/ > pif f<a+rAB/2a—1—¢),in
both cases we can repeat the key step many times until the new regularity index 3’
isequal to a+7r A (3/2a—1 —¢).

THEOREM 3.10 (regularity in weighted Sobolev spaces with reaction-only term).

For the problem (1.1)~(1.2) with py = 0 and pg > 0, if f € B!, withr > 0, then

we have w= /%y € Baj/fm(?’a/z“ ") with € > 0 arbitrarily small.

Proof. By Theorem 3.4 we have w2y e Ba:/?m(ra If » > «, then w2y e
B2 ,,. By Lemma 3.6 we know that u € Biz/;. Then it follows that (—A)®/?y =

f—peu e Bfao;z_e)/\r Using Theorem 3.4 we have w=%/?u € Baj/(fo‘_é)w. Ifr > 2a,
then w2y B3?,,. By Lemma 3.6 we know that u € B?’%fﬂ ©. Then it follows
that (—A)*2u = f — pou € Bf’fjé%l 9T Using Theorem 3.4 again, we get the
desired result. O

4. Error estimate of spectral Galerkin method. In this section, we consider
a spectral Galerkin method and carry out its error analysis based on the regularity
obtained in section 3.

We first present the spectral Galerkin method. Define

UN = WQ/Q]P)N = Span{¢07 qSla ey ¢N}7

where ¢ (z) = wa/ZP;/Q(a:) for 0 < k < N, and Py is the set of all algebraic
polynomials of degree at most N. The spectral Galerkin method is to find uy € Uy
such that

(4.1) a(uy,vy) = (f,on) Yoy € Uy,

with a(un,vn) = ((=A)*2un,vn) + p1(Dun, vn) + pa(un, o).
The following pseudo-eigenfunctions for the fractional diffusion operator are es-
sential to analyze and implement the spectral Galerkin method.
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LEMMA 4.1 ([2, 34]). For the nth-order Jacobi polynomial P,?/Q(a:), it holds that

I'a+n+1)
n! '

(42)  (CA)PeRY(w)] = NP R(), X =

The well-posedness of discrete problem (4.1) can be readily shown by the Lax—
Milgram theorem. We omit the statement.

Next, we introduce two necessary lemmas which play the key role in the error
estimate. The first is a version of Cea’s lemma.

LEMMA 4.2. Let w and uy solve (2.13) and (4.1), respectively. Then it holds
that

(4.3) lu —un|lgare < C inf |Ju—on|gare.
vNEUN

For u € HS/Q we have w™*/?u € L2, by the inequality (2.12). Thus it is
legitimate to write u = w®/23°°7 ﬂnPa/z(ac). We introduce the projection H?V/z
Ha/2 — Up such that Ha/zu = wo/? ano anPffﬂ(x). /

2

The following lemma is about the approximation property of the projection I3/ “u.

LEMMA 4.3. Let u € H3/2 and w2y € B? ... Then for s > /2 we have

(4.4) = T2 oz < eN®2~%|w™

wa/2’

Proof. Letu = w®/23>° a, P2/? (z). Then u—IIy/ /2y = wo/? Y o N41 anPa/2(x).
From Lemma 2.3, we have the following norm equlvalence

(4.5) 10]13a/2 & (=A)*2v,0) W € Hy'2.

Using the pseudo-eigenrelation in Lemma 4.1 gives

(4.6)

a/2 o /2 a 2 o «

o= Ty~ ()20 I = T 20)) = 3 A P2
n=N+1
Note that by (2.6), \* &~ n®. It follows that
o0 o0
||U _ oz/2u||HO/2 ~ Z na|ﬁn‘2h5/2 — Z na—anQS‘anPhg/Q
n=N+1 n=N+1
(4.7) SN2, P,
n=N+1

Using the norm definition (2.8) leads to the desired result. d

We are ready to state the convergence order of the spectral Galerkin method
(4.1).

THEOREM 4.4 (optimal convergence order). Suppose that u and un satisfy the
problems (2.13) and (4.1), respectively. Suppose that f satisfies the assumptions in
Theorems 3.7 and 3.10. We have the following error estimates:

lu —unllzz, + N™2|jy, — up|| grasz < ONT* |y
W
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where s is the reqularity index of the solution defined in Theorem 3.7 (ADR, s =
a+min(3a/2 — 1 —¢,r)) and Theorem 3.10 (DR, s = a + min(3a/2+1 —¢€,71)).

Proof. Denote e = u — uy. By Cea’s Lemma 4.2, we have

lellzare < Cllu =TI/ *ull 2.
Applying the approximation property in Lemma 4.3 yields

(4.8) lellyrare < Cllu = 1% 2ull s < ON/>~*|uu|e .

Next we apply the duality argument to obtain the convergence order for ||e|| L2,
We introduce the following auxiliary problem:

(=A)2w — iy Dw + pow = w=%e, x € Q,

w(z) =0, z€Q°.
Then the weak formulation is to find w € Hy' /% such that

a*(w,v) = ((—A)*?w,v) — py (Dw,v) + po(w,v) = (W™ %e,0) VYo e H(()I/Z.
The corresponding discrete problem is to find wy € Uy such that
a*(wy,vN) = (wfa/Qe,vN) Yoy € Up.

By Theorems 3.7 and 3.10, we have the following regularity estimate:

(49) o= ullpe, < Cllw™*2ell2_ = Clelz -

2
Then applying Galerkin orthogonality a*(vy,e) = a(e,vny) = 0Von € Uy, we have

* * /2 a/2
(410) llell7:  =a(w,e) = a"(w T ?w,e) < cllw — T *wllgasa ] gors.

Using the approximation property in Lemma 4.3, (4.10), and (4.8), we have

H@H%z ) < CN_OL/QH(U_OZ/QwHBSQ/z ||€||Ha/2

< C'N_S||0J_“/2w||Bja/2 Hw_a/zu\lBia/,
Then by (4.9), we have
(411) HSHLi_Q/2 < CN75||w7a/2u||Bza/2.
The conclusion follows by combining (4.11) and (4.8). d

5. Numerical experiments. In this section, we present three examples with
different source terms f: smooth (Example 5.1), weakly singular at an interior point
(Example 5.2), and weakly singular at boundary (Example 5.3). Since exact solutions
are unavailable, we use reference solutions u,.f, which are computed with a very fine
resolution using the same methods for computing uy. In the computation, we take
u1 = p2 = 1 and measure the error as follows:

E(N) = llurer —unllzz_, E*(N) = ((=A)"* (et — un), (trer — un))"/?.

/2

Here uy = ZT[LO Upw®/2 Py /2 and Upet =: Uosg unless otherwise stated. Recall from
Lemma 2.3 that E*(N) =& ||uret — un|| gas2. We also test the case for usi2 and find
that the convergence errors and orders behave almost the same.
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5.1. Numerical implementation. We first describe the numerical implemen-
tation of the spectral Galerkin method.

Plugging uy = Zg:o Updn (x) into (4.1) and taking vy = ¢ (z) for k =0,1,..., N,
we obtain the following linear equation from the orthogonality of Jacobi polynomials
and Lemma 4.1:

(5.1) Ai = f,

where @ = (g, 11, ...,un)7T, f = (fo,fl, .. .,fN)T with f, = (f, d1). Here the matrix
A=85+ p1M®+ puaM", where S is a diagonal matrix with

S = diag(AGhe? ATRST2 AR,

and the entries of matrices M® and M" are

1
(5.2) Mp, = —2(n+1) / W (@) PO () P2 () dr,
1
1
(5.3) M, = / 1wa(x)Pg/2(x)P;/2(x) da.

Here we have applied (2.7) to obtain M .
If a direct solver is applied to (5.1), we then need to find My, and My . Here
we apply Gauss—Jacobi quadrature rules as follows. For M k.n» We obtain

1 N
My = [ W@ P @) P @) de = 3 P ) P s,

—1 -
=0
where the x;’s are the zeros of Jacobi polynomial Pg_ (), and the w;’s are the
corresponding quadrature weights. The quadrature rule here is exact since n+k < 2N,
while the quadrature rule is exact for all (2N 4 1)th order polynomials. The integral

in My, can be calculated similarly. To find fk = (f, ¢x), we use a different Gauss—
Jacobi quadrature rule: fj, ~ Z';l:o f(Xj)P]?/2(Xj)Wj. Here the x;’s are the roots of

Jacobi polynomial Py fl(a:)7 and the w;’s are the corresponding quadrature weights.
We then can solve (5.1) using any efficient direct solver.

5.1.1. A fast iterative solver with a quasi-linear complexity. As the re-
sulting system (5.1) is dense, a direct solver will require O(N?) storage, while the
complexity is O(N?). In the following, we present a matrix-free iterative solver with
O(N) storage and O(N log?(N)) computational complexity. This iterative solver con-
sists of a fixed-point iteration and fast polynomial transforms.

The fixed-point iteration we use? is
(5.4) a4t = g(m) L pr(f — Aal™),
where P = S + psl is a diagonal matrix. In each iteration, we compute the matrix-
vector product A4 without forming a matrix. To illustrate the idea, we present how to

compute M"4. Recall that in (5.2), (M"™4), = (un, (1 — x2)a/2Pk°‘/2). This quantity

2Iterative methods based on Krylov subspaces can also be developed, but proper preconditioners
are needed.
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is used to compute Jacobi-Fourier expansions of uy up to its Nth mode, which is
obtained by applying fast polynomial transforms.

Given the modes uy for 4y, we can evaluate @y at the Chebyshev collocation
points x; (1 < j < M, M > N) as well as evaluate uy = (1 — 2%)*/2ay by a
fast transformation from Jacobi—Fourier expansion coefficients to Chebyshev—Fourier
expansion coefficients (FJCT? (see, e.g., [33]), with a cost of O(N log?(N))), and by
the fast Chebyshev transform (FCT (see, e.g., [13]), with a cost of O(N log(N))).
In fact, by FICT, iy = YN a,Pe/? = SN Ja, Py Y%, and diy(x;) can be
computed with FCT. Then un(x;) = (1 —x7 )a/2uN(xJ) and thus by the inverse FCT

we can obtain uy ~ Zn oUn 1 ’py 1z, ; further, by a fast transform from Chebyshev—

Fourier expansion coefficients to Jacobl Fourier expansion coefficients (FCJT; see,
e.g., [33]), we obtain uy ~ zn —0 0, 2P = ZTAL/I:O 05/ P2/?. Finally, we obtain
from the orthogonality (2.4) that for 0 < k < N,

M
(M), = (un, (1 — 22)°/2P/) ~ (Z 022 P2, (1 - x2>a/2P1?/2) = a2,

n=0

The total computational cost in this process is O(N log®(N)) and the storage is O(N),
where we take M = 2N so that the approximation errors in the calculations can be
ignored. The above process of obtaining (M"4), is summarized in the following
flowchart:

{an} ™9 (a2 P fan (x))) — fun(xy)} ©F (a2 T4 fagr.

To compute M, we apply the procedure as above after performing integration
by parts. In fact, by integration by parts and (2.7),

(M°0) = (Duy, (1 - 22)°/2P3"?) = —(uy, D(1 - 22)*/2P3/?)
=2k + 1)(un, (1 — 22> 1P227Y, 0<k<N.

~of2— lha/271.

Here we present the flowchart to compute the (M%), =~ 2(k + 1)0,\7 7l

{an} =57 {2 55 {aw ()} — fuv ()} 55 {12 a2

The right-hand side f, = (f, (1 — J;Q)Q/QP,S‘Q) can be computed as (M"1);, and
the calculation is done only once.

The initial guess of the iterative method can be chosen as the numerical solution
obtained by solving (5.1) with a direct method and N = 8. The iterations stop
when it either reaches the maximum iteration number 100 or meets the condition
a1 — a4 ||z /|almFD |2 < €, where we take € = 1077. We will numerically
check the performance of the proposed iterative solver in Table 4 for Example 5.1.

5.2. Numerical results. Throughout the following tables, “Order” is short for
the estimated convergence order for the numerical method (4.1).

Example 5.1. Consider f = sinx. Here f belongs to B>

we/2:

3These fast transforms may not be exact, but they are highly accurate, and the errors from these
fast transforms can be ignored in many applications, as in all the computations in this section.
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By Theorem 3.7, w=*/?u € Biiff_l_e for the problem (1.1)—(1.2) with p; # 0.
According to Theorem 4.4, the convergence orders are expected to be 2a— 1 — € in the
H*/?2norm and 5a/2—1—e€in the Li,a/z—norm. The convergence orders are observed
and verified in Table 2 with the H*/2-norm and in Table 3 with the L2 ,-norm.

When p; = 0, the problem (1.1)—(1.2) becomes the reaction-diffusion equation,
and by Theorem 3.10, w=*/%y € B°/2H1=¢ " Theorem 4.4 suggests that the con-

we/2
vergence order in the H*/2-norm is 2c + 1 — € and the order in the Li,aﬂ—norm is
5a/2+ 1 — e. The orders are observed in Figure 1.
The numerical results verify the regularity indexes 5a/2 — 1 —€ and 5a/2+ 1 — ¢
for the solution with advection and reaction-only term, respectively, as suggested in
Theorems 3.7 and 3.10.

TABLE 2
Convergence orders and errors of the spectral Galerkin method (4.1) for the equation
(=A)*/?4 + Du + u = sinz (Ezample 5.1). The estimated convergence order is 2a — 1 — € in
the H*/2-norm.

a=12 a=14 a=1.6 a=138
N E*(N) rate FE*(N) rate FE*(N) rate FE*(N) rate
16 6.04e-03 1.10e-03 2.07e-04 3.19e-05

32 2.64e-03 1.19 3.42e-04 1.69 5.0le-05 2.05 6.12e-06 2.38
64 1.10e-03  1.27 1.02e-04 1.74 1.16e-05 2.11 1.10e-06  2.48
128 4.18¢-04 1.39 2.88e-05 1.82 2.55e-06 2.19 1.87e-07 2.55
Order 1.40 1.80 2.20 2.60

TABLE 3
Convergence orders and errors of the spectral Galerkin method (4.1) for the equation
(=A)*/2y + Du + u = sinz (Ezample 5.1). The estimated convergence order is 5a/2 — 1 — €

in the Lifa/z -norm.
a=1.2 a=1.4 a=1.6 a=138
N E(N) rate E(N) rate E(N) rate E(N) rate
16 8.96e-04 1.24e-04 1.74e-05 2.00e-06

32 2.68e-04 1.74 2.46e-05 2.34 2.54e-06 2.77 2.18e-07 3.19
64 7.49e-05 1.84 4.63e-06 241 3.47e-07 2.87 2.17e-08 3.33
128 1.97e-05 1.93 8.32e-07 2.47 4.52e-08 2.94 2.03e-09 3.42
Order 2.00 2.50 3.00 3.50

In Tables 2 and 3, we have tested convergence orders using a direct solver for
(5.1). We now check the performance of the proposed iterative solver. Here we take
the reference solution as uye =: ug1a. In Table 4, we observe the order of 5a/2 — 1
in the Li—a so-norm as in Theorem 3.7. The number of iterations is less than 20 for
various «’s listed in the table. However, the iteration numbers decrease with a: when
a = 1.2, the iteration number is 19, while the number is 5 for & = 1.8. These iteration
numbers suggest the need for better iterative methods for small a’s (or independent
of a). Intuitively, the matrix P~ = (S + u2I)~! contains no information from the
advection term, while it becomes more pronounced when « is closer to 1. The choice
of P is then a subtle issue and deserves further exploration in future work. From Table
4 we conclude that the CPU time increases roughly as O(N log? N). Here the CPU
time is obtained by averaging three runs of the code in MATLAB R2019a, performed
on a laptop with the configuration of AMD A10-8700p Radeon R6, 10 Compute Cores
4C+6G 1.80GHz, and 12 GB memory.
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TABLE 4
Tests of the proposed fast iterative solver with the complexity (Q(Nlog2 N) in convergence and
computational time of the spectral Galerkin method (4.1) for the equation (—A)*/2u+Du+u = sinz.
The estimated convergence order is 5a/2 — 1 in the Lifam—norm. Here “iter #” represents the

iteration number and “CPU(s)” stands for the computational time measured in seconds.

a=1.2 a=14
N E(N) rate iter # CPU(s) E(N) rate iter # CPU(s)
512 1.50e-06 19 0.82 3.09e-08 12 0.55
1024 3.84e-07 1.97 19 1.56 5.48e-09 2.49 12 1.02
2048  9.76e-08 1.98 19 3.18 9.71le-10  2.50 12 2.21
4096 2.48e-08 1.98 19 8.53 1.72e-10 2.50 12 5.56
a=1.6 a=1.8
N E(N) rate iter # CPU(s) E(N) rate iter # CPU(s)
512 8.91e-10 8 0.40 2.17e-11 5 0.27
1024 1.12e-10 2.99 8 0.73 1.94e-12 3.49 5 0.53
2048 1.41e-11 3.00 8 1.71 1.72e-13 3.49 5 1.20
4096 1.76e-12  3.00 8 4.81 1.53e-14  3.49 5 4.09
Ezample 5.2. Consider f = |sinz|. The function f has a weak singularity at

z=0,and f € B2, with € > 0 arbitrarily small.

By Theorem 3.7, w=*/?u € BXImE/27LID7¢ for (1.1) with = pp = 1.

According to Theorem 4.4, the convergence order for the spectral Galerkin method
(4.1) is expected to be a + min(3a/2 —1,1.5 — €) in the L2 ,-norm.

From Table 5, we can observe that the convergence order for the spectral Galerkin
method (4.1) is @+ min(3a/2 — 1,1.5 — €), which is in agreement with the theoretical
prediction and verifies the regularity result in Theorem 3.7.

Next, we test the reaction-only case 3 = 0in (1.1). From Table 6, we can observe
that the convergence order is a+ 1.5 — € for the spectral Galerkin method (4.1), which
is in agreement with the estimated order o + min(3a/2 4 1,1.5 — €). This verifies the
regularity result in Theorem 3.10.

The performance of the proposed iterative solver (5.4) in this example is similar
to that in Example 5.1, and thus is not presented.

Ezample 5.3 (boundary singularity for the function f). Consider f = (1—22)" sin z.

We test the different 5’s in Tables 7 and 8 (8 = 0.5) and Tables 9 and 10 (8 =
—0.4).

It can be readily verified that f € B’ ,, with r = a/2+28+1—¢; see, e.g., in
the appendix of [25] for a proof. By Theorems 3.7 and 4.4, the theoretical order for
the spectral Galerkin method is @ +min(3a/2 —1—¢,r). If 43 = 0, by Theorems 3.10
and 4.4 the theoretical order for the Galerkin method is o + min(3a/2 +1 — €, 7).

We first test the case § = 0.5, where the derivative of f has a weak singularity and
f vanishes at both endpoints 1. When p1 # 0, we observe that the convergence order
is about 5/2—1 in Table 7, which matches the expected one, a+min(3a/2—1—¢, 7).
We further test the reaction-only case, ;3 = 0. We observe that the convergence orders
displayed in Table 8 are 3a/2 + 2, which is exactly o + min(3a/2 + 1 — €, 7).

We then consider the singular f = (1 — 22)sinz with 8 = —0.4. For (1.1) with
w1 # 0, we can see that the convergence orders are about 3a/2 + 0.2 — € in Table 9.
For the case p; = 0, the observed orders are 3a,/2 + 0.2, which can be seen in Table
10.

In this example, the observed convergence orders for the Galerkin method follow
the theoretical ones when f has both weak boundary singularity (8 = 0.5) or stronger
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TABLE 5
Convergence orders and errors of the spectral Galerkin method (4.1) for the equation
(=A)*/2y + Du +u = |sinz| (Ezample 5.2). The estimated convergence order is a + min(3a/2 —
1,1.5 —¢€) in the LZ—Q/Q -norm.

a=12 a=14 a=16 a=138
N E(N) rate E(N) rate E(N) rate E(N) rate
16 2.74e-03 4.47e-04 1.25e-04 5.94e-05

32 8.00e-04 1.78 8.27e-05 243 1.78e-05 2.82 7.5le-06 2.98
64 2.21e-04 1.86 1.47e-05 249 2.3le-06 2.95 8.56e-07 3.13
128 5.79e-05 1.93 2.55e-06 2.53 2.84e-07 3.02 9.16e-08 3.22

Order 2.00 2.50 3.00 3.30
TABLE 6
Convergence orders and errors of the spectral Galerkin method (4.1) for the equation
(—=A)*/2y + u = |sinz| (Ezample 5.2). The estimated convergence order is o + 1.5 — € in the
L? -norm
—a/2 :
a=1.2 a=14 a=1.6 a=1.8
N E(N) rate E(N) rate E(N) rate E(N) rate
16 3.85e-04 2.06e-04 1.10e-04 5.89e-05

32 7.00e-05 2.46 3.32e-05 2.63 1.57e-05 2.81 7.46e-06 2.98
64 1.18e-05 2.57 4.90e-06 2.76 2.04e-06 2.95 8.52e-07 3.13
128 1.87e-06 2.65 6.84e-07 2.84 2.50e-07 3.03 9.14e-08  3.22
Order 2.70 2.90 3.10 3.30

TABLE 7
Convergence orders and errors of the spectral Galerkin method (4.1) for the equation

(—A)D‘/Zu—&-Du—i-u = (1—962)0'5 sinz (Ezample 5.3). The estimated convergence order is bo/2—1—¢
in the Lifa/z—norm‘

a=12 a=14 a=1.6 a=1.8
N E(N) rate E(N) rate E(N) rate E(N) rate
16 4.38e-04 5.88e-05 8.29e-06 1.64e-06

32 1.35e-04 1.70 1.23e-05 2.25 1.29e-06 2.68 1.29e-07 3.67
64 3.80e-05 1.83 2.36e-06 2.39 1.81e-07 2.83 1.20e-08 3.43
128 1.00e-05 1.92  4.26e-07 2.47 2.38e-08 2.93 1.12e-09 3.42
Order 2.00 2.50 3.00 3.50

boundary singularity (8 = —0.4). The numerical results verify the regularity estimates
and also show that the error estimates for the Galerkin method are optimal.

The performance of the proposed iterative solver (5.4) in this example is similar
to that in Example 5.1 and thus is not presented. The only difference here is that
f cannot be computed with the fast transforms because of the singularity at both
endpoints. We apply a proper Gauss—Jacobi quadrature rule as in the direct solver.
Though the use of a quadrature rule leads to an increase in computational cost, f can
be computed offline.

In summary, we observe in Examples 5.1-5.3 that the convergence order of spec-
tral Galerkin method (4.1) in L2, ,-norm is a + min(3a/2 — 1 —¢,r) for ADR and
a+min(3a/2+ 1 —¢,r) for DR, respectively, which verify the regularity estimates in
Theorems 3.7 and 3.10.

6. Conclusion and discussion. In this paper, we study regularity and a spec-
tral Galerkin method for a fractional advection-diffusion-reaction (ADR) equation
with the fractional Laplacian. By factorizing the solution as u = (1 — zz)”‘/zﬂ, we
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TABLE 8
Convergence orders and errors of the spectral Galerkin method (4.1) for the equation
(=) 2y +u = (1 — 22)%%sinz (Ezample 5.3). The estimated convergence order is 3c/2 4+ 2 — €
in the Lifam—norm.

a=1.2 a=14 a=16 a=138
N E(N) rate E(N) rate E(N) rate E(N) rate
16 1.44e-05 6.85e-06 3.21e-06 1.49e-06

32 1.18¢-06 3.61 4.66e-07 3.88 1.81e-07 4.15 6.97e-08 4.42
64 9.11e-08  3.69 2.96e-08 3.98 9.39e-09 4.27 2.97e-09 4.55
128 6.81e-09 3.74 1.80e-09 4.04 4.66e-10 4.33 1.20e-10 4.63
Order 3.80 4.10 4.40 4.70

TABLE 9
Convergence orders and errors of the spectral Galerkin method (4.1) for the equation
(=A)*/2y + Du +u = (1 — 22) " %4sinz (Ezample 5.3). The estimated convergence order is

—_ . 2 -
3a/24 0.2 — € in the L2 _ j2-norm.
a=12 a=14 a=16 a=138
N E(N) rate E(N) rate E(N) rate E(N) rate
16 3.23e-03 7.79e-04 2.65e-04 1.07e-04

32 9.54e-04 1.76  1.65e-04 2.24 4.74e-05 2.48 1.62e-05 2.73
64 2.65e-04 1.85 3.38e-05 2.29 8.15e-06 2.54 2.30e-06 2.81
128 6.97e-05 1.93 6.69e-06 2.34 1.35e-06 2.59 3.15e-07 2.87
Order 2.00 2.30 2.60 2.90

TABLE 10
Convergence orders and errors of the spectral Galerkin method (4.1) for the equation
(=A)*/ 2y +u = (1 —22)"%4sing (Ezample 5.3). The estimated convergence order is 3a/2 + 0.2
in the Li_a/Q—norm.

a=1.2 a=14 a=16 a=138
N E(N) rate E(N) rate E(N) rate E(N) rate
16 1.47e-03 6.03e-04 2.51e-04 1.06e-04

32 3.92e-04 1.91 1.33e-04 2.18 4.59e-05 2.45 1.61le-05 2.72
64 1.01e-04 1.96 2.81e-05 2.24 7.97e-06 2.53 2.30e-06 2.81
128 2.49e-05 2.02 5.71e-06 2.30 1.33e-06 2.58 3.15e-07 2.87
Order 2.00 2.30 2.60 2.90

show that the regularity of solution @ in weighted Sobolev spaces can be greatly
improved compared to u in nonweighted Sobolev spaces. For the fractional reaction-
diffusion equations with or without an advection term, the regularity can be essentially
different in weighted Sobolev spaces, with the regularity indices being 5/2a + 1 — ¢
and 5/2a — 1 — ¢, respectively. Here « € (1,2) is the order of the equation and ¢ > 0
is arbitrarily small. These regularity results are sharp in the weighted Sobolev spa-
ces. Based on the obtained regularity, we prove optimal error estimates for a spectral
Galerkin method in the H®/?2-norm and the weighted L?-norm. Numerical results
verify our theoretical regularity estimates and convergence orders.

Our regularity analysis can be directly applied to equations with Riesz-type de-
rivatives [25], which coincides with the fractional Laplacian in 1D. The analysis can
be further extended to time-dependent nonlinear ADR equations with the fractional
Laplacian in 1D. In higher dimensions, the solutions to equations with fractional
Laplacian can still be represented by the product of a weakly singular function and
a regular function [32]. On a disk, a pseudo-eigendecomposition similar to that in
Lemma 4.1 also holds; see [18]. We are currently working on the analysis of similar
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spectral methods and applying fictitious domain methods for general smooth domains
other than disks. Numerical results show that extension of our current work is promis-
ing in 2D.

Appendix A. Interpolation of weighted Sobolev spaces. Let us recall the

s, /2

K-interpolation for weighted Sobolev spaces. Let By,

spaces defined by
(A1) [BL(I/Z ) ija/z}e,qa

where 0 < 0 < 1,1 < g < o0, s=(1-60)+6k, [ and k are nonnegative integers (here
k, [ can be nonnegative real numbers, which can be verified by the reiteration theorem;
see, e.g., Chapter 3 in [10]), and I < k. When ¢ = oo, ||ul[zs.0/2 = sup;5 t=OK (t,u);

with s > 0 be interpolation

also,

o dt 1/q
HUHBS"’/? = (/ t_q0|K(taU)|q) , 1 < g < oo, where
2,q 0 t
(A.2) K(tu)= inf ([o]p , +tlwlp ).

In this paper, we are interested in the case ¢ = 2.
TuEOREM A.1 ([8]). When q =2, it holds that By3'* = BS,. .. s > 0.

In [21], it is shown that the norm in B?; (s = m + o, where the integer m > 0,
and 0<o<lands#1+pgif —1 < 8 <0)is equivalent to

(A3) fullss, = (lulym, + D"l )2,
m m 2
m, (2 _ s/ DM u(@) — D™ u(y)|
|D u‘BZwm _//s wP T4 (x) oy dzdy,

where w?*5(z) = (1 — 22)#**_ and the set 2, (a > 1) is defined by
(Ad)  Qu={(ry) €2 a (1~ [z]) <1 sen(a)y < a(l - [z]).

Here a can be any number larger than 1, and we take a = 2.
In the analysis of regularity, we need the following weighted Sobolev spaces:

(A.5) WP = {u| / | DFu|Pwlde < oo, kzO,l,...,m},
Q

with 1 < p < co and m a nonnegative integer, which is equipped with the following
norm:

m

1/p . 1/p
A6 Bl = (Sl ) Ty = ([ 0rupetas)

k=0 @
When m = s is not an integer, the space can be defined via the classical interpolation
method, e.g., K-method; see [10, 11].
The next lemma connects the weighted Sobolev spaces (A.5) and the weighted
Sobolev spaces (2.3) used in the current work.
LEMMA A.2 (Theorem 3.3 in [31]). For a nonnegative integer 1, the spaces Wi}ir,,
and deﬂ are equivalent, which is denoted as WL’BQH R BLB.
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In the proof of the regularity of problem (1.1)—(1.2), we have used the following
lemmas.

LEMMA A.3 (Theorem 7.2 in [11]). Let B8, v be two real numbers which are
greater than —1, 1 < p,q < oo, and let s, t be two real numbers such that 0 < t < s.

If the next two conditions are satisfied, (1) t — % <s— % ort— % =5— ]l? with p < gq,

)
iNe—L_1 _x_1 _B_ 1l _g_a_ 1.y —_x_1
and(ll)t.q g S<STy Ty ort—g— =53 s withp<qands—1—-¢N,
the following embedding holds:

(A7) Wor c whi.

With the above lemmas we can prove Lemma A.4.

LEMMA A.4 (connection with the nonweighted Sobolev space).  For all s =
40 > 0 withl an integer, 0 < o < 1, and —1 < v <1 < s, we have that B, , C H=

Proof. We know from Lemma A.2 that

(A8) By = By, Bt oo ~ W2

WYL Wiﬁiﬁl]aﬂ
with 0 = s —[. Take p=¢ =2 and § = 0, and then applying Lemma A.3 leads to

l+1 ol s—7

}072:H 2,

(A.9) W2, W2, © (B H

By (A.8) and (A.9), we get the desired conclusion. |
To prove Lemmas 3.5 and 3.6 we need the following two lemmas.

LEMMA A5 ([34]). Letve L2 ., 4., where § <3 andy,s € R. Then

// W (x)v? |w () —wly )‘ dxdy < C’||U||m+1 B2s -

2 |z — ylﬁ
LEMMA A.6. Letv € BSais N Liwrﬁ_s, where 0 < s <1 and B,y € R. Then

2 2
[ow?[p < Cllolps, |+ v 2> 2 he )

Proof. By definition of the fractional norm (A.3), we have

|voﬂ\Bs // WPt (z |w'y( Jo(z) — W (y)v(y )|2d33dy

‘(E—y‘l+25

olz) — 2
< 2/‘/Qa w5+s($)w27(3/)| |(ac)— |1Er2)s dxdy

w2 [[[ w0 g,

a

2 Brts jw?(z) — W (y)|?
By s —1—2//Q WITs (z)v?(2) =T dxdy,

a |

<Clv

where we have used the fact that w”(y) < Cw”(x) for any p on ), in the last inequality.
By Lemma A.5, we have

(A.10) // Wt (z )|w’7|(m)_ |01J:2( )l drdy < C|[v|3.

w2y +B—s

Combining the above leads to the desired results. O
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Appendix B. Proofs of Lemmas 3.5 and 3.6.

B.1. The proof of Lemma 3.5. In the following proof, we first prove that
Lemma 3.5 holds for s = 0. Then we prove that Lemma 3.5 still holds for s =
3a/2 — 1 — € with arbitrarily small e > 0. Lastly, we use the interpolation technique
to show that Lemma 3.5 holds for s € [0,3a/2 — 1).

Proof. Step 1. When s = 0, we have

1 1
02w 2 (2)w 2 de < /
—1

a/2—1)2 _
B o3 = [

v2wa/271(x)dx = ||U||%2
-1 Ca

2—1

The desired conclusion holds for s = 0.

Step 2. Next we prove that Lemma 3.5 holds for s = 3a/2 — 1 — € with arbitrarily
small € > 0. We discuss two cases depending on the range of a: 1 < @ < 4/3 and
4/3 <a < 2.

Case 1. If 1 < a < 4/3, then s = 3a/2 — 1 — € < 1 for arbitrarily small € > 0.
Applying Lemma A.6 gives

(B.2) \vw“/2_1|2350/2

< C(lvl5 +lvlZ )-

3a/2—-2 Lw3a/27273

First, it holds by definition (A.1) that B*,,,_, = [B°.,._,, B}, s 1]sc and B®,_ ,_, =

we/ we/ we/ ; w3/
[BgM/Q,z , Bi)ga/z,z]s’g. By the definition of the weighted Sobolev space (2.3), we have
BF, .1 C B, ., for k=0,1. Then it follows that B®,,, , C B%,.,, », i.e.,

(B.3) olge, ., < Clolse,

w3a/2—2 2—-1

Second, we have

wda/2—2—s 1

1
(B.4) |v]13 2 <ce|vl|3e, where c. = / (1 — 2% da.

Applying Lemma A.4, we have that the space B?,,_, C H®/?2=¢ for € > 0. Thus it
gives B®, ,_, C L™, ie,

B5) lollie < Clol.,, -
By (B.2)—(B.5), we have
"Uwa/271|232a/2 S C(|U|2323a/2,2 + ||/U||%i3a/2—2—s)
(B.G) < C(|U|2Bza/2—1 + HUHQLOO) < C”UHQBZO‘ﬂ*l'

By (B.1), (B.6), and the definition of the norm (A.3) in the weighted Sobolev space,
we have the desired conclusion for 1 < a < 4/3.
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Case 2. If 4/3 < a < 2, then s = 3a/2 — 1 — € € (1,2) for sufficiently small
€ > 0. By the norm of weighted Sobolev space (A.3), we need to bound three terms:

a/2-1 a/2-1 a/2-1
oot o IDE N, and [D(a ) ey,

First, we have D(vw®/?~1) = w2~ 1Dy + (2 — a)zw®/?> 20, and thus
1D (00271 2

< w2 1 Duol| 2 + 112 = @) zw™ > 20| 12

we/2+1 a/2+1 w/2+1
< O]z, + Ol
Here, by Lemma A.4 and the Sobolev embedding inequality, we have
(B.7) [ollze < CllvllB:, ,_,-
Thus, it holds that
(B.8) 1D D)2, < ClDvllze  +Cllolloe <Cllvlse .,
Second, we have
a/2-1 a/2-1
(B.9) |D(vw )B:;}2+1 < |w Dv Sa}2+1
_ a/2—2 _.
+(2 — @)zw e = I+1I.
Applying Lemma A.6 gives
_,,a/2-1 2 2 2
T= Dol S CUDvGecy  + 1DV )
(8.10) < O(Dufmy + D03 )< Cllp. -
For the term II, we have
B.11 =2 - W22 e < w222
( ) |( a);zcw v B }2+1 |w v wa}2+1

The term in the last inequality can be bounded by applying Lemma A.6 and

a/2-2, 12 2 2
Ry <Ol Dol ) S Clule o)
Then by ||v]|pe < C’||11||Bsa/2 . in (B.7), we have

a/2-2, 2
(B.12) R <O+l )

We claim and prove shortly that

(B.13) v

Pzt s SOl

a/2—1"
and thus by (B.11) and (B.12), we have

(B.14) L2 ol s, < Ol
Further, we have from (B.9), (B.10), and (B.14) that

(B.15) |D(vw®? )| ger  =T411 < C|v| s

wo/241 wa/2—1"



REGULARITY AND SPECTRAL GALERKIN METHOD FOR FADR 231

By the norm of weighted Sobolev space (A.3), (B.8), and (B.15),

I o I
we/2 we/2 w
<Ml | +Clllse, ., < Clielss, ...

This is the desired conclusion for 4/3 < a < 2.
It remains to check the claim (B.13). In fact, we have by Lemma A.2 that

(B.16) Bza/271 = [Bia/z—laBia/z—l}aJ ~ [Wifm’ ij/2+1]g,2a

(B.17) Bz;,lﬂ_g = [Bgsa/zfsaBiaa/zfa]o,Q ~ [nga/2—3a W1§1/2—2}0,27

w

where 0 = s — 1. By Lemma A.3, we have

(Blg) [Wifﬂ ) ij/2+1]o,2 C [W(S:’;i/sz W:‘,f}i/Z—Q]O’,Q'
Then by (B.16)~(B.18), we have BS,,, , C B%,!, ,, and thus (B.13) is proved. This
completes the proof in Case 2 of Step 2.

Step 3. For s € [0,3c/2 — 1 — €], we use the interpolation technique to show that
w2y e B ifve B, . .

By the definition (A.2), B, , , = [BY.,, 1, B°2/37 ! |,z with 0 = 3a/2 1 —e.
Thus for any v € B?, ,_,, there exists a decomposition v = v; + vy with v; € Bga/2,1

and vy € Biﬁg,—f—e such that

> 2 dt
—260 2
(B.19) /0 t <||711|BZQ/21 + t||”2||3i‘1//22_116> 7 < 2”’0”}3:‘)&/271-

As we have proved the conclusion of Lemma 3.5 for s = 0 and s = 3a/2 — 1 — ¢, it
holds that

(B.20) lwo> g < Clloallge, .

2—-1

(B21) ||w°‘/2_1v2 ||BSa/27175 S CH’UQ”B3a/27175.
w/2 wa/2—1

Together with (B.19), we have

> 2t
—260 2—1 2-1
[ (s e P I

e 2dt
-2 2
(B22) <C / t (||v1||33a/21+t||v2|3i<;7211e) = <2l

2—-1

a/2-1 a/2-1

This inequality suggests the decomposition w®/?~'y = w v+ w ve with
w21y, € B, .-, and w21y, € Bz%f,_ll_e. By the equivalent definition (A.2),

we have w®/2~1y € B? . ,>-.. This completes the proof. 0
B.2. The sketched proof of Lemma 3.6. Since Lemma 3.6 can be proved

similarly to Lemma 3.5, we provide a sketch.

Proof. Step 1. It is clear that vw®/? € B?.. fors=0ifve B, ,.
Step 2. For s =3a/2+1—€cand v € B? ., using Lemma A.4 we have v € L.
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Case 1. 1 < o < 4/3 and 30/2 +1 — ¢ € (2,3). Note that D(vw®/?) =
Dvw®/? + vDw®'? and D?(vw®/?) = D?*vw®/? 4+ 2DvDw®/? + vD?*w*/?. By direct
calculation and the L* bound of v, we know that vw®/2? € Bf)a/z for v € ija/2 and
k=0,1,2. For k = s € (2,3), by the definition (A.3), it suffices to show the seminorm

a/2|2 . _ D2 a/2y(2 B
w5, = 1D"(vw )|Bia32+z
(B.23) < w2 D%y)? + Clw*? D2, + Clw/F 2y < o0,

2 2

s—2 s— s—2
Bwa/2+ Bwa/2+ Bwa/2+2

where each term can be bounded, by Lemma A.6.
Case 2. When 4/3 < a <2 and s = 3a/2+ 1 — € € [3,4), the proof follows
arguments similar to those in Case 1.
Step 3. For 0 < s < 3a/2 4 1, we use the interpolation technique to derive the
desired result. 0
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