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1. Introduction

This paper develops explicit strong solutions for distributed-order time-fractional diffusion equations on bounded do-
mains D C RY, with Dirichlet boundary conditions. The abstract partial differential equation du/dt = Lu models a diffusion
process. The simplest case L=A =) i 9%u /Bxf governs a Brownian motion B(t) with density u(t, x), for which the square

root scaling u(t,x) = t~1/2u(1,t~1/2x) holds [13]. The time-fractional diffusion equation 8fu/dt# = Lu which is based on
Caputo fractional derivative of order 0 < 8 < 1 is used to model anomalous sub-diffusion, in which a cloud of particles
spreads slower than the square root of time [18,19,30,33,36]. Baeumer and Meerschaert [2] investigated the solutions to
the initial-value problem in the general Banach space setting, where L is the generator of a uniformly bounded, strongly
continuous semigroup. Their results can be used to establish weak solutions. See also the pioneering work of Kochubei
[18,19]. Baeumer et al. [3] proved strong solutions for the case where L is a uniformly elliptical operator on R?, and Meer-
schaert et al. [28] extended this result to bounded domains on R¢, with Dirichlet boundary conditions.

When L = A, the solution u(t, x) is the density of a time-changed Brownian motion B(E;), where the non-Markovian
time change E; = inf{t > 0: W, > t} is the inverse, or first passage time, of a stable subordinator W; with index S.
The scaling We = c/BW; in law implies E.s = cPE; in law for the inverse process, so that u(t,x) = t—#/2u(1, t=8/2x).
Scaling properties for a related fractional differential equation were developed by Buckwar and Luchko [5], see Remark 2.3.
The process B(E;) is the long-time scaling limit of a random walk [24,25], when the random waiting times between jumps
belong to the B-stable domain of attraction. Roughly speaking, a power-law distribution of waiting times leads to a fractional
time derivative in the governing equation. Recently, Barlow and Cerny [4] obtained B(E;) as the scaling limit of a random
walk in a random environment. More generally, for a uniformly elliptic operator L on a bounded domain D c R%, under
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suitable technical conditions and assuming Dirichlet boundary conditions, the diffusion equation du/dt = Lu governs a
Markov process X(t) killed at the boundary, and the corresponding fractional diffusion equation 8#u/dt? = Lu governs the
time-changed process X (E;) [28].

In some applications, waiting times between particle jumps evolve according to a more complicated process, which
cannot be adequately described by a single power law. A mixture of power laws leads to a distributed-order fractional
derivative in time [8,26,29]. An important application of distributed-order diffusions is to model ultraslow diffusion where
a plume of particles spreads at a logarithmic rate [34]. This paper considers the distributed-order time-fractional diffusion
equations with Dirichlet boundary conditions. Hahn et al. [15] discussed the solutions of such equations on RY, and the
connections with certain subordinated processes. Kochubei [20] proved strong solutions on R? for the case L = A. Luchko
[21] proved the uniqueness and continuous dependence on initial conditions on bounded domains. This paper constructs
explicit classical solutions on bounded domains, and identifies the underlying stochastic process, which can be useful for
particle tracking [22,37].

2. Distributed order fractional derivatives

The Caputo fractional derivative [6] is defined for 0 <8 <1 as

t
dbu(t, x) 1 u(r,x) dr
= . (2.1)
otF ra-pJ) o c—np
0
Its Laplace transform
t9 ~ _
/ e_“% ds =sPi(s, x) — s~ 1u(0, x) (2.2)

0
incorporates the initial value in the same way as the first derivative. The distributed order fractional derivative is
Y
au(t, x
DVu(t, x) = / Fut.X) | ap). (2.3)
oth
0

where v is a finite Borel measure with v(0, 1) > 0.
For a function u(t, x) continuous in t > 0, the Riemann-Liouville fractional derivative of order 0 < 8 < 1 is defined by

t
a\*? 1 3 [ u@,x)
(&> u(t,x)_F(l_’B)& (t—r)ﬁdr' (2.4)
0

Its Laplace transform

/e_5t<§) u(t, x)ds = sPi(s, x). (2.5)
0

If u(-, x) is absolutely continuous on bounded intervals (e.g., if the derivative exists everywhere and is integrable) then the
Riemann-Liouville and Caputo derivatives are related by

aBu(t, x) 3\* t=Pu(0, x)
otP =<5> R STk

The Riemann-Liouville fractional derivative is more general, as it does not require the first derivative to exist. It is also
possible to adopt the right-hand side of (2.6) as the definition of the Caputo derivative, see for example Kochubei [20]. Then
the (extended) distributed order derivative is

1 5 Wy
D u(t, x) :=/[(3> u(t, x) — M} V(dp), 2.7)
0

(2.6)

at ra-og

which exists for u(t, x) continuous, and agrees with the usual definition (2.3) when u(t, x) is absolutely continuous.
Distributed order fractional derivatives are connected with random walk limits. For each ¢ > 0, take a sequence of i.i.d.

waiting times (J5) and iid. jumps (Y;). Let X°(n) = Y{ +--- 4+ Y be the particle location after n jumps, and T(n) =

J§{ +---+ J; the time of the nth jump. Suppose that X“(cu) = A(t) and T (cu) = W; as ¢ — oo, where the limits A(t)
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and W, are independent Lévy processes. The number of jumps by time t > 0 is Nf = max{n > 0: T°(n) <t}, and [27,
Theorem 2.1] shows that X“(Nf) = A(E;), where
E; =inf{t: W; > t}. (2.8)

A specific mixture model from [26] gives rise to distributed order fractional derivatives: Let (Bj), 0 < B;j < 1, be
i.id. random variables such that P{J¢ > u | Bi = g} = c'u™", for u > c~/#. Then T°(cu) = W;, a subordinator with

E[le~sWi] = e~ ¥w () where

Yw (s) = / (e7 —1) pw (dx). (2.9)
0

Then the associated Lévy measure is

1
dw (t, OO)=/t_’3 ndp), (2.10)
0
where w is the distribution of B;. An easy computation gives

1

Y (s) = / sPra - g)pdp). (211)

0

Then, Theorem 3.10 in [26] shows that c‘1N§ = E;, where E; is given by (2.8). The Lévy process A(t) defines a strongly
continuous convolution semigroup with generator L, and A(E;) is the stochastic solution to the distributed order-fractional
diffusion equation

DMu(t, x) = Lu(t, x), (212)
where D) is given by (2.3) with v(dB) = I'(1 — B) u(dB). The condition

1
/—1 1/3 u(dp) < oo (213)
0

is imposed to ensure that v(0,1) < oo. Since ¢w (0, 0c0) = 0o in (2.9), Theorem 3.1 in [27] implies that E; has a Lebesgue
density

g(t,X)=/¢w(t—y,oo) Py, (dy).

Note that E; is almost surely continuous and nondecreasing.

We say that a function h is a mild solution of a fractional differential equation if its Laplace (or Fourier) transform
solves the corresponding algebraic equation. The following lemma shows that h(t, 1) = E[e~*£¢] is an eigenfunction of the
distributed-order fractional derivative D in the mild sense. It also shows that h(t, A) is continuous in t > 0, and hence is
also an eigenfunction of the extended distributed order derivative (2.7).

Lemma 2.1. For any A > 0, h(t, 1) = [;° e **g(t, x) dx = E[e*t] is a mild solution of the distributed-order fractional differential
equation

DMh(t, 1) = —Ah(t,A): h(0,1)=1. (2.14)

Proof. First note that h(0, A) = E(1) = 1. Using (2.2), (2.11) and (2.3), compute the Laplace transform of D™h(t, 1) as

o] o) 1

B
fe—sflm(”)h(t, A)dt:/e_“/ Mu(al,S)dt
0

1 oo
//e L3P h(t e v @8
00
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1
= /(sﬂh(s, A) — 5’3’1) v(dp)
0

~ 1
= (h(s, A) — ;)ww(s), (2.15)
by applying a Fubini argument which holds because vy (s) < oo.
The Laplace transform of g(t, x), the density of E;, is given by [27, Eq. (3.13)]:

oo

g(s,X) = / e Stg(t,x)dt = %ww(s)e_w""(s). (2.16)
0

Then the double Laplace transform

h(s, 1) ::/e‘“h(t,)»)dt:fe‘“(/e‘“g(t,x)dx) dt
0 0 0
= /‘e_“‘( /e‘“g(t,x)dt) dx
0 0
_ W;(S) / o= I ()X g (217)
0
— M (2.18)
S+ Yw(s))
That is, fl(s, )) satisfies
AMa(s, A) = (% — hs, A)) Yw (). (2.19)

Since E; has continuous paths, the dominated convergence theorem implies that t — E[e~*Et] = h(t, 1) is a continuous
function. Then (2.14) follows from (2.15), (2.19) and the uniqueness of the Laplace transform. 0O

The next theorem extends a deep result of Kochubei [20] to show that the functions h(t, A) from Lemma 2.1 are eigen-
functions of the distributed-order fractional derivative (2.3) in the strong sense. A function h is a classical (strong) solution
of the distributed-order fractional differential equation (2.14) if the equality holds pointwise, and the distributed-order
fractional derivative exists in the classical sense. The proof also shows that d:h(t, A) exists, and gives an explicit upper
bound (2.21) on its absolute value, which will be useful in the next section.

Theorem 2.2. Let v(dp) = p(B) dp for some p € C1(0,1), and 0 < o < B1 < 1 be such that
B
C(Bo, B1,p) =/Sin(ﬁﬂ)F(1 —BpB)dp > 0. (2.20)
Bo
Then h(t, 1), the mild solution to (2.14), satisfies |d¢h(t, )| < Ak(t), where

k(t) =[C(Bo. 1. p)] ' [T (1 = ptP =" + (1 — Bo)tfoT], (2.21)

and hence is a classical solution.

Proof. Using (2.19) in Kochubei [20], which follows from inverting the Laplace transform in (2.17) of h(t, A), we have

o
—A
h(t,») = 7fr—le—”cb(r,l)alr (2.22)
0
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where
fo P sin(B)r (1 - B)p(B) dB

B [fo1 rfcos(B) (1 — B)p(B)dp +A1? + [fo1 rBsin(B) (1 — B)p(B)dBI2
First we show that |9:h(t, A)| < Ak(t). Note that

&(r, 1)

|8th(A, t)\ = '_7)\‘\/1‘_] [ate—tr](p(r’ 1)dr
0

)\' o0
= —/e_”@(r,l)dr
0

T

dr

o 7’ e~ [y rPsin(Br) (1 — p)p(B)dp
7 {fy rf cos(BT)I (1 = BP(BYdB + A1 + [fy B sin(BT) T (1 — B)p(B) dBI?
< )ﬂ_ljo e dr
S e rBsingmra - ip(p)dp
=Al(t) (say),

where I(t) is a function of t only. For example, I(t) = Ct#~1 in the case of a simple fractional derivative. Now,

1 B1
/sin(ﬁn)F(l —Bp(B)dp > /sin(ﬂn)F(] —B)p(B)dp =C(Bo, B1,p) >0,
0 Bo
by (2.20). For r > 1, and By < B < 1 < 1, we have rfo <rf <rP1 and so
B B
/Tﬂ sin(Bm) " (1 — B)p(B)dp > /Tﬁo sin(Bm)I"(1 — B)p(B)dp
Bo Bo

=1 C(Bo. p1, p)-
For 0 <r<1,and g <B <pB1 <1, we have rfo >rf >rP1 and so
B B
[ sin@mora - pp@ras > [ rsingmra - ppe)ds
Bo Bo
=r"1C (o, B1, p)-
Using the above facts, we obtain

e trdr

l(t)=n—1/ —
s JorPsin(BT)L (1 - B)p(B)dp
1

1

_n_1_/ e~ dr +/o_o e~ tdr :|
|y sinBTr(—pp@dp [ rsinBrr (1 - Bip)dp
1

<n71 '/ e—trdr +7 e‘”dr i|
LS fResingmyra—pp@rdp ) fefsingmra - pypp)dp

1 oo
< [C(ﬁo’ﬂ“p)”]_][/T_me_trdrvt/r—ﬁoe—trdr}

0 1
<[CBo, 1, )] I (A = BOtP " + I (1 = Bo)tPo ] = k()

(2.23)

(2.24)

(2.25)
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and so |d:h(t, A)| < Ak(t). Hence, it follows from (2.3) that
1

9B
f SEhE A~ pp(B)dp

0

1 t
1 oh(s, 1) ds
</m_ﬂ)/‘ = ‘(t_s)ﬂfﬁ—ﬁ)p(ﬁ)dﬁ
1

<A ra- d
< /m ﬁ)/o s T - Pp(B)dp

< 00, (2.26)

IDMh(e, 1| <

using (2.13) and the beta density formula. Thus, the distributed-order derivative D™h(t, 1) exists. Also, it follows now from
Lemma 2.1 that h(t, 1) is an eigenfunction in the strong sense. [

Remark 2.3. Since Theorem 2.2 shows that h(t, A) is absolutely continuous and the derivative bound (2.26) holds, the
two distributed-order derivatives of h(t, 1) defined in (2.3) and in (2.7) agree. Hence, h(t, A) is also a classical solution
of Eq. (2.14) with D™ replaced by ]D)gv). The time-fractional diffusion equations using the Riemann-Liouville fractional
derivative (2.4) have also been considered. For example, scaling relations for solutions of these equations are developed in
Buckwar and Luchko [5]. Also, the distributed-order Riemann-Liouville fractional derivative can be defined similar to (2.3),
and the corresponding diffusion equations in the Riemann-Liouville sense have been considered in [1,12].

3. Distributed order time-fractional diffusion equations

In this section, we prove classical (strong) solutions to distributed-order time-fractional diffusion equations D u = Lu on
bounded domains D c RY. Let CK(D), ck%(D) and C¥(D) respectively be the space of k-times differentiable functions in D,
the space of k-times differential functions with k-th derivative Hélder continuous of index o, and the space of functions
that have all the derivatives up to order k extendable continuously up to the boundary 9D of D. Let Do, = (0, 00) x D and
write u € CK(D) if for each fixed t > 0, u(t, ) € C¥(D). Write u € Cf(Dos) when u € C¥(Doo) is bounded.

A uniformly elliptic operator L in divergence form is a linear operator on L%(RY) defined for u € C2(RY) by

d . .
Lu— Z d(ajj(x)(du/ax;))

31
i 3)(]' ( )
i,j=1
with a;; =aj; and
n n n
MY YIS ai@yiyi <Al Yyl VyeR? (3.2)
i i j=1 i=1

for some A > 0. Let X; solve dX; = o (X;)dW; + b(X;)dt with Xy = xg, where ¢ is a d x d matrix, and W; is a Brownian
motion. Let 7p(X) =inf{t > 0: X(t) ¢ D} be the first exit time. Then the semigroup

T(OF %) = E f (X (tp (X) > )] = / P, % ) f(y)dy

D

has generator Lp of the form (3.1) with a =007 by an application of the Itd formula. The operator Lp has eigenvalues
0<pmy <y < 3--- with up — oo, and eigenfunctions

Lpym(X) = —pn¥n(x), x€D:ynlsp =0. (3.3)

The heat kernel pp(t,x, y) = o e 'y (X)¥n(y), where the series converges absolutely and uniformly on [tg, 00) x D x D
for all to > 0. Since the eigenfunctions (y,;) form a complete orthonormal basis, we can write f(x) =", f(m)yn(x) for any

f e l2RY). We will call f(n) = [, ¥n(x) f(x)dx the yy-transform of f.
In the special case Lp = Ap, the corresponding Markov process is a killed Brownian motion. We denote the eigenvalues
and the eigenfunctions of Ap by {A,, ¢n} where ¢, € C*®°(D). Let

oo
n=1’

Ha(Doo) = {u: Doo = R: Au € C(Doy),

<k(t)g(x), g€ L™(D), t >0},
where k(t) is given by (2.21).
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The next result provides strong solutions, in particular in the space Ha(Doo) N Cp(Doo) N CH(D), to distributed-order
time-fractional diffusion equations on bounded domains.

Theorem 3.1. Let D be a bounded domain with D € C1% for some 0 < @ < 1, and Tp(t) be the killed semigroup of Brownian
motion {X(t)} on D. Let E; be the inverse (2.8) of the subordinator W¢, independent of {X(t)}, with Lévy measure (2.10). Suppose
that u(dB) = p(B)dB, as in Theorem 2.2, and D) is the distributed-order fractional derivative defined by (2.3). Then, for any f €
D(Ap) N CY(D) N C%(D) for which the eigenfunction expansion of A f with respect to the complete orthonormal basis {¢n: n € N}
converges uniformly and absolutely, the unique classical solution of the distributed order time-fractional diffusion equation

DMu(t,x) = Au(t,x), xeD,t>0,
u(t,x)=0, xedD, t>0,
u@,x)= f(x), xeD, (3.4)

for u € Ha(Doso) N Cp(Doo) N CY(D), is given by

u(t,x) =Ex[ f(X(E)I(Tp(X) > Et)]

[o.¢]

- / To()f g, hdl

0

=Y f)gn(O(t, n), (3.5)

n=1

where h(t, 1) = E(e™*ft) = [7° e™**g(t, x) dx is the Laplace transform of E.

Proof. The proof is similar to Theorem 3.1 in [28]. Assume that u(t, x) solves (3.4). Use Green's second identity to get

D D

/¢n(x)Au(t,x) dx:/u(t,x)A¢n(x) dx = —kn/u(t,x)¢n(x) dx = — A u(t, n).
D

Using (2.1) and (2.3), we get

1
B
/ G (OD®u(t, x) dx = / 6n(X) / %u(t,mm — B)p(B)dpdx
D D 0

1 t
_ 1 ou(s,x) ds B
~ [ 00 [ s [ P o T~ Pp()dp d
D 0 0

1t
_ ou(s,x) ds
— [ om0 [ [ H2 s piprdp dx
D 0 0

t
Rl ds .
/( /¢n(X)£U(S, X) dx) TESY: p(B)dp (by Fubini, see below)
0

D

K ax) % d
fg(/dm(x)u(s,x) x) 5P Pap
0 D

t
——I'(1- d
/F(l—ﬁ)/ )ﬂ (1—p)p(B)dp

=DMic(s, n). (3.6)

/
/
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The Fubini-Tonelli argument for the interchange of order of integration in (3.6) can be justified as follows

d d
/(Pn()// R b dpds

1

</»¢n<x>|/f

00

' / G (DM u(t, x) dx| =

au(s, x)
as

ds
(t —s)P

p(B)dpdx

/ [6n0)| 0] dx / / )P ) 88

t

<VIDll¢nll 2y gl f f [C(Bo. 1, )] [T (1 = B1)sP =1 + 7 (1 = o)sPo1]

00

& )
X GospP# dg,

using (2.21). Further, using the property of beta density, for 0 <y,n <1,

1
/ =57 sTlds ="~V /(1 —w)I =Ty =lgy = B —y, M"Y,
0

where B(a, b) denotes the usual beta function. Thus,

' / G (DM u(t, x) dx
D

<VIDllgnll 2y gl [C(Bo, B1, )]~

d
[//r(l—ﬂl)sﬂl 1 ﬂp(ﬂ)dﬂ+//1“(1—ﬁo)5ﬂ° 1o _Ss)ﬁp(ﬂ)dﬁ}

= V/IDllignll 2y gl [C(Bo, B1, p)] "

1 1
< {m — B / 1 FB(1 - B, B)p(B)dB + (1 — Bo) / tho—PB(1 - g, ﬂo)p(ﬂ)dﬂ]
0 0

< 00,

which justifies the use of Fubini-Tonelli theorem in (3.6).
Now apply the ¢-transforms to both sides of (3.4) to get

DMi(t, n) = —Anli(t, n). (3.7)

Since u is uniformly continuous on C([0, €] x D_), it is uniformly bounded on [0, €] x D. Thus, by the dominated convergence
theorem, we have lim;_¢ fD u(t,x)¢n(x)dx = f(n). Hence, u(0,n) = f(n). A similar argument shows that t — u(t,n) is a
continuous function of t € [0, c0) for every n.

Denote the Laplace transform t — s of u(t, x) by (s, x) = e‘“u(t x)dt and call ii(s,n) = fD Y (X)1(s, X) dx the yr,-
Laplace transform of u. Taking Laplace transforms on both 51des of (3.7) and using (2.15), we get

1
/(sﬂﬁ(s, n) —sP71u(0,n))F(1 — B)p(B)dB = —rnii(s, 1) (3.8)
0

which leads to

-1 —
(s, m) = F) fysP~'ra ﬂ)P(ﬂ)dﬁ (3.9)

Jo BT (1=B)p(B)dB + A
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Use (2.11) to get

B, = Fm)yw (s)
T s(Pw () + An)

1- 00
= Ef(n)ww(s)/e*(lffW(S)JrAn)l dl
0

= / e—kn’f(n)%ww (s)e Ww® g, (3.10)
0

using the property of the exponential density. The ¢,-transform of the killed semigroup Tp() f(x) = > oy e~ *mlg (x) f (m)
is found as follows. Since {¢,,, n € N} is a complete orthonormal basis of L2(D), we get

[To f]) = | ea(OTp D) f () dx
D

_ / (%) / P, % ) f(y)dydx
D D

= f Pn(X) / > e gm(0pm(y) f (v) dy dx
D p m=1

m=1

= [0 Y e om0 [ omrf1dyax
D D

= f $n(x) Y e g (x) f (m) dx
D

m=1
=Y e Ml f(m) / ¢ (X)m (x) dx
m=1 D

=e M fmn). (3.11)
Since Tp(t) is a contraction semigroup on L?(D), Tp(t)f € L>(D) and hence Fubini-Tonelli applies. By (3.20) in [26], we
have
1 o
SYw (el = / e gt hdt, (3.12)
0
where g(t,]) is the smooth density of E;. Using the results (3.11), (3.12) and (3.10), we get

oo oo oo

/e’“ﬁ(t,n)dt:ﬁ(s,n) =/[TD(l)f](n)|:/eStg(t,l)dti| dl
0 0 0
=/e‘5t|:/[TD(l)f](n)g(t,l)dli| dt.
0 0
By the uniqueness of the Laplace transform,
u(t,n) = / [ToM) flmg(t,hdl
0

= f(n) / e~ *lg(t,hdl (using(3.11))
0

= fMh(t, hn), (313)
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where h(t, 1) = fooo e~ g(t,I)dl is the Laplace transform of E. Inverting the ¢,-transform ii(t,n) in (3.13), we get an L2-
convergent solution of (3.4) as

u(t, x) =Y _u(t,mga(x) = > fnXh(t, n) (3.14)
n=1

n=1

for each t > 0. In order to complete the proof, it will suffice to show that the series (3.14) converges pointwise, and satisfies
all the conditions in (3.4).

Step 1. Since h(t,A) is the Laplace transform of E;, it is completely monotone and non-increasing in A > 0 with
0 < h(t, Ap) < 1. Then an elementary estimate shows that (3.14) convergence uniformly in t € [0, o) in the L? sense.

Step 2. Using {E; < x} = {W, >t} [26, Eq. (3.16)], it is easy to check that E; = Eg =0 in distribution as t — 0+ and hence
the Laplace transforms converge: h(t, A,) — 1. Then another elementary estimate shows that t — u(t, -) € C((0, co); L2(D))
and |u(t,-) — fll2.p — 0, as t — 0. The continuity of t — u(t,-) in L?(D) at every point t € (0, c0) follows by a similar
argument.

Step 3. As A, is increasing in n, and h(t, A,) is non-increasing for n > 1, ||u(t, -)|l2,p < h(t, A1)| fll2,p by Parseval’s identity.

Step 4. Note h(t, A) = E(e *ft) <1 for all t >0 and A > 0. Then a straightforward argument shows that

N
un(t,x) =Y fmdn(Oh(t, An)

n=1

is a Cauchy sequence in L°°(D) uniformly in t > 0. Then the series (3.14) defining u(t, x) converges uniformly and absolutely.

Step 5. Since the eigenfunction expansion of A f converges absolutely and uniformly, the series > 2, FR(t, i) Agn(x) is
absolutely convergent in L (D) uniformly in (0, co). Since D™h(t, ) = —Ah(t, 1), we have

> Fmgn DM h(t, 1) =D Fh(t, An) Agn(X),

n=1 n=1

where both series converge absolutely and uniformly. Then D) and A can be applied term by term in (3.14) to show that
(3.4) is a classical (strong) solution to (3.4). Since Af has an absolutely and uniformly convergent series expansion with
respect to (¢p), it follows using Theorem 2.2 that u € Ha (Do) N Ch(Doo).

Step 6. Using the bounds given in Theorem 8.33 of [14] and the absolute and uniform convergence of the series defining f,
a simple estimate shows that u € C1(D).

Step 7. Using (3.14) and (3.11), we get

n=1

ut, )=y ¢n(® / [To® flamg(, bl
0

o]

= / [ > a0 f (n)e_u"}g(t,l)dl

0 n=1
- / To() f(g(t, bl
0
=Ex[ f(X(E)I(tp(X) > E¢)]. (3.15)
Thus, (3.5) is proved.

Step 8. Given two solutions u;, i =1, 2, of (3.4) with the same initial data u;(0, x) = f(x), U =uj —u; is also a solution with
the corresponding f = 0. Then it is easy to check that U(t,x) =0 for all (¢, x) € [0, 00) x D which proves uniqueness. O

The next result provides sufficient conditions for Theorem 3.1 to hold, which can easily be verified in practical applica-
tions.
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Corollary 3.2. Let f € C?"(D) be a 2k-times continuously differentiable function with compact support in D. If k > 1 + 3d/4, then
(3.4) has a classical (strong) solution. In particular, if f € CZ°(D), then the solution of (3.4) is in C*°(D).

Proof. The proof is essentially identical to Corollary 3.4 in [28]. O

Next we extend Theorem 3.1 to a more general setting. Define

Hi(Doo) = {u: Doo — R: Lu(t,x) € C(Do) };
H2(Doo) = Hi(Doo) N {us [But, )| <k(®)gx), g € L®(D), t >0},
where k(t) is defined in (2.21), and L is a uniformly elliptic operator in divergence form (3.1) such that a;; = aj; and (3.2)

holds for some A > 0.

Theorem 3.3. Let {X(t)} be a continuous Markov process with generator L defined in (3.1). Then, under the conditions of Theorem 3.1,
forany f € D(Lp) N CY(D) N C2(D) the (classical) solution of

DMu(t,x) = Lu(t,x), xeD, t>0;

u(t,x)=0, xedD, t>0;

u@,x)= f(x), xeD, (3.16)
for u € H2(Doo) N Cp(Doo) N C(D), is given by

u(t, x) = Ex[ f(X(E)I(zp(X) > E¢)]

oo

= [ T s g D=3 Fmnconc. . (317)
0

0

Proof. The proof is similar to Theorem 3.6 in [28]. Suppose u(t, x) = G(t)F (x) solves (3.16) so that F(x)D™ G(t) = G(t)LF (x).
Divide both sides by G(t)F(x) to get

DMG(t) LF(x)

Git)  F(x)
The eigenvalue problem LF(x) = —uF(x), xe D, F|yp =0 is solved by an infinite sequence of pairs (un, ¥n), where (yn)
forms a complete orthonormal set in L2(D). Also, D™ G(t) = —uG(t) is solved by G(t) = Go(n)h(t, jtn), where Go(n) = f (n).

The sequence uy(t, x) = Z,’:’Z] f(ht, Wn)¥n(x) is Cauchy in L?(D) N L°(D), uniformly in t € [0, oo). The series defining u
and Lu converge absolutely and uniformly so that D) and L can be applied term by term. Then

u(t, ) =y fFmh(t, )y (318)

n=1

is a classical solution. The stochastic solution and the uniqueness also follow as before. O

Remark 3.4. The stochastic solution in Theorems 3.1 and 3.3 can also be written as

u(t, x) =Ex[ f(X(E))I(tp (X(E)) > t)].

The argument is similar to Corollary 3.2 in [28].

Remark 3.5. It is not difficult to extend Theorem 3.3 to the case where the mixing measure v in (2.3) contains atoms.
Suppose w is a finite measure with supp(u) C (0,1) and satisfies (2.13). Assume also that [d:h(t, )| < b(A)ke(t) for some
functions b and k. satisfying the condition

1 t
b(A)// ke®)ds 4 1 (8) < oo, (3.19)
0 0

(t —s)P

for t, A > 0. Then h(t, ) = E(e~*E) is a classical solution of the eigenvalue problem

DM™h(t, 1) = —Ah(t,A): h(0,1)=1. (3.20)
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The proof follows from Lemma 2.1, and the fact that (3.19) is a sufficient condition for D™ h(t, ) to be defined as a classical
function. Suppose that

ke(®) " bn) f ()] ()] < o0, (3.21)

n=1

where the series converges absolutely and uniformly for t > 0. Define
Hi(Doo) = {u: Do — R: Lu(t,x) € C(Doo) };
My (Doo) =M1 (Doo) N {u: |8u(t, x)| <ke(DE(X), g € L¥(D), t >0},

where k. and b satisfy (3.19) and (3.21). Then under the remaining conditions for Theorem 3.3, the classical solution of
(3.16) for u € Hf‘e(Doo) N Cp(Dso) NCY(D) is given by (3.17). The proof is similar to Theorem 3.3, using (3.19) and (3.21).

Example 3.6. Let
up)y =3P (ra—pp) s — gy dp.
j=1

where 0 < 81 < 2 <--- < By <1, ¢j’s are positive constants and § is the Dirac measure. Consider the subordinator defined
by

W = ZC] s

where W, j’s are the independent stable subordinators. The functions k.(t) and b(}) that satisfy (3.21), (3.19) and
|3ch(t, 2)| < b(ke(0)

are ke(t) = (c]ﬁj sin(ﬁjn))*l(tﬁf*]) for all j=1,...,n and b(A) = A, respectively. The proof follows the same steps for
Eq. (2.19) in [20] and using the properties of w(8). Then it follows from Remark 3.5 that (3.17) is the classical solution
to (3.16).

4. Discussion

Here we describe some possible extensions and open problems. First we consider the problem of strong solutions to
fractional diffusion equations with jumps. The generator L defined by

du(t,x)
Lutt. x) = Z a,]() ( X) +Z i )au(t ) /(u(t,X—y)—u(t,xHM
i,j=1 Y40 ZI ]

appears in the backward equation du/dt = Lu of a Markov process X(t) [17,32]. The probability distribution of the Markov
process X(t) solves the forward equation dv/dt = L*v, where L* is the L? adjoint of the generator L. The integral term
in (4.1) generates a jump diffusion (e.g., a stable process). For stable generators, the explicit connection with stochastic
differential equations driven by a stable Lévy process was established by Zhang et al. [37] and Chakraborty [7]. In that
case, the integral term in (4.1) can be written in terms of fractional derivatives in the space variable. Hahn et al. [15]
studied the time-fractional equation 9%u/dt# = Lu in this case, as well as the distributed-order extension. They established
a connection with stochastic differential equations driven by a time-changed Lévy process X(E;), so that their result includes
jump diffusions on RY. It would be interesting to develop strong solutions to fractional and distributed-order jump diffusion
equations on RY.

Note that the general results of [2] remain valid for bounded domains. Hence, the solution formula (3.5) still holds in
the appropriate Banach space, and can be used to prove distributional solutions, e.g., in L2(R%). Eigenvalue expansions can
be found explicitly in some special cases. The main technical difficulty is to obtain regularity of the eigenfunctions, or at
least sharp bounds, for the generator (4.1) in the case of jump diffusions on bounded domains. See Chen et al. [11] for a
recent study on this problem. One explicit example is to take L = —(—A)%/2 for 0 < « < 2, the classical fractional power of
the Laplacian [16], which generates a spherically symmetric stable Lévy process. This results from (4.1) with a=b =0 and
o (x,dy) =Caullyll™%" 1dy, where C4. is a constant that depends on the stable index « and the dimension d of the space,
see for example [23]. This is a type of fractional derivative in space, called the Riesz fractional derivative of order « [31].
Some results for this case are available in Chen and Song [9], Chen et al. [10] and Song and Vondracek [35]. The construction
of strong solutions for general time-fractional jump diffusions on bounded domains remains a challenging open problem.

>¢(X dy)  (41)
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Meerschaert and Scheffler [27] discuss generalized diffusion equations of the form vy (3/0t)u(t,x) = Lu(t,x) +
S(X)yw (t, 00), where vy (s) is the Laplace exponent of a non-decreasing Lévy process (subordinator) whose Lévy mea-
sure ¢w has infinite total mass, and L is the generator of another Lévy process. This is a distributed order time-fractional
diffusion equation (2.12) in the special case when (2.9) holds. As in Section 2, the paper [27] shows that the density u(t, x)
of the CTRW scaling limit A(E;) solves the generalized diffusion equation, when E; is the inverse of the subordinator W;
with ;E[e‘swf] =e~¥w©) The problem of finding the strong solutions of generalized diffusion equations remains open even
on R4,
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