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Abstract: We prove the WZS:P local elliptic regularity of weak solutions to the Dirichlet problem associated
with the fractional Laplacian on an arbitrary bounded open set of RN, The key tool consists in analyzing care-
fully the elliptic equation satisfied by the solution locally, after cut-off, to later employ sharp regularity results
in the whole space. We do it by two different methods. First working directly in the variational formulation of
the elliptic problem and then employing the heat kernel representation of solutions.
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1 Introduction

The aim of the present paper is to study the local elliptic regularity of weak solutions to the following Dirichlet
problem:
-Nu=f inQ,

N (1.1)
u=0 on RV \ Q,

where Q ¢ RY is an arbitrary bounded open set and s € (0, 1).
Here, f is a given distribution and (-A)% denotes the fractional Laplace operator, which is defined as the
following singular integral:

(CAYu() = Cy s PV, [ O ZUD) Y, (1.2)
’ |X _ y|N+25
IRN
In (1.2), Cy,s is a normalization constant, given by
_ 32231"( ZS;-N)
Nsi= ————,
n2T(1-5)

I' being the usual Gamma function. Moreover, we have to mention that, for having a completely rigorous
definition of the fractional Laplace operator, it is necessary to introduce also the class of functions u for which
computing (-A)Su makes sense. We postpone this discussion to the next section.
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Models involving the fractional Laplacian or other types of non-local operators have been recently used
in the description of several complex phenomena for which the classical local approach turns up to be in-
appropriate or limited. Among others, we mention applications in elasticity [8], turbulence [2], anomalous
transport and diffusion [5, 21], porous media flow [32], image processing [14], wave propagation in heteroge-
neous high contrast media [33]. Also, it is well known that the fractional Laplacian is the generator of s-stable
processes, and it is often used in stochastic models with applications, for instance, in mathematical finance
[20, 23].

One of the main differences between these non-local models and classical partial differential equations
is that the fulfilment of a non-local equation at a point involves the values of the function far away from that
point.

Our concern in this article is the study of the local elliptic regularity for weak solutions of the Dirichlet
problem (1.1). For this purpose, we firstly remind that, according to [19], we have the following definition of
weak solutions.

Definition 1.1. Let f ¢ W=52(Q). A function u € Wf)’z(ﬁ) is said to be a finite energy solution of the Dirichlet
problem (1.1) if for every v € Wg’z(ﬁ), the equality

dy = (f! V> Wfs,Z(ﬁ)’ngz(ﬁ)

Cn,s (u(x) = u(y))(v(x) = v(y))
2 ,[ J |x — y|N+2s dx
RN RN

holds.

We notice that, when 1 < p < 2, it is not natural to consider finite energy solutions for (1.1), and we shall
rather introduce an alternative notion of solution. This will be given by duality with respect to the following
class of test functions:

TQ) ={p: (-A)’¢p=9inQ, ¢ =0inRV\ Q, P € CPQ)}.

Definition 1.2. Let 1 < p < 2. We say that u € L1(Q) is a weak solution to (1.1) if, for f € L1(Q) we have that

!ut,bdx:lﬁpdx

0
forany ¢ € T(Q) with € C3°(Q).
The following W2$:%(Q)-regularity property is our first main result.

Theorem 1.3 (L2-Local Regularity). Let f € W™52(Q) and let u € W5 (Q) be the unique weak solution to the
Dirichlet problem (1.1). If f € L%(Q), then u € WZ:2(Q).

This result can be extended to the L? setting as follows.

Theorem 1.4 (LP-Local Regularity). Let f €¢ W=52(Q) and let u € Wg’z(ﬁ) be the unique weak solution to the
Dirichlet problem (1.1). If f € LP(Q) with 1 < p < oo, then u € WZSP(Q).

We have to notice that these two theorems are already known when Q is the whole space R, In fact, they
follow by combining several results on Fourier transform and singular integrals contained in [29, Chapter V].
This combination has been done in the reference [3]. On the other hand, when Q is a bounded open set, to
the best of our knowledge, such results are not yet available in the literature.

In Theorems 1.3 and 1.4, Wg’z(ﬁ) denotes the fractional order Sobolev space which consists of all func-
tions u € WS2(RY) which are zero on RN \ Q, while W=52(Q) is its dual. We will give a more exhaustive
description of these spaces in Appendix A at the end of this paper. Moreover, we comment that our results
tell that, as it is for the classical Laplace operator (which corresponds to the case s = 1), when the right-hand
side is in L?(Q) the corresponding solution of (1.1) gains locally the maximum possible regularity, that is, it
gains locally up to 2s derivatives in LP(Q).

Our results complement some previous ones on local and global Sobolev regularity.
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o In[16, Section 7], Grubb proves that, under the restriction s > %, the assumption f € W5P(Q) for some
t > 0 implies that the corresponding solution u of (1.1) belongs to W{2SP(Q).

e In[19, Theorem 17], Leonori, Peral, Primo and Soria show that, if f € L™(Q) for some m > %, then
the weak solution u of (1.1) belongs to Wge’p (Q) for some 0 < 6 < 1 and p such that

1 1 1 1 2(1—9)
om0 w) TN

This is proved by means of an interpolation argument between W$2(Q) and L™N/(N-2ms)(()), Note how-

ever that this global regularity result does not achieve the maximal gain of regularity since O < s6 < s.On

the other hand, a well-known example shows that the optimal global regularity fails (for more details,

see [25, Remark 7.2]).

« In [6], it is proved that if we take f e L?(Q), then the corresponding weak solution of (1.1) satisfies
e WE&2(Q) forall € > 0.

We conclude that our results complement those mentioned above, showing that optimal regularity holds
locally away from the boundary, for all s € (0, 1).

Finally, we remind that, for the classical Laplace operator, maximum regularity holds globally provided
that the open set is smooth enough. This result fails for the fractional Laplace operator. We refer to Section
5 for a full discussion on this topic and the possible remedies that should involve weighted estimates to take
into account the boundary singularities.

The strategy that we will employ to prove our local regularity theorems does not involve interpolation
techniques, as in the proof of [19, Theorem 17]. Instead, it will be based on a cut-off argument that will allow
us to reduce the problem to the whole space case, for which, as we have mentioned above, the result is already
known (see for example Theorem 2.7 below).

In order to develop this technique, the following proposition, which provides a formula for the fractional
Laplacian of the product of two functions, will be fundamental (see, e.g., [24] and the references therein).

Proposition 1.5. Let u and v be such that (-A)Su and (-A)Sv exist and

j [(u(x) = u(y))(v(x) - v(y))l dy < co. (1.3)
|X _ y|N+Zs
]RN
Then (-A)*(uv) exists and is given by
(=AY (uv) = u(=A)°v + v(-A)’u — Is(u, v), (1.4)

where

(u(x) = uy)(v(x) - v(y)) dy

N
Xy x e RY. (1.5)

I, V)(x) := Ciys j
]RN

Remark 1.6. We mention that for example ifu, v € W52(RN) with (-A)Su, (-A)Sv € L2(RN), then one has (1.3)
and thus formula (1.4) holds for such functions.

Formula (1.4), applied to the product of u with a cut-off function 7, will be the principal tool for transforming
our original problem (1.1) to one in the whole R¥. Then, for the proof of our main results, we will need
to carefully analyze the regularity of the remainder term I. This analysis will be developed following two
different approaches. In the first one, we will consider the fractional Laplacian (-A)® as defined in (1.2). In
the second one, we will instead use the equivalent characterization of the fractional Laplace operator through
the heat semigroup (e®)so, given by
+00
(-A)su := Lt j (ePu - u)£ (1.6)

T(-s) tl+s
0

(see for instance [30, Section 2.1] and the references therein). We recall that here, I'(1 — s) := —sI'(-s).
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Finally, we mention that this careful analysis of the regularity of the remainder term had been partially
developed already in [4, Lemma B1], as a technical tool for obtaining the results therein presented. This has
been one of the main motivations that led to the development of the present work.

The paper is organized as follows. In Section 2, we present some preliminary tools that we shall use in
the proof of our main results. In Section 3, we give the proof of Theorems 1.3 and 1.4 using the integral
representation of the fractional Laplacian. In Section 4, we use the second approach which is based on the
representation (1.6). Finally, in Section 5, we present some open problems and perspectives that are closely
related to our work.

2 Preliminaries

In this section, we introduce some preliminary result that will be useful for the proof of our main Theorems 1.3
and 1.4.

We start by giving a more rigorous definition of the fractional Laplace operator, as we have anticipated
in Section 1. Let

[u(x)|
Lg(IRN) = {u : ]RN - ]Rmeasurable, J W dx < OO}.
]RN
Foru € L1(RY) and € > O we set
u(x) —u(y)
(-D)fu(x) := Cn,s oy y|N+;/S dy, xeRY,

{yeRN:|x-y|>¢}
The fractional Laplace operator (—A)’ is then defined by the following singular integral:

u(x) —u(y)

x — y|N+2s dy = lgilrg(—A)gu(x), xeRV, (2.1)

(-A)°u(x) = Cy,s P.V. J
R

provided that the limit exists.

We notice thatif 0 < s < % and u is smooth, for example bounded and Lipschitz continuous on RY, then
the integral in (2.1) is in fact not really singular near x (see, e.g., [7, Remark 3.1]). Moreover, Lg(lRN ) is the
right space for which v := (-A)ju exists for every € > 0, v being also continuous at the continuity points of u.

The following result of existence and uniqueness of weak solutions to the Dirichlet problem (1.1) is by
now well known (see, e.g., [19, Theorem 12]).

Proposition 2.1. Let O c RN be an arbitrary bounded open set and O < s < 1. Then for every f € W=52(Q), the
Dirichlet problem (1.1) has a unique finite energy solution u € WS’Z (Q). In addition, there exists a constant C > 0
such that

[lull W@ < CllAl =52 @y~ (2.2)

Proof. For the sake of completeness we include the proof. We recall that a complete description of the func-
tional setting in which we are working is presented in Appendix A. Moreover, we recall that, according to
Definition 1.1, a function u € WS’Z(ﬁ) is said to be a weak solution of the Dirichlet problem (1.1) if for every
v e W3*(Q), the equality

Cns ,[ j ul) - u@)(v) - v(y))

2 Ix - y|N+2s
RN RN

dXdy = (f! V> Wfs,Z(ﬁ)’ngz(ﬁ) (2.3)

holds. Hence, given u, v € WS’Z(ﬁ) let us consider the bilinear form

Eu,v) = Cns J J (ux) —u(y)(v(x) - v(y))

> X y|¥2s dxdy, (2.4)

RN RN

which is symmetric, continuous and coercive.
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Thus by the classical Lax-Milgram theorem, for every
feWg?(@)" = Ww>2(Q),

there exists a unique u € W(S)’z(ﬁ) such that the equality (2.3) holds for every v ¢ Wg’z(ﬁ). We have shown
that (1.1) has a unique weak solution u € W(s)’z(ﬁ). Taking v = u as a test function in (2.3) and using (A.5),
we get that

2
C"”"WS'Z@ = FWw-se@,w2@ < Mlw-e@ w2 @)-
We have shown (2.2) and the proof is finished. .

Remark 2.2. Notice that also for 1 < p < 2 existence and uniqueness of a weak solution to problem (1.1) are
guaranteed by [19, Theorem 28].

Remark 2.3. Notice that [19, Theorem 12] holds for a more general non-local operator where the kernel
|x — y|™N=25 is replaced by a general symmetric kernel K(x, y) satisfying A < K(x, y)|x — y|N*2S < A1 for all
(x,y) € R¥N x RN, x # y, and for some constant 0 < A < 1.

Remark 2.4. Let f ¢ W-52(Q) and let u € W(S)’z(ﬁ) be the weak solution of the Dirichlet problem (1.1). We
notice that it follows from the Sobolev embeddings (A.2) and (A.1) that if N < 2s, then u € C%S~N/2 (Q) and if
N =2s,thenu € L9(Q) forevery 1 < g < co.

The following lemma, giving a precise L?-regularity of weak solutions and complementing the results in
[19, Theorem 16] will be useful in the sequel.

Lemma 2.5. Assumethat N > 2sandletf € LP(Q) forsomep > #1\215 Then (1.1) has a unique weak solution u.

In addition the following assertions hold.
(@ Ifp> % then u € L*(Q) and there exists a constant C > 0 such that

lullzeo(qy < Cliflzr)-

Np
N-2sp

(b) If Nzgs <p< 2%’ thenu € L1(Q) for every q satisfyingp < q < and there exists a constant C > 0 such

that

lullza) < Clflzrq)-

Proof. Let f € LP(Q) for some p > 2¥-. Since W*(Q) < L2N/N-29(Q) (see (A.1)), we have that

LP(Q) — L¥5 (Q) — W2(Q).

Thus (1.1) has a unique weak solution u.

Let & with domain D(&) = Wg’z(ﬁ) be the bilinear, symmetric, continuous and coercive form defined
in (2.4). As we have shown in the proof of Proposition 2.1, for every f € W=52(Q) there exists a unique
u € Wy*(Q) such that

E,V) = (V) w-sa@,wzm forallve w3 (Q).

This defines an operator A : Wg’z(ﬁ) — W~2(Q) which is continuous and coercive. Let Ap be the part
of A in L2(Q), in the sense that

D(Ap) := {u e W3*(Q) : Au € L2(Q)}, Apu = Au.
Using an integration by parts argument, one can show that Ap is given precisely by
D(Ap) = {u e WH*(Q) : (-AYu e L2(Q)}, Ap = (-A)’u.

Then Ap is the realization in L%(Q) of the operator (-A)® with the Dirichlet boundary condition u = 0 on
RM \ Q. The operator Ap has a compact resolvent (this follows from the compactness of the embedding from
WS’Z@) into L%(Q), see (A.1)) and its first eigenvalue A; > 0.
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In addition —Ap generates a submarkovian strongly continuous semigroup (e~t42)o which is also ultra-
contractive in the sense that the semigroup maps L"(Q) into L™(Q) for every t > 0 and 1 < r < m < co. More
precisely, following line by line the proof of [13, Theorem 2.16] by using the appropriate estimates, we get
that, for every 1 < r < m < oo there exists a constant C > 0 such that for every f € L"'(Q) and t > 0,

1

_ _ 1_1 ,ﬂ 1_
le™2 flim(qy < Ce™MG=m 56w | Al (2.5)

Since the operator Ap is invertible, it follows from the abstract result in [10, p. 55, Theorem 1.10] that
for every f € L1(Q) n W—52(Q), the unique solution u of the Dirichlet problem (1.1) is given by

(o]
A = J etAnf dt.
0
(a) Assume that p > 2—]\2 Then applying (2.5) with r = p and m = co, we get that

lulloq) <

o——3g

_tA N _Mo N
le™™ P flrodt < C | e 7t 22 ||flrp(q) dt
0

00 1
b N Mo N
= C( J e Pt dt+ I e Pt dt)”f"Lp(Q).
0

The first integral in the right-hand side of the previous estimate is always finite. The second integral will
be finite if 1 — 2 sp > 0 ThlS is equlvalent top > 3¢ and we have shown part (a).

(b) Assume that =~ N +2$ <p< and letp<qg< Then applying (2.5) with r = p and m = g, we get

N-2sp 2$p
that

(o)
1 1 N 1 1
lullLacq) < J le”42fllLacq) dt < C Al(E_E)t_TS(E_E)”f"Lr(Q) dt
0

o—3
®

(o) 1
([N GPEE D [ GDEEED de)ifl
1 0
As above, the first integral is always finite and the second integral will be finite if 1 — zﬂs 5 l) > 0. This
is equivalent to g < Nivfsp. We have shown part (b) and the proof is finished. O

Remark 2.6. Assertion (b) has been also proved in [19, Theorem 16]. There, Leonori, Peral, Primo and Soria
obtained the result adapting Moser’s method in [22], which allows to obtain the L9(Q)-regularity of the so-
lution u to (1.1) employing functions depending nonlinearly on the solution. To the best of our knowledge,
our approach to the proof of Lemma 2.5 (b) is new.

In our discussion, the following result of regularity on the whole space RN will play an important role.

Theorem 2.7. Let F € W=52(RV) := (WS2(RN))* and let u € W2(RN) be the weak solution to the fractional
Poisson type equation
(-A)’u=F inRV, (2.6)

IfF e LP(RN) with 1 < p < 0o, thenu € W2SP(RN).
Theorem 2.7 is a classical result whose proof can be done by combining several results on singular integrals
and Fourier transform contained in [29, Chapter V, Section 3.3]; see, in particular, formulas (38), (40) and

Theorem 3 therein. These mentioned results have been put together in the reference [3]. In particular, our
Theorem 2.7 is obtained as a consequence of [3, Corollary 6.7 and Lemma 6.9].
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3 Proof of Theorems 1.3 and 1.4: First Approach

3.1 Proof of the L?-Local Regularity Theorem

Proof of Theorem 1.3. Aswe have mentioned above, our strategy is based on a cut-off argument that will allow
us to show that the solutions of the fractional Dirichlet problem in Q, after cut-off, are solutions of the elliptic
problem on the whole space R", for which Theorem 2.7 holds. For this purpose, given two open subsets w
and w of the domain Q such that w € w € Q, we introduce a cut-off function n € D(w) such that

nx=1 ifx e @,
0<nx) <1 ifxew\w, 3.1)
nx)=0 ifx e RV \ w.

Let f € W52(Q)andletu ¢ Wg’z(ﬁ) be the unique weak solution to the Dirichlet problem (1.1).
Let w and € D(w) be respectively the set and the cut-off function constructed in (3.1). We consider the
function un. It is clear that un € W 2(RY). It follows from Proposition 1.5 and Remark 1.6 that

(=A)*(un) — n(=A)°u = u(-A)°n - Is(u, n). (3.2)

Let
g :=u(-0)°n-Is(u,n).

We claim that g € L2(RM). In fact, there exists a constant C > 0, independent of u, such that
Igllz2ryy < Cllullys2 g)- (3.3)

Since u = 0 on RN \ Q and (-A)’n € L=(RN), we have that
||u(—A)5'1||i2(]RN) = J|u(—A)Sn|2 dx < ||(—A)s'1||fm(g)||u||f2(g)- (3.4)
Q
Now, recall from (1.5) that for a.e. x € RV,

(u) = uy))(nx) - ny)) dy

Is(u, n)(x) := Cy,s J

_ y|N+2
o |x — y|N+2s
(ux) = u(y))(nx) - n(y)) u(x) —u(y) N
= CN,S J |X—y|N+25 dy + CN’ST](X) J’ m dy, x € R™.
RM\Q
= 1100 = I, (x)

Let us start to estimate the term II; (x). Using the Cauchy—-Schwarz inequality, we get that

001 < Cu J u() - u)® dyf( J (In0) - ()P dy)%_ (3.5)
Q Q

|X _ y|N+25 |X _ y|N+Zs

Let x € Q be fixed and R > 0 such that Q c B(x, R). Since 1 is a smooth function (in particular Lipschitz
continuous on RY), we have that there exists a constant C > 0 (depending on 1) such that

() - n)I? dy dy
J ————dy < CJ ——<C J <C
_ y|N+2s _ y|N+2s-2 _ y|N+2s-2
2 |x -yl 2 Ix -yl 3R Ix -yl
Using the preceding estimate and (3.5), we get that

u(x) — u(y)l?
[mepacs<c|| % dydx < Clul - (3.6)
RN Q

RN
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Concerning the term I, we notice that I, = 0 on RN \ w. In addition, using the Cauchy-Schwarz inequal-
ity, we get that

2(x)d u(x) — u(y)|?
T0oR < G, [ R [t 6.7
’ Ix -yl Ix -yl
RM\Q N
For any y € RV \ Q, we have that
2 2
ncx)  xa(on-(x) 2
-y x—yps XIS s
Thus there exists a constant C > 0 such that
2
n“eody 5 dy 2
J X — y|N+2s < Xw(On”(x) J dist(y, ow)N+2s < Cxa(On* (%), (3.8)
RV\Q RN\Q

where we have used that the integral is finite which follows from the facts that dist(0Q, ow) > § > 0, that the
distance function dist(y, dw) grows linearly as y tends to infinity and that N + 2s > N.
Since yzn? € L®(w) and using (3.7) and (3.8), we get that there exists a constant C > 0 such that

B 2
|lu(x) — u(y)| dydy < C||u||2 o (3.9)

|x — y|N+2s wy? Q)"

[ Ieor ax= (ot ax<c| |

RN w w IRN\Q

Now estimate (3.3) follows from (3.4), (3.6), (3.9), and the claim is proved. We have shown that nu is a
weak solution to the Poisson equation (2.6) with F given by F = n(-A)Su + g € L>(RY). It follows from Theo-
rem 2.7 that (nu) € W?$2(RY). Thus u € W£$?(Q) and the proof is complete. O

3.2 Proof of the LP-Local Regularity Theorem

We will now use Theorem 1.3 to prove our local regularity result in the general L? setting.

Proof of Theorem 1.4. We start by noticing that, assuming f € LP(Q) n W=52(Q), we have that (1.1) has a
unique weak solution u ¢ Wg’z(ﬁ). We divide the proof into two steps.

Step 1: 1 < p < 2. If 1 < p < 2, then, according to Theorem A.2, u € W5P(Q). In particular, u € LP(Q).
Let w and n € D(w) be respectively the set and the cut-off function constructed in (3.1). We consider the
function un € WP (RY). As in the proof of Theorem 1.3, we have that (—A)*(un) is given by

(=B)°un = nf + u(-A)°n - Is(u, n),
where the term I5(u, n) has been introduced in (1.5). Let w1, w, be open sets such that
WCWLCWLCwy Cwy Q.

Since the function 1 and the set w in (3.1) are arbitrary, it follows that u € W$?(w,). Thus we have
u e WP(w,) N LP(Q). Let
g :=u(-0)°n - Is(u, n).

We now claim that g € L?(IRN) and there exists a constant C > 0 such that
IglLewyy < Cllullwse(w,) + lullzray)- (3.10)

Indeed, it is clear that g is defined on all RYN. Moreover,

-1 gy = j U(-8)°11P dx < (=D gy 1l g - (3.11)
Q



DE GRUYTER U. Biccari, M. Warma and E. Zuazua, Dirichlet Problem for the Fractional Laplacian =— 395

For estimating the term I, we use the decomposition
(w0 - uy)(n(x) - ny)) dy

I, () = Cys j

_yIN+2
J b=y
(ux) —uy)(nx) - ny)) ux) —u(y) N
=Cn,s I X = y|Vs dy + Cn,sn(x) J oy dy, x € R,
w1 IRN\LU1
= L0 = L0
Letp' := 1%' Using the Holder inequality, we get that for a.e. x € RV,
) —u@)P  Nr ([ 1100 =P N
w1 w1

Let x € w; be fixed and R > 0 such that w; ¢ B(x, R). Using the Lipschitz continuity of the function 7,
we obtain that there exists a constant C > 0 such that

_ p'
[ e av=c | o =€ | ey = G:13)
y w1 y B(x,R) y
Now, using (3.12), (3.13) and (A.7), we get that
_ p _ p
J [T ()P dx < C( J J lu(x) —uy)l dydx + J J' [uCx) = u(y)l dydx)
|X _ y|N+sp |X _ y|N+sp
RN wy W1 RM\w, @1
p [P + [u(y)lP
< C(Ilfyroq, + j I @+ ppesr Y dx)
]RN\wz w1
< C(Iul ey + NtlEp () (3.14)
where we have also used that u = 0 on RN \ Q. Recall that I, = 0 on R¥ \ w. Then using the Hélder inequality,
we get that
P (x)dy \P~! lu(x) - u(y)P
p Ll * 44
M2 () < C( j x _y|N+sp,) J iy dy. (3.15)
RM\w, RM\w,

For any y € RY \ w1, we have that

') xgon? (%)

< xz(OnP (x) sup

= yINesp' =y Vs xew [x = yN+se'’
So there exists a constant C > 0 such that
P (x)dy o J dy :
——— < xolx X — < Cxa()n* (x). 3.16
| i a0 | gt < orton” (3.16)
]RN\wl ]RN\wl

In (3.16) we have also used that the integral is finite which follows from the fact that dist(dw1, ow) > § > 0
together with the fact that dist(y, ow) grows linearly as y tends to infinity and N + sp’ > N.

Since Xgnp' € L°(w) and using (3.15), (3.16) and (A.7), we also get that there exists a constant C > 0
such that

- p
] (0 dx = j L dx < cj J [uG) —u”
[x — y|N+sp
RN W o RN\,
[uCOIP + lu(y)lP
= CJ J (1 + |yNtse dydx < Cllull}, q), (3.17)
w ]RN\w1

where we have used again that u = 0 on RN \ Q. Estimate (3.10) follows from (3.11), (3.14), (3.17) and we
have shown the claim. We therefore proved that nu is a weak solution to the Poisson equation (2.6) with F
given by F = nf + g. Since F € LP(RY), it follows from Theorem 2.7 that nu € W?SP(RY). Thus u € WZP(Q)
and the proof for 1 < p < 2 is concluded.
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Step2:p>2. Letf ¢ WS2(Q)andletu € Wg’z(ﬁ) be the weak solution to the Dirichlet problem (1.1). Let w
and n € D(w) be respectively the set and the cut-off function constructed in (3.1). We consider the function
un € W52(RYN). Assume that f € LP(Q) with p > 2. As in the proof of Theorem 1.3, we have that (-A)(un) is
given by (3.2). Since by assumption f € LP(Q) — L?(Q), it follows from Theorem 1.3 that un € W?S2(RN).

(a) Applying Theorem A.2 (a) with r = 2s and p = 2, we get that W252(RVN) < W$:2N/(N=25)(RN) We have
shown that un € WS2N/N=29)(RN) Let w,, w, be open sets such that

WCwi Cw Cwy Cwy CQ.

Since the function n and the set w in (3.1) are arhitrary, it follows from the observation un € W$2N/(N=25)(RN)
that u € W2N/(N=29)(¢),). Let q := min{p, ;2 }. We notice that ¢ > 2. Applying again Theorem A.2 (a) with
r = 2sand p = 2 and the above g, we also get that W?52(w,) < W%9(w;). We have shown that u € W54 (w,).
Since by hypothesis, u W(S)’z(ﬁ), it follows from the Sobolev embedding (A.1) that u € L2N/WN-29(Q) —
L1(Q). Thus u € W59(w,) N L1(Q). Let

g :=u(-0)°n - Ls(u, n).
Also in this case, it is possible to prove that g € L9(RV) and there exists a constant C > 0 such that

Iglzawyy < C(lulwsa(w,) + lullzaq))- (3.18)

We omit the proof of (3.18); it is totally analogous to the one we made in Step 1. As before, we have proved
that nu is a weak solution to the Poisson equation (2.6) with F given by F = n(-A)Su + g Since F € LI(RN),
it follows from Theorem 2.7 that nu € W254 (RN). Thus u € leoscq(Q) If 2 < p < +=5-, then the proof is
finished.

(b) Assume that p > NZ—N Since u € locq (Q), we have that u € W?59(w,). This implies that u €
W59 (w,) with g; := min{p, Nqu} = min{p, = 45} It also follows from Lemma 2.5 that u € L7:(Q). We
have shown that u e W91 (w,) n L9 (Q). Now proceeding as in part (a), we get that u € W59 (Q). Here
alsoif2 < p < N 45, then the proof is finished. Otherwise, iterating we will get that u € WZ:%(Q) with
gj = min{p, = 51} forallj > 2. Hence, wecan findj € N,j > 2,suchthat2 < p < 1\%_1\2] The proof of
Theorem 1.4 is finished. O

4 The Approach Using the Heat Semigroup Representation

One of the main passages in the proof of Theorems 1.3 and 1.4 has been to show that, after having applied
the cut-off function 7, the remainder g, that we obtain applying (1.4) to the product nu, belongs to LP(RY) if
f belongs to LP(Q). In this section, we present an alternative proof of this fact, using the characterization of
the fractional Laplacian through the heat semigroup introduced in (1.6).

The heat equation representation of the operator looks a priori local and this will allow us to give a very
precise information on the commutator, in particular in terms of the order of regularity and the localization
properties.

Before going further into our discussion, we first need to describe how the operator introduced in (1.6)
behaves when it is applied to the function nu. For simplicity of notation, let us define

o(t) = e (), t=0.
Then, by definition, we have that p satisfies the following heat equation on RY:
0t—Ap=0, t>0, p(0)=nu. (4.1)
Furthermore, the solution of (4.1) can be written in the form g = ¢n + z with

¢pe—-Ap=0, t>0, ¢0O)=u (4.2)
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and
- Az =2div(¢pVn) - pAn, t>0, z(0)=0. (4.3)

Finally, we can trivially compute

(~0)*(u) = (—j o(t) - 0(0)) 2L

t1+s

(nep(t) +z(t) - nu(t))

F(s

]
_ I ety 1 T’z(t)dt
0

F( S) t1+s r(—s) tl+s
0

t1+s

Therefore we find an expression of the type
(=0)*(nu) = n(-B)°u +g,

where the remainder term g is given by

1 ' z(x, t) N
gx) := I S)J [Tvs dt, xeR". (4.4)

4.1 Proof of the L?-Regularity of g

Keeping in mind the notations that we have just introduced, we can now prove the following result.

Lemma 4.1. Letu € W(S,’Z(ﬁ) and let n be the cut-off function introduced in (3.1). Moreover, let g be the remain-
der term in the expression

(=0)*(nu) = n(-8)°u +g.

Then, there exists a constant C > 0 (independent of u) such that

lgll2ryy < Cllullws2(q)- (4.5)

Proof. According to the expression (4.4), to estimate the L2-norm of g, it will be enough to obtain suitable
bounds of the L2-norm of z. For this purpose, we notice that the solution of (4.3) can be computed explicitly

as
t

t
z(x, t) = J J G(x -y, t—1)h(y, T) dydt = J [G(,t—T) % h(, T)](x)dT, x€ RN, (4.6)
0 RN 0
where G is the Gaussian kernel

2

G(x,t) := (4mt)” 2 exp(—ﬂ>, xeRN, t>0,

and h is given by h := 2 div(¢)Vn) — ¢pAn. Hence, in particular, we have

t

t
Z(t) =2 I G(t - 1) * div(¢(T)Vn) dT - I G(t - 7) * (P(T)AR) dT := z1 () — Z5(0). (4.7)
0 0

In (4.7), since we are only interested in the behavior of z with respect to the variable ¢, and for keeping the
notations lighter, we have omitted the dependence of z on the variable x. We will maintain this convention
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until the end of the proof. Finally, we have (recall that ['(1 - s) = —sT['(-s))

Tzl
S zZ L2(RN)
el < T | e e
0
1 +00
_ S J’||Z(t)||L2(1RN) dt4 S J 1zl L2 (my dt
I'(l-y5s) ti+s I'(l-y5s) ti+s
0 1
1 1
S J'||Zl(f)||L2(1RN) dt+ S J"Zz(t)”LZ(]RN) dt
I'(l-ys) tl+s I'(1-5s) tl+s
0 0
= A} = A?
"zl "zl
S Z1 L2(RN) S j 23 L2(RN)
dt dt. 4.8
"Ta-s) j {ies T T-s) ties (4.8)
1 1
=: A% =: A%

We proceed now estimating the terms A}, A%, A} and A3 separately.

Step 1: Preliminary Estimates. First of all, throughout the remainder of the proof, C will denote a generic
positive constant depending only on Q, 1, s and N. This constant may change even from line to line.

Now, we observe that by using some classical energy estimates for solutions to the heat equation, we
obtain that

lPpOll2@myy < lullr2), (4.9)
”¢(t)"W5:Z(]RN) < C”u"WS,Z(Q) forall s € (0, 1) (410)

These inequalities can be easily proved by multiplying (4.2) by ¢ and (-A)® ¢, respectively, and integrat-
ing by parts. Moreover, to obtain (4.10) we also took into account that, according to [31, Lemma 16.3], we
have

_ 2
-0 @Oz = € | | "l’"j;fj yggg; OF axay.

RN RN

In our proof, we will also need the following classical property of convolution (see, e.g., [12, Proposi-
tion 8.9]). For all wy € L9 (RN), w, € L%2(RY) and for all q1, g, and g3 satisfying

1 1 1
1<q1,92,93 <+c0, —+—=—+1, (4.11)
91 42 g3
we have that
lwi = wallras ey < IWillpa @y lw2llzas wyy - (4.12)

This is a straightforward consequence of the Young inequality. Finally, we recall that forall 1 < p < co
and k > 0, the function G satisfies the following decay properties (see, e.g., [18]): there exists a constant C > 0
such that

k —N-1y_k
ID*G()||ppmyy < Ct 2777772,

Here, k = (k1, k2, ..., ky) is a multi-index with modulus |k| = k1 + k> +--- + ky and we used the classical
Schwartz notation "
Dk¢(X) _ 2 0 k¢(x) —.
ox;'oxy" -+ oxy'
In particular, we have that
IG(OlL2em) < CEF, IVxG(®)ll 2oy < CETH72,

I(G * B(Oll2ay < Clhllzi),  1(VxG * ROl 2y < CE 2 Al
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Step 2: Upper Bound of A := A} + A2. We start by estimating the contribution of z;. Using (4.12) with q; = 1,
q2 = q3 = 2, and (4.10), we get that

lz1(Olliz2ryy < [1G(E = T) * div((T)Vn)llL2 ey dT

Ot~

t
<C JIIDl‘SG(t 1) * D (S@OVD oy dT
0
t
<C J(t ) F 1)Vl ey dT
0

t
_1=s 1+s
< Clulwsaoy [(¢-1)7F dr = €% ulwsoqo)
0

In the previous computations, D5 denotes the differential operator with Fourier symbol |-|°, that is,
DS{(-) = TY|-15F¢()} for all functions { sufficiently smooth. Concerning the contribution of z,, instead, we
have

t t
122 (Ol 2y < juG(t— 1) % (AN 2wy, dT < C j 1Al wy dT < Ctlulzz()-
0 0

Since 0 < s < 1, we have that

1
dt dt
Ay < Clullws2q) j T+ Ol j % < Cllsaq@y + Clliaoy < Clutla(a)
2
0 0

Step 3: Upper Bound ofA%. We have to distinguish three cases: N=1, N =2and N > 3.

Case 1: N = 1. Since u € L?(Q) and Q is bounded, we also have u € L'(Q). Hence, the quantity

m::Judx:Judx
R

o

is well defined.
Let us now rewrite u = (u — mdo) + méby, where §y is the Dirac delta at x = 0. With this splitting in mind,
we have that ¢ can be seen as the sum ¢ = 1 + mG, with 1 solving

lpt—lpxx:O, t>0, l/J(O):u—m6o.

Therefore, we obtain
t t
210 = [ 66~ 1) « PO dr + [ 6= 1)« MEEMxdr = 21,40 + 21,6(0).
0 0
Let us consider firstly the term z1,y. First of all, we notice that i) = 6, with 6 solving

X
0 -0y =0, t>0, 9(0):j(u—m60)d¢

and therefore,

t
21yt = j G(t - 7) * (Bu()M)x dT.
0
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Now

lz1,p (Ol < [1G(E = T) * (Ox(DM)xll2w) AT

O~

I1Gx(t = 1) * (Bx (D) 2w dT

C—~

< |t =) 10Dl ) dT.

Ot~

Moreover, we have

1020l < CIOX(TILi (@) < CT210(0) 1oy < €72 ull 2@y,
where the last inequality is justified by the fact that the initial datum 6(0) is well defined as an L'-function
compactly supported in Q, and there exists a constant C > 0 such that
16(0)IL1(0) < Cllullzz(q)-

See [9, Theorem 1] for more details. Hence,
t
_3 _1 _1
21, Oll2r) < Cllullz2(q) j(t -T7) 41 2dt = Ct *|lullr2(q).
0
Let us now analyze the term z; ¢ which, we remind, is defined as

t
Zi6(t)=m j G(t - 1) * (GT)M)y dr.
0

We have
t t
lz1.6(O 2w < m juG(t 1) # (GOl dT = m jqu(t —1) % (GOl d.
(0] 0

Now, since u is compactly supported in Q, the Cauchy-Schwarz inequality yields

m < |ulpiqy < VIQIullz2 (),

where |Q]| is the Lebesgue measure of Q; hence
t
Iz, (Ol < Clullz) jncx(t - 1) * (GOl dr-
0
Rewrite G(7)nx = (G(1)17)x — Gx(T)n. Then

¢ ¢
lz1,6(Ol2w) < Cllullz2(q) J||Gx(t - 1) * (G(D)Nxll2 ) dT + Cllullr2(q) J”Gx(t - 7) * (Gx(T)) 2 w) dT .
0 0

=] =],
Concerning J;, we have

t
J1 < Cllullz2 o) JIIDHGx(t = 17) = D*(G(DON) 2wy dT

0
¢

< Cllullr2q) J"Dl_s Gx(t = Dl ID*(G(T)N) 2wy dT
0

2-s 1_s

t
______ _1
< cnuan(mj(t—r) 4% dr = el
0



DE GRUYTER U. Biccari, M. Warma and E. Zuazua, Dirichlet Problem for the Fractional Laplacian =— 401

Finally, for J, we have

J2 < Cllullzzq) | 1Gx(t = D2yl Gx(T) Nkl (ry AT

O t— ~

t
_3 _1 _1
< C"u”LZ(Q) I(t— T) a1 2dr=Ct % "u”LZ(Q).
0

Summarizing, we get that
_1
lz1,6(Ol2w) < Ct #lullr2(q)

which, combined with the estimate that we have obtained before for z; y, gives

1
lz1(Oll2ry < Ct™% ullr2(q)-

Therefore, since s > 0, we finally get that

Pzl e
__ S z1(Olz2(mw) ~
“Ta-s) J s = Clulz o) J el Clullz2()-

1

A

Case 2: N = 2. Using again (4.10), (4.12) with g¢; = g3 = 2 and g, = 1 and the fact that  has compact sup-
port, we get that

t
lz1(Ollr2r2) < 2 JHG(f - 1) = div(p(T) V)l L2 (r2) AT
(0]
t
<2 jnDHG(t 1) % DOV 2y AT
0

t
< Clullws(a) J(t “ o) dr < Ct ullwe -
0

Since s > 0, it follows that

+00
s J lz1(O)llz2wr2)

at
1 = = S.
4= riy et dt < Clullwsao J or = Clulso-
1

1

Case 3: N > 3. This case is more delicate and we need to proceed in a slightly different way. For a given
€ € [0, 1], we will apply again (4.12) but this time by choosing

4-2¢

=—— =2-¢, = 2. 4.1
43¢ BTTE B (4.13)

q1

It is straightforward to check that g1, g> and g3 given in (4.13) satisfy condition (4.11). In particular, we
notice that g, € [1, 2]. With this particular choice of the parameters we have

t
121 (Ol < 2 jucu 1) % div(GOVD) 2y dT
0
t
=2 JIlDl_SG(t - T) * Ds((l)(T)Vn)lle(]RN) dr
0
t

<C j(t — 1) EE T () Ve AT < CEF T TR Ul )
0
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provided that
1+s N ¢ 4+ 4s
>0 = £<—.
2 2 4-2¢ N+2+2s
Therefore,
PG o ar
1_ S _
M- | et de< Olulwesoy | o = Clulwesco,
1 1
if we impose that
1+s+N £ 21— e> 4 —4s
2 2 4-2¢ N+2-2s’

Thus, we obtain a further condition on &, namely
e ( 4 —4s 4+ 4s )
N+2-2s"N+2+2s)
Furthermore, we can easily check that, for all s € (0, 1) and N > 3 the set
4 —4s 4+ 4s
[0’1]n<N+2—Zs’N+2+25) ’
Therefore, for any given s € (0, 1) and N > 3, we can always choose q1, ¢> and g3 as in (4.13) such that

Aj < Clullws2(q)-

Step 4: Upper Bound of A3. Using again (4.12), this time with q; = 1, > = g3 = 2 and the fact that n has
compact support, for a given a € (2 — 2s, 2) we can estimate

t
22Ol vy < jIIG(t - 7) * (G(D)AN) 2wy dT
0
t
< IllD“G(t — 1) * D@ (T)AN) L2 wry dT
0

<

ID¥G(t — D)l ID~*(P(T)AN) |12 (¥ dT

O t—_——

t
<C j(t O Ay, T < CEF Ul 2.
0

Hence
+00

A3 < Clul) |
1

t
= Cllullz2(q)-

= =
t5+7

Step 5: Conclusion. Collecting all the above estimates, we can finally conclude that there exists a constant
C > 0 such that (4.5) holds, and the proof of Lemma 4.1 is finished. O

4.2 Proof of the LP-Regularity of g

Lemma 4.1 provides an alternative proof of the L?(RN)-regularity of the remainder term g which appears in
the formula for the fractional Laplacian of the product nu. Moreover, as we did before in Section 3, also this
result can be generalized to the L? setting. In particular, we can prove the following.

Lemma 4.2. Letu € Wg’z(ﬁ), p =2, N > 2 and let 1 be the cut-off function introduced in (3.1). Moreover, let g
be the remainder term in the expression

(=0)(qu) = n(-A)°u +g.
Then, there exists a constant C > O (independent of u) such that

Iglr vy < C(lullzro) + lullws2(q))- (4.14)
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Proof. We recall that, according to (4.4), to estimate the LP-norm of g we only need an appropriate bound for
the L?-norm of the function z introduced in (4.6). Moreover, also in this case we have

IgllLr myy < A% +A% +A% +A%,

where, with some abuse of notations, the terms A}, A%, A% and A% are the same ones as in (4.8), after having
replaced [|z(t) [l 2qwyy With |Z2(6)]|Lr (rw)-

Step 1: Preliminary Estimates. Werecall thatu € W(S,’Z(ﬁ) follows from Proposition 2.1, and u € LP(Q) follows
from Lemma 2.5. Moreover, we observe that the classical energy decay estimates presented in (4.9) can be
generalized to the L? setting. In particular, we have

IdOlrmyy < lullLr (). (4.15)

The proof of (4.15) is a straightforward application of (4.12), taking into account the fact that the solution
of the heat equation (4.2) is given by the convolution ¢(t) = G(t) * u.

Step 2: Upper Bound ofA%. First of all, throughout the remainder of the proof, C will denote a generic positive
constant depending only on Q, 1, s, p and N. This constant may change even from line to line.
Now, using (4.12) with gq; = 2%, q2 = 2 and g3 = p, we get that

lz1(Ollirryy < [1G(E = T) * div(P(T)VI) Lo M) AT

C—~

t
scﬁw*%a—ﬂ*m@uwmhmmm
0
t
scjmﬂ*Ga—rmmmmmD%¢unmmpmmdr
0

t
-N-Ll)y-Ls Ls _Ng-L)
< C||u||W5-2(Q)J(t_T) a2 dr = Ct 22w Jullws2 ),
0

provided that

2 2
In view of the previous estimate, we have

1+s N( 1

1

t
Msawmwmj7;7—7=awmwm
pral-g)

provided that
£+N(1—l)<1 = 1< .
2 2 q1 N-1+s
Finally, we notice that by hypothesis we have p > 2; this, according to the definition of g; that we are
considering, corresponds to the further condition 1 < g; < 2. Hence, recollecting the conditions on g; that

we have encountered, we conclude that we have to impose

, N N }_ N, 1-s
"N-1+s’N-1-s)] N-1+s N-1+s’

1<q <min{

Summarizing, we have
1
A7 < Clullws2(q),
if in our computations we assume
1-s

1< <l+ ——.
=h +N—1+s
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Step 3: Upper Bound of A2. We have

lz2(Ollp@yy < |Gt = T) * (P(T)AD) |12 (mry T

O t—

t
<C jnqb(r)Anan(RN) dr < Ctlullpr -
0

Since O < s < 1, we have that
dt
A3 < Clulv [ 5 < Clul.
0
Step 4: Upper Bound of A%. Repeating the same computations that we did in Step 2, we get that

s Neq_ L
Iz (Ollp v Ct 2 275 s ),

provided that
1+s N 1
el Gty ECIE TR o e
Therefore
+00
1 dt
A; < Cllullws2(q) TR Cllullws2(0)»
1 t2 2 a1
provided that
1+S+N(1 1>>1 = > N
2 2 q1 >N T1es

Finally, we notice that by hypothesis we have p > 2; this, according to the definition of g; that we are
considering, corresponds to the further condition 1 < g; < 2. Hence, recollecting the conditions on g; that
we encountered, we conclude that we have to impose

e[l min{z N })n( N + )—( N min{z N })
R ’ "N-1-5s N-1+s ) \N-1+s "N-1-s]/

Summarizing, we have

A? < Clullws2(q),

if in our computations we assume

€ ( N min{Z N })
BTe\NT17s "N-1-s)/°
Step 5: Upper Bound ofA%. Using again (4.12), this time with g; = 1, g2 = g3 = p and the fact that n has
compact support, for a given a € (2 — 2s, 2) we can estimate

Iz2(Ollipryy < [IG(E = T) * (P(T)AN)ILrwy) AT

Ot~

< [ID*G(t - T) * D™(p(D)AN) |1y wyy AT

O~

<

ID*G(t = D)l @) ID™*(P(T)AN)ILp (wy) dT

O~

t
<cC j(t 1) () Ao vy dT
0

< CtY72 ullpp (-
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Hence

+00 dt
A2 < Cllullray j

1

e Cllullzr -
Step 6: Conclusion. Recollecting all the above estimates, we can finally conclude that there exists a constant
C > 0 such that (4.14) holds. The proof of Lemma 4.2 is finished. O

Remark 4.3. Lemma 4.2 provides an alternative proof of the L? (RY)-regularity of the remainder term g which
appears in the formula for the fractional Laplacian of the product nu. However, in its proof, we are able to deal
only with the case N > 2. When N = 1, instead, we encounter some difficulties that, at the present stage, we
are not able to overcome. We will present these difficulties with more details in Section 5, dedicated to open
problems and perspectives. Nevertheless, we do not exclude that this regularity lemma could be extended
also to the case of one-space dimension.

5 Open Problems and Perspectives

In the present paper we proved that weak solutions to the Dirichlet problem for the fractional Laplacian with
a non-homogeneous right-hand side f € LP(Q) (1 < p < co) belong to WZSP(Q).

The following comments are worth considering.

(a) In the proof of Lemma 4.2, which provides the L? (RY)-regularity of the remainder term g following
the approach that employs the heat kernel characterization of the fractional Laplacian, we were not able to
treat the cases 1 < p < 2and N = 1. In more detail, we cannot encounter appropriate bounds for the terms A%
and A% (see (4.7) for more details on the notation). These difficulties are most likely related to the fact that,
in this lower dimension case or for lower values of p, there is less diffusion and the decay rates that we shall
employ are slower. On the other hand, we believe that there has to be a way to solve this problem.

(b) A natural interesting extension would be the analysis of the global elliptic regularity for weak solu-
tions to (1.1). The problem is delicate however.

For the classical Dirichlet problem associated with the Laplace operator (the case s = 1), it is well known
that if Q is smooth, say of class C2, then weak solutions to the associated problem belong to W2 (Q).

But, unfortunately, at least for large p, this maximal global elliptic regularity is not true for the fractional
Laplacian. That is, for problem (1.1), weak solutions do not necessarily belong to W2SP(Q). In fact, if this
were the case, then for large p and % < s < 1, weak solutions would be at least S-Holder continuous up to
the boundary of Q of order 8 > s. One can see that the latter property is not true by applying the Pohozaev
identity obtained in [26] to the eigenfunctions of the Dirichlet fractional Laplacian. Indeed, let Ax > 0 be an
eigenvalue of Ap and uy the associated eigenfunction. Then, rewriting the identity in [26, Proposition 1.6]
with uy by using the fact that Apuy = Ajuy, we get

_ 2 2
/\klun(x-Vuk)dx= 252 N/\kluidx—w J(%) (x-v)do.

2
Q Q 00

Integrating the term on the left-hand side by parts and using that uy = 0 on 0Q, we get that

2 2
s/lkjuidx=w J(%) (x-v)do. (5.1)
Q o)

Now if uj were B-Holder continuous up to the boundary 0Q of order > s, then since 0 < s <1 and
sAx > 0, it would follow from (5.1) that fQ u? dx = 0. Thus u; = 0 on Q, which contradicts the fact that u
is an eigenfunction. We have shown that uy cannot be -Hélder continuous up to the boundary 0Q of order
B > s. A direct proof that uy cannot be Lipschitz continuous up to the boundary is also contained in [28] and
the references therein, where it has been shown that the eigenfunctions are s-Holder continuous up to the
boundary and this regularity is optimal. Finally, a concrete example has been given in [25, Section 7].
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(c) It has been shown in [24] that if f € L°(Q) with Q of class C? and u is a weak solution of (1.1), then
u € C%S(RN) and the function p~Su, where p = dist(x, 0Q) is the distance of a point x to the boundary of
the domain Q, belongs to C%%(Q) for some O < « < min{s, 1 — s}. In addition one has the following precise
regularity.

« IfQisofclass C® and f € C®(Q), then p~Su € C®(Q) (see, e.g., [24]).
« IfQisofclass C2# and f € CA(Q), then p~Su € C5*A(Q) (see, e.g., [27]).

Roughly speaking, these results just mentioned tell us that, if the domain Q is regular enough, the so-
lution u to (1.1) can be seen as u = pSv, where v is a function regular up to the boundary. By part (b), weak
solutions are in general not in W25P(Q). Nevertheless, compared with the above mentioned results, one could
expect both p~Su and p'~5u to be smooth in the L?(Q) context, i.e. to belong to W25P(Q). In view of this, it
would be natural to analyze whether this regularity property, which is not available in the literature, is actu-
ally true. Finally, more generally, it is also interesting to investigate for which f > 0 we have pfu € W2SP(Q).
Following our approach, we think that it is possible to show that pfu € W25P(Q) for every f > s. However,
the most interesting case is 0 < § < s. We mention that in this situation we have that pfu is also a solution of
a certain Dirichlet problem.

A Appendix

For the sake of completeness, we introduce some well-known facts about the fractional order Sobolev spaces,
which are not so familiar as the classical integral order Sobolev spaces.
Let Q c RY be an arbitrary open set. For p € [1, co) and s € (0, 1), we denote by

[u(x) — u(y)IP

s dxdy < oo}

WSP(Q) = {u cIP(Q) : KM

the fractional order Sobolev space endowed with the norm

lullwsr ) = (J |ul? dx+i(! dedy)%_

x = yIvrs

We set o
WiP(@) = D@ ",

where D(Q) is the space of all continuously infinitely differentiable functions with compact support in Q.
The following result is taken from [15, p. 25, Theorem 1.4.2.4].

Theorem A.1. Let Q c RY be a bounded open set with Lipschitz continuous boundary and 1 < p < co. Then for
every0 <s < %, we have that WSP(Q) = Wy* (Q) with equivalent norm.

It is well known (see, e.g., [7, 15]) that if Q@ ¢ RY is a bounded open set with a Lipschitz continuous boundary
then

1<q< - ifN > sp,
WSP(Q) — LI(Q) with 1= §-sp BN >5P (A.1)
l<g<oo if N = sp.
If N < sp, then
N —
WSP(Q) — C*77 (Q). (A.2)

Next, for 1 < p < coand 0 < s < 1 we define
WSP(Q) = {u e WP(RY) : u=00n RV \ Q}.

It has been shown in [7, Lemma 6.1] that for an arbitrary bounded open set Q ¢ RY, there exists a con-
stant C > O such that

dy _sp
J m > ClQl N, (A.B)

RM\Q
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Using (A.3), we get that there exists a constant C > 0 such that for every u € Wy (Q),

dy [u(x) - u(y)lP
P dy — p I
J P dx = Jlul dx<C J ()| J oy <€ j j iy (A.4)
RV Q RV RV\Q RN RV
It follows from (A.4) that forevery 1 < p <coand 0 < s < 1,
lu(x) - u(y)P ’
lullys» ) =< J J WdXdY) (A.5)

RN RN

defines an equivalent norm on W;? (Q). We shall denote by W=5*'(Q) the dual of the reflexive Banach space
w5? (Q), that is,
WP Q) = (WSP(Q))* wherep' := er
We remark that there is no obvious inclusion between Wy* (Q) and W7 (Q). In fact, for an arbitrary
bounded open set Q ¢ RN, the two spaces are different, since D(Q) is not always dense in Wg’p (Q) (see, e.g.,
[11]). But if Q has a continuous boundary, then by [11, Theorem 6], D(Q) is dense in W(s)’p (Q) and in addition
we have that

wyP(Q) = wyP(Q) for every% <s<1. (A.6)

In fact, (A.6) follows by using the Hardy inequality for fractional order Sobolev spaces and the following
estimate (see, e.g., [15, formula (1.3.2.12)]): there exist two constants 0 < C; < C, such that

C1 < J’ dy < Cy
(p(x))Ps Ix = y[Ntsp = (p(x))Ps’
RN\Q

€ Q,

where p(x) := dist(x, 0Q), x € Q.
We also notice that the continuous embeddings (A.1) and (A.2) hold with WS?(Q) replaced with Wg’p (Q)
or WyP (Q) and this case without any regularity assumption on the open set Q.
Next, if s > 1 and is not an integer, then we write s = m + 0 where m is an integer and 0 < ¢ < 1. In this
case
WP (Q) := {u e W™P(Q) : D*u € WP (Q) for any a such that |a| = m}.

Then W*5P(Q) is a Banach space with respect to the norm

1
lwer @ = (1lfymogy + Y, 1D yongey )
|a)]=m
If s = mis an integer, then W5?(Q) coincides with the Sobolev space W"?(Q). Comparing with (A.1), we
have the following general embedding.

Theorem A.2. Let Q c RN be a bounded open set with Lipschitz continuous boundary. Then the following
assertions hold:
(@ Ifo<s<rand1 < p < q < co are real numbers such that r -

(b) If0<s<rand1l < p < q < co are real numbers such that r —

N = s_ N then WP(RN) — WS I(RVN).

N
q
>5-— g, then W"P(Q) — WS9(Q).

S|z

For more information on fractional order Sobolev spaces, we refer to [1, 7, 15, 17] and references therein.
Finally, we mention the following estimate that has been used previously. Let A ¢ RN be a bounded set
and B ¢ RY an arbitrary set. Then there exists a constant C > 0 (depending on A and B) such that

Ix-y|=C1+yl) forallxeA, yeRN\B, dist(4, RN\ B) =6 >0. (A.7)
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