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Resumen

El objetivo de esta tesis es estudiar problemas de ecuaciones en derivadas parciales que involucran
operadores no locales. En particular, nos concentramos en dos problemas principales.

El primero de ellos consiste en una formulacién mixta para el Laplaciano fraccionario. Probamos el
buen planteo de esta formulacién mediante la verificacion de la condicién inf-sup. Una discretizacion
directa del problema no parece posible, ya que las construcciones usuales conformes en H(div) (por
ejemplo, los elementos de Raviart—-Thomas) no parecen tener un anilogo natural en el contexto no
local. Por este motivo, adaptamos el enfoque utilizado en [45] para obtener un problema equivalente
y coercivo. La coercividad implica que cualquier discretizacion por elementos finitos que sea con-
forme resultara estable. Ademés, probamos el buen planteo del problema discreto, obtenemos tasas
de convergencia y discutimos aspectos relacionados con la implementacién del método. Finalmente,

realizamos diversos experimentos numéricos que validan los resultados teéricos obtenidos.

El segundo problema consiste en una relajacion del modelo clasico de Oseen—Frank para cristales
liquidos. Una caracteristica destacada de estos materiales es la presencia de defectos, que correspon-
den a singularidades en el campo de orientaciones. El modelo clasico de Oseen—Frank no es capaz de
capturar este fendémeno, ya que las singularidades de codimensién menor o igual a dos tienen ener-
gia infinita. Con el fin de abordar esta dificultad, proponemos relajar la energia de Oseen—Frank
disminuyendo los requerimientos de diferenciabilidad del campo de orientaciones mediante el uso de
operadores fraccionarios. Esta idea fue explorada en [4] para la version més simple del modelo, cono-
cida como la aproximacién a una constante. En este trabajo probamos la existencia de minimizantes
para el problema y adaptamos el método presentado en [36] para una version simplificada de la energfa.
Por ltimo, realizamos varios experimentos numéricos con el objetivo de explorar cualitativamente el

comportamiento de los minimizantes.



Abstract

The goal of this thesis is to study partial differential equation problems involving nonlocal operators.

In particular, we focus on two main problems.

The first one concerns a mixed formulation for the fractional Laplacian. We prove the well-posedness
of this formulation by verifying the inf-sup condition. A direct discretization of the problem does not
seem feasible, since the usual constructions that are conforming in H(div) (for instance, Raviart—
Thomas elements) do not appear to have a natural counterpart in the nonlocal setting. To overcome
this difficulty, we adapt the approach introduced in [45] in order to obtain an equivalent and coercive
problem. Coercivity implies that any conforming finite element discretization of the formulation is
stable. We further prove the well-posedness of the discrete problem, derive convergence rates, and
discuss aspects related to its implementation. Finally, we present several numerical experiments that
validate the theoretical results.

The second problem addresses a relaxation of the classical Oseen—Frank model for nematic lig-
uid crystals. A distinctive feature of these materials is the presence of defects, which correspond to
singularities in the orientation field. The classical Oseen—Frank model is unable to capture this phe-
nomenon, since singularities of codimension less than or equal to two have infinite energy. To address
this limitation, we propose a relaxation of the Oseen—Frank energy by weakening the differentiability
requirements on the orientation field through the use of fractional operators. This idea was explored
in [] for the simplest version of the model, known as the one-constant approximation. We prove
the existence of minimizers for the problem and adapt the method proposed in [36] to a simplified
version of the energy. Finally, we perform several numerical experiments to qualitatively investigate
the behavior of the minimizers.



Notation and some definitions

e Given a,b > 0, we write a < b if a < Cb for some constant C' > 0 that does not depend on a, b.
We also write a @ bifa <band b < a.

e We denote the norm of a Banach space X by | - ||x. Similarly, we denote the inner product of a
Hilbert space H by (-,-)p.

e Given d € N, we denote by R? the Euclidean space, that is, the set of d-tuples (1, ...,zq) with
z1,...,2q € R, endowed with the usual inner product:

roy:=x1y1+ -+ xqya ifx=(x1,...,2q9) and y = (y1,.-.,Yad)-

We also denote by
|z| := vz -z

the Euclidean norm of z € R<.

e Given n,m € N, we denote by R™*™ the space of matrices with n rows and m columns with real
entries. Given a matrix A € R™ ™ we will also denote by A the linear transformation x — Ax
(by a slight abuse of notation).

e Let A € R™™, We denote its transpose by A? and define its Frobenius norm by

|A] := /tr(AA?).

e Given an open set  C R? and k € N, we denote by C*(Q) the set of functions that are k times
differentiable with continuous k-th derivative.

e Let v = (1,...,74) € R? and a = (ay,...,aq) € N? be a multi-index. We define
lof =1+ Fag, % =ax3?. 2y, ol =olag! gl

o Let dmk €N, a=(a,...,aq) € N? be a multi-index, Q C R? an open set, f € C*(Q) and
F=(f1,..., fm) € [C*(Q)]™. We write

|
Oq _O.f 0

a.. = «q Qg
Ox oz ... x5

and
O0aF = (Oufi,- - 00fm)-

Classical and weak derivatives will be denoted in the same way.

e We denote by dz the Lebesgue measure in R?. Let 2 C R? be measurable and p € [1,00]. We
denote by LP(2) the Lebesgue spaces.

e Let Q € RY be an open set. Given p > 1 and k > 1, we define the Sobolev space
WEP(Q) := {v € LP(Q) : ov € LP(Q) for every multi-index |a| < k},

which is a Banach space with the norm

||U||€Vk,p(g) = ||U‘|I£P(Q) + Z HaaUHiP(Qy
loe| <k

For p = 2, we denote H*(Q) := Wk2(Q).



e Given 2 € R? and r > 0, we denote by B(xz,) the ball with center z and radius 7. Given a set
Q C R, we denote its volume by Q| := [, dz.

e Let Q C R? be open and let f: Q\ {z} — R be locally integrable away from x. Whenever the
limit exists, we define the Cauchy principal value of the integral of f at = by

pv. [ S dy o=l f() dy.

=0 Jo\B(z,e)
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Introduction

In recent years, the study of nonlocal operators has been an active area of research in different branches
of mathematics. Integer-order differential operators (or simply differential operators) are local, that
is, the derivative of a function at a given point depends only on the values of the function in a
neighborhood of it. On the other hand, fractional order derivatives are nonlocal, integro-differential
operators. Nonlocal models have been increasingly used in different areas of science such as machine
learning [43| [48], finance [19], image processing [16] 135 [42], magnetohydrodynamics [50], among others.
In particular, the fractional Laplacian has been considered in many applications, including, for example,
diffusion-reaction problems [57], quasi-geostrophic flows [23], transport in porous media [25], and
ultrasound [55].

The operators arising in these applications may vary, and several discrete approximation strategies
have been proposed to treat them. Accordingly, offering a unified discretization of all these operators
is a too ambitious goal. This thesis mainly focuses on finite element discretizations schemes for PDEs
problems involving the fractional Laplacian (—A)® and the fractional operators introduced by [39] and
interpreted as fractional calculus operators in [52]. Namely, non-local counterparts of the differential
operators V, div and curl, which we will call fractional gradient, divergence and curl respectively,
and denote as V*, div® and curl® for an arbitrary s > 0.

There are several equivalent definitions of such operators. Perhaps, a first definition to justify why
they are called as their local counterparts, is the one given by deeming them as pseudo-differential
operators. Namely, for functions in the Schwartz class S, these operators are given by

F(=A)*u(€) = (2m)* Fu(§),
FVeu(€) = 2m)ilé] T EFu(€),
Fdiviu(€) = (2m)il¢]* 1 - Fu(€),
Feurl®u(€) = (2m)il¢]* 1 A Fu(f),

where .# denotes the Fourier transform. Upon inverting the Fourier transform, these operators can
be expressed as integral operators, thereby illustrating their nonlocality. In this work we will mainly
focus on two problems regarding these operators.

Note that (—A)* = div® o V*. Thus, we propose to study a mixed formulation for the fractional
Poisson problem, which we will refer to as the fractional Darcy problem. Namely, let Q C R? be a
bounded Lipschitz domain, let f : @ — R be sufficiently smooth, and let s € (0,1). We seek (p, ®)



such that
®+Vp=0 inR%
divi® = f in Q, (D)
p=0 in Q°.

We study this problem in Chapter [2] and develop a finite element scheme that allows the simulta-
neous approximation of the solution and its fractional gradient. We prove the well-posedness of the
formulation via an inf-sup condition and, following [45], construct a stabilized and equivalent formula-
tion that allows the use of standard finite element discretizations. We conclude by establishing a priori
error bounds and performing several numerical experiments. The content of this analysis is largely
based on [9]. Despite its paramount importance in the modeling of phenomena with long-range inter-
actions, to the best of our knowledge [9] is the first work to address the fractional Laplacian through
the mixed formulation @ and to approximate the associated nonlocal fluxes. The stable numerical
computation of such fluxes is particularly relevant in view of the scarcity of explicit solutions to the
fractional Poisson problem: the few available examples are restricted to problems posed on balls [29],
and we are not aware of any closed-form expressions in the literature for the corresponding fluxes.

The other problem that we study in this thesis is the minimization of a fractional version of the
Oseen—Frank energy arising in the modeling of liquid crystals. A classical continuum theory describing
the equilibrium configurations of nematic liquid crystals is the Oseen—Frank model. In this framework,
the orientation of the molecules is represented by a unit-length vector field u : Q C R — S91 called
the director field. The equilibrium states correspond to minimizers of the Oseen—Frank energy

1
E(u) = 3 / k1 (divu)? 4 ko (u - curlu)? 4 kslu x curlul? + (ko + ky) (tr([Vu)?) — (divu)?) dz,
Q
which penalizes distortions of the director field through different deformation modes known as splay

(k1), twist (k2), bend (k3), and saddle-splay (ko + kyq).

A distinctive feature of nematic liquid crystals is the presence of defects, which are singularities
in the orientation field where the director becomes ill-defined. From a mathematical point of view,
such singularities pose significant challenges. In particular, the classical Oseen—Frank energy is unable
to fully capture this phenomena. In this thesis, we consider a fractional version of the Oseen—Frank
energy in which the classical differential operators are replaced by their fractional counterparts. This
modification lowers the regularity requirements on the admissible configurations. On the analytical
side, we investigate the well-posedness of the corresponding variational problems and analyze the
properties of the fractional differential operators that arise in the model. In particular, we study
continuity and compactness properties that allow us to establish the existence of minimizers under
suitable assumptions. On the numerical side, we develop and analyze a discretization strategy for
a simplified version of the fractional model, which is based on [36]. Finally, we present a series of
computational experiments in two space dimensions illustrating the behavior of the method and the
qualitative properties of the resulting equilibrium configurations.

The thesis is organized as follows. In Chapter [T] we set the notation, introduce the functional ana-
lytic framework, and review the main properties of fractional Sobolev spaces and fractional differential
operators used throughout the work.

In Chapter [2] we develop a sufficiently general framework to study mixed formulations in Hilbert
spaces. We then study the fractional Darcy problem and establish its well-posedness. Since a direct



discretization of this problem appears to be out of reach, we adapt the stabilized approach of [45], which
yields a coercive and well-posed formulation. The coercivity ensures the stability of any conforming
finite element discretization. We further prove the convergence of this discretization, derive convergence
rates, and discuss implementation aspects. Finally, we present numerical experiments that highlight
both the importance of stabilization and the accuracy of the theoretical results.

In Chapter [3] we introduce the fractional Oseen—Frank model and study the associated variational
problem. Using the direct method of the calculus of variations, we establish the existence of minimizers.
We also present a numerical discretization for a simplified version of the model based on an operator-
splitting strategy and describe its finite element approximation.

Finally, Appendix [A] is devoted to the implementation of the matrices involved in the discrete

problems considered throughout the thesis.



Chapter 1

Preliminaries

This chapter collects all the necessary results that we shall need for a finite element analysis of problems
involving the fractional calculus operators treated in this thesis. Our main goal is to construct a rigorous
and coherent framework that connects fractional differential operators with appropriate variational
spaces, embedding results, and compactness and continuity properties, which will later be essential for
the analysis of nonlocal variational models.

There are several nonequivalent notions of nonlocal differential generalizations of the classical calcu-
lus operators: V, div and curl. In this work, we shall stick with the fractional operators introduced in
[39] and interpreted as fractional calculus operators in [52]. These definitions are presented in Section

LT

The second part of the chapter is devoted to the functional analytic structure of the variational
spaces associated with the operators defined in the first section. In particular, we study the Hilbert case
and its relation with Bessel potential spaces, showing how fractional Sobolev spaces arise naturally as
variational spaces for the fractional Laplacian and fractional vector operators. This provides a precise
link between nonlocal operators, Fourier-based definitions, and classical Sobolev theory.

Finally, in Section[I.3]we establish several connections between fractional vector calculus operators,
Sobolev spaces, and Bessel potential spaces. We extend the operators to suitable Sobolev spaces by
density and derive their mapping properties as pseudo-differential operators. Moreover, we establish
compactness results, weak convergence characterizations, and weak continuity properties. These results
are specifically designed to support the study of nonlocal energies, and in particular to enable the
analysis of fractional versions of vector-valued energies such as the Oseen—Frank functional.

1.1 Fractional vector calculus

Fractional differential operators arise naturally in the mathematical modeling of nonlocal phenomena,
anomalous diffusion, and long-range interactions, and play a fundamental role in modern analysis and
partial differential equations. In contrast with their classical local counterparts, these operators are
intrinsically nonlocal and cannot be characterized through pointwise differential expressions, but rather
through integral formulations and Fourier representations.

We begin this chapter by defining a fractional vector calculus, including fractional versions of the

10



Laplacian, gradient, divergence, and curl operators. We discuss two equivalent perspectives on these
operators: one based on singular integral representations and another based on pseudo-differential
operators defined through the Fourier transform. All operators are first defined on spaces of sufficiently
smooth functions, namely the Schwartz class S. This framework allows us to establish precise Fourier
symbols, structural identities, and composition rules for the fractional operators, laying the foundation
for their extension to variational spaces.

1.1.1 The fractional Laplacian

We shall define first the fractional Laplacian, as it is probably the most well known of the fractional

operators.

Definition 1.1.1. Let s € (0,1). Given w: R? — R in S we define its fractional Laplacian as

(=A)’w(x) :==v(d,s) p.v. /Rd Wdy, z € RY, (1.1.1)

where
2%s0(s + 4)

v(d,s) = 21— s)

(1.1.2)

One can get rid of the principal value writing the operator a as the integral of a weighted second
order differential quotient; see [26, Lemma 3.2].

Proposition 1.1.2. Let s € (0,1), then for any w € S,

(—A)w(z) = ,V(C;, s) /R u(@ + 2) |Z;(+:z:2)+ ule —z) . (1.1.3)

The constant v(d, s), provides the adequate scaling in the limits s — 0% and s — 17,
v(d,s) ~s(s—1) whens— 0" ors—17,

see Proposition [[.:2.16] Furthermore, it ensures the consistence of Definition [I.1.1] and the one defined
via Fourier transform. We define the Fourier transform of a function u € L*(R?) as

Fu(§) =u(&) = / e 28Ty (2) d.

R4

For the sake of completeness, we state here some basic results that will be useful in what follows.

Proposition 1.1.3. Let u € L'(RY). The Fourier transform satisfies the following properties:

1. If i € LY(RY), then the following Fourier inversion formula holds,

u(z) = /R ) 2T (€) dE.

For that reason, we denote

FVu(z) = a(x) = /}R Ty (g) de

11



2. The Fourier transform can be (uniquely) extended to an unitary isomorphism on L?(R%).
3. Given z € RY, define T,u(z) := u(x — z). Then,
F(ru)(€) = e Fu(g).
4. Let k € N. Ifu € C*(RY) and d,u € LY(R?) for |a| < k, then
F(0"u)(€) = 2m) "¢ Fu(§), Via| <k,
The previous proposition implies that

(—Aw)(€) = (2nl¢])*w(E),
an analogous result holds true for the fractional Laplacian.

Theorem 1.1.4 (see |26, Proposition 3.3|). Let s € (0,1). Then, for any v € S, it holds
(CA)w(€) = (2nl€) (6. (1.1.4)

The proof of this result uses formula (1.1.3) and the following characterization of the constant

v(d, s): X X )
— cos(zy

= d 1.1.

V(d.s) / e 4 (1.15)

see [I7, Lemma 3.1.3].

Formula ([1.1.4)) allows one to extend to extend the definition of the fractional Laplacian to arbitrary
values of s > —d; see also formula (|1.1.10) below and its preceding discussion. In integral form, this
extension can be written as

w(x + h) .
—I/(d, 8) /]Rd Wdy if —d<s< O7
(—A)sw(x) — (—A)Sw(x) if s eN, (1.1.6)
w(x+ h) — Dou(x) s
—v(d, s) p.v. / @+ h) Z'j‘fjw S €R+\N.
R? |h|d+2s

This representation can be derived, for example, as a consequence of [53, Theorem 4.7]. Note that this
extension is consistent with the case s € (0,1) defined above; it follows from the change of variables

h =y — x in Definition (1.1.1J).

1.1.2 The operators V?, div® and curl®

There are several nonequivalent notions of nonlocal differential operators, which in turn give rise to
different ways of writing (—A)*® in divergence form. One customary option is to consider unweighted
operators [28], namely to regard gradients as two-point operators and the divergence operator as
minus the adjoint of the gradient. In our setting, this would reduce to consider, for sufficiently smooth
functions w: R4 — R, ¥: R? x RY — R4,

v(d,s) (w(z) —w(y)) (z—y)

Gw: R xR 5 R, Gow(z,y) ==

2 eyl eyl
d v v —
DS - Rd N R, DS‘II(Z) = V( 78) / ( (x,y) + (y,l')) . (:L' y) dy
2 Jpa |z -yl |z —yl

12



This yields the identity (—A)® = —D® o G*. Although these notions arise naturally in the nonlocal set-
ting, interpreting the fractional gradient as a two-point operator complicates its physical interpretation
and obscures the classical perspective of gradients as indicating the direction of maximal growth. Since
the above definition essentially corresponds to a difference quotient, we argue that in applications it
may be more meaningful to construct nonlocal gradients by integration of difference quotients. In this
vein, the fractional Laplacian can be regarded as a composition of certain weighted, non-local, vector

calculus operators (cf. Lemma [1.1.15)).

Definition 1.1.5. Let s € (0,2) and d,m € N. Given w: R* — R™ in S™, we define its fractional
gradient of order s, Vow: R4 — R¥*™

(w(y) —w(z))  (y—2) ,
d,s/ ® dy if s € (0,1),
R P o1
Viw(z) == § Vw(x) ifs=1, (1.1.7)
(w(y) —w(z) — Vw(z) - (z—y))  (—y) :
d,S/ ® dy ifse(1,2).
#ld;9) Rd |z — y|dts |z -yl (1.2
and, given ¥: R? — RY we define its fractional divergence of order s, div'¥: R? — R,
(P(y) —¥(z) (Y—=2) :
d,s/ . dy if s€(0,1),
) fo Ty o=y 01
divi®(z) := ¢ div ¥(z) if s =1,
(¥(y) —¥(z) - V¥(@)(z—-y) (=—y) :
ud7s/ . dy ifse(1,2).
9 [ FETE =] (2
Also, for d =2 or d = 3, we define its fractional curl of order s, curl*¥: R% — R(d-1)d/2
() —¥(@)  (y—=) ,
d,s / X d if s € (0,1),
p(d, ) e o=l =y Y fs € (0,1)
curl*¥(z) := { curl ¥(z) if s =1,
g [ D= ) )y, e,
R o — yl|dts |z —yl

In the three definitions above, we have taken
2sr(d+§+1)

7rd/2r( 155) .

u(d, s) =

Again, the constant u(d, s) is there to ensure the consistency between Definitions and the
definitions motivated by the Fourier transform; see Corollary

Remark 1.1.6 (Consistency). The definitions of the fractional operators deliver finite numbers and
well-defined vectors, and they map the Schwartz class into itself; see for example [53, Section 7] for
consistency, and [53, Section 6] for the mapping property.

Now, we aim to show that the operators [[.1.5] are pseudo-differential operators. Recall the Riesz
potentials for 0 < a < d, defined by

TZow:=Iyxw, weS,

where [, is the so-called Riesz kernel given by the formula

_c(d,a)

Iy(z) = Py

(1.1.8)

13



with o)
F —Q

c(d, ) == d(72

m22°9T(§)

Properties regarding these potentials can be found in [54, Chapter 5|, from which we remark that the

operator Z,, satisfies the semi-group property:
Zo1g =Zotp, foro,f>0and o+ 3 <d,

that the Laplacian maps Riesz potentials of order o to potentials of order o — 2:

AIOH_Q’LU = I,Jw,
that
1o(§) = |2m¢| ™7, (1.1.9)

and that T, : LP(R?) — LP(R?) is a continuous operator for p € (1, 00):
||Ia’u)||Lp(Rd) S CHw”LP(Rd)a fOI‘ all w e Lp(Rd)

By means of analytic continuation, Riesz potentials can be extended to « & 27 (cf. [40, Chapter 9])
and the previous properties hold for the extension. Therefore, one also deduces the formula

(-AY’w=T 5w, we€ES. (1.1.10)
This motivates the idea that Riesz potentials can be used to define fractional derivatives.

Definition 1.1.7 (Riesz gradient). Let s € (0,1) and w € LP(R™) for some 1 < p < co. We define,
fork=1,....d,
Orw = OpZy_sw,

i the weak sense:

/Rd (Opw)v dz = —/ (I1—s % w)(Opv) dz,

Rd
for all v e CZ(RY).

Given the properties of the Riesz kernels, these operators lie between their classical counterparts
and the so-called Riesz transforms, which can be defined via Fourier transform as

Ricwl€) i= 190, k= 1...d

We refer to [54, Chapter 2] for an introduction and properties of these operators. The following
result merges the results proved in [52, Theorem 1.3 and Theorem 1.2]. We include the proof here
for completeness. It heuristically states that one can move the differentiation in the definition of 0;
from one factor of the convolution to the other, and that the Riesz derivatives are pseudo-differential
operators.

Theorem 1.1.8. Let s € (0,1). Then, for all w € C*(RY),
Orw = I1_; * Opw,
for allk =1,...,d. Therefore, for all w € C(R?),

Bpw(€) = (2m)%dlel e (€).

14



Proof. Let v € C2°(R?) and R > 0 such that suppw(z —-) C B(0, R) for all z € suppv. By definition,

(Opw,v) = —/ (I1—s * w)Ogv dx
R

=l | (5 s*w)”(““’“) —vl@)

e—0

x + eey) (x)
=—1 dydr — — dyd
i%e/R /R \y|d+s T /R /R \y|d+s e

1 oy _ _
= —lim/ / wle =y —ce) —wle = 9) g o) g
=0 suppv JB(0,R) € ‘y|

X

Since w is smooth and has compact support, we have that

lw(x —y —cep) —w(z —y) c

- < € LY(B(0,R)),

€ ‘y|d+871 |y|d+871

for all z € suppv and y € B(0, R). Thus, by the dominated convergence theorem, we deduce

(Biw,w:/ WU(%) dydx:/ (I1—s % Opw)v dz.
re Jra  [yl?H R4

Now, using (1.1.9)), a direct calculation shows
Opw(€) = L1 Opw(€) = (2m)*[&]* 1 2migyid(€) = (2m)*il¢] & (€).
O

We can define a fractional gradient D® in the same manner as the classical one, using the operators
07, and one deduces the formulas

Diw=1I_,xVw, Dw(&) = (2r)%|¢* ¢m(E).

We conclude the discussion on the definition of our fractional derivatives with the following fact: D?®
and V* are the same object. It is a direct consequence of Theorem

Corollary 1.1.9. Let s € (0,1) and w € C(R?). It holds
Véw = Dw
Proof. First, note that
Dow(€) = my(§)D(E), with m, (€) = (2mi€)[2n¢]* "
Hence, by , we deduce

F Y my) (@) =V [F (1277 )] (@) = —(d + s — De(d, 1 — S)W%.

Defining the kernel

we deduce that



in the sense of distributions, since K, ¢ L} (R?). Note that

loc

/ Ks(z)dx =0
B(0,e)°

for all € > 0. Therefore, we can rewrite

Déw(z) = p.v. /]Rd Ky(z—y)(w(y) —w(z))dy = (d+s—1)c(d,1 - s) p.v. /Rd W(y —x)dy.

Finally, we justify our choice of the constant u(d,s) in Definition Indeed, using the identity
I['(z)z =T(z + 1), we obtain

(d+s—1)c(d,1—3s) =

-1 -1 2° 25T (L

2 2 miT(Ls2)  miPU(132)

2

thus concluding that
D?w = Viw.
O

We want to point out that Theorem [I.I.§ and Corollary remain valid for vector fields w :
R? — R™. It is a matter of applying Theorem coordinate-wise, from which one deduces

Vow(€) = (2m)%HEPP e @ D ().

We finish this part with a Fourier characterization of the operators operators div® and curl®. This is,
again, immediate from Theorem and Corollary

Proposition 1.1.10 (Fourier representation of div® and curl®). Let s € (0,1). Then, for all ¥ =
(‘Il17 R ‘Ild) € [Cgo(Rd)]d7
div?W® = I;_; xdiv .

Furthermore, if d =2 or d = 3 we have
curl’¥ = ;_, xcurl ¥.

Therefore, o
dive (&) = (2m)%[¢]" ¢ - W (8),
curlW(¢) = (2m)%E* e A B (€).

Remark 1.1.11 (other non-local calculus identities). The identities div’® = I;_, x div¥ and
curl’W = [;_, x curl ¥ can be interpreted in the following sense:

div'® = 07 ¥ +--- + 0;%,.

For d = 2, we have

curl’¥ = or o ,
v, ¥,
and for d = 3, we have
)k
curl’¥ =97 95 95|,
v, U, U,

which are consistent with the local case.
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Remark 1.1.12 (extension to Lipschitz functions). Corollary and Proposition |1.1.10] can be
extended to Lipschitz functions. This was proven in [22, Proposition 2.2].

Using the Fourier representation of V* and the vectorial Riesz transform, defined as

we deduce that

4
g
i
2
\
>
\gm

Recall that we extended (—A)® to arbitrary values of s (cf. Definition ((1.1.6))). Thus, we extend
V¥ to any s > 0 via
Viw = R(=A) 2w, Yw e CX(R?).

Coordinate-wise we deduce that V* = (97,...,0;), where 9} denotes the operator defined via
Oiw = Re(—=A) 2w, Ywe CPRY), s>0,k=1,...,d.

The notation is justified by the following lemma, which generalizes Theorem [1.1.8 and shows that these
fractional derivatives extend those of Definition [I.I.7] to arbitrary values of s.

Lemma 1.1.13. Let s =m+ s’ > 0 with m € N and ' € (0,1). Then, for all w € C°(R?),
8}?11) = Il—s’ * 82”4_111)7
for allk =1,...,d. Therefore, for all w € C(R?),

Trw(€) = (2m)%i[¢) (&),

Note that we also deduce
s—1

Viw =V(-A) = w.
Therefore, in the spirit of Definition ([L.1.6]), an integral representation of this extension reads

w(z+h) =X a1<2) 52 41 Docw () By
<2| %5 . e
Vou(z) = wu(d, s) p.v. /Rd h it dh if s is not odd, (1.1.11)

V(—A)S%w(m) otherwise.

Again, this representation can be derived, for example, as a consequence of [53, Theorem 4.3].

Remark 1.1.14 (physical relevance of the fractional operators). Actually, [53] provides a significantly
stronger characterization of all the fractional operators defined in this section, from which the Fourier
representation of Definitions and follow as a corollary. The aim of that work is to
show that the fractional operators V*, div® and (—A)*® are uniquely determined, up to multiplicative
constants, by the properties of rotational invariance El, translational invariance, and s—homogeneityEI

We also extend the operators div® and curl® to arbitrary values of s > 0 via its Fourier represen-
tation; however, the integral forms of these extensions are not needed for our purposes.

!Namely, for every Q € O(d) it holds that [(—=A)’w(QT)](z) = (=A)*w(QTz) (resp. div’[QT(QT )|(z) =
dive ¥ (QTz) and Vo [w(QT )](z) = Q Ve w(QTz)).

2Namely, for all A > 0 it holds that [(—A)%w(\)](z) = A2%(—=A)*w(Az) (resp. divi[¥(X-)](z) = A*div*¥(Az) and
VEw(A)](z) = A% Viw(Ax)).
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1.1.3 Fractional calculus identities

In view of Corollary we will denote the Riesz gradient by V*®. The main goal of this section is to
extend to the fractional setting some vector calculus identities that hold in the local case. They will
be useful for the analysis carried out in chapters 2| and [3} Throughout this section, if we write curl®¥
it is implied that ¥ is a field in R? or R3.

At the start of this section, we commented that the fractional Laplacian can be regarded as the
composition of certain non-local operators. As in the local case, such operators are div® and V*. The
identity follows by calculating the symbol of the composition div® o V.

Lemma 1.1.15. Let 0 < «, 8. It holds,
div*VPw = (—A)L;ﬁw,
for all w € C*(RY).
Remark 1.1.16. Let s € (0,1) and w € C(RY). Then, we deduce
div’Vow = (—A) w.

This formula can be interpreted in the following way:
d
(—A)'w =" 0 (w).
k=1

Another classical identities that we can recover are curl oV =0 and div o curl = 0.
Proposition 1.1.17. Let o, >0, w € C®(R?) and ¥ € [C(RY)]4. Then,
curl *VPw = 0,
div “curl °¥ = 0.
Proof. First, we have £ A & =0 for all £ € R?. Therefore,
curl *Viuw(€) = (2m)*i[€|° 16 A VEw(€) = (2m)i[€]° € A (2m)Pil€]P€m(€)) = 0.

Similarly, £ - (z A &) = 0 for all 2, ¢ € RY. Then,

o — o —

div *curl Yw (&) = (2m)*i¢|* '€ - curl “w (&) = (2m)i[¢|* e - [(2m)%il¢]° T A B(€)] = 0.

Given any skew-symmetric matrix A € R3*3 there exists a unique vector a € R?, such that
Ar =aAx,

for all z € R%, and |A| = 2|a|. One can define the classical curlw as the skew vector associated to the
skew part of the differential of w. That means, curlw is the unique vector such that

[Vw — (Vw)']z = curlw A

and |[Vw — (Vw)?| = 2|curlw|. The same holds in the fractional setting.
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Lemma 1.1.18. Let s € (0,1), d=2 ord =3, and w € [C°(R?)]4. Then,
|Viw|? = tr([Viw]?) + |curl®w|?.

Proof. For a matrix A € R”? we have |A|? = tr(AAT) = tr(A?) + 1|A — AT|2. Therefore, we need to
prove that

1
lcurl *w|? = §|V3w — [VEw]' %

If w= (wy,...,wq) then by definition (V*w);; = 95w;. Now assume d = 3. By Proposition we
have )
85’[1)3 — 3§w2
lcurl’w|? = | | 95wy — Fjws || = §|sz — [VEw]*|?.

0jwg — O5wn

The case d = 2 follows immediately upon observing that for w € [C2°(R%)]? we have curl®(w,0) =
(0,0, curl’w) O

The classical integration by parts formula implies that the Laplacian is a self-adjoint operator,
and that the gradient and divergence are adjoint operators. This is crucial for the analysis of mixed
formulations regarding the Laplacian. Again, the same can be proven for their fractional counterparts.

Theorem 1.1.19. Let o, 3,5 > 0, v,w € CZ(R?) and ¥ € [C(RY)]1. Then,

/Rdw(—A)/Hav dx = /Rd(fA)“w(fA)ﬁv dx = /Rd(*A)B+aw’ud:r

and

Vow - Wdr = —/ wdiv’ W dzx.

Rd Rd

Proof. The two identities are a consequence of the Fourier representation and the Plancherel’s formula.
Indeed,

o —

/ w(—A) oy dr = / B(E) (—D)FFou(e) d
Rd

Rd

= /Rd (2m)* e[ @(€) (2m)* |70 €) dg

= / (—A)*w (=A)Pv da.
]Rd

For the second identity, we must be a bit more careful, since the symbols of div® and V* are complex-
valued. Therefore, after Plancherel’s formula, complex conjugation of the second term in the L2-inner
product can not be omitted. Thus,
Viw - Wdr = | Vew(€)  ®(€)de
Rd Rd

=

_ / lemyilerteae)] - w(e) de

_ /R B(E) (2m)sile]=1¢ - B(€) de

:—/ wdivi W dx.
R
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Remark 1.1.20. By a density argument, all the results proved in this section extend to the spaces
defined in the following sections, we refer to Theorem [1.2.9,

1.2 Fractional differentiability spaces

The notion of fractional differentiability plays a central role in the modern analysis of partial differential
equations, especially in the study of nonlocal operators, anomalous diffusion processes, and integro-
differential models.

Several functional frameworks have been developed to describe non-integer orders of smoothness,
each arising from different analytical motivations: variational formulations, trace theory, interpola-
tion theory, and pseudo-differential calculus. Among these, fractional Sobolev spaces (also known as
Sobolev-Slobodeckij spaces) and Bessel potential spaces play a fundamental role.

This section is devoted to the systematic introduction of the main spaces we use to describe frac-
tional regularity. We first focus on Sobolev—Slobodeckij spaces, which are defined through Gagliardo
seminorms and naturally arise in variational formulations and trace theory. We then discuss the Hilbert
case and its connection with Bessel potential spaces, which provide the natural functional setting for
fractional operators defined via Fourier multipliers and pseudo-differential symbols.

1.2.1 Sobolev—Slobodeckij spaces

Among all the possible ways of defining non-integer orders of differentiability, Sobolev spaces W*? for
s €(0,1) and p € [1,00), have gained great importance in the analysis of PDEs, both in the local and
non-local settings. In this section we explore the properties of fractional Sobolev spaces, which are the
main tool of this work. We closely follow [26].

Definition 1.2.1 (Fractional Sobolev spaces). Let Q C R%, s € (0,1) and p € [1,00]. We define the
fractional Sobolev space WP (Q) as

|u(z) — u(y)|?

WHP(Q) == {u € LP(Q): /Q o — gt dxdy < oo}7

Q

endowed with the norm

1
|u(z) — u(y)|” v
ullwer) = <|u||1’p +/ drdy ) .
| @ Fullz @ Jo Jo |z —yldter

U|yys.p = ———>dzxdy R
| | () (/ - |I 1 |d+sp

the Gagliardo seminorm of u.

Moreover, we denote

In the case p = oo, we define W= (Q) := C*(Q), the space of s-Hélder continuous functions on
Q.

As in the classical case, when s > t the space W*P() is continuously embedded into WP((Q).
Moreover, when 2 has sufficient regularity, we also have the embedding in the asymptotic case, namely

WLP(Q) C WP (Q).
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Proposition 1.2.2 (See [26, Proposition 2.1 and Proposition 2.2]). Let Q@ C R? be open, p € [1,00)
and 0 <t < s < 1. Then for every measurable function u: Q — R we have
[ullw=re) < C(d,p,t, s)[|ullwer o).

In particular, W$P(Q) C WHP(Q). Moreover, if Q is a Lipschitz domain, then for every measurable
Sfunction u : Q2 — R we have

lullwrr @) < C(d, p, s)l[ullwer)-
The regularity of the domain in the previous proposition is very close to being optimal; see [20],
Example 9.1].

A natural question is whether Definition can be extended to s > 1. The answer is no. If
u : 2 — R is measurable and satisfies

() — u(m)]?
— % drdy < oo
/Q o o — gt

for some s > 1, then v must be constant.

Therefore, for k + s € R with s € (0,1) and k € N, we define W**+*P(Q) as the space of functions
in LP whose weak derivatives of order k belong to W# P(Q), that is,

W P(Q) := {u € WHP(Q) : duu € W P(Q) for every multi-index o with |a| = k},

endowed with the norm

||u||W’C+S=P(Q) = Hu||€vk,p(g) + Z ”aau”?/[/s,p(g)
la|=k

Proposition [T:2.2] extends naturally to this case. Moreover, these spaces are complete normed spaces.

Proposition 1.2.3 (See, for example, |3, Lemma 7.44]). Let s > 0 and p € [1,00]. Then (WP(Q), |-
lwsr()) is a Banach space.

There are several ways to define the notion of vanishing on the boundary for these spaces.

Definition 1.2.4. Let s > 0. We define WP (2) as the completion of C°(Q) with respect to the
W#P(Q) norm.

We also define W*P(Q) as the set of functions in W*P(R?) supported in Q, endowed with the norm
ull57em () = llullwer e

Note that if s € N, the norms in W*?(Q)) and in W“’(Q) do not coincide, since the former involves

integration over R?. Nevertheless, we have the following density result.

Theorem 1.2.5 (See [37, Theorem 1.4.2.2]). Let Q C R be a Lipschitz open set. Then C°(Q) is
dense in WP (Q) for all s > 0.

Remark 1.2.6 (Schwartz class density). By definition Ws’p(]Rd) = W*P(R%). Consequently,
C>®(RY) c SNWP(RY) c C=(RY) N W*P(RY),

are all dense subsets of W*P(R?).
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Remark 1.2.7 (Counterexample for sp > 1). Let Q = B(0,1) C R%. Then, the spaces W*P(Q) and
WP(Q) are different when sp > 1. Indeed, let xq : R? — R be the characteristic function of Q. It is
clear that xo € W*P(Q). However,

1
Ixal?..n = 2// ————dx dy.
W (RS axqe |z —yldTer

Now, let € > 0 and define A. = {x € Q: d(x,00) < e} and B. = {y € Q°: d(y,00) < e}. Then,

1 1
— dzdy > // — _dzdy.
//Qxﬂc |.7J - y|d+&p Ac X B |.’L‘ - y|d+5p

A change of variables to polar coordinates near the boundary yields

1 € re 1
———dx dy ~ ————dtd
KA%BJx—ywﬁpx Y A.A (t+o)iter ©07

and this last integral diverges for sp > 1.

Finally, for s < 0 Sobolev spaces are defined by duality.

Definition 1.2.8. Let s < 0, p € [1,00) and ¢ € [1,00) such that % + % = 1. We define WP(Q) as
the dual of W=1(%2), and fVV”’(Q) as the dual of W—51(Q).

Having defined the fractional Sobolev spaces, we proceed to state classical results and properties
of these spaces, many of them analogous to their local counterparts. First, whenever the domain 2 is
regular enough but trace operators are unavailable, smooth functions are dense in W*P(Q); see [37,
Theorem 1.4.2.4].

Theorem 1.2.9. Let Q C R? be a Lipschitz domain. Then, for all s € (0, %], WP (Q) = WsP(Q).

We also recover some classical inequalities regarding fractional norms.

Proposition 1.2.10 (Poincaré inequality for zero average). Let Q@ C R? be a bounded open set,
p € (1,00) and s € (0,1). Given u € W*P(Q), we denote

v
ug = — [ u(y)dy.
)"

Then
HU—UQHLp(Q) < Ch5|u|Ws‘p(Q)7 (1.2.1)

where hq is the diameter of Q and C' depends only on d, Q and p.

Proof. Applying Hélder’s inequality if p > 1, we write

1
lu — uql? de = —/
/Q P Jo

Therefore,
hgter [u(z) — u(y)[?
u — uglP de < -2 / dy dx.
A 0 oo ey

P 1 )
dz < IQ/Q/Qu(ac)—u(y) dydzx.

/wuwm@»@
Q

1

Thus, the claimed identity (1.2.1) follows with C' = (%) v

22



Proposition 1.2.11 (Poincaré inequality for zero trace). Let Q C R be a bounded open set, p € [1,00)
and s € (0,1). Given u € W*P(Q), we have

llullzr @) < Clulws» g, (1.2.2)
where C' depends only on d, Q, s and p.

Proof. By |26, Lemma 6.1], there exists some constant ¢(n, s,p) > 0 such that for all 2 €

_sp 1
c(d, s, p)|Q "4 S/{zcmdi%

On the other hand, since u = 0 on Q¢ we know that |u(x)|P = |u(z) — u(y)P for all z € Q, y € Q°. So,

we obtain e
c(d, s,p)|Q~ */|u |de<//r \x— |d+gp dz dy,

and the Poincaré inequality follows straightforwardly. O

The second inequality implies that the seminorm | - ‘Ww(ﬂ) is in fact a norm on W*?(€2). Another
well-known inequality is the following; see [37, Theorem 1.4.4.4].

Proposition 1.2.12 (Hardy inequality). Let Q be a bounded Lipschitz domain and §(x) = d(x,08).
Then, if s — % is not an integer, there exists ¢ = ¢(Q,d, s,p) > 0 such that

|Oav()[”

LI A S,p n
- 3(z) o dx < c||vHW5,p(Q) Voe W *(Q), ae N, |af <s. (1.2.3)

As a consequence of the previous proposition, we deduce
Corollary 1.2.13. If s € (0,1), s # %, there exist a constant C = C(Q,d,p,s) > 0 such that

[vlw e @y < Cllollwsr@),

for allv e WP ().

Proof. 1t is sufficient to show it for v € C°(€2). We have,

(y)I? // [v(z)|P
P dz dy + 2 B CACO S
vl (R) //stz |z — y\d+51’ axqe |z —y|dtsp

1
< |vlwsea +/ |U(x)\p/ ————dydx
O g B(a,6(x)/2) |7 = y|TP

|v(x)[P
< |v|lws.p + C(d, s, / dx,

and the result follows by the Hardy inequality (|1.2.3)). O

Since C2°(€2) is dense both in W (€2) and W*#(€), we deduce that W;™"(2) = W*#(Q) if s # L.
This also implies that, if 0 < s < %, then WsP(Q), W5*(Q2) and W“’(Q) coincide. We summarize
this discussion in the following corollary.
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Corollary 1.2.14. Let Q be a bounded Lipschitz domain. If s — % ¢ N, we have
Wo () = W*P(9).

Moreover, if 0 < s < %, then
WeP(Q) = WP(Q) = WP (Q).

We will need compact embeddings to prove weak continuity results for the fractional operators.
The next result is a fractional version of the classical Rellich-Kondrachov Theorem.

Theorem 1.2.15 (See [26, Theorem 7.1]). Let s € (0,1), p € [1,00), ¢ € [1,p], @ C R? be a
bounded Lipschitz domain and {vi }ren C W*P(Q) be a bounded sequence. Then {vy} has a convergent
subsequence in L1(Q).

We conclude this part by addressing the consistency between the definition of fractional Sobolev
spaces and the classical integer-order Sobolev spaces. That is, if the Gagliardo seminorm recovers
the classical case when s — 0% and s — 17. Up to normalizing constants, the answer is yes. The
asymptotic s — 1~ was proved in [14], while the case s — 0" was proved in [46]. Recall the constant

v(d, s) given by (|1.1.2)), which satisfies

v(d,s) ~s(s—1) whens— 0" ors—1".
Proposition 1.2.16. Let v € LP(Q), p € (1,00). We have,

Sl_igl_(l - 5)||”H€vs,p(g) = C(d,p)HngVl,p(Q),

with the convention that |[v||w1eq) = oo if v &€ WHP(Q). Furthermore, if there exist sy > such that
v € W50P(RY), then

. p _ p
Jim sllolfy - q) = CUPIVIE ga)-

1.2.2 The Hilbert case and Bessel potential spaces

We dedicate this section to study the space W*2(£2). In this case, we obtain a Hilbert space with the

inner product

(u, ’U) = (u, U>L2(Q) + <U,, /U>Ws‘2(Q)7

ey = //Q ) (1) — u@)(0lx) o) , o

o — gl

where

For s = k+ o, with k € Nand o € (0,1), we define

(u,v) := Z (Oatt, 0av) 12(0) + Z (Oatt, 00 V) wo.2()-

la|<k—1 la|=k

In the Hilbert setting p = 2, the variational structures associated with the fractional operators
admit a natural functional framework given by the fractional Sobolev spaces. This situation changes
substantially when considering integrability exponents p # 2. In that case, the natural functional
spaces associated with fractional pseudo-differential operators are no longer Sobolev spaces, but rather
the so-called Bessel potential spaces. These spaces provide the correct LP-framework for fractional
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operators defined via Fourier multipliers, and coincide with Sobolev spaces only in the Hilbert case
p=2.

We now introduce these spaces and summarize their main properties.
Definition 1.2.17. Let s > 0 and p € (1,00). We define
H*P(RY) = {u € LP(RY) : F7H((1 + 4n2|¢)?)2 Fu) € LP(RY)},

endowed with the norm

s

lull o ray = 17 (1 + 472] - )2 F )| 1o ey

The next theorem gives a summary of the properties of this spaces.

Theorem 1.2.18 (See [3, Theorem 7.63, p.221]). Let s > 0 and p € (1,00). It holds,
1. C*(R?) is dense in H¥P(R?).
2. Ift < s, then H*P(RY) — H*P(RY), for all p > 1.

dp

3 Ift < d1 <g< ——
ft<s an <p_q_d—(s—t)p

, then
H*P(R?Y) — H“Y(RY).
d
4. If0<pu<s—— <1, then
p
H*P(RY) — CO*(RY).
5. If1 <p< oo ande >0, then for every s we have
Hers,p(Rd) SN Ws’p(Rd) N Hsfs,p(Rd).

The fractional Laplacian links Sobolev spaces with integrability index p = 2, and Bessel potential
spaces.

Proposition 1.2.19 (See [26, Proposition 3.3]). Let s € (0,1), then

2(27)2¢ 2 .
2 _ sal12 _ 2
vy e2@mey = mm P07 2pay = m”(—A)QUHm(Rd) (1.2.4)

for all v € W*2(R%). In particular,
WS,Q(Rd) _ HS’Q(Rd).

Proof. We begin by showing the first equality in (1.2.4). Plancherel’s formula combined with the
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change of variables z = x — y yields

—2)|?
|vl3ye. (R) /Rd /Rd |Z|d+25 dxdz
7.0)()]? deds
Rd JRd |Z‘d+%
dz

2
/ vV — T,V
- d
dig
e | 1213 || o e

— 2

_ / v —dev s
R4 ‘Z|§+S

L2(R%)

Recall the identity 1 — cos(#) = 1|1 — e~%|? for all § € R. By properties of the Fourier transform (c.f.
Proposition [1.1.3)), we have

| |2 _ w| b(¢ )| ded
W@ = oo g |2|d+2s :

= 1—cos(2m-2) o oyi2
B 2//]Rd><Rd |Z|d+25 |’U(f)| dfdz

/ 1 — cos(27€ - 2) gy — |27&)%s
R4

2 T U s)

Therefore, if we show

the first identity follows. Define f(& fRd % dz. Suitable changes of variable show

fQE =f€) VEER!, QeO(d),  flaf)=a*f(€) VYa>0,¢eR?
These properties, combined with , imply

cos(2mz1) |27&|2

s — s 1- =
F(&) = €% f(ex) = I€P? /Rd 2[d+2s == as

The second equality in ([1.2.4)) follows from the Fourier symbol of the fractional Laplacian; c.f. formula
([T1.4).

Lastly, the first equality and the relation (1 + |¢]?)® ~ 1 + |£|**, imply

Il = [+ €Pa()dg = [ (1 J62)°0(E) e = fullgnageo
and therefore the equivalence of spaces follows. O

The previous equivalence relies heavily on Plancherel’s formula. It is a known fact that the Fourier
transform is not an isomorphism between LP(RY) and L9(R?) unless p = ¢ = 2. So, in general, the
Bessel potential spaces do not coincide with the Sobolev spaces.

By Theorem [1.1.19] we obtain that

/Rdw(—A)svdx:/Rd(—A)%w(_A)%Udm:/ (—A)Ywods.

R4

Thus, as an immediate consequence of Proposition [[.2.19] we deduce.
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Corollary 1.2.20. Let Q2 be an open set and let u,v € C*°(Q). Then,

v(d, s)
2

<U,’U>Ws,2(Rd) = <(—A)SU,U>L2(Q). (1.2.5)

Remark 1.2.21 (Extension to WQ(Q)) Via a density argument we can extend the previous corollary
to the space W*2(Q), c.f. Theorem .

Remark 1.2.22 (A more general integration by parts formula). The previous proposition is a par-
ticular case of [27, Lemma 3.3]. The general result states that, given sufficiently smooth functions
u,v: R - R, one has

v(d, s) (u(@) — u(y))(v(z) —v(y)) (DN AV () do N il d
2//Q | dydw—/ﬂ()(A)()d+/ (2)Nsu(z) dz,

r — y|dt2s RI\Q

where @ = (RYxR)\ (Q°xQ°) and N is the so-called nonlocal Neumann derivative operator introduced
in [Z]:
, u(z) — u(y) a9
NSU(Q?) = U(d,S)/{lmdy7 .’L'ER\Q

For the purposes of this thesis, Corollary[1-2.20 is sufficient.

The previous Corollary shows how to write weak formulations for problems involving the fractional
Laplacian. For this purpose, given 2 C R? an open set, we define the spaces

H*(Q) = W*2(Q),  H*(Q) := W*(Q), H(Q) := W5 (),

and the norm

[ull () = llullL2(0) + |ulm:(0),
with
v(d,s)
|'U"HS(Q) = T|U|W52(Q)

Due to the Poincaré inequality (1.2.2) and Corollary |1.2.20, the H*(RY) seminorm is a norm in
H?(€2). With these definitions at hand, we consider the fractional Poisson problem in €2, namely

{(—A)su =f inQ,

P
u=0 inQ°:=R%\ Q. )

Weak solutions of are defined by multiplying the equation by a test function and using the inte-
gration by parts formula (1.2.5). That is, the weak formulation of problem (P) is:

find u € H*(2) such that (U, V) s (ray = / fuds Yo e H¥(Q).
0

A direct application of the Lax-Milgram theorem yields the well-posedness of the fractional Poisson
problem.

Proposition 1.2.23. Let Q C R? be a bounded Lipschitz domain and let f € H=*(Q). Then, Problem
(]E[) is well posed: there exists a unique solution w € H*(QY), and the following stability estimate holds

] s (may < || fllz-+(0)-

Proof. As noted above, the H*(R?) seminorm defines a norm on H*(); hence coercivity follows.
Continuity follows from the Cauchy—Schwarz inequality. O
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1.3 Connections between Fractional vector calculus operators,

Sobolev spaces and Bessel potential spaces

Having defined the fractional calculus operators and related variational spaces, we finish the chapter
by establishing several connections that will be useful throughout this work, and by extending some
of the definitions and results proved in from smooth functions to functions in H*®.

1.3.1 Characterization of Bessel potential spaces via fractional gradients

Let w € C°(R?). By formula (T.2.4) and Theorem we deduce
\w|Hs(Rd) = ||V8w||L2(Rd)-
Therefore, Proposition [1.2.19] can be restated as follows.

Corollary 1.3.1. Let s € (0,1). Then, the operator V* extends to a continuous operator in H*(R?)
such that

Vew(6) = (2n)°il¢] €D (),
for all w € H*(RY). Moreover, it holds
H*(RY) = {w € L*(R?) : [VEiw]| 2(rey < 00},
with equivalence of inner products given by
<w>U>Hs(Rd) = <szaVSU>L2(Rd) = ((—A)gw, (_A)%U>L2(Rd)-

Remark 1.3.2. By linearity and Proposition |1.1.10}, the operators div® and curl® also extend to
continuous operators in [H*®(R%)].

Again, we would like to use Plancherel’s formula to deduce a relation like

||sz||Lp(Rd) ~ |w|Ws‘p(]Rd) for P 7& 2,

but we have the same problem as before. In fact, the previous equivalence of semi-norms is false
in general, and is a consequence of the final result of this section: the finiteness of ||V w||»(ga)
characterizes the Bessel potential spaces, which, do not coincide with the Sobolev-Slobodeckij spaces
unless p = 2.

Definition 1.3.3. Let s € (0,1) and p € (1,00). Define the norm
[wllxsr®a)y = wllLe@ay + V0| Lo (m).-
We define
XoP(RY) = WH‘\\XWW).
To define V* on H®—functions, we are extending it by density. Therefore,
X2(RY) = {w € LARY ¢ [V w] o) < oo},

thus, by Corollary
HS,Q(Rd) — XS’2(Rd>.

In fact, this result holds true for all p € (1, 00); see [52, Theorem 1.7].
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Theorem 1.3.4. Let s € (0,1) and p € (1,00). Then,

HP(RY) = X5P(RY).

1.3.2 Mapping properties and some continuity results

We proved that the operators defined in Section [1.1| are pseudo-differential operators and we found
their symbols. Therefore, from Corollary we obtain the following mapping properties.

Theorem 1.3.5. Let s,t > 0. Then:
(i) The operator V* : H*3(RY) — [H*(RY)]|? is continuous.
(ii) The operator div® : [H**(R)]? — H!(RY) is continuous.
(iii) For d =2 or d = 3, the operator curl® : [H'F5(R9)]4 — [HY(RH)]HI=1/2 js continuous.

(iv) The fractional Laplacian (—A)* : H**23(RY) — HY(RY) is continuous.

Proof. First, we prove (i). Given u € H***(R%) we use Corollary to deduce

Veu

arrdy = [[VT(VU) | L2 ey
= [12m)"] - |"Vou| L2 zay
= [[(2m)"*°] - |T+Sa||L2(Rd)
= |u|gstr(ray-

On the other hand,

IV ullfageey = 27 | €6 de

< 2 ( | aera [ jereraer d£>

1
< 2 (Iul3a ) + ulfyesr o)) -

The proof of (ii), (iii) and (iv) follow analogously from the Fourier symbol of div®, curl® and (—A)*
respectively. O

Let © C R? be a bounded open set. It is a classical result that a sequence {vyz} C W1P(Q)
converges weakly to v € WHP(R?) if and only if vy — v in LP(Q2) and Vv, — Vo in LP(Q). We want
to extend this result to the fractional setting. Recall that, thanks to the Poincaré inequality ,
the seminorm | - |yys.p(ray is @ norm in W“’(Q) equivalent to || - |[ysr(q). First, as a consequence of
Theorem [1.2.15] we deduce the following.

Corollary 1.3.6. Let Q C R? be a bounded Lipschitz domain, s € (0,1) and p € [1,00). Then,
W*P(Q) is compactly embedded in LP(R).

Proof. The result follows immediately from the bound
[wllwer@) < Clwlwss e
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for all w € W*P() (c.f. the Poincaré inequality (T:22)). Let {wx} C W*P(2) be a bounded sequence.
By the previous estimate and Theorem the sequence {wy|q} has a convergent subsequence in
LP(S2). The result then follows by extending the limit by zero to LP(R?) and recalling that functions
in Ws’p(Q) are supported in 2. O

Proposition 1.3.7. Let {v;} C H*(Q). Then vy — v in H*(Q) if and only if
vg — v in L*(RY) and Vv, = Vi in L*(R%).
Proof. Notice that, using the identity
/ (=A)2u(—A)2wdr = / Véu - Viwde,
R4 Rd
it is clear that vy — v in H*(R?) if and only if
vy = v in L2(R?)  and  Viy, — V% in L*(RY).

First, suppose that v, — v in L2(R?) and V*v;, — V*v in L?(R9). Therefore, v;, — v in H*(R?) and
the strong convergence in L? implies suppv C €2, thus vy — v in H*(Q).

Now, assume that vy — v in H*(€2). Again, we know that Vv, — V50 and vy — v in L2(R%). If
{vr} does not converge to v in L?(R?), there exists a subsequence {vy, } and § > 0 such that

||Ukj — U||L2(Rd) > 0 v'] e N.

By Corollary there exists a further subsequence that converges in L?(R?), necessarily to a
different limit. This yields a contradiction, since vy, — v in L?(R?). O

The aim of Chapter [3]is to study a fractional version of the Oseen—Frank model, which in the local
case consists in minimizing the Oseen—Frank energy

E(v) = % /kal(div )2 + ko (v - curlv)? + ksv x curlv|? + (kg + ka) (tr([Vo]?) — (divv)?) du,
subject to the unit-length constraint |[v| = 1. The four constants k; are known as Frank’s constants,
and correspond to splay (k1), twist (k2), bend (ks3), and saddle-splay (k2 + k4); more details in Chapter
Bl The unit-length constraint is preserved under weak limits thanks to the previous proposition. To
establish the existence of minimizers in the fractional setting, we require weak continuity (or weak
lower continuity) of all terms appearing in the energy. The splay term and the saddle-splay term can
be dealt with Theorem We shall now treat the twist term and the bend term.

Lemma 1.3.8. Let {ux}, {vr} C L*(R?) such that |ug| < C < oo for all k € N, vy, — v in L*(R?)
and up — u in L2(RY). Then, vyuy, converges weakly to vu in L*(RY).

Proof. Let w € L>®(R%). Then, we have
/ wuRvy dr = / wuvy, dr + / w(ug — w)vg de — wuv d,
Rd Rd Rd Rd
as k — oo. Indeed, the convergence follows by observing that

/ w(ug — u)vg de
Rd

< wllpoe meyllw — w |l 2wy vk || 2 (R4 5
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and that {v;} is bounded in L?(R%). This shows that viyuy converges weakly to vu in L!'(R?). Com-
bining this with the fact that vjuy is bounded in L? (since {uj} is bounded in L>®(R?)), we obtain
the weak convergence in L?(R%). O

Proposition and Lemma, allow us to deduce the weak continuity of the splay and saddle-
splay terms.

Lemma 1.3.9. Let {v;} C [H*(Q)]¢ be such that |vy| < C < oo for all n € N and v, — v in
[H*(RN)?. Then we have,
diviv, — diviy,
curl®v, — curl®v,
v, - curl®v, — v - curl®v,

v, X curl®v, — v x curl®y,

as k — oo, all in L?*(R?).

Proof. The first two assertions are a direct consequence of Theorem The remaining ones follow
from Lemma together with the fact that, by Proposition v, — v in L2(RY). O
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Chapter 2

Mixed Problems and the Fractional
Darcy Problem

We call a problem a mized problem if it consists of a system of PDEs in which two function spaces
are used to obtain two different solution variables. In many cases, the second variable is introduced
to obtain additional information about the physical system under study and is usually related to
derivatives of the original variable. For instance, in the classical Poisson problem, it is possible to
introduce the gradient of the solution as a new variable and thus obtain a first-order system of PDEs.
From the point of view of flow problems in porous media (or Darcy problems), this corresponds to
introducing the superficial velocity of the fluid as an additional variable to the pressure.

In Section we develop a general framework for the analysis of mixed formulations and saddle-
point problems. We begin by studying the finite-dimensional setting, where the main ideas can be
presented in a simple algebraic context and where the structure arising from constrained optimization
becomes transparent. We then extend the analysis to Hilbert spaces, introducing the abstract mixed
formulation and the associated operator framework. Finally, we establish necessary and sufficient
conditions for well-posedness in the sense of Hadamard, leading to the classical inf-sup (Babuska—
Brezzi) condition and the corresponding stability estimates that will be used throughout the analysis
of the fractional Darcy problem defined in Section

In Section we develop a mixed formulation of the fractional Poisson problem @ that allows
for the simultaneous approximation of the solution and its fractional gradient. After introducing
the underlying nonlocal vector calculus framework, we prove well-posedness of the formulation and
construct a stabilized variational version amenable to standard finite element discretizations. We
conclude by establishing Sobolev regularity of the solutions, which are consequence of the Sobolev
regularity of solutions to the fractional Poisson problem and the mapping properties of the fractional
gradient.

Sections 2.4 and 2.5 are devoted to the finite element discretization of the fractional Darcy problem.
In Section we describe the employed finite element framework, some technical results on interpo-
lation are derived and a priori error bounds are shown. We finish this chapter with Section where
several several numerical experiments that illustrate our theoretical findings are displayed.

The material presented in Sections and is largely based on [9].
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2.1 Mixed problems in Hilbert spaces

In this section, we provide a sufficiently general framework for the mixed problems studied in this
thesis that guarantees well-posedness. For our purposes, Hilbert space theory is sufficient, although
we remark that the ideas can be easily adapted to the Banach space setting. The first analysis of this
type of problems in a more general setting was developed in [I5], where the inf-sup condition or the
Babuska—Brezzi condition was formulated for the first time (see Theorem . Also notable are the
works [5] and [24], where many of the main ideas of the field are introduced in the context of specific
problems.

2.1.1 Saddle-Point problems in finite dimension

Mixed formulations in partial differential equations and constrained variational problems typically lead
to linear systems with a saddle-point structure

900

where A and B are linear operators between function spaces. In this section we study the finite-
dimensional case, where A € R"*™ and B € R™*"™ are real matrices, and f,z € R" and g,y € R™
are vectors. In the next section we analyze the case in which A and B are operators between Hilbert
spaces, aiming to generalize the results presented here. Apart from the benefit of viewing the results
in a more elementary context than that of Hilbert spaces, discretizations of mixed problems usually
require solving a problem of the form in finite dimension.

We seek conditions that guarantee the well-posedness of problem (2.1.1]), namely existence, unique-
ness of solutions, and stability with respect to the parameters. The goal of this section is therefore to
find necessary and sufficient conditions on the matrices A and B such that:

1. The matrix

t
M = A B c R(”+m) X (n+m)
B 0

is invertible.

2. There exists a constant ¢ > 0 such that if z,y, f, g satisfy (2.1.1)), then

|z + |yl < c(If] +1g)-

We call this property stability.

Note that stability implies the invertibility of M. Indeed, if f = 0, g = 0, and stability holds, then
necessarily © = 0 and y = 0. We postpone the discussion of stability for problem (2.1.1)) to the general
case, i.e., when A and B are operators between Hilbert spaces of arbitrary dimension. We refer to

Theorem 2.1.8]

Remark 2.1.1 (Why saddle point?). Problem (2.1.1) arises in the context of constrained optimization.
In this case, the variable y is the Lagrange multiplier associated with the constraint Bz = g. More
precisely, consider the following constrained minimization problem:

in J(z), 2.1.2
verig,_, /@ 21.2)
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for J(x) = Lz - Az — f - 2. Define the Lagrangian L : R™ x R™ — R by

-2
ﬁ(xay):J(ff)‘Fy‘(Bx—g):%x'Aff—f-x+y~(Bx—g).

It is a classical result that =* € R™ is a solution of the minimization problem (2.1.2)) if and only if
there exists y* € R™ such that (z*,y*) is a saddle point of the Lagrangian L.

The stationary points of L satisfy

cann(73129) () ()

Therefore, x* € R™ is a solution of the minimization problem (2.1.2) if and only if there exists y* € R™
such that (z*,y*) is a solution of (2.1.1)).
t
M= A B
B 0

is invertible if and only if it is injective, i.e., if when f = 0 and g = 0 the problem (2.1.1)) has the
unique solution z = 0 and y = 0. Let us then assume that x € R™ and y € R™ satisfy

The matrix

Az + Bty =0,
Bx =0.

Projecting onto KerB in the first equation and recalling that KerB = [ImB*]*, we obtain
WKerBAa? =0.

Moreover, the second equation implies that © € KerB. Thus, we deduce that if 7ke; 5 A|kers : KerB —
KerB is injective, then x = 0.

On the other hand, if z = 0, then Bfy = 0. Hence, if B? is injective (equivalently, if B is surjective),
we deduce that y = 0. In fact, these two conditions are equivalent to the existence and uniqueness of

solutions of the system ([2.1.1)).

Theorem 2.1.2. Let A € R™*"™ and B € R™*"™ be matrices. The matriz
¢
M= A B
B 0
1s invertible if and only if the following conditions hold:

TKerBA|kers : KerB — KerB is an isomorphism,

B :R" — R™ is surjective.

Proof. The converse was shown in the previous discussion. Suppose that M is invertible. Let g € R™.
Then there exist unique x € R™ and y € R™ such that

(960
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which implies the surjectivity of B.

To prove the injectivity of TkerpA|kers, Observe that if mge, g Ax = 0, then Az € [KerB]* = ImB?,
so there exists y € R™ such that Az = —B'y. Since x € KerB, the pair (z,y) satisfies

A B'\ (z\ (0
B o/)\y) \o)’
which implies x = 0. O

Usually, verifying that the map mker5A|kerp is invertible simplifies in specific contexts.

Corollary 2.1.3. Let A € R"*"™ and B € R™*"™ be matrices. If B is surjective and x - Az > 0 for all
x € KerB, then M is invertible.

Proof. The corollary follows directly from Theorem [2.1.2] noting that x - Az > 0 for all z € KerB if
and only if TkerpA|kers 1s positive definite. Indeed, for x € KerB we have

T - AT = TKerBT - TKerBAT + Tker BT + (AT — TKerBAL) = TKerBE - TKerBAT.

2.1.2 Mixed formulations in Hilbert spaces

In this section we fix notation and define the mized formulation on a Hilbert space of arbitrary

dimension.

Let H and K be Hilbert spaces, and let b : H x K — R be a bilinear form. We say that b is
continuous if there exists p > 0 such that

b(p, @) < pllpllu Pk,
for all p € H and ® € K. In this case, we define its operator norm ||b|| = ||b||g'xx’ by

b(p, ®
Ib]] ;== sup #
pen, vek [|pllal|®llx

Recall that b induces a linear map B : K — H’, defined by

b(p,®) = (p, B®) mxn- (2.1.3)

Conversely, any linear operator B : K — H’ defines a bilinear form via (2.1.3). Analogously, one
defines B' : H — K'’, and we have

b(pa (I)) = <pa B(I)>H’><H = <Btpa q)>K’><K-

The continuity of b and B are equivalent, with ||b|| = || B||.
Recall that given a subspace W of a Hilbert space H, we define W0, the polar space of W, as

WO :={ue H : (uv) =0VYvcW}
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This definition is meaningful in Banach spaces, since in Hilbert spaces one deduces
WO = Ry(WH), (2.1.4)

where Ry : H — H' is the isomorphism given by the Riesz representation theorem, from which one
deduces
(WO =W. (2.1.5)

Moreover, one has the identities
(ImB)° = KerB', (ImB")" = KerB.

Before defining the mixed formulation, we recall the following classical functional analysis result. The
latter is a corollary of the Banach’s closed range theorem, whose proof can be found, for example, in
[7, Theorem 4.1.5].

Theorem 2.1.4 (Corollary of Banach’s closed range theorem). Let H and K be Hilbert spaces, and
let B: K — H' be a continuous linear operator. The following are equivalent:

1. B is surjective,
2. Im(B?) is closed in K' and B! is injective,

3. There exists 3 > 0 such that |B'p||x > Blp|la for allp € H.

Proof. The Banach’s closed range theorem states that
ImB is closed if and only if ImB! is closed.
Combined with the identities (ImB)°? = KerB’, (ImB*)? = KerB and (2.1.5), we immediately obtain
the equivalence of (1) and (2).
Now, assume (3). Then B! is injective. Let {B'q,} C Im(B?") be a Cauchy sequence. Then

||Qn—CIm||H Sﬁ_lHBt(Qn_Qm)HKH Vn7m€Nu
so {¢,} is Cauchy and converges to some ¢ € H. By continuity, B'q, — B'q, proving that Im(B?) is
closed.

Finally, assume (2). Then B : K — Im(B?) is an isomorphism of Hilbert spaces, whose inverse is
continuous, yielding (3). O

Now we are ready to define the mized formulation and to derive its well-posedness.

Let H and K be two real Hilbert spaces. Assume that we are given continuous bilinear forms
a: KxK—Randb: Hx K — R, with associated operators A : K — K’ and B : K — H’ defined
by (2.1.3). Let f € H' and g € K'. We define the mixed formulation as: find (p, ®) € H x K such
that

{a('iI), ) +b(p, ) = (9, ¥)rx, V¥ €K, (2.1.6)

b(qvq)):<qu>H’><H, Vq € H.

Equivalently, the problem can be formulated in terms of the associated operators as: find (p, ®) €
H x K such that

A® + B'p =y,
{ p=9 (2.1.7)

B® = f,
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which corresponds to a direct generalization of problem ([2.1.1)).
If we define £: (H x K) x (H x K) — R by

‘C((p7 @>7 (qa ‘Il)) = (L(@, lI’) + b(pa ‘I’) - b(qa @)7
then problem (2.1.6)) can be written in variational form as: find (p, ®) € H x K such that

L((p,®),(q,®)) = {f, Q) xr — (9 V)kxx, Y(¢¥)€HXK. (2.1.8)

Remark 2.1.5. When the bilinear form a is symmetric, the mized formulation can be interpreted as
a constrained minimization problem, in the spirit of Remark|(2.1.1l Indeed, (p,®) € H x K satisfies
(2.1.8)) if and only if it is a saddle point of the Lagrangian associated with the minimization problem

min J(¥),
TEK,
Bw=f

where J(¥) = 2a(¥, ) — (g, ¥) k/x k-

2.1.3 Well-posedness of the problem and the inf-sup condition

When we speak of well-posedness, we mean it in the sense of Hadamard. That is, we seek necessary
and sufficient conditions ensuring existence, uniqueness, and continuous dependence of the solutions
on the data for problem (2.1.6)). Recall formulas (2.1.4)) and

Ry([ImB]*) = (ImB)°? = KerB!, Ry ([ImB']*) = (ImB")? = KerB.
Therefore,
[ImB]* = Ry(KerB'), [ImB']* = Rg(KerB).

Moreover, by the Hahn—Banach theorem, we can deduce that W’ ~ Ry (W) for every closed subspace
W of a Hilbert space H. For this reason, with an abuse of notation, we will denote Ry (W) by W’
until the end of this section.

It is clear that, in order for problem ([2.1.7)) to admit a solution, the operator B must be surjective.
Moreover, projecting the first equation of (2.1.7)) onto (KerB)’ yields

W[KerB]/Aq) = TKerB]'Y-
Therefore, requiring that 7., gy A|ker be invertible and that B be surjective appears to be sufficient.
In fact, as in the finite-dimensional case, this is also a necessary condition.

Theorem 2.1.6. Leta: K xK — R andb: Hx K — R be continuous bilinear forms, with associated
operators A: K — K' and B : K — H'. Then problem (2.1.6) admits a unique solution for all f € H'
and g € K' if and only if the following conditions hold:

TikerB) Alkers : KerB — [KerB]' is an isomorphism,

n(B) — (2.1.9)

Proof. Assume that for every (g, f) € H' x K’ there exist unique (p, ®) € H x K solving (2.1.6).
It is clear that this implies Im(B) = H’. Now, let g € [KerB]' C H’. Then there exist unique
(p,®) € H x K such that

A® + Blp=yg,
B® =0.

37



Recalling that [KerB] = Im(B!)*, we deduce that Tkerpy A® = g. Since ® € KerB and it is
unique, we conclude that 7x, ) A|kerp is an isomorphism.

Now suppose that A and B satisfy (2.1.9), and let g € K’ and f € H’'. Since B is surjective,
there exists ®; € K such that B®; = f. Since m[gcrp)Alkerp is an isomorphism, there exists a
unique ®¢ € KerB such that mge,py (9 — A®s — A®g) = 0. Theorem implies that g — A®q €
[KerB]'* = Im(B?), and from the injectivity of B! we deduce that there exists a unique p € H such
that

B'p=g— A®; — A®,.
Setting @ = ®g + ®¢, we conclude that

Btp:g—A({)f—‘I)O) =g— AP,
O

In the spirit of Corollary the following theorem is stated in the most common framework
encountered in the problems studied in this thesis. Observe that the operator mk.,pA|kerp is the
operator associated with the restriction a|kerBxkern : KerB x KerB — R, that is,

a('I’, ‘I’) = <7'l'[[(€7ﬂB]/14¢7 \I’> = <‘}, [F[KETB}/A]t\I’% V'I’, W c KerB.

Theorem 2.1.7 (Sufficient condition for problem (2.1.6)). Leta: K x K -+ R and b: H x K — R be
continuous bilinear forms, with associated operators A : K — K' and B : K — H'. Suppose that a is
coercive on the kernel of B, and that B is surjective. Then problem admits a unique solution
forall f € H and g € K'.

Proof. If a is coercive in KerB then there exists a constant a > 0 such that ||7ge,py A®|x >
of|®||x and [|[mgerpy Al'®@| k7 > || @[k for all ® € KerB. Hence, by Theorem [2.1.4] the operator
Tk erB) Al Kerp 15 an isomorphism. The result then follows immediately from Theorem [2.1.6 O

We conclude this section by addressing the issue of stability, which naturally leads to the inf-
sup condition, also known as the Babuska—Brezzi condition. This condition can be understood as a
reformulation of Theorem 2.1.6] in terms of the bilinear forms a and b.

From Theorem we deduce that B is surjective if and only if there exists a constant § > 0
such that
IB'pllxr = Blipller. Vp € H,

which is equivalent to

. IB'pllx . (B'p, ®) k' x i
inf ———— = inf sup ——————"—
red |plla reHeock [[®|k|plla
This can be written as _—
inf sup (p, ) >0,

rel gek || @k plla
which we call an inf-sup condition. Similarly, one can show that 7, p) A|kerp is an isomorphism if
and only if there exists a constant o > 0 such that

f (2, ¥) >
in Sup = 2 @
PcKerBwecKerB H(I)HKH‘I’HK
a(®,¥)

inf = sup ot >
YeKerB dcKerB H(I)”KH‘IIHK
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We conclude this part with what may be regarded as the two main results of the analysis carried
out so far in this chapter.

Theorem 2.1.8 (Inf-sup condition). Let a : K X K - R and b : H x K — R be continuous bilinear
forms, with associated operators A : K — K’ and B : K — H'. Then problem (2.1.6) admits a unique
solution for all f € H' and g € K' if and only if there exist constants 8 > 0 and o > 0 such that b
satisfies the inf-sup condition
: b(p, @)
inf sup ————
rel per || @kl

and a satisfies the double inf-sup condition

> B,

. a(@.w)
n sup TE L m - =@
PcKerBwecKerB HQHKH‘I’HK ’

f o2, %)
in Sup = L = &
YeKerB dcKerB H(I)HKH‘I’HK

(2.1.10)

In this case, if (p, ®) € H x K s the solution of (2.1.6)), then

1 2|all
Lo < — ’ _— ’
1@l < ~llgller + e £l
2|all lla|®
< ’ ’.
Iplla < of lgllx + PV | £1l 22

Proof. Given f € H' and g € K’, the existence and uniqueness of a solution (p, @) € H x K to problem
(2.1.6) follows directly from Theorem and the previous discussion. We now derive the estimates.
Let ®; € [KerB]* be such that B®; = f, and let (py, ®o) € H x K satisfy

a(‘I’(),‘I’)—l-b(po,‘I’) = <g—A(I)f,‘Il>K/><K7 Yo e K, (2 1 11)
By uniqueness, we have
Since ®; € [KerB]* and Bk, p)- : [KerB]* — H' is an isomorphism, it follows that
Bl®sllx < 1BLsllar = [ flla- (2.1.13)

Since [KerB])' = [ImB!]*, we deduce TikerB) B'po = 0, thus using the first equation in (2.1.11)), we
obtain

TKerB) AP0 = T[Kerp) [9 — APy].
The first inequality (2.1.10) then yields
o ®ollk < ITkerny A®ollxr < llgllx + [[A®s |l < llgllxr + llall[[ @]l x-
Using ([2.1.13]), we conclude that

1 [lal
(i) < — ’ _— ’.
[®ollx < a||9||K + oB | f1l 2

Finally, from (2.1.12]) we obtain

1 2||al
b < — ’ ’.
@]k < aHg”K + 5 £l

(07

39



Analogously, using that « < ||a||, we conclude that

2||a||2

2|ja|l
Blpla < 1Bl < gl + AR < == llgllx + (ralizg

O

Finally, we state Theorem [2.1.§ in a form suitable for the setting of the following section, where
we study a mixed formulation of the fractional Laplacian. Again, this is the case when a is coercive.

Corollary 2.1.9. Leta: KxK — R andb: Hx K — R be continuous bilinear forms, with associated
operators A : K — K’ and B : K — H'. Assume that the restriction of a to KerB is coercive with
coercivity constant o > 0, and that b satisfies the inf-sup condition

b(p, ®)
inf sup ————F— >
reH sek |||k |plla

Then, problem (2.1.6) admits a unique solution for oll f € K' and g € H'. Moreover, if (p, ®) € Hx K
is the solution of (2.1.6)), then

2”“” 1l

||a||2

1@ < ||g||K + =

2IIGH

Ipller < =25~ gl +

5 ISl

Remark 2.1.10 (Discretization of a mixed problems). Note that, contrary to coercivity, the inf-sup
condition is not guaranteed under restriction to arbitrary subspaces. Therefore, when designing
finite element discretizations of mized problems, choosing any conforming discrete space is not enough.
To illustrate this issue, let Q C R? be a Lipschitz domain and let f € L*(Q). Consider the Darcy

problem (or the Laplacian in mized form)

D+Vp=0 inQ,
div®d=f inQ,
p=0 ondQ,

or, in weak form: find (p, ®) € L?(Q) x H(div;Q) such that

/‘I’-\Il—/pdiV‘I’—i—/qdiV(I):/fq V(q, ®) € L*(Q) x H(div;Q),
Q Q Q Q

where
H(div;Q) = {® € [L3(Q)]¢: div¥ € L*(Q)}.

This problem is well-posed; see [32, Chapter 51]. However, the stability of piece-wise polynomial
discretizations is not guaranteed. One customary cure is to consider the H(div) conforming Raviart-

Thomas elements. First, we define
RTqy, := [Py]¢ @ 2P

where P,gH) denotes the space of homogeneous polynomials of degree k. For example, for k = 1 and
d =2, a basis of such space is given by

o) ()-G) 01-) )L
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Thus, given a simplicial mesh T, (), the Raviart-Thomas element space is defined as
Pr(Tn () X RTqx(Tn(2) == {(qn, ®n) : qrlr € Pr, ¥nlr € RTar}.

This discretization is stable and well-posed; we refer to [31, Chapter 19] for properties of the Raviart-
Thomas spaces and to [32, Chapter 51] for the well-posedness of the discrete problem.

2.2 Fractional Darcy problem

The mixed formulation of the classical Poisson problem (to which we will refer as the fractional Darcy
problem) introduces the flux as an additional variable, leading to a system of coupled equations. Using
fractional calculus identities, in this section we explore a mixed formulation of the fractional Poisson
problem 7 establish its well-posedness and study its Sobolev regularity with the aim of obtaining
covergence rates for the finite element approximations. Since a direct discretization of this problem
appears to be out of reach, we adapt the stabilized approach of [45], which yields a coercive and
well-posed formulation.

2.2.1 Problem formulation

Let Q C R? be a bounded, Lipschitz domain. In this section, we consider the fractional Poisson
problem in €2 defined in the first chapter, namely

{(A)Su =f inQ,

P
u=0 inQ°:=R%\ Q. ®)

We propose to study the mixed formulation of this problem, cf. (D] below, to approximate both
the solution u and its so-called fractional gradient in primal form. Above, s € (0,1), f € L?(Q), and
(=A)*® denotes the fractional Laplacian (cf. Definition ((1.1.1})).

Recall that the fractional Laplacian can be regarded as the composition (cf. Lemma [1.1.15( and

Remark |1.1.20))
(—A)Yw =div°Viw, Ywe H*(Q),

where div® and V* are given by Definition m; we refer to Chapter [1|for a summary of the properties
of this operators. As in the local case, the idea is, given p € H*(2) the solution of , to introduce
® := —V®p as a new variable in problem (]ED Therefore,

div®®|o = f € L*(Q),
this motivates the definition of

H(div*;Q) = {lp € (LQ(Rd)>d: (div*®)|, € L2(Q)},

endowed with the norm

) 1/2
1%y = (12122 + 1@V ) |gllEee)) -

41



Furthermore, we will denote by L2(2) the space of functions in L2(£) that are extended by zero to
Q¢. Finally, recall the integration by parts formula (cf. Theorem [1.1.19) and Remark [1.1.20): given
w € H*(Q), ¥ € H(div®;Q2), we have

Vew - ¥ = —/ wdive . (2.2.1)
R4 Rd

With the notation established above, the fractional Darcy problem reads: find (p, ®) € EQ(Q) X
H(div?®; Q) such that
®+Vp=0 inR%
divi® = f in Q, (D)
p=0 in Q°.

Following the standard terminology for the Darcy problem, occasionally we will refer to p as pressure
and to ® as fluz. Clearly, if (p, ®) solves the problem above, then u = p solves (]ED The difference
between and @ is that, obviously, we have introduced the flux variable ® := —V*p; due to the
nonlocal nature of the problem, this definition needs to be imposed in the whole space R? and not just
in the domain €.

From a computational perspective, in comparison to the classical (local) divergence, the operator
div® brings two apparent difficulties. On the one hand, it does not map piecewise polynomial functions
into piecewise polynomials of one degree less. On the other hand, the nonlocal nature of the opera-
tor implies that div®® can have an unbounded support even when ¥ does not. To illustrate these
statements, we let h > 0 and ¥ : R — R given by

1- 2L it e e [—n, ],
W(z) = no fwel-hh] (2.2.2)
0 otherwise.

Note that in the one-dimensional case we have 9° = V* = div®. Thus, we have 0°¥(z) = Z;_,¥'(z),
where 7;_s denotes the Riesz transform (cf. Theorem and Remark [1.1.12)), therefore

i “+o0 \Il/(y) C(171_3) 0 dy h dy
BT(x)—C(lyl—S)[m ‘x_y|sdy— h [h|x—y|s_/o lz—yl* )

Consequently, a straightforward calculation gives

c(1,1—s)

O (x) = h(1—s)

((z+h)'"*—22"5 + (x — h)' %), x> h.

Thus, the construction and analysis of H(div®)-conforming finite elements a-la Raviart-Thomas
does not seem straightforward in this setting. Indeed, an important property of such spaces is that
div (RTy,x) C Pg; see Remark For this reason, in this thesis we pursue an alternative route by
adapting the approach of Masud and Hughes [45] and employing a stabilized formulation that can be
discretized with continuous Lagrange elements.

2.2.2 Well-posedness of the fractional Darcy problem

This section analyzes the well-posedness of the fractional Darcy problem @ For simplicity, we assume
the right-hand side f € L?(€2). Using the integration by parts formula (2.2.1)), its weak formulation
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reads: find (p, ®) € L2(Q) x H(div®; Q) such that, for all (¢, ¥) € L2(Q) x H(div*;Q),

/d‘1>~\Il— dpdivS\Il—l—/dqdivS*IJ: dfq. (2.2.3)
R R R R

We point out that all but the first of the integrals above can be actually computed in €.

Let us introduce some additional notation. First, we define the forms
a: H(div*; Q) x H(div*; Q) 5 R, a(P,P) = / - U,
Rd
b: L2(Q) x H(div*; Q) = R, b(q, ®) = / qdive, (2.2.4)
Q

F@ R Fo)= [ fa
Q
We also define B: H(div®; Q) — L?(Q) such that
(B®,q)12() = b(q, ¥), V¥ e H(div*;Q), ¢ € L*(Q).

Notice that a is symmetric and that the problem above has a clear saddle-point structure. Therefore,
by the analysis carried out in the previous section, to prove the well-posedness of (2.2.3) it suffices to
show that

e the form a is coercive in ker B;

e the form b satisfies an inf-sup condition,

see Corollary The fact that a is coercive in ker B follows straightforwardly upon observing that
ker B ={¥ € H(div’;Q): div®® = 0 in Q}. This yields that, for every ¥ € ker B,

(¥, ) = [|¥]72 ey = [1¥]Fr(aivie)-

In view of Theorem to show the existence and uniqueness of solutions it is sufficient to show
that B® = div®¥| is surjective. Furthermore, as a consequence of the Poincaré inequality (1.2.2)),
we obtain an inf-sup condition for b.

Lemma 2.2.1 (Surjectivity of div®). Let Q C R? be a bounded, Lipschitz domain. The operator
div®|q such that div®|qW¥ := (div®W®)|q maps H(div®;Q) onto L*(2). Consequently, b satisfies an
inf-sup condition: there exists 8 > 0 such that

inf sup b, 2) > B. (2.2.5)

pel2(Q) ®cH (dive;) IPlz2 @) | @l m(divei) —

Proof. The fact that div®|q® € L?(Q2) for all ¥ € H(div*;Q) is evident from the definition. Next,
given p € L?(Q), we consider w € H*(Q) such that

(Vow, Vo0) 2may = (9, V) 2 (may, Yo € H*(9).

This is equivalent to stating that w € H* (€2) solves the fractional Poisson problem with right-hand
side p. By Proposition [[.2.:23] such w is well-defined. We let ¥ := —V5w, that obviously satisfies
div®® = (—A)*w = p in Q. This shows that div®|q is surjective. Additionally, we have

12|72 gy = IVwZ2@ay = (P w) L2@ey < lIpll2o w220,
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and the Poincaré inequality gives
lwllz2) < CrlIViwl| L2ray = Cp||¥|| L2(ray,
so that ||®| 12rey < Cp|lpllL2(). We therefore deduce that
1€ (dives) = 1272 (ay + [div @lal|Feq) < (1+ CF)|pll72(0)-

Finally, we conclude

b(p, @ b(p, ¥
sup (p7 ) Z (p7 ) Z ||pHL2(Q; .
ser(divi) 1Pl a@vse) — 1Cla@vie) — V1+0%

This shows that b satisfies the inf-sup condition (2.2.5) with constant 5 := /1 + C]%_l. O

As a corollary, we deduce the well-posedness of the fractional Darcy problem (cf. Corollary [2.1.9).

Proposition 2.2.2 (Well-posedness). Let Q0 C R? be a bounded, Lipschitz domain. Then, problem
[2.2.3) has a unique solution (p, ®) € L*(Q) x H(div*;Q), and there hold

Ipllzaie) < 2¢/1+ CR L2,

1@l raives0) < 21+ Cp) 1 fll 20,

with Cp being the constant in the Poincaré inequality (1.2.2)).

2.2.3 Stabilization

Although the formulation developed in the previous section is well-posed, its saddle-point structure
makes H*® finite element approximation challenging. In this section, we build on the ideas of [45] to
develop a stabilized variational formulation of the fractional Darcy problem, which is amenable to be
treated with continuous Lagrange elements. We also present numerical experiments that illustrate the
importance of the stabilization.

Remark 2.2.3 (Use of stabilization). In the classical (local) setting, stabilized mized formulations
introduce additional differential operators, which are often associated with increased matriz fill-in and
conditioning issues at the discrete level. In the present nonlocal setting, however, these considerations
are less decisive. The fractional operators defined in the first chapter already lead to dense discrete
operators, independently of whether stabilization is employed (cf. Appendiz . Moreover, alternative
mized discretizations based on H(div®)-conforming elements are not readily available in this context.
For these reasons, stabilization provides a natural and practical way to obtain a well-posed discrete
formulation using standard continuous Lagrange elements.

We now describe the stabilized formulation for the fractional Darcy problem. As mentioned above,
a PPl discretization is generally a poor choice, both in the local and nonlocal settings, since the
discrete inf-sup condition is not guaranteed. To tackle this, we shrink the domain of the pressure and

pursue a coercive formulation. To shorten the notation, we write
c: (P(Q) x H(divs;Q)> x (EQ(Q) X H(divS;Q)) SR,
L((p, ®),(q,¥)) := a(®, ¥) — b(p, ¥) + b(q, ®),

(2.2.6)
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so that we can rewrite (2.2.3)) as
L((p,®),(q,¥)) = F(q). (2.2.7)

We introduce the stabilized form in V := H*() x H(div*;Q), Lstan: V x V — R,

Luanl(0.®). (0, 9) = £((0.®). (0 %) + 5 [ (@ +V0)- (- +7%). (22

By (2.2.6), we note that this can be rewritten as

1 1 1
Laanl(p, ). 0. 9) =5 [ %45 [ vpow—3 [ vow

; (2.2.9)
+ = Vép - Viq.
2 Jpa
With this, we consider the stabilized problem: find (p, ®) € V such that
Lstan((p, @), (¢, ¥)) = F(q) (¢, ¥) €V. (2:2.10)

We make three important remarks concerning the definition of Lg,p. First, the non-local nature of
the problem implies that the stabilization term above needs to be computed in the whole R?. Second,
we have shrunk the domain of £ by replacing ZQ(Q) by H #(€Q) so that the stabilization term is well-
defined, in exchange of shrinking the domain of the pressure we obtained a coercive formulation. Third,
it is consistent: if (p, ®) € V in the solution of our problem we have V*p + ® = 0, and so the term
that we are adding is zero (see also Lemma . Let us consider the following norm in V,

1 . 1/2
(g, )] = [2 (19°a)3 o) + ||\If||iz(Rd>)} - (2.2.11)

The fact that ||| is a seminorm is evident. We further note that if |||(¢g, ®)||| = 0 then obviously ¥ = 0
in R? and the Poincaré inequality (T.2.2) implies that ¢ = 0 in © (and thus in R?), and it follows that
Il is actually a norm.

Remark 2.2.4 (Strong form of the stabilized problem). The strong form of the stabilized problem

(12.2.10) reads
Vp+®=0 inR?
1. 1
idivétﬁ + E(fA)Sp =f nQ,
p=0 in Q"

More generally, for 6 € (0,1), one may consider

Vep+®=0 inRY
(1-0)div® +0(-A)’p=f inQQ,
p=0 in Q"
This family of equivalent problems corresponds to replacing L with the stabilized form Lo : VXV — R
given by

Ly((p, ®),(q,¥)) := L((p, ®), (¢, F)) +0 y (@ +V'p)  (—¥+Viq).
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It is straightforward to verify that all such choices of 0 lead to a formulation that is stable and coercive
n V: )
Lo((p, @), (p, ®)) > 2max{0,1 - 0}||(p, @) V(p,®) €V,

2
[Lo((p; @), (¢, ®))| < 2max{6,1 - O} (p, )| (¢, W)l V(p,®),(q,¥) € V.
1

We choose 0 = 5, as this value minimizes the continuity constant.

Now, let us show that the stabilized form defines an equivalent problem.
Lemma 2.2.5 (Equivalence). A pair (p, ®) € V = H*(Q) x H(div®;Q) solves the stabilized problem
(12.2.10) if and only if it solves (|2.2.7]).

Proof. If (p, ®) € V solves problem (2.2.7) then using ¢ = 0 in that formulation and integrating by
parts (cf. formula (2.2.1))), we deduce ® + V*p = 0 in R?. Therefore, the stabilization term vanishes,

1
5/ (P+Vp) - (—¥+Vi) =0 V(¢,¥) eV,
R

and it follows that (p, ®) solves the stabilized problem ([2.2.10).

Conversely, if (p, ®) € V solves the stabilized problem (2.2.10)), then for every ¥ € H(div®; ) we
have ) )
0= Lan((p #).0,9)) = 5 [ @97 [ paive
2 Rd 2 Rd
1 1
—— | 2 w+- | vpu,
2 /Rd RGN AR

which again implies V*p 4+ ® = 0 in R?. Therefore, the stabilization term is zero and (p, ®) solves the
fractional Darcy problem (2.2.7)). O

We have obtained an equivalent formulation to the fractional Darcy problem, but the stabilized
form has the key advantage of being coercive.

Lemma 2.2.6 (Coercivity). We have
Laan((p, @), (0, ®)) = ||, ®)[I* V(p, @) € V.

Proof. The result follows by a direct computation using (2.2.9). Indeed, if (p, ®) € V, then

1 1
Lstan ((p, @), (p, @) = 5”‘1’”%2(]1@) + §||Vsp||2L2(Rd)~

In addition to being coercive, it is straightforward to verify that the form Lg,p is continuous.

Lemma 2.2.7 (Continuity). We have

Lstan((p, ®), (¢, %)) < [I(p, @) (g, I V(p, ®),(q,¥) € V.
Proof. Let (p, ®), (¢, ¥) € V. Using (2.2.9)), we have
1 1 1
L), (0. 0)| =3 [ @wi g [ vpw- [ vga

2 R4 2 Rd 2 Rd
1

+ 7/ Vip-Viq
2 Jau
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Therefore, by Young’s inequality, we deduce

IN

1
3 (||‘I’||L2(1Rd) + ||VSP||L2(1Rd)) <||‘I’||L2(1Rd) + ||VSQ||L2(R4))
Il (2, @)1l Il (g, L)

|£stab((p’ (I))’ (q> ‘I’))l

IN

O

Finally, the combination of the two lemmas above with the Lax-Milgram theorem gives rise to the
well-posedness of our problem.

Proposition 2.2.8 (Well-posedness of stabilized formulation). Given f € L?(Q), problem (2.2.10) has
a unique solution (p, ®) € V. Moreover, we have the stability estimate

i, @)l < V2Cr|I fll2(e),

with Cp being the constant in the Poincaré inequality (1.2.2)).

Proof. The Lax-Milgram theorem implies the existence and uniqueness of a solution (p, ®) € V.
Additionally, by the coercivity of the stabilized form and identity (2.2.10)), we deduce

1, )" = Losan (P, ®), (0, ®)) = F(p) < [Ipllz2(61f | 2202

The desired estimate follows now by the Poincaré inequality (1.2.2) and noticing that |[p|| 2gae) <
V2|(p, @)l 0

2.2.4 The need of stabilization

Our aim in introducing the stabilized formulation is to be able to use standard P;-P{ discretization
for problem @ In the local case, such equal-order pairs are generically unstable on arbitrary meshes.
In the nonlocal setting, and especially for small values of s, one might expect to have better stability
properties. However, our numerical experiments indicate that, as in the local case, the stability of the
standard mixed formulation of the fractional Laplacian is not guaranteed when continuous Lagrange
elements are employed for both the pressure and the flux.

We illustrate this point with a computational experiment. Using the finite element approximations
described in Section [2.4] and implementing the matrices as outlined in Appendix [A] we consider
problem @ with constant right-hand side f = 1 on the square domain = (—1,1)2.

Figure shows some pressures computed with continuous, piecewise linear finite elements on
structured meshes with s = 0.25 and s = 0.75 for the finite element counterparts of (2.2.3) and
(2.2.10). The results clearly show that the non-stabilized formulation produces spurious oscillations.

To further illustrate this observation, we compute the pressure H?-errors on quasi-uniform meshes
for problem @ with Q = B(0,1), f = 1 and different values of s, for both the stabilized and the
non-stabilized formulations. In this case, the pressure is given by (see also Theorem . The
results are summarized in Table 2] and show that the errors for the standard mixed formulation are
significantly larger than those for its stabilized counterpart.
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Figure 2.1: Finite element approximations of the pressure p in for s = 0.25 (top row) and s = 0.75
(bottom) with the stabilization factor (left column) and without it (right). Here, f =1, Q = (—1,1)?,
the mesh size is h = 0.04 and the computational domain By = B(0,2). See Section for details on
the finite element framework.

2.3 Sobolev regularity

Coercivity ensures that any conforming discretization satisfies a best-approximation property. To
derive convergence rates, however, interpolation estimates and solution regularity are required. We
address the latter in this section.

Sobolev regularity up to 99 of u, the solution of (]ED, was established in [I1]; for f in the Besov
space B, $T1/2(Q)), the solution u lies in the space NMosoH*F1/272(€). This is the maximal expected
regularity not only for arbitrary Lipschitz domains, but also for smooth domains as well. Indeed, a
remarkable example arises when Q = B(0,1) and f = 1. The solution in this case corresponds to the
first exit time of a 2s-stable Lévy process in 2 and is given by

u(z) = ks.a(1 = [2*)*XB0,1)(2), (2.3.1)
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s=0.2 h=01| h=0.05| h=0.025 | h=0.02
Non-stabilized | 0.8293 0.6234 0.4714 0.4452
Stabilized 0.1405 0.0985 0.0690 0.0617

s=0.5 h=0.1] h=0.05| h=0.025 | h =0.02
Non-stabilized | 0.7908 0.5833 0.4338 0.4124
Stabilized 0.1056 0.0705 0.0488 0.0443

s=0.8 h=01| h=0.05| h=0.025 | h=0.02
Non-stabilized | 0.7140 0.5177 0.3961 0.3786
Stabilized 0.0731 0.0503 0.0351 0.0314

Table 2.1: H#-error for the pressure p on problem (12.5.1)) for different values of s, using the standard
(without stabilization) and stabilized mixed formulations, respectively.

with ks g > 0 an explicit constant (cf. Theorem [2.5.1)). Despite both the domain and the right hand
side being smooth, the solution satisfies

we Neso BF1275(Q), ug H2(Q),

We point out that the hypothesis f € B;jH/z(Q) is weaker than f € L2(2) when s > 1/2; if
s < 1/2, one can perform a simple interpolation argument to show that u € N.~oH?*~¢() provided
feL?Q).

Moreover, having at hand the regularity of u, one can deduce a regularity estimate for the flux
by means of standard mapping properties of V*® (cf. Theorem [1.3.5)). We summarize the preceding
discussion about regularity of solutions in the following proposition.

Proposition 2.3.1 (Regularity of solutions). Let Q C R? be a bounded, Lipschitz domain and f €
L?(Q). Consider (p, ®) the weak solution of (D). We have

P < ¢ 1
”pr13+%—€(9) + ‘ ‘H%_E(Rd) — ﬂ”fHLQ(Q)a fOT’ s> 55
1

Fioe ] e — , - 2.3.2

1Pl 720 < () + Bl rro-2 Ry < o] 12y, fors<g (2.3.2)
C 1
[Pl 710y + 1@ 3 e gy < 211 220, fors =3,

for any e < min{2s, 1 + s}, with constants C = C(d, Q).

Remark 2.3.2 (Regularity in case f € BQ_EH/Q(Q)).
simplifying assumption f € L?(Q).

We stated the previous proposition under the
However, as we already commented, the technique from [I1|] is
better suited for f belonging to a certain Besov space. It turns out that, if s > 1/2, the assumption
f € L%() in Proposition can be relaxed to f € B£i+1/2(9). Additionally, if s < 1/2, then

s+1/2

assuming f € By (Q) is stronger than assuming f € L%(S2), but one also has the stronger and

uniform in s estimate

C
||prIs+%—s(Q) + ‘Q‘H%—E(Rd) S %Hf||3;i+1/2(g)' (233)

See [10, Corollary 2.1]; we also refer to that work for a short discussion on Besov spaces.
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The inequality highlights that Besov regularity of the right-hand side translates into im-
proved Sobolev-type estimates for the solution. In what follows, we pursue an analogous result involv-
ing weighted Bessel-type norms, where the regularity is expressed in terms of the Holder continuity
of the data. Indeed, Holder regularity of solutions to (]E[) is well-known for Lipschitz domains and
bounded right-hand sides, and was established in [47]. Furthermore, when f has some additional
Holder regularity one can deduce estimates for u in certain weighted Hoélder norms.

For x,y € , let §(x) = d(z,09) and 6(x,y) = min{d(x),0(y)}. For 8 >0 with =k + 5, ke N
and 8’ €10,1), and 6 > —f3 we define

|’LL| o = sup |Dku(x) — Dku(y)l
oRP @) * z,yeN |z — y|? ’

i.e, the semi-norm of the Hélder space C*#' (©2). We also define

k k
®) ._ gro D u(x) — D u(y)|
u := sup O(z, -
| |'8 r,yepﬁ (=.9) |z —y|?

together with the norm:
e for 0 >0,

0
ull§ Z 16970 DIu| e 0y + [l §,
7=0

e for0>602>—p,

(=0) .

S = oo o ey + 3 16Dl + 1]

Jj=1

With these definitions in place, we recall the following results on the Holder regularity of solutions
to (P)); see [47, Propositions 1.1 and 1.4].

Proposition 2.3.3 (Weighted Hélder regularity). Let Q C R? a Lipschitz domain satisfying the
exterior ball condition and f € L>(Q). Then the solution u of (P) belongs to C**(R?) and

[ullco.s@y < COL )| fll Lo ) (2.3.4)

Moreover, let 3 > 0 such that neither B nor 3+2s is an integer. Then, if f € C?(Q) with Hf||§;s) < 00,
u € CP+25(Q) and

553, < €5, 8) (llullco o + A5 (2:3.5)

Let 3 be such that

[

66{(1,2_25) if s e (0,2),
(0,2—2s) ifse[3,1).

Estimate 5) yields

(—s) _ gos | Vu() — Vu(y)| (s)
ulgiss = sup 5(x,y) o gt <58, 0f15) (2.3.6)
and
sup|0(2)! > Vu(@)| < C( 5.6, I715”). (2.3.7)
AS

These two estimates allow us to bound the weighted quantity |0(z)*V7u(x)| for z € €.
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Theorem 2.3.4 (Weighted pressure estimates). Let Q C R? a bounded Lipschitz domain satisfying
the exterior ball condition, the function f € CP(Q) with ||f||578) < oo for some 8 € [1—35,2—2s)\ {1},
and (p, ®) be the weak solution of @ Then, p satisfies

C(Q s, f)
(B—1+s+2e)(s—2)\/e

||5%_8V1+S_26p||L2(Q) < < oo foralle e (0,s/2).

Proof. Let v € (1,2), @ > 0 and 8 > 0 be such that f € C%(Q) with ||f||§a_s) < o00. Specific
requirements on these parameters are derived in the following. According to (1.1.7), for x € Q we have

x4+ h)—plx)—Vp(x)-h
|6(x)*Vp(z)| < C Rdc?(x)alp( +h) |Z(|d4)rw plz) A

dh.

We split the integration domain as R? = B(0,8(x)/2) U B(0,(x)/2)¢ and denote the corresponding
integrals as (I) and (IT), respectively.

For h € B(0,0(x)/2), by the mean value theorem we can write p(z + h) —p(z) = Vp(z + A(h) h) - h
for some A € (0,1). Moreover, we have §(z) ~ 6(x,x + A(h) h). Therefore, if 8+ 2s — v > 0, estimate
(2.3.6) gives

o |Vp(x + A(h) h) — Vp(z)]
I cé dh
1) < Célz) /B(O,é(ac)/2) |h|d+r=1
< C(Q,s,8,f)6(x)* P / an

In order to bound (II) we employ the Holder regularity (2.3.4) and the estimate (2.3.7)) to deduce

B(0,5(x)/2)

1 1
5% () / b4 §(x) / . an
B(0,6(z)/2)c |P[IH77S B(0,6(z)/2)c |P[IH771

S C(Qa 57 63 f) §(I)o¢7'y+s’
v—1

(n<c

because we are assuming v > 1. Therefore, we conclude

C(Q;s, 8, f)
(B+25s—7)(y—1)

for 5+ 2s —« > 0. Taking squares and integrating over €2, we obtain

|0(2)*Vp(x)| < §(x)o+

ary 22 < ( (a—~+s)
1029 bl 0y < (g et [ B s
(986,

(6+23—7) (Y =121 +2(a+s-7))

where we have used that for 6 € [0, 1] we have (cf. [I8, Lemma 2.14])
/ 5(z)0dx =0 b
o N 1-6)°

1
B>y —2s, a>f§fs+’y. (2.3.8)

and assumed
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As long as these two conditions are met, we can guarantee 9*V7p € L2?(2). We choose, for ¢ > 0,

a:%—sand7:1+s—25toconclude

C(Q,s, f)
(B—14s+2¢)(s—2e)\/e

1_ —
H(Sz svl—i-s 2Ep||L2(Q) S

O

Remark 2.3.5 (Global estimates). The same technique allows one to show that, for Q1 being a
neighborhood of ), one has §2 SV 1ts=2p € [2 (). Indeed, it suffices to observe that, for x € Qx\ 1,

it holds that
lp(z + h)|

1452
V() < € =

dh,
B(0,8(x))e

and therefore the same argument as for the term (II) in the previous proof can be applied. On regions

uniformly away from 0), this bound also shows that V17572 is smooth; see Lemma below.

The regularity provided by Theorem [2.3.4]is analogous to the fractional weighted Sobolev regularity
established in [2] Proposition 3.12]. This suggests that graded meshes could be employed to exploit
such regularity and achieve higher convergence rates in the numerical scheme. However, proving that
these improved rates are indeed attained would require a weighted (or enhanced) Poincaré inequality
in the spirit of [2 Proposition 4.7], which remains a subject of ongoing research. Nevertheless, our
numerical experiments in Section exhibit improved convergence orders when graded meshes are
used.

Remark 2.3.6 (Choice of parameters). The choice of parameters in Theorem is motivated by
its application for finite element approrimations in d = 2 dimensions. Indeed, one can show d*V7p €
L2(Q) as long as is satisfied, but the application of weighted regularity estimates requires the use
of adapted meshes. For the discretization of the Poisson problem (]E[) in d = 2 dimensions, reference
[8] shows that the choice of parameters we made in Theorem gives rise to optimal interpolation
error bounds in H* (), with respect to the number of degrees of freedom, over shape-reqular meshes.

2.4 Finite element discretization of the Darcy problem

By replacing £ with Lg,1,, we obtain a coercive formulation. Consequently, any conforming finite
element space yields a stable discretization. In this work, we focus on linear Lagrange elements for
both the pressure p and the flux ®.

Let us begin by describing the discrete framework that we will use. We observe that we are ap-
proximating ®, which is not compactly supported, and both the form a in and the stabilization
term in involve integration in R?. To tackle this issue, we consider H = H(h) > 1 and our
computational domains will be a family of sets By containing 2 and such that H ~ d(Q, B) and
|Bpr| ~ H?. To fix ideas, given H, one can regard By to be an approximation of a ball of radius H.
We emphasize that, in theory, in order to approximate the long-range interactions in the fractional
Laplacian, one must have H(h) — oo as h — 0.

Let {Th(Bm)} o be a family of simplicial meshes of By, whose elements {T}reT,.(B)y) are assumed
to be closed, that satisfy:

52



e Shape-regularity, i.e., there exist a constant o > 0 such that

h
sup sup ikt S o, (2.4.1)
h>0T€T, PT

where hy = diam(T') and pr is the diameter of the largest ball contained in T

e For every h > 0, the set
Ti(Q) = {T € Tu(By) : TNQ £ 0}

is a simplicial triangulation of Q.
We denote by N, = {z;: i = 1,..., N} the set of nodes of T5(Bg). We set n;, = #(N, N Q) and
assume that the nodes are labeled so that those belonging to  come first, i.e., Ny NQ = {z1,..., zn, }-

Let {apz}fvzhl be the standard piecewise linear Lagrange nodal basis associated with N}, and B; be the
largest ball centered at z; and contained in supp(p;). The finite element space is defined as

= {(th ‘I’h) € Pl(ﬁ(BH» X [Pl(E(BH))]d cV: thgc = 0}, (2.4.2)

where we assume that discrete functions are extended by zero outside of the computational domain By .
This introduces a consistency error that must be controlled by choosing H accordingly (cf. Lemma
2.4.5)).

The discretization of problem (2.2.10) reads: find (pp, ®p) € V}, such that

Lstab((Pr, ®n), (qn, ¥n)) = Flqn) V(gn, ¥n) € Vp. (2.4.3)

The coercive formulation and the fact that V;, C V immediately imply the existence and uniqueness
of solutions to (2.4.3]), and the best approximation property stated below.

Proposition 2.4.1 (Best approximation). Let (p,®) € V and (pp,®n) € V, be the solutions to
(2.2.10) and (2.4.3)), respectively. We have the following Galerkin orthogonality:

Lstab((p — pr, @ — 1), (qn, ¥1)) =0 V(qn, ¥n) € Vi (2.4.4)

Consequently, we obtain

I(p —pr, @ —@p)[| = min _[|(p—gn, ®— Ty (2.4.5)
(qn,¥n)EVH

Proof. Let (qn, ¥p) € V), C V. First, we have

Lstab (P — ph,  — ®1), (qn; ¥r)) = Lstab ((p, @), (qhs ¥n)) — Lstab (Pry Pr), (qn, Pr))
= F(qn) — F(qn)
=0.

In second place, by the coercivity and continuity of Lg.p and the Galerkin orthogonality, we deduce
that, for all (gn, ¥p) € Vy,

(P — P, @ — ®1)|I> = Lotan (0 — P @ — B1), (p — pp, & — 84,))
- £stab((p — Ph, P — (I)h)a (p — gh, P — ‘Ilh))
<|I(p — pr, ® = @u)l (P — qn, 2 — Fu)Il,

and ([2.4.5)) follows. O
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2.4.1 Quasi-interpolation

Our next task to derive convergence rates is to obtain interpolation estimates. The standard Lagrange
interpolation is not a feasible option in our setting because of the low regularity of solutions and
its lack of stability in the corresponding low-order fractional Sobolev spaces. Therefore, we will use
the quasi-interpolation operator introduced in [20]. Other suitable choices of quasi-interpolation (e.g.
Clément [21], Scott-Zhang [51]) would also be adequate for our purposes.

Definition 2.4.2 (Quasi-interpolation operators). We define IIj, : L*(Q) — P1(Tn(Bg)) and IIj, :
(L'(Br)* = P{(Tu(Br)) as

Mg =Y (lflfz /Bi (J(x)dfﬂ> Pis

2; €EQ

mw:= > (|;i|/&xp(m)dx> ©i.

zi€Bn

We refer to |20, [I3] for basic properties of this operator. We are concerned with its stability and
approximation properties with respect to fractional-order seminorms. To this end, given T' € Ty, (Bg),
we define the sets (see Figure [2.2))

Sk = U T, 8% = U T

T'€Th(By): T' N TH) T'€Th(B): T' N SL#0

Figure 2.2: Illustration of the sets Sk and S7.

It is well known that fractional semi-norms are, in general, not additive with respect to domain
decompositions. However, by allowing some overlapping, localization becomes possible. In [33], the
following localization of the Gagliardo semi-norm is provided:

2
3 lg(z) — q(y)? lallze(z
TETH(Q) Tx(SLNQ) Y T

The constant above depends on d,s, and the shape-regularity parameter o from (2.4.1). We are
interested in an estimate of this kind for the H*(€2)-norm, i.e, for |q|ysray when ¢ € H*(€2). This is
the goal of the next lemma (see also [I2], Lemma 4.1]).
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Lemma 2.4.3 (Localization of the H*(Q)-norm). Let Q be a bounded Lipschitz domain and Tr,(Bx)
as above. Then it holds,

2
q(y)|? ||‘1||L2(T)
lal1%. ) = lal%:gs < C // la@) — ) 4,y 12 )
) Ho(R) TG;Q) Txsy |w— oyt h

for all g € H*(S).

Proof. Let Q) = UTeTh(Q) Sk and ¢ € ﬁs(ﬂ) Observing that the integral over Qf x Qf in the
definition of |g| - (re) is zero, we obtain

L|q|2 :// |2dd +2// ()‘Qd dz
v(d,s) " HED thQh |~T—y|d+2s QL xQ |$—y|d+28

< ———|qlu- 2 2 —y|" " dy da.
< gl +2 [ 0@ [ ey

Now, for every element T' C 2, by the shape-regularity of 7; we have d(T,Qf) > Chy. Thus,
integrating in polar coordinates we derive

||q||L2
/\q |2/ lx —y|~ " dyde < C Z
TeTh(Q) Wz

that yields

HQHL? T
lql%- sray S C ‘qﬁJS(Qh) + Z T() . (2.4.7)
TeTh(Q) T

Next, using (2.4.6) we deduce

2
— q(y)|? lallzz(z
vy < C(d, B = BI dyde + —=
oy = €0 <//Ts o -y VT

TCQ;

The sum above contains many terms that are zero, as interactions between elements in 2¢ vanish.
Indeed, ¢ = 0 in Q°, and hence for elements T, 7" C Q;\Q it holds

) // a(y)?
———dydx = ————=dydxr =0
//TXT/ |z — |d+25 T'xT |$ - \dﬁs
y)I? // —q(y)P?
————dydx —————dydx,
//szl \95 - |d+2s Tx(ShNQ) \33 — yld+2s

for every T' C Qp, \ Q. Therefore, we deduce

Thus,

2 ql|2
qlm=(a,) < C(d,s) ()'ddx_’_H”Lﬂ .
() d+2s 2s
TGT;L(Q) Tx S |$ — h%:
The proof follows by combining this estimate with (2.4.7)). 0
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Lemma allows to obtain global interpolation estimates on H 5(€Q) from local considerations.
Let s € (0,1), t € (s,2] and o the shape-regularity constant (2.4.1). For T' € T, (Bg), we have

(¢ — TThg)(z) — (¢ — Thg) (y) | C(d,0,1) , 2(t-s), 12
dyde < 2850, . 2.4.8
I, i O e < ST s @9
see |13, Proposition 4.10]. Additionally, for ¢ € [0,2] we have the L?-approximation bound
lg = ThallL2(r) < ChTlalme sy, (2.4.9)

with a constant C independent of T' and h. For ¢t = 0, the inequality follows from [20, Lemma 3.1],
while for ¢t = 2 the inequality follows from [20, Lemma 3.2]. By interpolation between the cases t = 0
and ¢t = 2, we obtain (2.4.9). Naturally, estimates (2.4.8)) and (2.4.9) also hold for IT,.

Combining the local interpolation estimates (2.4.8]) and (2.4.9)), and the localization provided by

Lemma [2.4.3] we deduce global interpolation estimates. In particular, for quasi-uniform meshes, these
read as follows.

Lemma 2.4.4 (Global interpolation estimates). Let s € (0,1), t € (s,2], r € (0,2], and Tpn(Bg) be a
quasi-uniform mesh. Then, we have
lg = Thall g () < C(d, 0, )h" " [lall 7o )

(2.4.10)
H‘I’ — Hh\I’HLZ(BH) S C(d, a, t)h//r|w|H7‘(Rd),

for all g € H'(Q) and ¥ € [H"(R)]<.

The coercivity norm [[(p, ®)|| involves the H*()-seminorm of p and the L2(R%) norm of &®.
Thus, taking into account (2.4.10)), to conclude an interpolation estimate we need to address || ® —
IT, ®|| 12 pe,)- Since I, ® vanishes outside such a set, this calculation reduces to bounding the decay
of |®|.

For the sake of simplicity, from this point on we assume that 0 € Q, so that d(z,Q) ~ |z| for all
x € B.

Lemma 2.4.5 (Flux decay). Let Q C R? be a bounded, Lipschitz domain such that 0 € Q, and
(p, ®) €V be the solution to ([2.2.10). We have, for all x € Q¢ and all multi-index o € N¢,

C(d,s,a
e

Consequently,
7175*&
10a®llL2(Bs) < C(d, s, 0, Q)H 277121 || f[| 12(q). (2.4.11)

Proof. First, for z € R4\ {0} it holds

Oa z B Qu(2)
Oz |Z|d+s+l _lz‘d+s+1+2\a|’

with Q4 : R? — R? a polynomial vector field that is componentwise homogeneous of degree |a| + 1.

Therefore, for ¢ € R depending only on the coefficients of the components of @, we have

O z < c
0z \ |z|[dts+1 )| = Jz[dtstlal”
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Since ® = V*p in RY, for all x € Q¢ and y € §, we exploit the fact that |z —y| > d(z, ) to deduce
0B (@) = |u(d, ) / O e
o ’ ox |x_y‘d+s+1

2
<C (/ p(y) ‘d+s+|o¢\ dy)

= WHPHU Q)

2

with C' = C(d, s, @).

Therefore, noticing that d(x,Q) > c|z| for some constant ¢, a change of variables to polar coordi-
nates gives the bound

1
2 2
106 @253,y < ClIpl7: (0 /BH d(z, Q)2(@+s+lal dx

oo
= Cpllir o /H primB R dp
<C ||p||%1(Q)H7d72572‘0‘|,

with a constant C' = C(d, s, ). The inequality (2.4.11)) follows by observing ||p||1(q) < C(, s)|| fllz2()-
O

2.4.2 Convergence in the stability norm

Collecting the previous interpolation and decay estimates, together with the regularity of solutions,

we obtain convergence rates for our numerical scheme. We start with globally uniform meshes.

Proposition 2.4.6 (Order of convergence). Let (p,®) € V and (pn, ®n) € Vi be the solutions to

(2.2.10) and (2.4.3)), respectively. Assume that Tp(Bp) is a quasi uniform mesh and that the auxiliary
—1

mesh grows according to H > (h|log h|)@+2s .

Then, we have the following convergence rates with respect to the mesh size h > 0,

Chz|logh|? | fllr2y,  fors>
lI(p — pn, ® — @)l < { Chz|logh| || ]2 for s =
Ch?|log h|[|fll z2(q). for s <

(2.4.12)

Nl= NI= N

with a constant C = C(d, s,0).

Remark 2.4.7 (Convergence rates in terms of mesh nodes). For practical purposes, instead of
it is more relevant to consider convergence rates in terms of the number of interior nodes. Since we
approvimate R by meshing By and assume H > (h|log h|)ﬁ, the use of uniform meshes implies
that Ny, > ny,, where we recall that ny and Ny denote the number of nodes in the meshes Tn(Q)) and
Trn(Br), respectively.

To write ([2.4.12)) in terms of Ny, we observe that |By| ~ H? and, for an quasi uniform mesh with
size h, |Bg| ~ Nyh?, which implies Nj, ~ I}f—:, and thus

d+2s

N}: d(1+d+2s) Z h
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This, combined with the previous result, allows us to rewrite Proposition [2.4.0] in terms of the total
degrees of freedom on globally quasi-uniform meshes:

__ dt2s
CN, > |log Ny |2 || fll 2y, for s > 1L,
d+1

(>~ pn, @ — ®n)ll < 3 CN, | log Nu| || fll L2, fors=1, (2.4.13)
__s(d+2s)
CN, A | 1OgNh|%||f||L2(sz)7 fors < %

We emphasize, however, that these bounds correspond to globally quasi-uniform meshes. Since the
pressure vanishes on Q°, and Lemma[2..5 shows that the fluz is smooth and decays rapidly away from
Q, the mesh on Q¢ can be safely coarsened as the distance from € increases. This allows for significantly
fewer degrees of freedom than those predicted by , without compromising the convergence rate
with respect to h. We further discuss this strategy in Section [2.4.4).

Proof of Proposition[2.4.6, We provide details for the case s > 3. The other ones follow by the same
argument. By combining the best approximation property (cf. Proposition|2.4.1|) with the interpolation

estimates (2.4.10) and Lemma with o = 0, we obtain
2 —2s T —d—2s
(e = pns @ = @a)II> < C (B2l ) + B2 1By + H 2 ) (2414)

for t,r € (0,2). Now, by choosing t = s + % —¢e and € = |logh|™! (so that h=¢ is constant for h < 1),
we can estimate the first term in the right hand side above by means of the regularity estimates (cf.

Proposition [2.3.1));

W22 pl% g < Chllog hl|F32(0)-

1_

5 —ecand e = [logh| ! shows

The same argument with r =
h?"| @[ % ray < Chllog hl||f|17:2()-

Finally, it suffices to observe that the third term in the right-hand side of (2.4.14) is (at least) of the
same order with respect to h because of our choice of H. O

Remark 2.4.8 (Orders in terms of Besov regularity). For f € B£f+1/2(Q), the proof of Proposition

can be repeated with the reqularity estimate (2.3.3) in place of (2.3.2)). In this case, e.g. the bound
(12.4.12)) takes the form

I — pn, ® — @)l < Ch2[log hlZ[|fl] 5172 gy (2.4.15)
2,1 ()

for all s € (0,1).

2.4.3 Convergence order for the pressure in the L?>—norm

According to the bound , for f smooth enough and s € (0,1), the order of convergence for
the pressure p in @ in the H* (Q)-norm is % (up to logarithmic factors) with respect to the mesh
parameter h. Here, we develop an argument along the lines of the well-known Aubin-Nitsche duality
trick to derive the order of convergence of p in the L? norm.
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Proposition 2.4.9 (Aubin-Nitsche argument). Let (p, ®) € V be the solution to (2.2.10) and (pp, ®rn) €

V5, be the solution to (2.4.3). Assume that Ty (Bg) is a quasi uniform mesh and that the computational
i . .

domain grows according to H > (h|logh|)#2=. Then, if f € B271+1/2(Q), it holds that

1 tmin{s,1 K43
lp = L2y < Cha ™52} [log b|"t K[ (2.4.16)
2,1

@’

with a constant C = C(d, s,0). Here, k =1 if s = % and Kk = % otherwise.

Proof. Define the errors e? :=p — pj, and e® := & — ®;,. From the Galerkin orthogonality (2.4.4)), we
deduce

Vel - (Vign + ¥)) = / e® - (Vigq, — W), (2.4.17)
R4 Rd

for all (gn, ®1,) € Vj,. Let (p°, ®°) € V be the weak solution to the dual problem (D)) with f = eP.
Then, using ¢ = —V*p®, we obtain

1”120y = Vv (2.4.18)

=1 VO Ve — %/ ®° . Vel
R4 Rd

Combining equations (2.4.18) and (2.4.17)), with g5, = Ip¢ and ¥, = —II;,P¢, we deduce

2y = [ Ve ] = [ e (@ - )
]Rd Rd
+/ e® . (I, ®° + VoII,p°).

R4
Since ®¢ = —V*p°, this simplifies to

2y = [ T (V715 = ] - (87 - T1,8°))

- /d e® - (Vo[p® — Ipf] + (€ — I, ®°)).

R

Thus, we aim to bound the right hand side in the previous equality. First, observe that (2.4.15))
implies

1 1
192 o gty + 162 ey < ChE[log hlE L covrs .

Lastly, the same argument used in Proposition combining the interpolation estimates (2.4.10)
and Lemma with a = 0, but applied to the dual problem gives the bound

V2 [p° = T’ | L2y + B = T8¢ 2y < CR™™52H log | |[e? ] 120,

and ([2.4.16) follows. O

Remark 2.4.10 (Comparison with primal formulation). The convergence rates we have obtained
for the pressure for our mizved formulation, both in ﬁS(Q) and in L*(2), are consistent with those
reported for primal discretizations of the fractional Laplacian using linear Lagrange finite elements.
This behavior can be explained by the fact that the discrete solution produced by the mized formulation
corresponds to an orthogonal projection with respect to the norm .
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2.4.4 On the meshing of ()¢

We conclude this section by showing how to apply Lemma[2.4.5|to construct meshes with less degrees of
freedom than quasi uniform ones, while preserving the convergence rates (2.4.12)) and (2.4.16f). Lemma
implies that the flux ® has H? regularity in any element 7" such that d(S%, 9Q) > 0:

C(d, s d
|@|g2(7) < Wﬂphl(mh%-

We combine this with the H? interpolation estimate (2.4.9)),
|® — 11,®| 2(1) < C(d, 0)h7|®| 2 (s1.),

to obtain
2+¢

H(I> - Hh‘I’”LZ(T) < C(d, S, O’) (2.4.19)

T
W [Pl (-

This inequality allows us to increase the diameter of elements sufficiently far from €2, thereby reducing
the total number of degrees of freedom without compromising the global convergence rate. Given
h > 0, we maintain a uniform mesh in €2 with mesh size h > 0; this preserves the convergence rates for
the pressure, and for the flux on interior elements. In order to retain the flux convergence rates over
elements in Q°, the L? interpolation estimate shows that it is sufficient to have
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hr
d(T, Q)d+s+2 <h

[N

Thus, we consider a mesh T, (Bpg) satisfying

2(d+s+2)

hp = min{h, h7tid(T, Q) 55a  }, (2.4.20)

3+d
so that we keep an uniform mesh size h across elements T' such that d(T,Q) < h2@Fs¥2. Moreover,
this construction guarantees that the mesh remains locally quasi-uniform. Indeed, in the transition
34+d
phase (that is, elements T such that d(T', Q) ~ h2@F+2 ) we have

1 3+d  2(d+s+2)
hp o~ h@+i h2@+sF2) ~ 47d = |

showing that the mesh size varies continuously across the interface between the uniform and graded
regions.

Figuredisplays a mesh constructed in this fashion for Q = B(0,1) C R2. Tablecompares the
total number of nodes required by a globally quasi-uniform mesh against a mesh satisfying . The
results clearly demonstrate that the improved mesh strategy drastically reduces the number of degrees
of freedom—by nearly one order of magnitude—while retaining the same convergence properties (see

Table [2.4] below).

Remark 2.4.11 (Shape regularity). Although the graded construction may reduce the global
shape regularity of the mesh, we point out that the meshes considered remain locally quasi-uniform.
More precisely, we maintain a uniform mesh in a neighborhood of Q) and the interpolation and stability
estimates used in the auziliary elements depend only on the local shape reqularity. Consequently, such
shape regularity constant remains uniformly bounded on element patches.
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Figure 2.3: Example of a mesh satisfying (2.4.20) (left) and a uniform mesh (right) for = B(0,1) C
R2, h = % and s = % The mesh in € is displayed in red, while the auxiliary elements are displayed

in blue.

h=1/30 | h=1/50 | h=1/75
Mesh satisfying ([2.4.20)) 4418 11036 23217
Globally quasi-uniform mesh 29816 123686 478866

Table 2.2: Comparison of the total number of nodes between a globally quasi-uniform mesh and a
mesh satisfying (2.4.20]) with s = % Here, 2 = B(0,1), and the computational domain diameter grows
accordingly to H = (h|log h|)_ﬁ for both meshes.

2.5 Numerical experiments

In this section, we present some experiments in dimensions d = 1 and d = 2. These experiments are
intended to validate the theoretical convergence results and to illustrate features that are specific to
the proposed mixed formulation.

The main challenges in computing solutions of @ are the need to evaluate integrals over R?, the
presence of a singular kernel, and the nonlocal nature of the problem, which leads to dense system
matrices. A description of the construction of the matrices involved in problem can be found
in Appendix [A]

In the following, we test convergence rates of the stabilized method over quasi-uniform and graded
meshes, as well as the influence of the computational domain diameter H on the errors. To this end, it

is convenient to consider test cases where exact solutions are available. In particular, explicit solutions
of (]ED are available when (Q is a ball. Consider the polynomials P, ; ,, of degree n defined as

T(a+n+1) Z":(n)l“(a+b+n+j+1) (t—1>j7

Pa n(t) = . N
onlt) n'T(a+b+n+1) j T(a+j+1) 2

=0

and the function ¢, : R? — R such that

ps(@) = (1= [21*)*xB0,)-

A family of solutions can be built by using this functions.
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Theorem 2.5.1 (|29, Theorem 3]). Let Q = B(0,1) C R%. For s € (0,1) and n € N, consider

n!T(%+n)
22T (1+5s+n)I(4 +s+n)

C(n,d,s) =

and pp,s R — R such that
pn,s(x) = Ps,%fl,n(2|x‘2 - 1)
Then, u = C(n,d, s)ps pn,s is the solution of (]ED with right-hand side f = py 5.

For n = 0, Theorem [2.5.1] gives us an explicit solution for the fractional torsion problem,

{pAfu_1 in B(0,1),

(2.5.1)
uw=0 in B(0,1)¢,

which, in turn, corresponds to an explicit expression for p in the mixed formulation:

®+Vp=0 inRY
divi® =1 in B(0,1), (2.5.2)
p=0 in B(0,1)°.

2.5.1 Quasi-uniform meshes

As a first example, we analyze the convergence rates for this problem on quasi-uniform meshes in

d =1 and d = 2 dimensions. The parameter H is chosen according to Proposition 2.4.6} i.e, H >
—1

(h|log h|)@F=. For d = 1, we consider a uniform mesh 7, ([—H, H]) of mesh size h, and for d = 2, we

construct T (By) following (2.4.20).

For the pressure p, the computed orders of convergence for different values of s in one and two
dimensions are respectively presented in Tables 2:3] and 2.4 and Figure 2:4 The outcomes of our
computational experiments are consistent with Remark [2:4.8] and Proposition 2.4.9] Figure illus-
trates a representative computed solution on the L-shaped domain Q = (—1,1)?\ [0,1]? with s = 0.5
and f = 1;we emphasize that no analytic expression for the solution to (]ED is available in this case.
Away from the reentrant corner, the boundary behavior p(z) ~ d(x, 9Q)*®, which is responsible for the
reduced convergence rates of the pressure, is clearly visible. This behavior is also reflected in the flux
®: its normal components exhibit rapid variations near 0f).

2.5.2 Dependence on H

This section is devoted to exploring numerically a feature specific to the nonlocal setting, namely the
interplay between the mesh size and the size of the computational domain, which is required to grow
in order to ensure convergence. Our second set of experiments deals with the dependence of discrete
solutions to with respect to the computational domain diameter H. For a fixed h and different
values of s, we compute errors for different values of H. We recall that our approach extends the discrete
flux ®; by zero outside By, so that H effectively acts as a truncation parameter: it introduces an
additional source of discretization error that is absent in local problems. Consequently, an improvement
of the error is expected as H increases. Naturally, increasing H leads to a larger computational domain,
and therefore to an increase in the number of mesh elements and in the associated CPU time. This
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Value of s | H%-order | L?-order
0.1 0.4691 0.5949
0.2 0.4956 0.6444
0.3 0.5000 0.7968
0.4 0.5004 0.9236
0.5 0.5005 1.0012
0.6 0.5005 0.9966
0.7 0.5009 0.9928
0.8 0.5014 0.9952
0.9 0.5017 1.0045

Table 2.3: Order of convergence for the pressure p in problem (2.5.2)) in the one dimensional case.

Value of s | H®-order in h | L?-order in h | H®-order in ns, | L?-order in ny,
0.1 0.4985 0.5869 -0.2430 -0.2861
0.2 0.4959 0.6817 -0.2417 -0.3323
0.3 0.5170 0.8309 -0.2520 -0.4050
0.4 0.5314 0.9208 -0.2590 -0.4488
0.5 0.5187 0.9989 -0.2528 -0.4869
0.6 0.5189 1.1164 -0.2529 -0.5442
0.7 0.5175 1.2247 -0.2523 -0.5969
0.8 0.5127 1.1923 -0.2499 -0.5811
0.9 0.5131 1.0946 -0.2501 -0.5336

Table 2.4: Order of convergence for the pressure p in problem (2.5.2)) the two dimensional case.

1 _x
0.25 —%—s=0.1
—*%—s=0.3
L P
0.2 s=0.5
——s5=0.7
0.15 | —%—$=0.9
= L
g 5 O
T 2
Qo =
S o
5 I
o
= 0.05
-3.5
0.025
- ‘ ‘ ‘ ‘ & & S & & » ‘g
° © A ® o K & o ¥ o o
o* o*
log(n,) h

Figure 2.4: Convergence results for d = 2 corresponding to Table in logarithmic scale.
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Figure 2.5: Here, f(z) =1, s = 0.5, Q = (—1,1)2\ [0,1)?, and By = B(0,2) as mentioned before. The

left panel shows the computed pressure and the center and right ones display the components of the

computed flux inside 2. We highlight the singular behavior of the normal component of the flux near

the boundary of €2. The mesh contains 38284 elements with 8029 degrees of freedom for the pressure

and 2 x 19334 degrees of freedom for the flux.

highlights the need to balance the truncation error with the discretization error induced by the mesh
size h. Proposition 2.4.0] suggests that significant improvements in the error are not to be expected
once H is sufficiently large. In particular, beyond a certain threshold, the dominant contribution to the
error is governed by the spatial discretization, and further enlarging the computational domain yields
only marginal gains. Our results, displayed in Table[2.5] are in good agreement with this heuristic idea.
They indicate that, in practice, one may choose H moderately large without compromising accuracy,
thereby avoiding unnecessary computational costs.

Hé-error | s=02 | s=05|s=0.8
H =0.10 | 0.2170 | 0.0865 | 0.0524
H=0.20 | 0.1768 | 0.0843 | 0.0522
H =0.50 | 0.1502 | 0.0814 | 0.0519
H=0.70 | 0.1436 | 0.0808 | 0.0518
H =120 | 0.1375 | 0.0803 | 0.0518
H =1.50 | 0.1363 | 0.0802 | 0.0518
H =170 | 0.1359 | 0.0803 | 0.0518
H =220 | 0.1353 | 0.0803 | 0.0517

Table 2.5: H®-error for the pressure in (2.5.2)) in d = 2 over globally uniform meshes with size h = 0.08
and different computational domain diameters.

2.5.3 Graded meshes

As a final example, we explore numerically the behavior of the proposed method on graded meshes
that are commonly employed in fractional-order problems. The weighted regularity proven in Theorem
suggests that improved convergence rates could be achieved by using a priori adapted meshes in
the spirit of |2]; we refer to that work for a detailed discussion of the connection between weighted
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regularity and mesh refinement strategies. In what follows, and for the sole purpose of illustration,
we consider meshes T, (Q2) constructed so as to reflect this regularity. Concretely, given H > 0, the
regularity proven in Theorem can be exploited by requiring that the mesh satisfy the following
condition for elements contained in €2

hd(T,0Q) if TNoQ =0,
Tm{ (7,09 @

h? if TN 90 # 0.

Over 2 = B(0,1) such a mesh can be obtained in the following way. Consider an integer N > 0 and
the sequence r; = (1 — ﬁ)2 for 1 < j < N. Let Tp(Bg) be the union of all uniform meshes with
mesh size h; = r; — r;j_1 in the domains {z € B(0,1) : rj_1 < |z| < r;} C Qfor 1 < j < N. This

construction ensures that conditions are satisfied with h ~ 1/N.

The improved orders of approximation for different values of s are displayed in Table for
the torsion problem . As expected from the weighted regularity in Theorem first-order
convergence for the pressure is attained over these meshes. While we do not provide a theoretical
analysis of mesh adaptivity for the mixed formulation, these experiments indicate that mesh grading
strategies commonly used for primal discretizations of the fractional Laplacian can also be beneficial
in the present mixed setting.

Value of s | H® order in h
0.1 0.9601
0.2 0.9873
0.3 1.0059
0.4 1.0181
0.5 1.0269
0.6 1.0349
0.7 1.0437
0.8 1.0553
0.9 1.0702

Table 2.6: Order of convergence for the pressure p using graded meshes. Here, f =1 and Q = B(0,1).
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Chapter 3

Fractional Oseen-Frank model

This chapter is devoted to a relaxation of a classical model of liquid crystals. The nematic phase of
a liquid crystal arises in materials composed of elongated molecules which do not exhibit long-range
positional order but retain a certain degree of orientational order. In this phase, the molecules tend to
align along a preferred direction, described macroscopically by a unit vector field u :  — S?~1, called
the director field or orientation field.

The simplest continuum theory modeling this behavior is the Oseen—Frank model [56]. It is based
on the assumptions that molecules preferentially align along a common direction, that they all have the
same length, and that long-range electromagnetic interactions are negligible. Under these hypotheses,
the equilibrium configuration of a nematic liquid crystal is obtained by minimizing the Oseen—Frank
elastic energy subject to the pointwise unit-length constraint |u| = 1. In its most general form, the
energy consists of the classical splay, twist, and bend contributions, weighted by elastic constants
ki, ko, k3, together with a null-Lagrangian term involving k4. In the so-called one-constant approxi-
mation, the model reduces to the Dirichlet energy.

A distinctive feature of nematic materials is the presence of defects, which correspond to singularities
in the orientation field. The Oseen—Frank model is unable to fully accommodate such configurations
with finite energy: defects of co-dimension less than or equal to two necessarily carry infinite energy.
This limitation has motivated the development of relaxed models. One important alternative is the
Ericksen model [30], which introduces an additional scalar order parameter that allows partial loss of
orientational order near singularities, effectively regularizing the energy.

In this chapter, we investigate a different type of relaxation, obtained by replacing the classical
local differential operators (gradient, divergence, and curl) appearing in the Oseen—Frank energy with
their fractional counterparts. This leads to a nonlocal energy functional defined on H*-type spaces
with s € (0,1). The main idea is that lowering the differentiability requirement on the director field
from H' to H® permits configurations with weaker regularity, potentially allowing singularities to have
finite energy.

Section [3.1] provides basic material on the classical Oseen-Frank energy and applies the direct

method of calculus of variations to prove the existence of minimizers.

In section [3.2] we consider fractional analogues of the splay, twist, and bend terms, and we discuss
two natural nonlocal extensions of the Oseen—Frank energy. While both share similar structural prop-
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erties, the modified formulation turns out to be more suitable from the variational point of view, as
it ensures coercivity under natural assumptions on the elastic constants. The existence of minimizers
again follows from the direct method of the calculus of variations, thanks to the weak lower semicon-
tinuity of the fractional operators. Fractional relaxations were first studied in [4] in the framework of

the one-constant approximation.

The numerical approximation of minimizers of a simplified version of the fractional Oseen-Frank
energy is addressed in Section There, based on [36], we develop a finite element discretization
combined with a Marchuk-Yanenko operator-splitting scheme. The method separates the quadratic
fractional energy from the nonlinear unit-length constraint, leading to an iterative algorithm that
alternates between the solution of a linear fractional elliptic problem and a pointwise projection onto
the unit sphere.

Finally, in Section [3.4] we perform several numerical experiments in rectangular and circular do-
mains. These experiments aim to explore the qualitative behavior of the computed solutions and the
performance of the method.

3.1 Oseen-Frank model

In this section we briefly describe the classical Oseen-Frank model and summarize some of the results
of [38] regarding the existence of minimizers, with the aim to extend them to the non-local case. We
assume that the liquid crystal occupies a Lipschitz domain Q@ € R? (d = 2,3 for our purposes). The
Oseen-Frank model proposes that the equilibrium configuration of a nematic liquid crystal can be
model as a field n : @ — R that minimizes the Oseen-Frank energy

1

E(v) = 3

/ 1 (divv)? + ko (v - curlv)? + ks|v x curlv|? + (ko + kq) (tr([Vo]?) — (divv)?) da,
Q

over the set of admissible fields

A={ve[H' Q)" : o] =1, v]an = g},

for some given g € [Hz(9Q)]% with |g| = 1. Such regularity of g ensures that the admissible class A
is nonempty. This may not always be case as Remark shows. The constants k; are known as
Frank’s constants, and their associated terms are called splay (ki), twist (k2), bend (ks) and saddle-
splay (ko + k4). In order for E to be positive semi-definite, the Frank’s constants are assumed to
satisfy

ki >0, ko> lka|, ks3>0, 2k >ky+ky

The main ingredient to prove the existence of minimizers is to note that the saddle-splay term
tr([Vv]?) — (divv)? is a null Lagrangian. Indeed,
tr([Vo]?) — (dive)? = div [(Vo)v — (div )],

and therefore its integral depends only on g, i.e., the term is constant over A (cf. [38, Lemma 1.2]).
Let

C(g) = / tr([Vo]?) — (divw)? de,
Q
for any v € A, and o = min{ky, k2, k3}. With this notation, we can define

E(v) := E(v) + %(a — ko — kg)C(g).

67



At first glance we did not do much, but E is more manageable than F. First, obviously, the minimizers
of F and FE are the same. Second, now the quartic terms can be bounded without any extra assumptions
over the constants.

Lemma 3.1.1. %aHVvH%z(Q) < E(v) < 3(ky + ko + k3)||VU||%2(Q) for allv € HY(Q;RY) with |v| = 1.
Proof. For v € [H*(Q)]?, we have
|Vo|? = tr([Vv]?) + |curlv]?.

Thus, by the definition of «,

~ 1
E(v) = 3 /Q ki (dive)? + ka(v - curlv)? + k3|v x curlv|? + a(tr([Vv]?) — (dive)?) dz

Y%

1

704/ tr([Vv]?) + |curlv|? dz.

2 Jo

The other inequality follows upon observing that (divv)? < |Vv|? and k1 — a > 0. O
Lemma 3.1.2. E is lower semicontinuous in the weak topology of A.

Proof. Let u € A and {u,} C A be a sequence that converges weakly to u in H'(£;R%). Let
v = min{ky, k3}, adding and subtracting (y — «)|curlu|?, we can rewrite E as

- 1
E(u) = 3 /Q Ey(divu)? + ko (u - curlu)? + ksju x curlul?® + a(tr([Vu]?) — (divu)?) dz
1
=3 / (k1 — @)(divu)? + (ky — ) (u - curlu)? 4 (k3 — 7)|u x curlu|? + (v — a)|curlu|?* + a|Vul?.
Q

Recall that u, — u in H'(Q;R?) if and only if u,, — u in L?(Q;RY) and Vu, — Vu in L2(Q;RY).
Therefore,
div u,, — divu,

curlu, — curlu,
u - curlu, — u - curlu,
u X curlu, — u x curlu,

as n — oo, all in L?(2). For the quartic terms we used that the product of a strongly convergent
sequence with a weakly convergent one in L2, converges in weakly in L?; see Lemma m O

With the lower semicontinuity and the coercivity, we can deduce the existence of minimizers.
Theorem 3.1.3. In case A # (), there exist a minimizer ofE n A.

Remark 3.1.4 (Empty admissible set). For a general boundary condition g satisfying |g| = 1, the
admissible class A may be empty. Consider Q = B(0,1) C RY, denote S~1 = 0B(0,1), and define
g(x) =z for all v € S, Let

u(z) = % zeQ)\ {0}
A direct computation shows that
d—1
[Vu(z)| = .
||



Therefore, ||[Vul|r2(q) < oo if and only if d > 3. In particular, the admissible class A is nonempty
when d > 3, while this is no longer true for d = 2.

To justify the latter statement, recall that the integral definition of the degree (or index) of a smooth
field w = (wy,ws) : B(0,1) — S* reads

1
deg(w) = Dy /S1 wh - d;wdS,

where wh = (—wa,w1), and O, denotes the tangential derivative along S*. Since d,w € L*(S') and

wt € L>(SY), the integrand belongs to L*(S*). Therefore, this formula can be extended to unit-length
fields in [H'(Q)]2. Note that Green’s Theorem implies

/ wt - 0,wdS = wt - ([Vw)'v)dS = | ([Vw]'wh) vdS = / curl ([Vw]'w?) dz.
g1 St Q

S1

Additionally, a direct calculation shows that curl ([Vw]'wt) = 2det(Vw). Therefore,
1
deg(w) = f/ det(Vw) dz.
T Ja

Suppose now that there exists w € A. On the one hand, |w| = 1 implies that [Vw]'w = 0, i.e,
det(Vw) = 0 and thus deg(w) = 0. On the other hand, deg(g) = deg(w|s1) = 0, which yields a
contradiction since deg(g) = 1.

3.2 Fractional Oseen-Frank energy

We propose to study a non-local version of the Oseen-Frank model by using fractional operators. The
base idea is to replace all the local differential operators involved in the energy E by their fractional
counterparts. As mentioned at the beginning of the chapter, the interest in such an energy is, by
lowering the differentiability of requirements of the orientation field, to allow the model to capture
the presence of defects on the liquid crystal, thereby alleviating the emptiness issue shown in Remark

BT

Let s € (0,1), 2 € R? a Lipschitz domain and g € [C*°(R%)]? with |g| = 1 is a fixed vector field
that defines a unit-length exterior Dirichlet condition on 2¢. We define the set of admissible fields as

A={ve[H Q) +g: [|V0|L2q) < oo, [v] = 1}. (3.2.1)

As usual, in non-local problems the Dirichlet conditions are imposed in the whole complement of
the domain. For the same reason, when defining the fractional Oseen-Frank energy we will consider
integration on the whole R<.

Let us recall the definition of F,

1
E(v) = 3 / ki (divo)? + ka(v - curlv)? + k3lv x curlv|? + (ko + kq) (tr([Vo]?) — (divv)?) da,
Q
and also note that the modified energy E can be written as

~ 1
E(v) = 3 /Q a|Vv)? + ¢1(divv)? + ca(v - curlv)? + c3|v x curlv|? d,

69



with ¢; := k; — a. If one were to replace the differential operators by their fractional counterparts, it
would not be clear that the term tr([V*v]?) — (div®v)? depends only on v|ge (or v|gq for that matter).
Consequently, there are two, a priori distinct, natural extensions of the Oseen-Frank energy to
the non-local framework.

Let k1, ko, k3, k4 € R be such that
k1 >0, ko> ‘k4|, ks >0, 2ki > ko + ky. (3.2.2)

We define the functionals over A,

1
Es(v) = 5/ k1 (divov)? 4 ko (v - curl®v)? + ks|v x curl®v|? + (ka + kq) (tr([V50]?) — (div®v)?) da,
Rd
and 1
Is(v) = 5 / a|Vev)? + ¢1(diviv)? 4 co(v - curl®v)? + c3|v x curl®v|? d,
Rd

with ¢; := k; — o and o = min{kq, ko, k3}. As shown in Chapter (1} each term under the integral is
lower semicontinuous with respect to the weak topology of [ﬁ $(Q)]%; see Lemma m Hence, the
direct method of the calculus of variations yields the existence of minimizers by an argument analogous
to the local case. The main difficulty arises when analyzing F: the argument used in Lemma [3.1.2
cannot be applied directly, since the coefficient multiplying the term v - curl *v effectively becomes
—k4. In order to guarantee coercivity, additional structural conditions on the Frank’s constants are
required; see Proposition below. For this reason, we shall restrict our analysis to the functional
1.

We want to show the existence of minimizers over the admissible set (3.2.1). Thus, we need to
show that Fs and I are lower weakly semicontinuous and coercive.

Proposition 3.2.1. Let v be a measurable function such that |v| = 1 and ||[V*v||2@ey < c0. The
estimate 1
504HVSU||2L2(Rd) < ILi(v) <

N w

(k1 + ko + k3)[| V50|72 gay,
holds with a = min{ky, ko, k3 }. Additionally, if k1 > ko + k4 then we have
1 9 3 o
§BHV§UHL2(R‘1) < Ei(v) < §(k1 + k2 + k3)[[Vo0l 72 (ray
with = min{ks, ks, ko + ka}.
Proof. The proof follows by rearranging terms and using (3.2.2). First, by Lemma we have,

1 S
Zalv v[|72@ay < Ls(v)

1
=3 / | Vou2 + (k1 — a)(diviv)? + (k2 — a)(v - curl®v)? + (k3 — @)|v x curl®v|? dx
Rd

1
=3 / atr([VE0]?) + (k1 — a)(div®v)? + ko (v - curl®v)? + ks|v x curl®v|? d
Rd

IN

3
3 ey + ko + kg)/ Veo|? da,
2 e
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which proves the first estimate. Now, assuming ki > ko + k4, we have
1

E;(v) = 3 | k1 (divov)? 4 ko (v - curl®v)? + kslv x curl®v|? + (kg + kq) (tr([V0])?) — (div®v)?) da
1
> 3 / (k1 — ko — kq)(div®v)? + B(v - curl®v)? + Blv x curl®v|* + Btr([V*v]? dz
R

1
> §5||VSUH%2(W)-
On the other hand, we deduce
1

Es(v) = 5 /Rd(k'l — ko — kq)(div®v)? + ko (v - curl®)? + ks|v x curl®v|? + (ko + ky)tr([Vo0]?) dz

IN

3
f(k1+k2+k3)/ |Vov|? d.
2 ]Rd
O

As mentioned before, the lower semicontinuity of E is not guaranteed, at least by similar arguments

to those used in the local case. However, the lower semicontinuity of I is an immediate consequence
of Lemma [1.3.9]

PNroposition 3.2.2. The energy I is lower semicontinuous with respect to the weak topology of
[H* ()]
The minimization problem we will concerned with in the rest of this chapter reads:
Find u € A such that I,(u) < Iy(w) for all w € A. (3.2.3)
Now we can prove the existence of minimizers for I.

Theorem 3.2.3. Assuming A # () and ||V°g||p2ray < 00, there exists a minimizer of I, in A.
Proof. Let {un} C A be a minimizing sequence. By Proposition we deduce
S 2 S
[V (un — 9)lL2mey < als(un) +[IVZgll L2 ®aey-

Therefore, by Corollary the sequence u,, —g € H* (Q) possesses a weakly convergent subsequence
to some ug € H*(Q). Define u = ug + g. The strong convergence in L?(R9) implies |u| = 1, i.e, u € A.
Finally, the lower semicontinuity of I, implies

Is(u) < liminf I (u,) = miﬂls(v).
n ve

Remark 3.2.4 (Simplifications of I). If ki = ko = ks = 1, then I, takes on the form
1
I (v) = f/ |Viv|2da,
2 Jpa
which is a fractional Dirichlet energy; see [4] for a full analysis of this case.
If ko = k3 > k1 (so that o« = ky ), then I takes on the form
1 :
Is(v) = f/ k1| Vo2 + cp|curl®v|? da.
2 Jra

We numerically explore this case in the next section; see [36] for the local setting.
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3.3 Operator splitting method

In order to approximate minimizers of the fractional Oseen—Frank energy introduced in the previous
section, we adopt an operator-splitting strategy. The method is inspired by the classical approach
developed in [36], and we adapt it to the present nonlocal setting. The main difficulty stems from
the nonlinear pointwise constraint |u| = 1, which makes the admissible set .4 nonconvex. Rather than
enforcing the constraint directly within a fully coupled nonlinear scheme, we reformulate the problem
as the minimization of a sum of two functionals: a quadratic energy term and the indicator functional
of the unit-length constraint. This structure naturally lends itself to a splitting procedure, where each
subproblem can be treated separately.

More precisely, we consider the fractional energy

I;(v) = 3 /Rd k1 |V*u|? + co|curl *v|? da,

and rewrite the constrained minimization problem in a form suitable for time evolution schemes. The
resulting algorithm alternates between a linear fractional elliptic step and a pointwise projection onto
the unit sphere, leading to a simple and implementable iterative method. In that spirit, we can

reformulate problem (3.2.3) as
find u € A such that I,(u) + Ps(u) < I,(v) + Ps(v) for all v € [H*(Q)]? + g, (0)
where ¥ := {v € [H*(Q)]"+ ¢ : [v| = 1a.e.} and
0 ifvel,
Pe(v) = ,
+00 otherwise.

We write F'(v) = I;(v) + Pg(v). Operator-splitting methods decompose the original problem into a
number of simpler subproblems associated with each sub-operator of the original problem and solve
subproblem separately. This idea is easy to implement under a time-evolution framework. Consider
the time evolution formulation of problem (O): find u € L*([0,T]; H*(Q) + g) such that |u(t,z)| = 1
almost everywhere in (0,7) x © and

(—F"(u),v) = (us,v) 2 (ray, for all v € H3(),

u(0) = uyg,
for some given ug € A. In order to solve @, we seek stationary states of this evolution problem as
t — oo.

3.3.1 Discrete problem

We use the same notation as in Chapter 2] Concretely, let By be an auxiliary domain containing €
such that H = d(2, BY;). For h > 0, we consider a simplicial mesh 7;,(Bg) of By, whose elements
{T}reT, (By) are assumed to be closed, and such that the set

Tn(Q) :={T € To(Bu) : TNQ # 0}

is a simplicial triangulation of 2. We denote by N}, = {z;: i = 1,..., N} the set of nodes of T, (Bg).
We consider first-order Lagrange elements,

Vo := {vn € PYH(Th(Br)) : vn(2:) = g(2;) for all z; € Nj, N Q°}.
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Finally, we denote the standard Lagrange piecewise linear basis as {@Z}fivlh

Remark 3.3.1 (Marchuk-Yanenko operator-splitting method). The Marchuk—Yanenko operator-splitting
method is a time-discretization technique designed for evolution problems whose governing operator can
be decomposed into a sum of simpler sub-operators. Instead of solving the fully coupled problem at each
time step, the method advances the solution by successively solving subproblems associated with each
operator. More precisely, if an evolution equation can be written in the form

us + (A+ B)u =0,

the scheme replaces it by two consecutive substeps: first solving a problem involving only A, and then
a problem involving only B, each over the same time interval; see [J4)] for further details.

In our context, the method allows us to separate the fractional operator arising from the energy I
and the nonlinear projection associated with the constraint functional Ps.

Let 7 > 0. Applying the Marchuk—Yanenko operator-splitting scheme to problem @, we obtain
the following iterative procedure.

For n > 0:

(i) Given u™ € L2(R%), compute u"*z € Vgn as the solution of the time-evolution problem without
the projection step, discretized by an implicit Euler method:
un+% — "

<—I;(un+%)7v> = <T,’U> , v € Von.
L2(R4)

This is equivalent to

un—&-% _un 41 s 41 s
— cvdx + Kk Veu""2 - Viudx + co curl v 72 . curl’vdx =0, v e€ Vo
R R

T R4
To impose the boundary condition, we proceed as follows: let "2 € Vo, be the solution of
ﬂ”*é —u” ~ 1 g~ 1 s
/ — vdxr + ky Vgt ~stdx+02/ curl 7" "2 . curl *vdx
Rd

T R R (3.3.1)
=—k / Vg - Vivdr — co / curl®g-curl®vdz, v e Vy,.
Rd Rd

We then define

u"tE =gnte 4 g.
This corresponds to the standard lifting technique for imposing Dirichlet boundary conditions,
where the solution is decomposed into a homogeneous part and a prescribed boundary extension.

(ii) Given u""z, compute u" € L2(R%) as the solution of

n+l _ ,nts
<W7v> + (P (u™h),v) = 0.
L2(R4)

T

This step reduces to the pointwise projection

n+% )
X u71(x)7 if w3 () £ 0,
u"H(z) 1= Junte (z)|
0, otherwise.

In practice, this projection is performed only at the nodes of the mesh.
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Remark 3.3.2 (Projection-free method). In [6, Chapter 7], the projection method described above is
analyzed for the one-constant approzimation in the local case. In order to guarantee that step (ii) de-
creases the energy, the mesh must satisfy a discrete maximum principle, which in two space dimensions
18 equivalent to the triangulation being acute. In higher dimensions, however, this requirement becomes
rather restrictive. For this reason, the possibility of omitting step (i) is also explored in that work. It
1s shown that, although this modification imposes a restriction on the time-step size, the unit-length
constraint is still satisfied in the limit (7,h) — (0,0). More recently, this projection-free method was
studied in [J] for the one-constant approximation in the nonlocal setting.

3.4 Numerical experiments

In the present section we perform several experiments in dimension d = 2. Before proceeding, let us
describe how step (i) of the method is solved. Note that the length constraint implies u; - u = 0.
Consequently, we search for descent directions in

On(upn) == {vn € Vor 1 vn(2:) -un(z:) =0 Vz; € N}y N QY.

Therefore, we reformulate (3.3.1) as follows: find v"*2 € O (uy,) such that

_/ v Ly dr 4k Ve (u" — 7'11"+%) -Vovdr + 62/ curl®(u" — TUTH_%) -curl®vdx
Rd

Rd Rd

= —k Vég-Vévdr — 62/ curl °g - curl *v dx, Yo € Op(uy).
Rd Rd

Then, the solution of the first step is given by

1 1
u"tE =" — "I 4 gy,

where g, denotes the Lagrange interpolation of g.

To solve the discrete system we employ a classical Lagrange multiplier approach. To that end, let
L, € R">X2nn he such that vy, € Oy (uy,) if and only if L,v;, = 0. Additionally, we define the matrices
B, K,C € R*"*" by

Bij = / (I)l . ‘I)j dl’, Kij = Vsél . Vsq)j dl’, Cij = / curlst)i . curlS<I>j dx.
R4 R4

R4
Thus, the resulting discrete saddle-point problem reads: find vt € Von such that
—(B+ k17K + cotC) Lt nts [ (k1K + c2C0)(u™ + gn)
L, 0 A 0 '
Here A € R™ denotes the Lagrange multiplier associated with the constraint.

Remark 3.4.1. We remark that most of the computational effort is concentrated in the assembly of
the matrices K and C. These matrices are dense and their computation is not straightforward; see
Appendiz[4] for further details. On the other hand, they do not depend on the time step T. Hence, for
a fized mesh Tp(Bp) and s € (0,1), they need to be computed only once.

Remark 3.4.2. In practice, it does not seem important for the initial vector field uy to satisfy the
boundary condition.
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3.4.1 Square domain

We first consider €2 to be a square. For H > 0 and h > 0, we take a uniform triangulation 7, (Bg). In
particular, we assume that Q = [—1,1] x [—1,1] and consider g = v, where v denotes the outer normal
vector of €, extended to R?\ {|z| = |y|} in a piecewise constant way. As initial value we fix a constant
unit-length vector uy € S'. The stopping criterion is

n+l _ . n n+l _ ,n
<I;(" = “)“ = “><106.

The computational results for the boundary condition are shown in Figure for s = % The defects

tend to appear along the diagonal of the square, in agreement with the results reported in [36].
Moreover, increasing the value of k; (the coefficient of V*) has a smoothing effect on the singularities,
which is also observed in [36]. In contrast, increasing co does not seem to produce the same smoothing
effect. Finally, note that when k; = 100 and ¢co = 1 we are essentially in a approximation of the

one-constant model.

7 o
! Aﬁ%\’w f

U

(a)02:1, k1:1 (b)CgZL k1=10 (C)62:1, I€1:100

ahhl

Wi
i

:\é M‘:},Jm

=AY »

A
R
\'{H:\\’\m‘}}\‘ \ Hf‘{nl\ h\a\ww\”' -

Bl SOV

(d) Co = 10, kl =1 (e) Co = 100, kl =1
Figure 3.1: Computational results for different values of k; and cy. The differentiability order is s = %,
the time-step is 7 = 0.001 and the mesh size is h = 0.07.

As expected, different values of s yield different behaviors of the method. As s — 1, the model
approaches the local case, and the smoothing effect observed previously appears already for smaller
values of k1. On the other hand, for smaller values of s the equilibrium configurations become more
singular, even for large values of k;. These results are shown in Figure [3:2]
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3.4.2 Circular domain

Now we consider the case 2 = B(0,1). Again, we use a uniform triangulation 7,(Bg). We impose the

ol.y) = R <n<<2>)> ,

where R, denotes the counterclockwise rotation matrix of angle ¢, and @ is the polar angle that (z,y)

boundary condition

forms with the z-axis. This corresponds to a rotation of the outer normal vector in B(0,1). We use the
same stopping criterion as in the previous section, and the initial condition is taken to be a normalized
random vector field.

The computed nearly stationary configurations for s = % are displayed in Figure The solu-
tions appear to approximate the expected stationary configuration in the one-constant approximation,

namely
x

u(z) = Ry =i

see [41]. However, we are unable to clearly identify a convergence behavior towards this canonical
solution. Figure shows the discrete energies of the iterates u™ for different values of s € (0,1)
and a fixed mesh size h = 0.07. In particular, a rapid initial decay of the energy is followed by a
slower decrease until the process becomes nearly stationary. Here, the initial configuration is taken to
be a constant unit-length vector that coincides with g in Q€¢, which explains why the energy is large
for s = 0.8. Figure [3.5 illustrates the evolution through snapshots of the iterates. We observe that
the initial discontinuity of the initial function is quickly removed and a slightly diffused point defect
develops, which moves towards the center of the domain during the evolution. It is also interesting to
analyze the evolution when the method is initialized with a constant unit-length vector field. In this
case, we observe that a line defect rapidly develops and moves towards the origin, eventually forming
a point defect; see Figure [3.6
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Figure 3.3: Computed stationary configurations, note the presence of a point defect in the origin. The

time-step is 7 = 0.0001 and the mesh size is h = 0.07.

0.2
05| |
0.8

s
s
s

35

30

25

20

15

10

CQZ].,
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Appendix A

Implementation details

The main challenges in computing solutions of problems (D)) and (O]) are the need to evaluate integrals
over R?, the presence of a singular kernel which complicates the use of quadrature rules, and the
nonlocal nature of the problem, that leads to dense system matrices; recall the example (2.2.2)).

To tackle the integration in RY issue, recall that we consider H = H(h) > 1 and our computational
domains will be a family of balls By containing 2 and such that H ~ d(Q, B};). We extend our
discrete functions to R¢ by zero. In order to control the truncation error in the flux, the parameter H
must be chosen appropriately; we refer to Lemma [2.4.5] for details. For h > 0, we consider a simplicial
mesh T, (Bg) of By, whose elements {T'}rc7; (5, are assumed to be closed, and such that the set

Tn(Q) ={T € To(Bg) : TNQ £ 0}
is a simplicial triangulation of 2. We denote by N}, = {z;: i = 1,..., N} the set of nodes of T, (Bg).

We set np, = #(N, N Q) and assume that the nodes are labeled so that those belonging to Q come
first, i.e., NpNQ ={z1,...,2n, }.

A.1 Fractional Darcy problem

This section is devoted to the implementation of the matrices involved in the Darcy problem @
According to definition , we consider the discrete spaces consisting of continuous functions
(qn, ¥r) € Pi(Tn(Bg)) x [P1(Th(Bg))]? C V such that g, vanishes on Q°. For the pressure, we
consider the standard Lagrange nodal basis Bpressure = {@i}1<i<n, defined on the interior nodes,
while for the flux we employ the d-Lagrange nodal basis Baux = {®;}1<i<an,. The difficult exercise
when implementing lies in the computation of the matrices K € R"»*"» B ¢ R XN

Kij 2:/ VSS01 . VSCPj d.’E,
Rd

Bij = / Vscpl . Qj dx.
R4

We point out here that, due to the identity ||V*ul|p2ga) = ||(—A)2ul| p2(ra) for u € H*(f), the matrix
K satisfies

LAYV o (—AYi o dp = V() (pi(2) = i) (@s(@) = 0i(¥))
K= [ (~Me-aip de=2G2 [[ drdy,

|w_y|d+28
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so that it coincides with the stiffness matrix of the Poisson problem (]ED Moreover, splitting
R? x R = (By x By) U (B$ x Bg) U (By x B$) U (B% x B%)

we obtain

~_v(d,s) (wi(x) = i(y))(vs(®) — i) ;.
K = B //BHxBH dx dy

|.’£ 7y|d+25

+ 2/ 7<pi(x)<p;(£) dx dy.
BuxBg T =yt

Remark A.1.1 (V* formula for piecewise linear functions). It is also possible to compute K;; directly
as

Kij = / ngoi . Vstpj dr.
R4
By Theorem[I.1.8, we deduce that

Vei(y)
a |z —yldtet

Vipi(a) = cld, 1 — 5)/

R

where
F( d+8271)

c(d,1—s)= —/——=——.
( ) m221-s0(152)

If we denote by w; := supp ®; (that is, the patch of the vertex z; ), we see that the integration in V°y;

takes place only on w;. Moreover, Vy; is a constant vector on each element of w;. Therefore, for each
z € R%, it can be written as

1

T:TCw;

Thus, one approach is to define

1
= c(d, 1 — S
) = ld1 =) [ o

and therefore

Vegi(x) = Y Vipilr)ar(@),

T:TCw;
so that

T,T:TCw;, T'Cw;j

In addition, observe that

®,(z)
Bz‘,j = C(d, 1-— S) Z Z VQPi‘Tm : //T . |$_j(d+s_1dy dx.
1 XdLm

Tiesop ®; T Esop @; Yy

We postpone the computation of K via the representation formula (A.1.1) to the next section and focus
instead on the computation of B.
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Hence, we iterate over the elements of the mesh using a double loop. More precisely, for any
T, Ty € Trn(Bg) (possibly with T; = T,,,), we must compute

@, (z)
T * P dy d$,
//T‘LXTWL |x7y|d+ !
for the entries of B, and

[ eoeeE o n,,, [ e,
Ty xTh, ’ Ty x B ’

|z — y|d+2s |z — y|d+2s

Vi

for the entries of K. The one-dimensional case is relatively simple, as the entries of both matrices K
and B can be explicitly computed even on non-uniform meshes. The computation of K in the two-
dimensional case is thoroughly discussed in [I] and we employ the same ideas to compute B € R™»*2Nn,
The evaluation of the required integrals is carried out by mapping each pair of elements to a reference
configuration and applying suitable quadrature rules. In particular, the quadrature rules described in
[49, Section 5.2] have the key advantage of transforming the integral over the product of two elements
into an integral over [0,1]%, where the singularities of the kernel can be explicitly computed. The
extension of these techniques to the three-dimensional setting, for the matrix K, has been developed
in [34].

Now, for d = 2, we describe the computation of matrix B following ideas from [49] Section 5.2]. We
order the flux basis in such a way that the z; —coordinate basis comes first and zs—coordinate basis
comes next. That is, for all 1 < j < N, we set

©j 0

Define T' = {(&1,42) : &1 € [0,1], 0 < &y < &} the reference triangle. Also, for an element T}, we
consider the affine diffeomorphism x; : 7' — T; whose Jacobian matrix is dy; = B; € R2*2. We now
focus on the computation of

- & (z)
7 = Vil - // Jidy dr
b 7. Ty xTy 1T — yldts—t

®;(xi(1)) .
= 4|T||Tn| Vil T - — - dyd
‘ lH | ® |Tm /T/T |Xl($)—Xm(y)‘1+s yar

— T Tl / / Fy; dj dé.
TJT

Following [I], given two elements T} and T,,, we introduce a local numbering of the nodes as follows:

first, the nodes shared by both elements; next, the nodes in 7;\ T;,; and finally, the nodes in T;,,\ T}; see
Figure The local numbering of the flux basis functions is defined analogously, with the additional
convention that the basis functions associated with the x1-component are listed first, followed by those
associated with the xo-component. As we shall see, given any elements T} and T),, the computation
of I ;fn depends on whether the intersection 7; N T}, is empty, a vertex, an edge, or whether T; = T,,.

Finally ® denotes the Kronecker product: if A, B € R"*™ we define

(A X B)” = AZ]BU
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3 1 1

Figure A.1: Local numbering for elements 7; and T5,.

A.1l.1 CaseT)NT,, =10

In this case, the integrand is not singular, and we simply employ six-point Gaussian quadrature rules
over the elements. Nevertheless, this is the most computationally intensive of all cases. Let {pk}gzl
be quadrature nodes and {wy}$_, their corresponding weights on the reference triangle. This yields
36 quadrature points on TxT. Then,

6 6
®;(pk)

ﬂTnlviTm' ! - WrpWq .

kz::z::| ITm] Vi IXt(Pk) = Xm (P 7

Note that Ilzfn =0ifs=1,2,30rj =4,5,6,10,11,12. Indeed, if y; is the basis function associated with
the node z; € Ty, then ;|1 = 0since T;NT,, = (. The same argument applies for j = 4, 5,6, 10,11, 12.
Therefore, the local matrix I ,, € R6%12 has the structure

Il,m — 4|7~H|Tm| <03X3 O3><3 OBXB 03X3> ®Cm.

A Osxs Apm Osxs

)

Here, A;,, € R? is defined by

ABT = Pk) Wi Wy,
l,m ZZW (k) — Xom (Pg)| kWq

k=1q=1

where 01 (z,y) = 1 —z, 02(z,y) =  —y, and 03(x,y) = y. The matrix C,,, which collects the gradients
of the local basis functions on T,,, is given by

O3x3 O3x3 Oszxz O3x3

Cm = )
Gl (93><3 G2 03><3
where
opilr, Ovpilr, Oipilr, O2p1|T,  O2p1lT, O201lT,
Gi:= | dpalr,, Op2lr,, Oipalr, |- Ga = | appalr,, Oopalr,, Oapalr,,
Ovpslr,, Ovpslt, Oi1pslT, O23|1,, O203|T,, O2003|T,

A.1.2 Case 1;N7T,, is a vertex

We choose the diffeomorphisms x; and x,,, in such a way that the point (0,0) is mapped to the common
node of T and T, respectively. Hence,

Xl_Xm:Bl_Bm
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We decompose the domain TxT=DU Dy, where

We consider the transformations T; : [0, 1]* — D; defined by

3 ¢ 3 Epto
M = § 7 g I Epapi3 7
2 §pa M2 ¢
M3 Spap3 13 S

with
| det(dT3)| = & pa.

These change of coordinates allow us to explicitly compute the singularity under the integral. Indeed,

= /[O » Fii(€, &, Epa, Epinps ) €3 i dEdp
+/ Fij(Epa, Epapis, €, €1 )€ g dEdp
[0.14
= Veilr,, - (D + (D)

for the terms (/) and (II) defined below Using the homogeneity of the affine maps B; and B,,, we

q’j (g? 5/’61)
I =
()Aw%@mmwmm

where the basis functions in the new coordinates become

®(§,6m) =1, Dy (&, &) = E(1 — ), D3(&, &) =&

obtain

‘1+S 62_SI’L2 dé—d/’l’?

Remark A.1.2. Strictly speaking, ®; is vector-valued. More precisely, its components are given by
4)1(576/'61) = (1 _an)a ¢2(€7€M1) = (5(1_M1)v0)? @3(6,5”1) = (‘fﬂlﬂ)a
(1)4(576/1'1) = (071_§)a ®5(£7§M1) = (075(1_:“1))7 §6(§7€,U11) = (075/141)

Here, for convenience, we slightly abuse notation by treating them as scalar quantities. We shall
maintain this abuse of notation throughout this section.

Integrating first with respect to £, we obtain

(1)
1 / 0;" (1)
I)= : iz dp,
D=T25 Jop @ G

where

4—35
0w =g— -1 6w =1-m, &w=m, 6 =6"=0,

and
dW () = Bi(1, 1) — B (a2, piopia)-
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Analogously,

2)
1 0;7 (1)

II) = J dp,

=i /[0,1]3 @) (o[t
with 4

— S
07 () = 5, —m2e 057G0) = ol = pia), 057 () = puapa, 607 =057 =0,

and

d® (1) = Bi(pa, papts) — B (1, ).

Let p1,...,p27 € [0,1]3 and wy, ..., war € R be the quadrature points and weights in the unit cube.
For h = 1,2, we approximate

/ D0 S B0
o, 1A ()12 70 £ TR ([ R

We now write the resulting approximation of the local matrix I; ,,, in a compact fashion. Following
the strategy of [1], we define:

° @(h) c R50><27 by
h h
91(']') = w; 9[(¢31]5+1(Pj)Pj,2,
e the vector d") € R?" by
A = |d™ (py)| 1.
Let
I =0WaM L @@

We then define V; ,, € R>*10 by reshaping fl’m, namely

V[i71]5+1’“/51 — fli,mv i=1,...,50.

lm

Define C,, € R>*10 by

Oveilr, Overlr, Oveiln, Oxo1lT,,  O201l|1,, O20ilT,,
0 0 0 0 0 0
C, = 0 0 0 0 0 0

OopalT,,  O2palr, O2palr,,
O205l1,,  O205|T,, O205|TS,

Ovpalr,, Oivpalt,, Ovpalr,
81805|Tm 5’1%05|Tm 31905|Tm

O O O O O
O O O O O
O O O O O
O O O O O

With this notation, the local matrix I; ,, € R>*10 is given by

4
Il,m = E|TZ||Tm| ‘/l,m X Om~

A.1.3 Case 1;N7T,, is an edge

This time we choose x; and ., so that the common edge between T} and T, is mapped onto [0, 1] x {0}.
Hence, if we set

z= (21,22723) = (Ql *‘ila QQ, ‘%2)3
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the singularity occurs at z = 0. Then,

1—-21 p21+&81  pia
/ / ij = / / / / Fij(fl,ég,fl +?:“1,22) d?:“g dfjg d?:’l dCEl
0 0

We decompose the integration domain as
5
TxT=|]J Dy
k=1

where the subdomains D;, are defined as follows:

Dy ={(21,2): 1<% <0, 0< 29 <142, 0< 23 < 59— 2, 5 — 5 <3 <1}
Dy ={(#1,2): —1<2,<0,0< 2, <142, 20— 2% <23<1, 33<3 <1},
D3 ={(21,2):0<2<1,0<%,<%,0<23<1—2%, 23<3; <1-2%},
Dy={(21,2):0< 2 <1, 2 <5 <1, 0< 23 <2 — 21, 20— 21 <& < 1— 4},
Ds={(21,2):0< 2 <1, 21 <% <1, 20— 21 <2351 -2, 23<8 <1— 2%}

We introduce five mappings Ty, : [0,1]* — Dy:

3
T ) = —&pape ’ —Emuzus 7
Epa (1 — p2) fuluz (1—p3)
Spaps
1 — p1piz)
3
(& n) = fl
Epapapts
Epr (1 — p2)
E(1 — papaps)
€ p) = S prapts 7
§u1
Spipa(l — p3)
E(1 — papapz)
(f,u) _ 5/-1’1/'[/211'3
Ep1piz
§ur(1 — paps3)
Note that
| det(dTy)| = & p, |det(dTx)| = Epipa, k =2,3,4,5.

We explicit the calculations for D;; The remaining cases follow analogously. We have

®;(E, Epaps)

Fyi(&1, 23,21 4 21,2 :/ 3u2ded
/171 381, 2,81 4 21, 22) [0,1]4 |Bz(§7fu1#3)—Bm(f(l—M1ﬂ2)afﬂ1(1—AL2)|1+Sg pa didy

_ / ®; (&, Epaps)
74 |1 Bi(L, paps) = B (1 — papo, pa (1 — p)) |+
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Note that the singularity only depends on £ and can be explicitly computed. Thus, integrating with
respect to £ we deduce

(1) (1)
1 ;7 () I (1)
Foi(8y. 30,81 4 21 2) = J d
Al Zj($1723,1:1+21722) 4—8/[071]3 |d(1)(u)|1+s M,
with 4
— S
V=5 -1 w0 =1, w0 =m0 () =0

1 1—
dM (u) = B, ~ Bn, Hid ) W) = 2.
[ s pa(l = p2)

Doing the same procedure for all the remaining domains yields

w(h) J(h)( )
- Yy e Wy
/TxT -5 Z /0 e ) ()| .

where the shape functions ¢§h) are:

4—5
§1) =" _1 él) =1—pps, ¢z§,1) = H1ks,

3—s ’
4—s
v = 3-5 Lo =1—pm, ¢ =,
— S
3 4-—s ) o) _ | @ 1
V=g (), vy =1- s 08 = m(1 - ),
4 4-—s @ _ "
= (1= papops), 8P =1— pypo,  ¥$Y = papa(1 — pa),
4—s
gs) = 35 (1 — papazps), 55) =1-p, ¢§5) = p1(1 — pops).

The Jacobians are
JOW =pud, TP () =dps, h=234,5,

and the distance vectors d™) (p) are defined as

PRI (R I S L BRI o el B O (A
BV pa(1 = p2) 1 papiz(1 — p3)
d® (1) = B, I — pape B, 1 . d™ () = B, L —papops | B, 1 ’
pa (1= p2) 11 2 i3 papz(l = p3) pa

1-— 1
d(5)(,u) — B Hip2p3 — B, )
pa (1 — piopiz) 2

Let py. € [0,1]® and wy be quadrature points and weights. Then

[0,1]3

d ~ w
[ (s T 2 T

To write the resulting quadrature in matrix form, we define:
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° \I/(h) c R32x27 by
(h) _ (h)
v =w; ¢[i—1]4+1(pj)

e the vector d” € R?" by

JM (p;),

di = 1d") () |7

Let s
I =Y WM™,
h=1

We reshape fl,m into £, € R**8 via

gl LIAT =1, 32,
To incorporate the gradient contribution, define
deilr, Owpiln, Oipiln, 0 Oxpim,
o _ opalr,, Oipalr, Owpalr, 0 Oapalr,
" 0 0 0 0 0 0
O1p4lT,, Orpalt, Orpalr, O Oopulr,,

Finally, the local matrix I; ,, € R**8 in this case is

4
Il,m = 4 |TlHTm‘ El,m & Cm~
— S

Al4 CaseTl; =1,

In this case, we have

I, = 4|Tz\2/ Fy
TxT

Performing the change of variables z = y — x, we obtain

1 1 1—21 21421 —Zo
/ Fij:/ / / / Fz‘j(A,‘f+2)d£2d2§1d§32d§31.
TXT 0 0 7571 7572

We decompose the integration domain into six subdomains

where
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Dy={(22): 0<% <1,0< 2 < 23,
0<21 <1—2, 0< a5 <21},

DSZ{(.%,,%) —1S21§0’0S22§1+21’
z2_z1<i‘1§17OSJA:QSIEl‘FZl—ZQ}?

Dg={(2,2): 0<% <1, =1+ 2 <% <0,

— 2 <31 <1 =21, =2 <@y <41}

The changes of variables (&, —2) in Dy and (& + 2,2) in Do map both domains into the same region,

Dy ={(2',2):0< 21 <1,2] <2,<1,2, <3 <1,2 <3y <a\}.

Hence,
4Ty / Fij = 4|Tl|2/ Fij(#',3 — 2') + Fyj (2’ — #',3") d3’ d?’
D1UD+ D’

1

@} 1 @ VA7)
:4|1—2|2/ ](m)—i_ J(x Z)daf\j/déj7
Di

| Bi(2")[ 1+

where in the last equality we used the symmetry of the kernel. The composition of the affine map

wq
Tyw) = | T
Wy
ws
with the Duffy map
i3
T _| det(dT)| = €312 A2
(& n) = ; | det(dT)| = £ pipz, (A.1.2)
Epypin
Spapraps

yields the transformation from [0, 1]* onto Dj:

= € N RITVETE
1=+ pap))’ §h1po
Thus, we write

[ ROV gy [ Bl Byl e )
D [0,1]*

3.2
|B,(2)[1+s Bu(2(&, )1+ E°uipe d€ du.

’
1

Integrating first with respect to £, we obtain

(i) + 850 = 2) 1 0 ()
iVE] dz’ dz' = T 5 dpa,
D; [ Bi(2) [+ (4=5)B=9)(2=5) Jo [dD(pa)[**+
where 9 4 5
1 1 1
9§)(u3)=ﬁ+u3, 95)(M3):E—1—M37 9§)(M3)=175+1,
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and

d(l)(MZS) = Bl (,Uf,) .

We proceed analogously for the pairs (Ds, D4) and (D5, Dg): we use the variable change (&, —2) in
D3, (24 2,%2) in Dy, (& + 2,2) in D5 and (&, —2) in Dg, to map D3 and Dy into the same domain

Dy ={(@,2):0<2 <1, 0<% <4, 4 <21 <1, 5 <ah <& — 4 + 4},
and Ds and Dg into the same domain

Dy ={(2,2"): —1<21<0,0< 2, <142, 2, <) <143, 25 <ah <@i}.
Therefore,

(i) + B, (3 — &
[ Reasn= [ R - R -2 = [ BEEREZS)
D3UDy . D

N
mE)

P () + P8 —2)

PPN S\ N o ~1 N N
/ Fij(z,z%—z)—/ Fi;(&", 2" —2")+ Fi; (& —z,x)—/ B[ dz' dz
DsUDg D} D} Z(Z
Again, the compositions of the maps
w1 w1 w1 W1 — Wy
Wa W — W3 + Wy Wa W — W4
T2 = ) T3 = ;
w3 ws ws — W4
Wy Wy Wy W3 — Wy

and the map (A.1.2)), transform D) and D} in [0, 1]*. Namely, in D) we perform the coordinate change

. £ - Epapa i = §(1 — pape) ,
E(p1 — papo + papops) S papts E(p1 — papo)

and in D} we perform

PV QR GVEETEY o —Sppzps o £
E(pa — papops) )’ E(pipe — papops) )’ E(pr — pap2) |

We obtain two additional contributions:

/ ®;(@) + By (@ —2) o 1 /1 0% (113) ’
~ - 3
D} |By(2/)[1+s (4=35)B=5)(2—5) Jo [dPD(u3)[t*s
AR JIC AT 1 L6 (s
YN di"dz = (3) 1+ dpiz,
D, | Bi(2/)] 1+ (4—35)B—=35)2—35) Jo [d®(us)|*+s
with ) 22— s) 5
(2 _ 1 (2) _ - S 11— (2 _ _9
91 1—S+ ’ 02 1_s M3, 03 1—s +,u’37
(3) 2 (3) 2 3 _ 2(2—5s)
91 1_S+M37 02 1—8+ 5 93 1—_s M3,
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and

@) =8 (). Py =8 " ).
13 L= pu

Collecting all terms in the preceding discussion, we have

(h)
4|Tl / 0;" (us)
4|T1? F; = dus,
5 f o Fo = e Z T G
ith
. (1) 2 (1) 2 (1) 2
00 (us) = g— s, 037 (pa) =20 — —1—ps, O3 (na) = —-+1,

1—

2
ps, 05 (u3) = T 2T Hs

2 2 2
9§)(u3):m+1, 057 (ns) = 1

2
01 (113) = T THs 05 (u3) = T b 05" (i3) = 135

1 1

S
1—s
1
dD(us) =B, ("), d?(us) = B, , A =B " .
1 3 1—ps

Let {pk,wx}}_, be quadrature nodes and weights in [0,1]. Then
h) h
1 9( (13 f:w 9( )( k)
o ‘d(h)( |1+s dps = kY am) (p, ) [T +s h) (pr) |15

As in the previous cases, we now describe how to write the resulting quadrature in matrix form. We
define:

° @(h) c R18x9 by

(h) _ (h)
@ij 9[1 1]3+1(pj)7

e dM c R by
"= 1AM ()| 71

Set ;
=3 g,
h=1

and reshape into Q;; € R¥*6 via

Q[i—ll3+1,ri/31 — fli’l

)

Define C; € R3%6 by

ot Owpiln, Ovpiln, Owpilry, Ocprlmy, O2eorlmy
Cr= |02l Orp2lry Orpz|lr, Oapalmy,  Oowe|r,  Oaalm
Ovpslr, Ovpsl, Ovpslr,  Owpslny  Oawslm,  Oapslm,

With this notation, the local matrix in this case reads

AT

=G -9e2-9

Q11 ® .
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A.2 Fractional Oseen-Frank model

In this section we describe the implementation of the matrices involved in Problem @ in dimension
d = 2. We need to compute the matrices

Kij = (Fs®;, Fs®;) 12(ray,

where {®;}1 € [Py(Th(Bgy))]¢ is the usual d—Lagrange basis and Fj either V* or curl®, we point
out that the same ideas also work for F; = div°®. Note that, V®,; and curl ®; are constant on each
element of the mesh. Therefore, in the same fashion as Remark we deduce

Ky= 3 F@ln)F@lr) [ or@aer)d.

T,T":TCw;, T'Cwj

where F = F and
1

ar(z) =c(d,1 —s) /T Wdy.
With this, we could use the Duffy type tranformations of the previous section combined with quadrature
rules in a double loop over the elements. Still, we would need to deal with a triple integral. From
a practical computational viewpoint, such an approach would be prohibitively expensive. For this
reason, we adopt a different strategy. Instead of using the functions {ar}, we apply Fubini’s theorem
to the double integral:

K 3 F(®;|7) - F(®,] )/ / / c(d, 1~ 5)° dz dy dz
i = i|T) " 1T ’
! T TCon, T/ Cu,s ! 7 Jrr Jra v —yldts—t [z — z[dFs—l

and define ¢ : R? x R® — R such that

1 1
,2) =c(d,1—s)? dz.
9(y,2) = ¢( s) /Rd |z — y[d+s—T [ — od+s—1 x

With this, we can write

Ko= ¥ P@ln)-F@) [ | o)y

T,7":TCw;, T'Cw;

The key idea is that we can give an explicit expression of g(y, z). Recalling the Riesz kernel Ij_g
defined by Formula (|1.1.8]), we have

90:2) = [ Dslo=9) hslo = 2)do = T @.00) = T B.(0),

where ®,(z) = I1_s(x — 2), that is, ®, = 7,15 where (7. f)(z) = f(x — z). We recall that the Riesz
kernels satisfy semi-group property

Io*xIg =144, foro,8>0and a+p<d,
and that they commute with translations. Therefore, we deduce
g(y7 Z) = Ilfsq)z(y) = 1'175(7'2[175) = Tz[Ilfs * _[175] = 7—z‘[2725~

Remark A.2.1. The above derivation is not justified for d =1 and s < %, because in that case the
integrand in g decays too slowly; equivalently, 2 —2s does not satisfy 0 < 2—2s < d ifd=1 and s < %
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Therefore, we simply have

1
9@&)=d¢2—%ﬁ§jgﬂ%3»

with

(4—1+5s)
c(d,2 —2s) = AT BT (1 — 5

Thus, let np = #7,(Bg) and d = 2, it only remains to compute the matrix G € R"”*"T given by

Glm::c(2,2—2s)// M, 1<l,m<nr.

’ T xT, 1Y — 2%

We iterate over the elements of the mesh by means of a double loop and perform the computations
using suitable quadrature rules. For 1 < < ng and 1 < m < (note that G is a symmetric matrix),
we first classify the pair (73, 7,,) according to whether the intersection is empty, a vertex, an edge or
T;. We then compute G ., following the same strategy as in the previous section. If the elements are
disjoint, we simply apply a Gaussian quadrature rule, since no singularity is present in this case. In the
remaining configurations, we employ appropriate Duffy-type transformations to treat the singularity
explicitly, and subsequently apply quadrature rules.
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