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BOUNDARY PROBLEMS FOR THE FRACTIONAL AND
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WEIHUA DENGT, BUYANG LIf, WENYI TIAN$, AND PINGWEN ZHANGY

Abstract. To characterize the Brownian motion in a bounded domain €2, it is well known that
the boundary conditions of the classical diffusion equation just rely on the given information of the
solution along the boundary of a domain; in contrast, for the Lévy flights or tempered Lévy flights in a
bounded domain, the boundary conditions involve the information of a solution in the complementary
set of Q, i.e., R™"\Q, with the potential reason that paths of the corresponding stochastic process
are discontinuous. Guided by probability intuitions and the stochastic perspectives of anomalous
diffusion, we show the reasonable ways, ensuring the clear physical meaning and well-posedness of
the partial differential equations (PDEs), of specifying “boundary” conditions for space fractional
PDEs modeling the anomalous diffusion. Some properties of the operators are discussed, and the
well-posednesses of the PDEs with generalized boundary conditions are proved.
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1. Introduction. The phrase “anomalous is normal” says that anomalous dif-
fusion phenomena are ubiquitous in the natural world. It was first used in the title
of [27], which reveals that the diffusion of classical particles on a solid surface has
rich anomalous behavior controlled by the friction coefficient. In fact, anomalous
diffusion is no longer a young topic. In the review paper [5], the evolution of par-
ticles in disordered environments was investigated, the specific effects of a bias on
anomalous diffusion were considered, and the generalizations of Einstein’s relation in
the presence of disorder were discussed. With the rapid development of the study
of anomalous dynamics in diverse fields, some deterministic equations were derived,
governing the macroscopic behavior of anomalous diffusion. In 2000, Metzler and
Klafter published the survey paper [25] for the equations governing transport dy-
namics in complex system with anomalous diffusion and nonexponential relaxation
patterns, i.e., fractional kinetic equations of the diffusion, advection-diffusion, and
Fokker—Planck types, derived asymptotically from basic random walk models and a
generalized master equation. Many mathematicians have been involved in the re-
search of fractional partial differential equations (PDEs). For fractional PDEs in a
bounded domain 2, an important question is how to introduce physically meaningful
and mathematically well posed boundary conditions on 9 or R™\{2.
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Microscopically, diffusion is the net movement of particles from a region of higher
concentration to a region of lower concentration. For normal diffusion (Brownian
motion), the second moment of the particle trajectories is a linear function of the
time ¢. Naturally, if it is a nonlinear function of ¢, we call the corresponding dif-
fusion process anomalous diffusion or non-Brownian diffusion [25]. The microscopic
(stochastic) models describing anomalous diffusion include continuous time random
walks (CTRWs), Langevin type equations, Lévy processes, subordinated Lévy pro-
cesses, fractional Brownian motion, etc.. The CTRWSs contain two important random
variables describing the motion of particles [26], i.e., the waiting time & and jump
length 7. If both the first moment of £ and the second moment of n are finite in the
scaling limit, then the CTRWs approximate Brownian motion. In contrast, if one of
them is divergent, then the CTRWs characterize anomalous diffusion. Two of the
most important CTRW models are Lévy flights and Lévy walks. For Lévy flights, the
& with finite first moment and n with infinite second moment are independent, leading
to infinite propagation speed and the divergent second moments of the distribution of
the particles. This causes much difficulty in relating the models to experimental data,
especially when analyzing the scaling of the measured moments in time [33]. With
coupled distribution of £ and 1 (the infinite speed is penalized by the corresponding
waiting times), we get the so-called Lévy walks [33]. Another idea to ensure that
the processes have bounded moments is to truncate the long tailed probability dis-
tribution of Lévy flights [22]; they still look like a Lévy flight in not too long a time.
Currently, the most popular way to do the truncation is to use exponential tempering,
offering the technical advantage of still having an infinitely divisible Lévy process after
the operation [24]. The Lévy process to describe anomalous diffusion is the scaling
limit of CTRWs with independent £ and 7. It is characterized by its characteristic
function. Except for Brownian motion with drift, the paths of all other proper Lévy
processes are discontinuous. Sometimes, the Lévy flights are conveniently described
by the Brownian motion subordinated to a Lévy process [7]. Fractional Brownian
motions are often taken as the models to characterize subdiffusion [21].

Macroscopically, fractional (nonlocal) PDEs derived from the microscopic models
are the most popular and effective models for anomalous diffusion. The solution of
fractional PDEs is generally the probability density function (PDF) of the position
of the particles undergoing anomalous dynamics; with the deepening of research, the
fractional PDEs governing the functional distribution of particles’ trajectories are also
being developed [31, 32]. Two ways are usually used to derive the fractional PDEs.
One is based on the Montroll-Weiss equation [26], i.e., in Fourier—Laplace space the
PDF p(X,t) obeys

1—-¢(u)  po(k)

(1) ) = —— 2 e

where po(k) is the Fourier transform of the initial data, ¢(u) is the Laplace transform
of the PDF of waiting times £, and ¥(u, k) are the Laplace and the Fourier transforms
of the joint PDF of waiting times £ and jump length 7. If £ and n are independent, then
U(u,k) = ¢(u)ip(k), where ¥ (k) is the Fourier transform of the PDF of . Another
way is based on the characteristic function of the a-stable Lévy motion, which is the
scaling limit of the CTRW model with a power law distribution of jump length 7.
In the high dimensional case, it is more convenient to make the derivation by using
the characteristic function of the stochastic process. According to the Lévy—Khinchin
formula [2], the characteristic function of Lévy process has a specific form,
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Fic. 1. Example of a physical environment suitable for (7).

(2) / M Xp(X, t)dX = E(e™X) = (),
where
. 1 . .
®(k) =ia-k — 5(k - bk) +/ [e™X —1—i(k - X)xqx|<1}] v(dX);
R"\{0}

here 7 is the indicator function of the set I, a € R™, b is a positive definite symmetric
n X n matrix, and v is a sigma-finite Lévy measure on R™"\{0}. When a and b are
zero and

Br(*3%)
21-B7n/21(1 — 3/2)
the process is a rotationally symmetric G-stable Lévy motion and its PDF solves

X
(4) M - Aﬁ/Zp(th)’
ot
where F(AP2p(X,t)) = —|k|°F(p(X,t)) [29]. If we replace (3) by the measure of
an isotropic tempered power law with the tempering exponent A, then we get the
corresponding PDF evolution equation
op(X,t
) PR (a4 272X, 1),
where (A + X)?/2 is defined by (32) in physical space and by (34) in Fourier space.
In practice, the choice of v(dX) depends strongly on the concrete physical envi-
ronment. For example, Figure 1 clearly shows horizontal and vertical structures. So,
we need to take the measure (if it is superdiffusion) as
ﬂlF(Hzﬁl) —B1—1
v(dX) = v(dxidxs) = B A2 (1 = B )2) |x1]| 77718 (x2)dx1dxs
Bl (F52)
21-B2l/21(1 — By /2)
where 31 and (2 belong to (0,2). If a and b are equal to zero, then it leads to the
diffusion equation

(3) v(dX) = X[~ dX,

(6)

+ 5(X1)|X2|_62_1dX1dX2,

(7) 8p(X1,X27t> _ 851p(x1,x2,t) 852P(X17X2,t)
ot T Oxy A dxa|
Under the guidelines of probability intuitions and stochastic perspectives [17]

of Lévy flights or tempered Lévy flights, we discuss the reasonable ways of defin-
ingfractional partial differential operators and specifying the “boundary” conditions

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 04/03/23 to 158.132.161.185 . Redistribution subject to SIAM license or copyright; see https://epubs.siam.org/terms-privacy

128 WEIHUA DENG, BUYANG LI, WENYI TIAN, AND PINGWEN ZHANG

for their macroscopic descriptions, i.e., the PDEs of types (4), (5), (7), and their ex-
tensions, e.g., the fractional Feynman—Kac equations [31, 32]. For related discussions
on the nonlocal diffusion problems from a mathematical point of view, see the review
paper [11]. The divergence of the second moment and the discontinuity of the paths of
Lévy flights predicate that the corresponding diffusion operators should be defined on
R™, which further signifies that if we are solving the equations in a bounded domain
, the information in R™\Q should also be involved. We will show that the general-
ized Dirichlet type boundary conditions should be specified as p(X, t)|gn\o = g(X, t).
If the particles are ignored after leaving the domain Q, then g(X,¢) = 0, i.e., the
so-called absorbing boundary conditions. Because of the discontinuity of the jumps
of Lévy flights, a particular concept “escape probability” can be introduced, which
means the probability that the particle jumps from the domain () into a domain
H C R™\Q; to solve the escape probability, one just needs to specify g(X) = 1 for
X € H and 0 for X € (R"\Q)\H for the corresponding time-independent PDEs. As
for the generalized Neumann type boundary conditions, our ideas come from the fact
that the continuity equation (conservation law) holds for any kind of diffusion, since
the particles cannot be created or destroyed. Based on the continuity equation and
the governing equation of the PDF of Lévy or tempered Lévy flights, the correspond-
ing flux j can be obtained. So the generalized reflecting boundary conditions should
be jlgn\o = 0, which implies (V -j) rr\@ = 0. Then, the generalized Neumann type
boundary conditions are given as (V - j)|gn\o = g(X,1); e.g., for (4), they should be
taken as (A%/2p(X,t)) [gn\o = g(X,t). The well-posednesses of the equations under
our specified generalized Dirichlet or Neumann type boundary conditions are well
established.

Overall, this paper focuses on introducing physically reasonable boundary con-
straints for a large class of fractional PDEs, building a bridge between the physical and
mathematical communities for studying anomalous diffusion and fractional PDEs. In
the next section, we recall the derivation of fractional PDEs. Some new concepts are
introduced, such as the tempered fractional Laplacian, and some properties of anoma-
lous diffusion are found. In section 3, we discuss the reasonable ways of specifying
the generalized boundary conditions for the fractional PDEs governing the position
or functional distributions of Lévy flights and tempered Lévy flights. In section 4,
we prove well-posedness of the fractional PDEs under the generalized Dirichlet and
Neumann boundary conditions defined on the complement of the bounded domain.
Conclusions and remarks are given in the last section.

2. Preliminaries. To clarify the ways of specifying the “boundary constrains”
of PDEs governing the PDFs of Lévy flights or tempered Lévy flights, we will show
the ideas behind deriving the microscopic and macroscopic models.

2.1. Microscopic models for anomalous diffusion. For the microscopic de-
scription of the anomalous diffusion, we consider the trajectory of a particle or a
stochastic process, i.e., X(t). If (|X(¢)|*) ~ t, the process is normal, otherwise it is
abnormal. The anomalous diffusions most often happening in the natural world are
the cases that (|X(t)|?) ~ ¢7 with v € [0,1) U (1,2]. A Lévy flight is a random walk
in which the jump length has a heavy tailed (power law) probability distribution,
i.e., the PDF of jump length r is like r=#~" with 3 € (0,2), and the distribution
in direction is uniform. With the wide applications of Lévy flights in characterizing
long-range interactions [3] or a nontrivial “crumpled” topology of a phase (or con-
figuration) space of polymer systems [30], etc., their second and higher moments are
divergent, leading to difficulty in relating models to experimental data. In fact, for
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Lévy Flight Tempered Lévy Flight Brownian Motion
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F1G. 2. Random trajectories (1000 steps) of Lévy flight (3 = 0.8), tempered Lévy flight (B =
0.8, A =0.2), and Brownian motion.

Lévy flights (|X(2)[°) ~ %/ with 0 < § < 8 < 2. Under the framework of CTRW,
the model Lévy walk [28] can circumvent this obstacle by putting a larger time cost
on a longer displacement, i.e., using the space-time coupled jump length and waiting
time distribution W(r,t) = 16(r — vt)$(t). Another popular model is the so-called
tempered Lévy flights [18], in which extremely long jumps are exponentially cut by
using the distribution of jump length e~"*r=8~" with A being a small modulation
parameter (a smooth exponential regression towards zero). In not too long a time,
the tempered Lévy flights display the dynamical behaviors of Lévy flights, ultraslowly
converging to normal diffusion. Figure 2 shows the trajectories of 1000 steps of Lévy
flights, tempered Lévy flights, and Brownian motion in two dimensions; note the pres-
ence of rare but large jumps compared to the Brownian motion, playing the dominant
role in the dynamics.

Using the Berry—Esséen theorem [13], first established in 1941, which applies to
the convergence to a Gaussian for a symmetric random walk whose jump probabilities
have a finite third moment, we have that for one-dimensional tempered Lévy flights
with distribution of jump length Ce~"*r=#~1, the convergence speed is

5 T(3-B) 45 1
2y2C T(2 - B)3/2 Vvm’

which means that the scaling law for the number of steps needed for Gaussian behavior
to emerge is

(8) m e~ AP

More concretely, letting X1, Xs, ..., X,, be i.i.d. random variables with PDF Ce~"*
r~=P=1 and E(]X1]?) = 02 > 0, the cumulative distribution function (CDF) Q,, of
Y, = X1+ X+ -+ X,,)/(0/m) converges to the CDF Q(X) of the standard
normal distribution as

X 1 5 T3-A) 01

|Qm(X)_Q(X)|<§Wﬁ: 2@1“(2—6)3/2 \/ﬁ’

since

(o9}
(X =€ [ XXX o)
—o0

=20 | e MXXPP1IX| = 20031 (3 - )
0
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and

(XP) =0 [ XXl
= 20/ e XX 2P IX | = 20021 (2 — ).
0

From (8), it can be seen that with the decrease of A the required m for the crossover
between Lévy flight behavior and Gaussian behavior increase rapidly. A slightly
counterintuitive observation is that the number of variables required to the crossover
increases with the increase of (.

We have described the distributions of jump length for Lévy flights and tempered
Lévy flights, in which a Poisson process is taken as the renewal process. We denote
the Poisson process with rate ¢ > 0 as N(t) and its waiting time distribution between
two events is (e ¢*. Then the Lévy flights or tempered Lévy flights are the compound
Poisson process defined as X(t) = Z;.V:%) X;, where X; are i.i.d. random variables
with the distribution of a power law or tempered power law. The characteristic
function of X(¢) can be calculated as follows. For real k, we have

p(k,t) = B(e™*®)

= ST R(EXO | N (1) = j)PIN(H) = j)
=0
(9) _ iE(eik-(Xo+X1+“'+Xj) |N(t) = ])P(N(f) = j)
=0

J
- _
(Ct)
= Z (I)o (k)j 7(<') 67@
i=0 I
_ CH®00-)

where @ (k) = E(e®*0) which is also the characteristic function of X1, Xa,...,Xj
since they are i.i.d.

In the CTRW model describing one-dimensional Lévy flights or tempered Lévy
flights, the PDF of waiting times is taken as (e~¢* with its Laplace transform ¢/(u-+¢),
and the PDF of jumping length is ¢ #r=8~1 or e=*"r=A~1 with its Fourier transform
1 —cPlk|P or 1 —cpa[(A+ k)P — NP] — caA[(A — ik)P — AP]. Substituting them into
the Montroll-Weiss equation (1) with po(k) = 1 (the initial position of particles is at
zero), we get that p(k,u) of Lévy flights solves

1
10 D kj =
and the p(k, u) of tempered Lévy flights obeys
1
w4 CC [N+ ik)B — N3] + CCp (A — ik)B — NB]
If the subdiffusion is involved, we need to choose the PDF of waiting times as
éttet=o=1 with a € (0,1) and its Laplace transform 1 — ¢®u®. Then from (1),
we get that

(11) Pk, u) =

pee?

C

(12) k) = S T A = ey (R
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For high dimensional case, the Lévy flights can also be characterized by Brownian
motion subordinated to a Lévy process. Let Y (¢) be a Brownian motion with Fourier
exponent —|k|? and S(t) a subordinator with Laplace exponent ©%/2 that is indepen-
dent of Y(¢). The process X(t) = Y (S(t)) is describing Lévy flights with Fourier
exponent —|k|?, which is the subordinate process of Y (). We denote the character-
istic function of Y (¢) as ®, (k) and the one of S(t) as ®,(u). Then the characteristic
function of X(t) is

Pk, t) = / e®Xp (X, t)dX
R

(13) 0

= / e 2Dy (7, t)dr
0

_ e,t@(f@y(k))?

o0
= / e*Yp, (Y, 7)dY ps(t,t)dr

where p;, py, and ps, are, respectively, the PDFs of the stochastic processes X, Y,
and S. Similarly, in the following, we denote p with subscript (lowercase letter) as
the PDF of the corresponding stochastic process (uppercase letter).

This paper mainly focuses on Lévy flights and tempered Lévy flights. If one is
interested in subdiffusion, instead of a Poisson process, the fractional Poisson process
should be taken as the renewal process, in which the time interval between each pair
of events follows the power law distribution. Let Y (¢) be a general Lévy process
with Fourier exponent @, (k) and S(¢) a strictly increasing subordinator with Laplace
exponent u® (a € (0,1)). Define the inverse subordinator F(t) = inf{r > 0: S(7) >
t}. Since ¢ = S(r) and 7 = E(t) are inverse processes, we have P(E(t) < 7) =
P(S(t) > t). Hence

1) pe = PEIED - Lo sy <ol = -4 [ ptn

In the above equation, taking the Laplace transform w.r.t ¢ leads to

9
or

For the PDF p,(X,t) of X(t) = Y(E(t)), there holds

4 R R
167'“:()(167'1,6.

(15) Pe(T;u) = u

(16) (X, 1) = /000 Py(X, T)pe (T, t)dT.

Performing the Fourier transform w.r.t. X and the Laplace transform w.r.t. ¢ for the
above equation results in

thm—Ammmﬂmmmm

0

ua—l

u® + @y (k)
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Remark 2.1. According to Fogedby [15], the stochastic trajectories of (scale lim-
ited) CTRW X(E;) can also be expressed in terms of the coupled Langevin equation

{X(T) = F(X(7)) +n(7),
S(r) = &(7),

where F(X) is a vector field; E; is the inverse process of S(t); the noises n(7) and
&(7) are statistically independent, corresponding to the distributions of jump length
and waiting times.

(18)

2.2. Derivation of the macroscopic description from the microscopic
models. This section focuses on the derivation of the deterministic equations gov-
erning the PDF of the position of the particles undergoing anomalous diffusion. It
shows that the operators related to (tempered) power law jump lengths should be
defined on the whole unbounded domain R™, which can also be inspired by the rare
but extremely long jump lengths displayed in Figure 2; the fact that among all proper
Lévy processes Brownian motion is the unique one with continuous paths further con-
solidates the reasonable way of defining the operators. We derive the PDEs based on
(9), (13), and (16), since they apply for both one- and higher-dimensional cases. For
the one-dimensional case, sometimes it is convenient to use (10), (11), and (12).

When the diffusion process is rotationally symmetric g-stable, it is isotropic with
PDF of jump length cﬁmr’ﬁ*” and its Fourier transform 1 — |k|ﬁ, where n is the
space dimension. In (9), taking ¢ equal to 1, we get the Cauchy equation

dp(k,t) .
(19) —a —|k"p(k, t).
Performing the inverse Fourier transform to the above equation leads to
op(X,t
(20) WD Av2p(x, 1),

where

Aﬁ/Qp(th) = —Cn,pg lim MdY

e—0+ €¢B.(X) |X — Y|n+ﬁ

(21)

dyY

1 / p(X—i—Y,t)—l—p(X—Y,t)—2-p(X,t)
n,B
2 n

R NBE
with [9]
SR\ G ) B
21=B7xn/21(1 — 3/2)
For the more general cases of (9), there is the Cauchy equation

dﬁ(dl? D (@(k) — 1)p(k, 1),

so the PDF of the stochastic process X solves (taking ¢ = 1)

W) 1 f (@ (k) — 1)j(k, 1)}

at
_ / P(X+Y, ) = p(X, 8)]v(dY),
R\ {0}

(22)

(23)

(24)
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where v(dY) is the probability measure of the jump length. Sometimes, to overcome

the possible divergence of the terms on the right-hand side of (24) because of the
possible strong singularity of v(dY) at zero, the term

Py(k)—1= / [eik'Y — 1] v(dY)
R\ {0}
is approximately replaced by
(25) /]Rn\{o} [eik‘Y — ik Y>X{\Y\<1}} v(dY);

then the corresponding modification to (24) is

o) 20 _ [
ot R7\{0}

where y; is the component of Y, ie., Y = {y1,¥2,...,¥n}’. If v(—dY) = v(dY),
the integration of the summation term of the above equation equals zero.

If the diffusion is in an environment having a structure like that in Figure 1, the
probability measure should be taken as

p(X+Y,t) —p(X,t) - Zyi(aip(xv t))X{|y\<1} v(dY),

i=1

(27)
v(dX) = v(dxidxadxs - - - dx,)
BT (ML) i1
= 21*[’171'1/2F(i —572) |x1] d(x2)0(x3) -+ - 0(xp,)dx1dxadxs - - - dxp,
B (H52)

|X2|_B2_15(X1)(5(X3) < 0(xp)dxydxodxs - - - dxp+ -

21=F2 1 /2T (1— 35 /2)

B (L)
21-Ba71/2T(1 — B,/2)

+ |xn\_5“_15(x1)(5(){2) o 0(xp_1)dxy dxodxs - - dXy,

where 51, Ba,. .., B, belong to (0,2). Plugging (27) into (24) leads to

(28)
Op(x1,...,Xp,t) _861p(x1,...,xmt) 352p(x1,...,xn,t)+ +85"p(x1,...,xn,t)
ot B x| x| P2 x| P
where
IBip(xy,...,Xp,t _
fj( (8|;<-|B; U = kP p(xr, - X1 Ky X, X )
j

5.
and 27X Xn ) 4 physical space is defined by (21) with n = 1; in particular, when

9)x;|%
B; € (1,2), it can also be written as
(29)
Bﬁjp(xl,...,xn,t) _ 1 02 ad 1-8;
ol T 2cos(Bm/2)T(2 - By) 0x2 /,w sy 1P, ¥y X, )y

It should be emphasized here that when characterizing diffusion processes related to
Lévy flights, the operators should be defined in the whole space. Another issue that
also should be stressed is that, when 8; = 2 = -+ = (8, = 1, (28) is still describing
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the phenomena of anomalous diffusion, including the cases in which they belong to
(0,1); the corresponding “first” order operator is nonlocal, being different from the
classical first-order operator, but they have the same energy in the sense that

F <8p(X1,...,Xn,t)) r (8p(x1,...,xn,t)>

O] Il
= (kj)zf)z(xla'"7xj—17kj7xj+17"'7xn7t)
_f<ap(xla"'vxnat)> f(ap(xlv"wxnvt))’
an 8Xj

F (Al/zp(X7 t)) F (A2p(X, 1))
= [k*p*(k,t) = F (Vp(X, 1)) - F (Vp(X, 1)),

even though A'/2 and V are completely different operators, where the notation T
stands for the complex conjugate of v.

If the subdiffusion is involved, the derivation of the macroscopic equation should
be based on (17). To relate the term to the time derivative, the inverse Laplace
transform should be performed on u®p(k,u) — u®~t. Since p(k,t = 0) is taken as 1,
there exists

(30) L7 uBk,u) =) = ﬁ/o (t— T)fawm,

which is usually denoted as § Dp(k,t), the so-called Caputo fractional derivative.
So, if the PDF's of both the waiting time and jump lengths of the stochastic process
X follow a power law, the corresponding models can be obtained by replacing %
with §Dg in (20), (24), (26), and (28). Furthermore, if there is an external force
F(X) in the considered stochastic process X, we need to add an additional term
V- (F(X)p(X,t)) on the right-hand side of (20), (24), (26), and (28).

Here we turn to another important and interesting topic: tempered Lévy flights.
Practically it is not easy to collect the value of a function in the unbounded area
R™\ Q. This is one of the achievements of using the tempered fractional Laplacian. It
is still isotropic but with PDF of jump length ngn,Ae*Mr*B*". The PDF of tempered
Lévy flights solves

op(X,t)

(31) o (A+X)2p(X, t),
where
B/2 _ s p(X7t) 7p(Y,t)
(B+ DT 1) = —enpa El—lg)l* eB.(x) X YIX = Y[ +0 Y
(32)
T Qs | AT Y [1+5
with
I'(3)
33 n A = — 2
% WA= B E ()
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The choice of the constant as the one given in (33) leads to
(3 F(A+N2X,0) = () (V= (2 + K2 + O(K[)b(k, ),

where 5 € (0,1) U (1,2), and |G] means the biggest integer that is smaller than or
equal to (.

However, if A = 0, one needs to choose the constant as the one given in (22) to
make sure F (AP/?p(X,t)) = —|k|?p(k, ). The reason is as follows:

1 eik~Y' + e—ik-Y )
B/2 I —AlY| .
F (& +0720%,1)) = genpn | e MY - Fp(X.1)

2

1—cosk-Y) _
= —Cn,B,x /R” Wﬁ MYigy - F(p(X,1)).

For 8 € (0,1) U (1,2), then we have

1—cos(k-Y) 1 — cos(|k|y1) 8 1 —cos(x1) — 2 x|
/Rn e>\IY||Y|n+ﬂ ay R eMY\‘Y‘n+ﬁ dY = [K| on  |X["P e [k dX

1l T
— B T n—1 s on—2
= Clk| /0 e e Tx['p (/O (1 — cos(r cos 01)) sin (91)d01)dr

= m()\k\ﬂﬁp /0°° efﬁTr—ﬁﬁ—l(/ow (1 — o cost) Sinn—2(91)d91)dr

- mﬂkrgilx\/om e_%\rrfﬁﬂ(/o7T sin(r cos 61)) sin"72(91)cos(91)d91)dr

- %C|k|ﬁ/ eiﬁrvﬂ_ﬁ(/ sin(r cos 1)) sin”_2(91)cos(91)d91)dr
- 0

0

B VALY 2-5 3-8 n [k
*C|F(*ﬁ)|Tg)/\ [1*2F1( 3 ’T’§’7T>
2-pBkf (3-8, Bn [k[”
Soheh(Cy T Gty
1-Bk* . (2-83-8n [k[”
SR (T )
_ VAL(*F) [1s 8 B1-B n |k
—C|F(—ﬂ)|w _>\ A 2F1(— 5,7757—72)}
_ VAL ) [1s oy K2\ Bntp-1n |k
= AR |V =2 (14 50) TR (- 57 ’§’A2+|k|2)}
_ V("7 s 2 2,8 BntB-1n [k
= O W - o B (- 5 G
where o F; is the Gaussian hypergeometric function and
™ ™ 2 271_";1
C= /Sin”739 dfy ) - - /sin 0y—2)dO,,— / db,_1) = —.
([ o) ([ ) ([ ) - 22
So
C ﬂ)\zir(%)
AT 23 D(=-B)

The PDEs for tempered Lévy flights or tempered Lévy flights combined with subdif-
fusion can be derived similarly to those in this section for Lévy flights or Lévy flights
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combined with subdiffusion. Here, we present the counterpart of (28),

(35)

Op(X1,...,Xn,t) P Ap(x1,. .., Xn, 1) 4 %2 p(x1,. .., Xn, 1)
ot B EEER Oxa P2

P Ap(x1,. .., Xn, 1)
B [P N ’

oot

where the operator W is defined by taking 8 = 3; and n = 1 in (32).
Again, even for the temperéd Lévy flights, all the related operators should be defined
on the whole space, because of the very rare but still possible unbounded jump lengths.

All the above derived PDEs are governing the PDF of the position of particles.
If one wants to obtain deeper information on the correspondin% stochastic processes,
analyzing the distribution of the functional defined by A = [ U(X(7))dr is one of
the choices, where U is a prespecified function. Denote the PDF of the functional A
and position X as G(X, A,t) and the counterpart of A in Fourier space as g. Then

G(X,q,t) solves [31]

9G(X, g, t o ‘ .
o) PODD g AVRDICGX 0.0) +igU (X)X .1
for Lévy flights combined with subdiffusion, and [32]

o A A
ar)  POED (a0 DI X g, ) + iU (X)G(K .1

for tempered Lévy flights combined with subdiffusion, where

Dlmeé(X L2 ool [ i g
i ( 7q’t)—r(a){3t—lq ( )]/0(15—7)1a (X, q,7)dr.

If one is only interested in the functional A (not caring about position X), then
Gx,(q,t) is, respectively, governed by [31]

oG (g, t a N ) R
(39) PO%0(@D) _ [, 5D} 0 2o, (0,1) + gl (X)Cx, (0, )
and [32]
oG t R R
o) 29%(@D) g plea n)8 2, (0.1) + iU (X)Gx, (a1

ot

for Lévy flights and tempered Lévy flights, combined with subdiffusion; the X, in
Gx,(g,t) means the initial position of particles, which is a parameter.

3. Specifying the generalized boundary conditions for the fractional
PDESs. After introducing the microscopic models and deriving the macroscopic ones,
we have insight into anomalous diffusions, especially Lévy flights and tempered Lévy
flights. In section 2, all the derived equations are time dependent. From the process of
derivation, one can see that the issue of initial condition can be easily and reasonably
fixed, as in the classical case, just specifying the value of p(X,0) in the domain €.
Lévy processes, except Brownian motion, all have discontinuous paths. As a result,
the boundary 99 itself (see Figure 3) cannot be hit by the majority of discontinuous
sample trajectories. This implies that, when solving the PDEs derived in section
2, the generalized boundary conditions must be introduced, i.e., the information of
p(X,t) on the domain R™\Q must be properly accounted for. In the following, we
focus on (20), (28), (31), (35) to discuss the boundary issues.
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R\

\

12)9)

F1G. 3. Domain of solving equations given in section 2.

3.1. Generalized Dirichlet type boundary conditions. The appropriate
initial and boundary value problems for (20) should be

(40)
IpX,t) _ Nps2 _ AR : pX,t) =p(Y,1) o
or ~ & P B o X
p(X,0)]e = po(X),
p(Xat)‘JR"\Q = g(X7 t)'
In (40), the term
. PXt) —p(Y.1)
e—0+t €B.(X) |X_Y|n+ﬁ
X,t)—p(Y,t X,t)—g(Y,t

)y |
e—0t (((ngE (X)ﬂQ) |X — Y|7L+ﬁ Rn\Q |X — Y|7L+ﬂ
=0t Jigp. (x)ne)  1X = Y[ 8

_g(th)
+/ ————dY.
rr\q | X = Y[ HA

dY +p(X,t)/ X - Y| " PdY
R7\Q

According to (41), g(X, t) should satisfy that there exist positive M and C such that,
when |X| > M,
l9(X, )]

(42) X< < C for positive small €.

In particular, when (42) holds, the function fRn\Q %dY of X has any order of
derivative if g(X,t) is integrable in any bounded domain. One of the most popular
cases is g(X,t) = 0, which is the so-called absorbing boundary condition, implying
that the particle is ignored whenever it leaves the domain 2. For example, consider
the steady state fractional diffusion equation

AP2p(X) = —1 in Q
(43) p(X) in ©,
p(X) gm0 =0.
The meaning of the solution p(X) of (43) is the mean first exit time [6, 19] of particles
performing Lévy flights [8]; if taking Q = {X : |X| < r}, then [16]
I e
- 20T (1 + B/2)L(n/2 + B3/2)

(44) p(X)
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-100 -80 60 -40 -20 0 20 4 60 80 100

FIG. 4. Behaviors of p(x) generated by at least 1.5 x 108 trajectories with 3 = 0.5, n = 1,
r = 100. The (red) solid line is the theoretical result (equation (44)). The symbols are for the
simulation result.

P(x.y)
So o B o o

N
1=}

100

a0 e

y X

FIG. 5. Behaviors of p(x) generated by at least 1.5 x 106 trajectories with f = 0.5, n = 2,
r = 100. The (red) solid line is the theoretical result (equation (44)). The symbols are for the
simulation result.

We generate the sample trajectories of Lévy flights to plot one- and two-dimensional
mean first exit times, respectively, in Figures 4 and 5, which confirm the effectiveness
of the model (43).

Another interesting case is for the steady state fractional diffusion equation

(45) P(X) e = 9(X).

Given a domain H C R™\Q, if taking g(X) =1 for X € H and 0 for X € (R"\Q)\H,
then the solution of (45) means the probability that the particles undergoing Lévy
flights land in H after first escaping the domain €2 [8]. If g(X) = 1 in R™\ 2, then p(X)
equals 1 in 2 because of the probability interpretation. This can also be analytically

checked.
The initial and boundary value problem (28) should be written as

{M/Zp(x) =0 in©,

Op(x1,...,Xp,t) Op(xy, ..., Xp,t)  0P2p(xq, ..., %X, 1)
ot N J|x1 | [x2|P2
aﬁnp(xl7"'7xn7t) .
(46) N s, [P in Q,
p(xl7 cee ,Xn,0)|Q = pO(X1> e 7Xn>7
P(X1,. - X,y t)[rev0 = (X1, .-+, X, 1).
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Similar to (41), in (46) the term

p(xla"'vxja"'vxnat)_p(xla"'ana"'aXnat)

lim : dy;
=0t JoB.(x;) % — y; [t !
— 1 p(xla"'axjv"'vxnat)7p(xla"'7yw"'axnat)d
= l1mm 1183, Y
e=0t J (@B, (x;)nQ) Ix; —y [P

(47)
—|—p(x1,...,xj,...,xn,t)/ |Xj—y]‘|717ﬁjdy]‘
R\(QNR;)

- e Y Xt
+/ g(Xla ‘_y]Aaleﬁ.Xna )dy]
R\ (QNR;) |Xg yj\ ’

From (47), for j =1,...,n, g(xX1,...,Xj,...,Xy, t) should satisfy that there exist
positive M and C such that, when |x;| > M,

|g(xla"'axj7"'axnat)|
|x]% ¢

(48) < C for positive small e.

The discussions below (45) still makes sense for (46). If g(xi1,...,X;j,...,Xn,t)
satisfies (48), and it is integrable w.r.t. x; in any bounded interval, then

fR\(QmRJ) 79(7;_;;7'1%]’“5) dy; has any order of partial derivative w.r.t. x;.
The initial and boundary value problem for (31) is
X,t
% = (A+N2p(X,t) in Q,

(49) p(X,0)|q = po(X),

p(X, t)‘R"\Q = g(X7 t)

As in the discussions of (40), g(X,t) should satisfy that there exist positive M and C
such that, when |X| > M,

lg(X, )]

(50) cO_X]

< C for positive small ¢.

If (50) holds and ¢(X,t¢) is integrable in any bounded domain, the function
fR"\Q %dY of X has any order of derivative.
Again, the corresponding tempered steady state fraction diffusion equation is
(A+X2)P2p(X) =0 in Q,
p(X)|R"\Q = g(X).
For H C R"\Q, if taking ¢(X) = 1 for X € H and 0 for X € (R"\Q)\H, then the
solution of (51) means the probability that the particles undergoing tempered Lévy
flights land in H after first escaping the domain Q. If ¢(X) =1 in R™\(2, then p(X)
equals 1 in Q.
The initial and boundary value problem (35) should be written as

Op(x1,...,Xp,t) O Ap(xy,. . X, t) P2 Ap(xy, ..., %, 1)
ot 0|x1|ﬁ1’>‘ a‘X2|B2’)‘
P Ap(xy, ..., %, 1)
0| xp,|BroA
p(X1> e aX’ruO)'Q = pO(Xla cee 7Xn)7

P(X1,. . X, t)[re\0 = 9(X1, .., Xn, T).

(51)

(52) et in Q,
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For j =1,...,n, g(x1,...,%,...,Xp,t) should satisfy that there exist positive
M and C such that when |x;| > M,

|g(X13"'an7-~'aXnat)| o )
(53) O] < C for positive small €.
If g(x1,...,%Xj,...,%Xp,t) is integrable w.r.t. x; in any bounded interval and satisfies

(53), then fR\ (ONR,) e_*‘g"(;*lyq,:?,yjﬂgi dy; has any order of partial derivative w.r.t. x;.

The ways of specifying the initial and boundary conditions for (36) and (38) are
the same as for (40). But for (36), the corresponding (42) should be changed to

UX)g(X,t)|

(54) |X‘ﬁ—s

< C for positive small .
Similarly, the initial and boundary conditions of (37) and (39) should be specified as
the ones of (49). But for (37), the corresponding (50) needs to be changed to

[UX)g(X, 1)

(55) O X]

< C for positive small €.
For the existence and uniqueness of the corresponding time-independent equations,
we refer to [14].

3.2. Generalized Neumann type boundary conditions. Because of the in-
herent discontinuity of the trajectories of Lévy flights or tempered Lévy flights, the
traditional Neumann type boundary conditions cannot be simply extended to the
fractional PDEs. For related discussions, see, e.g., [4, 10]. Based on the models
built in section 2 and the law of mass conservation, we derive the reasonable ways of
specifying the Neumann type boundary conditions, especially the reflecting ones. Let
us first recall the derivation of the classical diffusion equation. For normal diffusion
(Brownian motion), microscopically the first moment of the distribution of waiting
times and the second moment of the distribution of jump length are bounded; i.e., in
Laplace and Fourier spaces, they are, respectively, like 1 — c;u and 1 — c|k|?. Plug-
ging them into (1) or (9) and performing integral transformations lead to the classical
diffusion equation

op(X, 1)
ot

On the other hand, because of mass conservation, the continuity equation states that
a change in density in any part of a system is due to inflow and outflow of particles
into and out of that part of system, i.e., no particles are created or destroyed:

Ip(X, 1)

(57) o -V-j,

(56) = (ca/c1)Ap(X,t).

where j is the flux of diffusing particles. Combining (56) with (57), one may take

(58) j=—(c2/c1)Vp(X, 1),

which is exactly Fick’s law, a phenomenological postulation, saying that the flux goes
from regions of high concentration to regions of low concentration with a magnitude
proportional to the concentration gradient. In fact, for a long time, even up to now,
most people are more familiar with the process of using the continuity equation (57)
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and Fick’s law (58) to derive the diffusion equation (56). The so-called reflecting
boundary condition for (56) is to let the flux j be zero along the boundary of the
considered domain.

Here we want to stress that (57) holds for any kind of diffusion including the
normal and anomalous ones. For (40), (46), (49), (52) governing the PDF of Lévy
flights or tempered Lévy flights, using the continuity equation (57), one can get the
corresponding fluxes and the counterparts of Fick’s law; we call it the fractional Fick’s
law. Combining (40) with (57),

(59) JA{ ,a/ / X+Yt+p(§|n+§ - ‘p(X’t)dexi}

nx1

which is the flux for the diffusion operator A?/? with 8 € (0,2), or the fractional
Fick’s law corresponding to A?/2. From (46) and (57),

(60)
) 1 Xi (O p(X 4+ Y, t) +p(X =Y t) — 2 p(X,t
Jho = —fcl)ﬁi/ / p( ) + X ) =2pXt) g L
2 N |yl
nx1
where Y; = {xX1,...,¥i,--,Xn}T, which is the flux (fractional Fick’s law) corre-

sponding to the horizontal and vertical type fractional operators. Similarly, we can
also get the fluxes (fractional Fick’s law) corresponding to the tempered fractional
Laplacian and tempered horizontal and vertical type fractional operators, which are,
respectively,

(61)

. 1 xi pX+Y,t)+p(X-Y,t) -2 -p(X,t)

Jax = *7Cn,,8,)\/ / " dY dx;
and
(62)

1 x; +00p(X+?i t)—|—p(X_?i t)—2-p(X,t)
R ’ ’ —dy;dx;
Jhv, A { 201,6“/\ [oo [m ex\lyil‘yi|1+gi yidx .

with ?z = {Xl7 ey Yiy e ,Xn}T.

Naturally, the Neumann type boundary conditions of (40), (46), (49), (52) should
be closely related to the values of the fluxes in the domain R™\; if the fluxes are
zero in it, then one gets the so-called reflecting boundary conditions of the equations.
Microscopically the motion of particles undergoing Lévy flights or tempered Lévy
flights is much different from Brownian motion; very rare but extremely long jumps
dominate the dynamics, making the trajectories of the particles discontinuous. As
shown in Figure 6, the particles may jump into, or jump out of, or even pass through
the domain 2. But the number of particles inside 2 is conservative, which can be
easily verified by making the integration of (57) in the domain €, i.e.,

(63) g/ (Xt)dX—ffv.jdX:,/ j-nds=0,
¢ Q o9

where n is the outward-pointing unit normal vector on the boundary. If j|gn o=0,

then for (40) Agp(X,t) =V -j=0in R"\Q. So, the Neumann type boundary
conditions for (40), (46), (49), and (52) can be defined heuristically as
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F1G. 6. Sketch of particles jumping into, or jumping out of, or passing through the domain €.

(64) A%p(X,1) = g(X) in R™\Q,

(65) & &

0 p(zﬁc;jbf Xn,t) O p(;;(-z-'[-j; Xp,t) 0 p(;l);-é; Xt) _ ) in RM\Q.

(66) (A +X)P2p(X,t) = g(X) in R™\Q,

and

(67) O Ap(xy,. . X, 1) OP2Ap(xy, ... %, 1) - 0P Ap(x1, ..., Xp, t)
x| 9|xa P2 x|

— g(X) in RM\Q,

respectively. The corresponding reflecting boundary conditions are with g(X) = 0.

Remark 3.1. 1. The Neumann type boundary conditions (64)—(67) derived in
this section are independent of the choice of the flux j, provided that it satisfies
the condition (57). 2. Sending 8 — 2, the usual Neumann boundary condition is
recovered; for example, consider the model

Op 8

— —Azp= in Q,
(68) 9 p=1rf

Agp =g in R™\Q.

The weak solution p : [0, +00) — HP/2(R™) of (68) satisfies

/Q pegdX + i APIAPAPIAqdX = /Q fqdX — / o gqdX Vg e HP/*(R™).

Taking 5 — 2 leads to the usual Neumann boundary condition since

B
/ gqdX = (Ap)gdX = — | Lyds - / Vp - VgdX
R™\Q R™\Q a0 on R™\Q
and
AV2pAV2¢dX = [ Vp- VgdX.
Rn R‘n,
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4. Well-posedness and regularity of the fractional PDEs with general-
ized BCs. Here, we show the well-posedesses of the models discussed in the above
sections, taking the models with the operator A7 as examples; the other ones can be
similarly proved. For any real number s € R, we denote by H*(R™) the conventional
Sobolev space of functions (see [1, 23]), equipped with the norm

1
2
ol 2o gy = ( / 1+ k|25>|a<k>|2dk> ,

where u denotes the Fourier transform of u. The notation H*(Q2) denotes the space
of functions on 2 that admit extensions to H*(R™), equipped with the quotient norm

||UHHS(Q) = l%f ||a||H5(Rn)7

where the infimum extends over all possible w € H*(R"™) such that @ = u on Q (in
the sense of distributions). The dual space of H*(2) will be denoted by H*(2)". The
following inequality will be used below:

(69)
— 2 B
O (1A% ull ey + llullzzce ) <l g ., < O (18T ull 2y + ullzeqe )
Let H§(£2) be the subspace of H*(R™) consisting of functions which are zero in
R™\. It is isomorphic to the completion of C§°(2) in H*(2). The dual space of
HE(Q) will be denoted by H—5(£2).

For any Banach space B, the space L?(0,T; B) consists of functions u : (0,T) — B
such that

1
2

T
(70) lulle 078 :=( / u(~7t)||2Bdt> <.

and H'(0,T; B) = {u € L*(0,T; B) : 8;u € L*(0,T; B)}; see [12].

4.1. Dirichlet problem. For any given g € R U (L?(0, T H%(R")) NHY(0,T;
H _Q(R”))) — C([0,T]; L?>(R"), consider the time-dependent Dirichlet problem

% — Agp =f in Q,
(71) p=g in R™\Q,
p(+,0) = po in Q.

The weak formulation of (71) is to find p = g + ¢ such that
B 3
(72) 6 € L2(0,T; Hg () 1 H'(0,T5 H=%(Q)) = C([0,T); L*(2)

and

T T T
(73) / /8tqquth+/ / quﬁA%qudt:/ /(f+A§g—atg)qudt
0 Q 0 n 0 Q

B
Y q € L*(0,T; Hy ().
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It is easy to see that a(¢,q) = fR,L AggbA%qu is a coercive bilinear form
8 8
on Hf () x HZ () (cf. [34, section 30.2]) and £(q) == [,(f + AZg— 0rg)qdX is a

continuous linear functional on L2(0, T} HO (€2)). Such a problem as (73) has a unique
weak solution (cf. [34, Theorem 30.A]).
The weak solution actually depends only on the values of g in R™\(2, independent

of the values of g in Q. To see this, suppose that g,g € RU (LQ(O,T;Hg(R")) N
HY(0,T; H=% (R"))) — C([0, T]; L*(R™)) are two functions such that g = § in R"\Q,
and p and p are the weak solutions of

Op op B ..

% Ap f in Q E—A p=f in Q,
(74) p=yg in R™\Q, and pP=9g in R™\,

p(vo) = Do in Q7 ﬁ(?o) = Do in Qa

B8
respectively. Then the function p —p € L?(0,T; HZ (Q)) N H(0,T; H-% (2)) satisfies
(75)

T T 5
/ /8t(p—ﬁ)qudt+/ Ag(p—ﬁ)qudthzo Vqe L*0,T; Hy ().
0o Ja 0o Jre

Substituting ¢ = p — p into the equation above immediately yields p —p = 0 a.e. in
R™ x (0,7).

4.2. Neumann problem. Consider the Neumann problem

% — Agp =f in Q,
(76) Afp=y in R™\Q,
p(-,0) = po in Q.

DEFINITION 4.1 (Weak solutions). The weak formulation of (76) is to find p €
L2(0,T; H= (R")) N C([0,T); L*()) such that

(77) Op € L2(0,T; HZ(Q)) and p(-,0) = po,

satisfying the following equation:

T
/ /8tp (X, t)q(X, t)dth+/ ATp(X, ) AT q(X, t)dXdt
R’IL

(78) //th Xthdtf/ /n\Q (X, £)q(X, t)dXdt

Vq e L20,T; H? (R™)).
THEOREM 4.2 (Existence and uniqueness of weak solutions). If py € L*(Q), f €

LQ(O,T;Hg(Q)’), and g € LQ(O,T;H%(R”\Q)’), then there exists a unique weak
solution of (76) in the sense of Definition 4.1.
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Proof. Let ty, = k7, k=0,1,..., N, be a partition of the time interval [0, T], with
step size 7 = T/N, and define

1 [t

(79) fe(X) = — fX,t)dt, k=0,1,...,N,
T Jt_4
1

(80) gr(X) :

tk
f/ g(X,t)dt, k=0,1,...,N.

T Jtr_1

Consider the following time-discrete problem: for a given p,_; € L?(R"), find p; €
H g(R”) such that the following equation holds:

- [ ma)ax+ [ atp)ataxx

(81)

1 B n
=~ [ e (XaX0dX + [ AKX~ [ g (X)a(X)aX Vo€ HER).

T Ja Q R7\Q
In view of (69), the left-hand side of the equation above is a coercive bilinear form
on H? (R") x H 2 (R™), while the right-hand side is a continuous linear functional on
ot (R™). Consequently, the Lax—Milgram lemma implies that there exists a unique
solution py € Hg(R”) for (81).

Substituting ¢ = py, into (81) yields

HpkH%2(Q) - ||pk—1||2L2(Q) 8
+ |‘A4pk‘|%2(ﬂ§"t)

27
< 1l g g W1 g 19818 s 1281 2 e
<
< (1 g+ 1980 ) 1D
g2 2
8 < (il gy 150 gy, ) (AT e+ el
Then, summing up the inequality above for £k =1,2,..., N, we have
N 5
25 Il +7 32 18 e
N
2 2 2 2
9 Sl 0 (0 g g, Il g o+ Il )

By applying Gronwall’s inequality to the last estimate, there exists a positive constant
79 such that when 7 < 79 we have

N

x_pellZ2 (0 +TZ Ipxl? s

1<k<N H &)

N
(84) < Cllpol3aay + €T (llfk”fqg ay T 190 oy )

k=1

Since any ¢ € Hg(Q) can be extended to g € H? (R™) with ||q|| <2||q|l s

wi@n = e @)

choosing such a ¢ in (81) yields
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’/ pk(X)_pk—l(X) dX’

/ (X a(X)g(X)aX — [ Afp(x)atgx)ax
R7\Q R

B
(nfkm(m, 190015 oy + 1A P02 ) 5.

<
0 (164012 * 19501 gy ,

B
AP I,

which implies (via duality)

Pk — Pk—1

B
T + |ATpgl[L2@n))-

(85) \ ol s

2 CIfell 5

(Q), HE @y

HS ®m\Q)

The last inequality and (84) can be combined and written as

2
Pk — Pk—1
s Il 3 st e
N
< 2 C 2 : '
(86) < Clipollz2(e) + TZ (”fk”H 3 Q) ”gk”H2 (Rn\Q)/

k=1

If we define the piecewise constant functions

1 [

(87)  fU(X,t) == fi(X) = = f(X,tydt for t € (tp_1,t), k=0,1,...,N,
T Jt_1
1 [

(88) ¢ (X, t) = gr(X) = ;/ g(X,t)dt for t € (tp_1,tx], k=0,1,...,N,
th—1

89) p7(X,t) = p(X) for t € (ty_1,ti], k=0,1,...,N,

and the piecewise linear function

(90)

t—tp—
P(X, 1) = LTkl

T

—t
pr—1(X) + pe(X) for t € [ty—1,tx], k=0,1,..., N,

then (81) and (86) imply

T T
/ / 8™ (X, )q(X, t)dXdt + / AT (X, 1) AT (X, t)dXdt
0 Q 0 R™

T T
[ [ e nixd- [ [ g0 ax naxa
0o Ja 0 n\Q
Vq e L*(0,T; H? (R™))
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and

1P Nleqoryzz@n + 100N L 1t o
" ()
+p HLoo (0,T:H % (R)) Tl

=¢ (lf(T)”L2(O,T;H§(Q)’) gl

Lo (0,T;H 3 (R™))
)
L2(0,T;H 2 (R"\Q)’)

<
=¢ (lf”H(o,T;Hg(m') " ”g|L2<o,T;H’5<Rn\Q>'>> ’

respectively, where the constant C is independent of the step size 7. The last in-
8
equality implies that p(™) is bounded in H'(0,T;H 2 (2)") N L2(0,T;H%(R")) —

B
C([0,T); L*(2)). Consequently, there exists p € H(0,T; H 2 (Q)")NL*(0, T; H% (R™))
— C([0,T7; L?(£2)) and a subsequence 7; — 0 such that

p(73) converges to p weakly in L?(0,T; oS (R™),

dyp'™) converges to d;p weakly in L?(0,T; HS )",

) )
92) psr") converges to p weakly in L2(0, T; H% (R ")’
) i
) p(™) converges to p weakly in C([0,T7; H3 (©Q)) (see [20, Appendix C]).

By taking 7 = 7; — 0 in (91), we obtain (78). This proves the existence of a weak
solution p satisfying (77).

If there are two weak solutions p and p, then their difference n = p — p satisfies
the equation

(95)

/ /atp ;E)qudt—i—/ —P)ATqdXdt =0 Vqe L*0,T; H? (R™)).

Substituting ¢ = p — p into the equation yields
(96)
G ) = B 8320y + 18T (0 = )35 0,752y = 1250) = 5, 0|32y = 0,

which implies p = p a.e. in R™ x (0,7). The uniqueness is proved. d

Remark 4.3. From the analysis in this section we see that, although the initial
data po(X) physically exists in the whole space R™, one only needs to know its values
in Q to solve the PDEs (under both Dirichlet and Neumann boundary conditions).

5. Conclusion. In recent decades, fractional PDEs have become popular as the
effective models of characterizing Lévy flights or tempered Lévy flights. This paper is
trying to answer the question, What are the physically meaningful and mathematically
reasonable boundary constraints for the models? We physically introduce the process
of the derivation of the fractional PDEs based on the microscopic models describing
Lévy flights or tempered Lévy flights, and demonstrate that from a physical point of
view, when solving the fractional PDEs in a bounded domain €2, the information of the
models in R™\Q should be involved. Inspired by the derivation process, we specify the
Dirichlet type boundary constraint of the fractional PDEs as p(X,t)|gm\o = 9(X, 1)
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and Neumann type boundary constraints as, e.g., (Aﬁ/Qp(X,t))|Rn\Q = ¢g(X,t) for
the fractional Laplacian operator, which is the usual Neumann boundary condition
when § — 2.

The tempered fractional Laplacian operator (A + )\)5/ 2 is physically introduced
and mathematically defined. For the four specific fractional PDEs given in this paper,
we prove their well posedness with the specified Dirichlet or Neumann type boundary
constraints. In fact, it can be easily checked that these fractional PDEs are not well
posed if their boundary constraints are (locally) given in the traditional way; the
potential reason is that locally dealing the boundary contradicts the principles that
the Lévy or tempered Lévy flights follow.

Acknowledgments. W.D. thanks Mark M. Meerschaert and Zhen-Qing Chen
for discussions. We thank the anonymous reviewer for Remark 3.1 of section 3.2.
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