Journal of Nonlinear Modeling and Analysis https://journal.global-sci.org/jnma
Volume 7, Number 5, October 2025, 1642—-1682 DOI:10.12150/jnma.2025.1642

Continuum Limit for Discrete NLS with Memory
Effect

Ricardo Grande®!

Abstract We consider a discrete nonlinear Schrédinger equation with long-
range interactions and a memory effect on the infinite lattice hZ with mesh-size
h > 0. Such models are common in the study of charge and energy transport
in biomolecules. Because the distance between base pairs is small, we consider
the continuum limit: a sharp approximation of the system as h — 0. In this
limit, we prove that solutions to this discrete equation converge strongly in
L? to the solution to a continuous NLS-type equation with a memory effect,
and we compute the precise rate of convergence. In order to obtain these
results, we generalize some recent ideas proposed by Hong and Yang in L2-
based spaces to classical functional settings in dispersive PDEs involving the
smoothing effect and maximal function estimates, as originally introduced in
the pioneering works of Kenig, Ponce and Vega. We believe that our approach
may therefore be adapted to tackle continuum limits of more general dispersive
equations.
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1. Introduction

1.1. Background

The study of nonlinear dispersive equations on lattices is of fundamental importance
to model charge and energy transport in biomolecules [26]. From computational and
analytical perspectives, the analysis of such equations is quite challenging given their
size and mathematical complexity. One way to simplify this analysis is by exploiting
two aspects of such models: the large number of base pairs in these biomolecules
and the small distance between them. In particular, one typically considers an
infinite lattice of equispaced base pairs with mesh size h > 0 and considers the limit
as h — 0. This continuum limit can often be shown to solve a simpler (continuous)
PDE which captures the main aspects of the discrete system.
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One of the most common models in biological physics is the following;:

i0pup (ta xm) =h Zn;ém In—m [uh (ta xn) — Up (tﬂ :L‘m)] + |uh (t7 zm)|2uh(tv xm)v

Upli=0 = fn-

(1.1)
where up, : [0,T] x hZ — C is the wave function, and where z,, = hm € hZ
live in the one-dimensional lattice with mesh size A > 0. The cubic nonlinearity
represents a four-wave interaction, where a + sign corresponds to a repulsive on-site
self-interaction, and — corresponds to the focusing case. One often assumes that the
initial distribution fj is the discretization of some continuous function f: R — C,
which is defined as follows:

fo(zm) = %/wmﬂ f(z)dx for m € Z. (1.2)

The interactions between different base pairs are modelled by the kernel
{Jn}nez. A typical modeling choice [26] is a law that is inversely proportional to
some power of the distance between them:

Jmn = T — 2|77 form#n€Z, a>0. (1.3)

The model (1.1) was first studied by Kirkpatrick, Lenzmann and Staffilani in
the context of quantum mechanics [22]. The main goal is to derive a continuum
limit, i.e. to obtain a simpler continuous model that approximates the dynamics
of the discrete model (1.1) as the distance between base pairs h tends to zero.
Such continuum limits have been proved in the context of the NLS equation with
a discrete Laplacian [6,17], the NLS equation on a large but finite lattice [16],
fractional NLS in 2D [7], dispersion-managed nonlinear NLS [8], the Ablowitz-Ladik
system [21], the Klein-Gordon equation [5], and others.

In [22], Kirkpatrick, Lenzmann and Staffilani show that under mild technical
conditions, the asymptotic behavior of the interactions (1.3) is all that matters. In
other words, if

lim |@,|'T*J, = Cy > 0, (1.4)
n—o0

for a € (1,2), then the continuum limit of the solution to (1.1) (as h — 0) is the
solution to the fractional cubic NLS equation:

10 =co (—A)2u £ |ul’u, zeR,
; (-4) |ul (1.5)

U|t=0 =f

A choice of a € (1,2) is common in order to model long-range interactions between
base pairs, see [26]. It is interesting to mention that when a > 2, the interactions
decay so fast that only local effects survive in the continuum limit. In this case, the
continuum limit is the solution to the cubic NLS equation with the usual Laplacian
(but note that condition 1.4 must be slightly modified).

Unfortunately, there are some limitations to these results. From a mathematical
viewpoint, the regularity of the initial discrete distribution fj, in (1.1) is rather high
compared to the continuous theory for NLS equations. This is due to the use of
the Sobolev embedding in the proof of local well-posedness of the discrete equation.
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From a computational viewpoint, the convergence of the discrete solution uj; to w
in L°([0,T7, oo (R)) is weak, due to the use of the Banach-Alaoglu theorem. It
would be desirable to obtain strong convergence and precise bounds on the rate
of convergence for the purpose of implementation of algorithms as well as other
practical applications.

The first issue is a consequence of the bad behavior of dispersive properties
on the lattice hZ, as originally observed by Ignat and Zuazua [18]. In particular,
one cannot blindly apply much of the usual machinery developed for dispersive
equations in the 1980s and 1990s, such as Strichartz estimates and local smoothing
estimates.

The second issue mentioned before, concerning weak convergence to the limit,
was addressed in a recent work of Hong and Yang [17]. In this paper, the authors
prove that the linear interpolation of the solution to the discrete problem wuj; con-
verges to the solution to the continuous problem u in L2. Their techniques, which
they recently extended to the torus [15], rely heavily on the use of L2-based spaces.

One of the goals of this paper is to generalize this approach to more general
function spaces which allow us to exploit additional dispersive properties such as
the smoothing effects and maximal function estimates, introduced in the 90’s the
pioneering works of Kenig, Ponce and Vega [20]. In order to test our techniques,
we consider a discrete toy model whose local well-posedness theory requires the full
use of this classical functional setting. After establishing the well-posedness of the
discrete system, we prove strong convergence to a continuum limit by combining
estimates from the well-posedness theory and a bootstrap argument, leading to
explicit rates of convergence. We believe that these techniques can be applied to
study the convergence of a broad range of discrete dispersive problems.

Let us also mention that our system (1.1) is, for most choices of J,, not in-
tegrable. This prevents us from using techniques based on conservation laws for
integrable lattice models, such as those in [14] and [21].

1.2. Statement of results

We consider the following model to test our techniques:

i# O up, = (~An)Fup, £ 10, Ry, (JunPus),  (t,x) € [0,T] x hZ, 16)

Unlt=0 = I} fon,

where p > 3 is an odd integer, and the operator (—Aj)?% is defined in agreement
with (1.3) in order to model long-range interactions:

(80 Eun(ay) = h 3 M),

— 1+
n#m Tm | “

We also introduce the notation (V) = 1+ |Vy|, where [Vj| = (=A)z=.
The operator 85, B € (0,1), denotes the Caputo derivative:

1 b oiu(r
86 (t) = / all )ﬂdT.
L1 —=p) Jo (t—7)
A fractional « represents long-range interactions, while a fractional 8 accounts for
a memory effect. The equation corresponding to § = 1, was first proposed by
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Laskin in [24] as the fundamental equation in fractional quantum mechanics, and
exactly corresponds to the model (1.1). This equation is derived by considering a
Lévy distribution on the set of all possible paths for a quantum particle, as opposed
to the Gaussian distribution present in the Feynmann path-integral. The case of
fractional 8 was first proposed by Naber in [27] by allowing the evolution to be
non-Markovian®, thus giving rise to the memory effect.

The “well-prepared” initial datum fs, is the discretization of some continuous
function f as defined in (1.2), while the operator IIj, is the discrete interpolator:

Uy fon(T2m1) = fon(@2m) +2f2h(x2m+2), Ty = mh, (1.7)

and Ry, is the “restriction” operator that takes a function on the lattice hZ to a
function on the lattice 2hZ, i.e.

Ry fr(x) = frn(z) for € 2hZ.

We show that this discrete interpolator, which slightly averages the initial data, will
allow us to recover many of the dispersive properties which are common in continu-
ous dispersive PDEs. More complex quadratic or higher order interpolations would
also be admissible, but they are beyond the scope of this manuscript. Moreover,
notice that IIj is the identity operator when applied to a piecewise linear function.

The continuous version of (1.6) was first studied in [12, Theorem 1.2] and [13,
Theorem 2.1.3]. In particular, we showed that the memory effect gives rise to a loss
of derivatives which can be recovered via the (Kato) smoothing effect, in a similar
functional setting as the one proposed by Kenig, Ponce and Vega in the context of
the KdV equation [20].

Our first result is the well-posedness of the discrete equation (1.6) in the discrete
version of this functional setting, see subsection 1.4 and subsection 2.1 for additional
details regarding the notation.

Theorem 1.1. Let 0 = %, and suppose that
1 1 1 1 o 1

2> 4=, s>-——— and J€ —a, 2 ———), (18
a B T2 ap-n " TTeTe g 2<p—1)> 49

where o € (0,2) and B € (0,1). Then for every f € H*(R) there exists T =
T fl s my) > O (with T(p) — o0 as p — 0) and a unique solution up(t) to the
integral equation associated with (1.6) satisfying

wn € C(0,T), Hy), (1.9)
H<h_1vh>5uhHLg@L2T < 00, (1.10)
Huh”Li(p—wL%o < o0, (1.11)

and

H(h‘lvw(””‘“)”u;z’ < 0. (1.12)

4(p—1)
Ly "Ly

*Because of its connection with stochastic processes [25], the Caputo derivative 8,55 has been
used to model various phenomena involving memory effects in physics [9], and economics [28].
A similar memory effect has also been studied in connection to the porous medium equation, as
exemplified by the work of Allen, Caffarelli and Vasseur [1,2].
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Moreover, for T' < T, the map f — uy from H5(R) to the space defined by (1.9)-
(1.12) (with T instead of T) defined by solving the integral equation associated with
(1.6) is locally Lipschitz.

Remark 1.1. The condition 2 > 1 + % in (1.8) is necessary for the smoothing
effect to overcome the loss of derivatives. Indeed, the smoothing effect allows us to
o—1

gain 75~ derivatives, while we have a loss of 0 — a derivatives.

Remark 1.2. Note that the condition 2 > 1 + % together with 8 € (0, 1) implies

that & > 1 and 8 > % Therefore we will consider only this range of parameters
from now on.

Once we have a solution to the continuous problem u, given by [12, Theorem 1.2],
and a solution to the discrete problem wup, given by Theorem 1.1, we may consider
the linear interpolation of wy. For x € [Zy,, Zym1),

(b, Tmg1) — un(t, )
h

In view of [17, Lemma 5.1], both u and ppuy, live in a common space
C([0,T], H:(R)), and we may study the limit as h — 0.

Theorem 1.2 (Continuum limit). Let a € (1,2), 8 € (3,1) and o0 = %. Consider
the fractional Schrodinger equation

prun(t,z) == up(t, o) + (2= ). (1.13)

=

PP = (—A)Su=£|up~tu, (tz)e0,T] xR,
uli=o0 = f,
and the discrete model
i 0Puy, = (—AR)Fup £ 105, Ry, (lunP~up), (t,z) €[0,T] x hZ,
uli=0 = IIp fon.

Suppose that

1 1 1 1

Py sS=5 = )
B 2 2(p-1)
and suppose that f € H*(R). Then there exists a time T > 0 such that both the
solution to the continuous problem, u, and the solution to the discrete problem, uy,
exist, and

~ 1
§:=max{s + o — a+, 5—&—} <1,

h—0
Prup — U
strongly in L H.

Remark 1.3. The condition s + 0 — a < 1 is a byproduct of working with the
linear interpolation ppup, since the regularity of a piecewise linear function is lim-
ited. However, this could be removed by using a more sophisticated quadratic
interpolation.

Remark 1.4. Let us give some intuition on the conditions for the parameters.
Suppose that p = 3, so that s = %. Once we fix «, the range for g follows from the
conditions:

1 1
2>—+—, and s+o—a<l.
a f
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For example, if & = 3/2 we obtain the range 8 € (%,1), and thus o < 2. As «
decreases towards 1, the range for § is reduced to a small neighborhood of 1. In
other words, more dispersion allows for more memory.

Remark 1.5. We only consider the case @ < 2 because the Fourier multiplier
associated with the discrete Laplacian changes its behavior near zero as « passes
the threshold @ = 2. For o < 2 this multiplier behaves like |£|* as & — 0, while
for o > 2 its leading behavior is [£|? as € — 0. Finally when o = 2, it behaves like
—(log [¢]) [€]* as € — 0.

This is the threshold that determines whether long-range interactions give rise
to local or nonlocal behavior in the continuum limit, like in the work of Kirkpatrick
et al. [22]. We expect that most of the techniques in this work can be extended to
the case a > 2, but the leading order of many estimates would be different and thus
we decide to focus on the case a < 2.

Remark 1.6. The convergence ppup =0, 4 in Theorem 1.2 admits an explicit
rate, which is given by the minimum exponent b > 0 in the comparison estimates
in subsection 4.3, see for instance Proposition 4.3. As can be seen from the proofs,
an explicit expression for b may be obtained, which may prove useful for the imple-
mentation of a convergent numerical scheme.

1.3. Outline

In Section 2, we review some basic tools on the lattice and discuss the difficulties
with dispersion and smoothing effect there. In Section 3, we prove well-posedness of
the discrete equation on the lattice uniformly in the mesh-size. This proof requires
some modifications compared to its continuous counterparts given the difficulties
discussed in the previous section. Finally, in Section 4 we study the continuum limit
and prove Theorem 1.2.

1.4. Notation

We write A < B for A < CB, where the implicit constant C' might change from
line to line. We also write A <; B when the implicit constant, C = C(d), depends
on some variable d. We often use the big O and little o notation, e.g. A = O4(B)
when A = O(B) as d — 0.

We write a— for a number a — €, where ¢ > 0 is small enough. Similarly, a+
means a + ¢ for a small enough ¢ > 0.

Given a function f: [0,7] x R — C and 1 < p,q < 0o, we define

1fllLa e = </OT (/]R |f(t7m)pdx>q/p dt)

As usual, when p = co or ¢ = oo the norm will mean the essential supremum over
the domain. When f is defined for all times, i.e. T = oo, we will write Hf||L¢t;L§
instead.

We use the following notation for the Fourier transform of a function f: R — C

1/q

7le) = / ¢ f(z) da.
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The inverse Fourier transform will be denoted by fV. Given a function p: R — C,
we write p(V)f to denote the following Fourier multipler operator:

— ~

p(V)f(§) = p(&) £(£).

In particular, we often use the following Sobolev norms:

HfHHS(]R) = ||(_A)%f”L2(R) = |||V|Sf||L2(R) ]
11l sy = IKV)* Fll Loy = 1L+ IV fll 2y -
The space C([0,T], H*(R)) is the space of continuous functions f from [0,7] to
H*(R) equipped with the norm maxeo,7) [/ ()|l g7+ ()
Finally, we compile a list of some symbols commonly used throughout the paper:
e «a: number of space derivatives, given by Laplacian (—A)2.
e [3: number of time derivatives, given by the Caputo derivative 8;8 .
e o: ratio a/f.

e p: degree of power-type nonlinearity.

2. The linear equation

2.1. Definitions on the lattice

Consider the space L7 := (?>(hZ) on the lattice, given by functions uy : hZ — C
such that

> lun(zm)? < oo,

meEZ

where z,,, = mh for m € Z. We define the inner product and norm

(wnsvn)rz = Y un(@m) on(@m),  llunllfz = (un,un) 2.
meZ

For a function uy : hZ — C in L%L, we define its Fourier transform, uy, : [—7, 7] — C,
as follows:

(€)= > un(am)e M

meZ

Note that we choose this version of the Fourier transform, as opposed to taking
e~%¥m 5o that the Fourier transform of u is defined in [—, 7] regardless of h.
With this definition, the Parseval identity yields

(wnon)gz =h [ T(E T de,

—T

and the following inversion formula holds:

umm):% / T(©) e de.
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For a function uy, : hZ — C in L,Ql, we define discrete fractional Laplacian on the
lattice hZ as

(=80 ) = 3 Mt 21
nem m n

Note that the Fourier transform of (2.1) is

pe Y Y i) e el w )

meZ n#m
where ( : -
1 — e ilm—n 1 —cosén
w) =) o =2 T 20 (2:2)
n#Em n=0

Similarly, we define the H; norm on the lattice as follows:

s
lunll3 =R [ (L+RB72016%) [@n ()] dE.
—7
As explained in [22], it is easy to show that this norm is equivalent to the one given
by the inner product defined before:

[unll Lz + H(—Ah)s/2uh‘

5
L,

The normed space H i is defined analogously. For s = 1, we have one more useful
equivalent norm for H}, given by

Junll + 155l
where DZ’ is a forward difference:

D;—i—uh (-fm) _ uh(-rnb-i-l)h_ Up (xm) ) (23)

More generally, we define the space L} (which agrees with ¢?(hZ) with additional
scaling) for 1 < p < oo as the space of functions uy, : hZ — C such that

1/p
||uh||L1; = (h Z |uh(xm)|1’> < 0.

mEZ
In the case p = oo, we take the norm given by the supremum.

Remark 2.1. In [22], a more general discretization of the Laplacian is considered.
In particular, they define

£;{uh(wm) =h Z Jn—m [un(Tm) — up(z,)].

n#m

The coefficients {J;, }|,)>1, which account for long-range interactions, must satisfy
the following conditions:

o J; >0,
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e J,=J_, >0forall |n| >1, and

. hm‘mﬁoo |l‘n|1+a Jp =Cq > 0.
As a consequence, w in (2.2) would also depend on {J,, }|,|>1, but their results only
depend on the asymptotic behavior of this sequence. Unfortunately, we cannot yet
handle such a general situation, since we will need to exploit deeper properties of

w, such as knowledge about the zeroes of w’ and w”. This requires a more careful
analysis that we can’t yet carry out for a general kernel.

We define the discretization of a function f : R — C as follows:

1

fr(xm) = h /zm+1 f(x)de, for x,, € hZ. (2.4)

Then we have the following result in [22, Lemma 3.6]:
Proposition 2.1. Suppose that f € H*(R) (resp. H5(R)) for some 0 < s < 1.
Then we have
<
Hfh”Hg ~ Hf”Hs(]R) )
||fh||Hh S Hf“HS(lR) )

where the implicit constants are independent of h.

The proof is an application of complex interpolation between s = 0 (straight-
forward) and s = 1, which is based on (2.3).

Another important result is the discrete analog of the Sobolev embedding the-
orem [22, Lemma 3.1]:

Lemma 2.1 (Discrete Sobolev inequality). For every % < s < 1, there exists a
constant C' = C(s) > 0 independent of h > 0 such that

||Uh||Lz° <C ”uhHHh

for alluy, € L3.

In the following lemma, we summarize some useful facts about the function w
defined in (2.2). Some of these results follow from properties of the polylogarithm,
but we give the proof for completeness.

Lemma 2.2. Let a € (1,2). Then the function

1 —cosén
w(§) =2 ﬂwzo

has the following properties:

(i) There exist constants c1,ca > 0 such that
alg]” <w(§) <elf* £el0q].

(ii) w is one-to-one on the interval [0, 7].
(iii) w is differentiable and w'(€) = O(|€|*~1) as € — 0.
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(iv)
(v)
(vi)

(vii)

w'(£) > 0 for every € € (0,7).
w(§) = clé|* + O([¢f*) as € — 0.

There exist some cq1,co > 0 such that

1 [¢°7H (m =€) S w'(€) S ez €T

for every € € (0, ).

w' is differentiable in (0, 7], and w" (&) = O(|¢|*72) as € — 0.

(viii) w" (§) is monotone decreasing on (0,m) and has a unique zero at & € (0, F).

Remark 2.2. From now on, we will assume that we normalize w so that ¢ =1 in
part (v).
Proof.

(i)

(i)
(iif)

See Appendix A in [22] or the proof for w’ in step (iii) below, which is analo-
gous.

It follows from the previous step and part (iv) below.

It is easy to prove that

W'(€) = 2 Z sinfn.
n=1

,TLOL

Then we can write

Z}a(_fl) =2 231 (ff&)o‘ sinén.

Therefore,

! oo L1
1imw(§):2/ Py =ica = o > 0.
g—0 gol o y“ 2T () sin (%F)

This can be found in [22]. See [10] for a careful proof of the first equality.

Note that
Li, (e®) — Liy (e~ %

where Li,(z) stands for the polylogarithm. This special function admits the
following representation

) 1 [ee] ya—l
L =
fa(2) IN{))] /0 ev/z—1 dy

for z € C (except when z is real and z > 1). Using this, one can show that

frey  SIng [ y*lev
W& =T /0 A deost 1Y (2.6)

(2.5)

For a fixed £ € (0, 7), sin ¢ is positive and the integrand is always positive and
integrable. One may even prove that w’(¢) = O(|¢|*7!) as & — 0 from this
formula.
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(v)

For small £ > 0, we divide the integration in (2.6) into three subintervals:
[0,€], [§,1] and [1,00). It is easy to check that the first two integrals give a
term in O(|¢|*~2), while the last integral gives O(1). After multiplication by
sin& ~ &, we obtain that

w'(€) = Ca €]~ + O(l¢)), (2.7)

which yields the desired expansion for w(£) upon integration.

It follows from the fact that w’ is continuous, w'(0) = w'(7) = 0, w'(§) > 0
and w'(&) = O(|€|*71) near € = 0. The behavior at ¢ = 7 follows from the
factor sin¢ in (2.6).

From (2.5), it is enough to show that Li,(e i€) is differentiable for ¢ € (0, 7],
and its derivative is i Li,_1(e’). Recall that

) iy 1 ] z§ a 1 B
Liy(e )F(a)/o ey—ezf dy = / f(&y)d

By the Dominated Convergence Theorem, we only need to show that f is
differentiable and that |9¢ f(,y)| < F(y) € L'(dy) for a.e. {. Fix & € (0, 7]
and consider a neighborhood & € (§ — ¢,& + ¢) for € > 0 small enough.
Then the denominator of f is bounded away from zero and the function is
differentiable. In particular

1 qeiya! 1 eyl
0, = : 4
Ef(é-?y) F(Oé) ey _ e,L& + F(a) (ey — 81§)2
1 e (e¥ — eté) yot 1 eyl
S D) (v —e)? [(a) (e¥ —e)?
1 ie' ey yol
" T(@ (e — P
Note that
ya—l L
10 (&) S = < L'(dy).

e¥ infeepe, ) |1 — €67
Finally, integration by parts yields:

d 1 jefeyyr!
2 Li, (e6) = .
ge () = / o) (e —e9) ¥

: 0o ik, a—2 ‘
= ! )/ <y dy = i Lig_1(e%).
0

IMNa—1 ey — et

This integral representation gives the bound Li,_1(€*) = O(|¢|*72) as &€ — 0,
which follows for w” thanks to the identity

1 ) 1 )
w”(§) = 5 Lia—l(ezg) + 3 Lia_1(€715).

(viii) From this equality, we may write

1 ° eYcosf —1
" a—2
- dy.
w() MNa—-1) /0 LT Y cos€ +1 Y
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Note that a > 1 is critical for local integrability around zero.

From the previous step, we know that lime_,o4 w”(§) = +00. Note also that
w”(€£) < 0for £ € [Z,7), since the integrand will be negative. Therefore there
exists at least one point {y < 7 such that w”(§) = 0. We want to show that
w’ is monotone decreasing, and thus this point is unique.

To do that, we show that the integrand is monotone decreasing in £&. The
derivative with respect to £ of the integrand is

eY — 3y

y* 2 siné

<0
(e2v — 2e¥cos& +1)2 = 7

which concludes the proof. Note that the derivative of the integrand might
not be integrable itself.

O

2.2. Discrete linear equation

We now study a natural generalization of the linear continuous equation. For f €
H*(R), 0 < s <1, consider the problem

P# 0 up = (—Ap)Fup, (t,x) €[0,T] x hZ, (2.8)

Unli=0 = fh,

where fj, is the discretization of f as defined in (2.4).
As explained in [12], one may take the Fourier transform in space and Laplace
transform in time, and obtain the following representation for the solution:

. - o0 i~ Bkypkp,—ak k
Tt = FO Y s

k=0

= Eg(i 1P w(€)) fa(€).

As in the continuous case, our Fourier multiplier is given by the Mittag-Leffler
function:

Zk

o0
Es(z) = _—. 2.9
"= T (29)
This function is an entire function in the complex plane. More details about this
derivation may be found in [11], and also [12, Appendix A]. We will write the
solution of the linear equation as follows:

un(t) = Lonfu = (Bs (0 nw() 7)) (2.10)

where V' denotes the inverse Fourier transform.
The Mittag-Leffler function enjoys the following asymptotics:
1 s "~ 2F
Es(z)==¢*" + m—i—(’)ﬂz\_N), as |z| = . (2.11)

This is valid when |arg(z)| < 57” and for any integer N > 2. See [3, Chapter 18]
for more information.
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Using (2.11) one can show that our Fourier multiplier is uniformly bounded and
therefore the solution to (2.8) satisfies:

It fnllgy S Wnllay S ey »

where the implicit constants are independent of ¢ and h.
Consider the inhomogeneous equation:

P up = (~Ap)Fup + g, (tx) €[0,T] x hZ, (2.12)

Up|i=0 = fh.

where we will later set g5 to be a power-type nonlinearity depending on u;. By
using a fractional generalization of the Duhamel formula, we can write the solution
0 (2.12) as

up(t, Tm) = \/7 Eﬁ( —BBp— w(f))ﬁ(f) oimé e
t—tYPwE\ -, o im /
\/%//7 5lEﬁg<W>gh(t7£)e fdedt,
(2.13)
where .
Ep (= Z T (2.14)

is the generalized Mittag-Leffler function, which is also entire in the complex plane.
The asymptotics for this function are as follows:

1 B —a 1-8  _it(h—%w 1/8
18- 1E55( —Bbp— “w()) = Bzﬂ 1(h w(€)) 7 e t(h )

n Z L(Bk = p)~ (2.15)

tl+(k—1)B8 p—ka w(g)k

o) (t—l—N,B R(N+1)a w(g)—N—l)

as th|w(€)| — oo. This is valid for any integer N > 2. Let us set

Pn(€) == h~w(&)P (2.16)

so that the leading terms in (2.11) and (2.15) are e~ *?»(&) and ¢y, ()8 e~#on(€)
respectively.

Our first goal is to show local well-posedness of the initial value problem (IVP)
given by (2.13). The main problem is that we lose derivatives in our basic L{°L32-
estimate. Indeed, note that by Lemma 2.2 the leading order in (2.15) is of size

he S w(@)r !

)

where the exponent is positive because f < 1. A way to overcome this loss of
derivatives is presented in [12] for the continuous equation. In that setting, the idea
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is to exploit some smoothing effect by working in the space X5 C C([0,T], H:(R))
of functions with finite smoothing and maximal norms, i.e.

1v)? |

and

L (R,L3([0,T1)) I ||Li<P*1><R,Ls°<[o,T]>> :

Under some technical conditions on the parameters, a fixed point argument yields
an interval of existence [0,7] where T only depends on an inverse power of the
H:(R)-norm of the initial data. We give the full theorem below for completeness,
which may be found in [12, Theorem 1.2] and [13, Chapter 2].

Theorem 2.1. Consider the space-time fractional nonlinear Schrédinger initial
value problem:

POPu= (A Fu=xuf~'u  (t,z) € (0,00) x R,

(2.17)
uli=o = f € H*(R),

for some odd integer p >3, a >0 and 8 € (0,1). With o = %, suppose that

2>1—|—1 s>1 ! and 6 € |[s+ 040 1
Sz s - c— o=
a'B T2 ap-1) 2 2p-1)

Then for every f € H*(R) there exists T = T(||fll o)) > 0 (with T(p) — oo as
p — 0) and a unique solution u(t,xz) to the integral equation associated with (2.17),
satisfying

) . (218)

we C(0, T), H*(R)), (2.19)
(V) 0ul| e 2 < 00, (2.20)
Hu”Li(p_l)L%o < 00, (221)

and

H<V><S+"*a>/2u’ < o0. (2.22)

Li(vfl)Lz%

Moreover, for any T' € (0,T) there exists a neighborhood V of f in H*(R) such
that the map f — @ from V into the class defined by (2.19)-(2.22) with T' instead
of T is Lipschitz.

Theorem 2.1 follows from a fixed point theorem on a ball in the space given by
(2.19)-(2.22). This choice of space follows from the following key linear estimates,
which may be found in [12, Section 2] and [13, Section 2.2]:

Proposition 2.2. Let a € (1,2), B € (3,1), o =a/B, v = Tt and 7 = a — ZFL.
Let Ly and Ny be the linear and nonlinear flow associated with (2.17), i.e.
8181 1 F)
Lif = (B 1)f)
Neg = (177! Bys (i7"t |")9)

(2.23)

\Y

LetS:%—%,for4§p<oo. Then for any 0 < <~ and any 0 <3 < 7 we
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have:
ILefllimre S 1FNzs -
[ Lot SOV IS
Lol *
IEefizng S W9) FlL
1Az, < |07,
Moreover,

S <T>671/2 ||9HL2TL§ )
L3 (R)

S ()2 ||9||L1TL§ )
L L2

t
/ Nt_t/g(t/, I) dt/
0

t
H<v>’?//Ntt/g(tl,fL')dtl
0

< <T>,6—1/2 || <v>s+a—o¢

~

LE L

t
/ ]thjg/g(tl7 IE) dt/
0

9|‘L1TL§7

t
/ Nt,t/g(t/7 1') dt/
0

H s+0 sto—a—7" ’

LiZDL4 L%Li '

Given Theorem 2.1, a reasonable idea would be to work in the discrete analog
of the space X3. above, to prove that the IVP given by (2.13) is locally well-posed.
However, this is not possible because the smoothing effect is not readily available
in the discrete setting, as exemplified by [18, Theorem 2.2]:

Theorem 2.2. Lett >0 and s > 0. Consider

On(Tmi1) = 20n(Tm) + Pr(Tm-1)
h2

&L‘Ph(xm) =
and let E;Lt(ph be the solution to the following IVP:

i Opun(t, ) + Apup(t,z) =0, () € [0,T] x hZ,

Un |t=0= ©h-

Then . _
h x —Ah S/QLh Ph Tm 2
- D)< | )2 Ph(Tm)] = (2.2
h>0, pneL] Iz
and
R e <1 Jo [(=BR)*2 L pn () |2 dt!
sup = o0. (2.25)
h>0, or€L} H‘Ph”LfL

Remark 2.3. Note that our operators L; , and A} are not quite the same as those
in this result. However, the reason behind this theorem still applies to our setting.
Indeed, Theorem 2.2 is still true if in (2.24)-(2.25) we take the supremum over those
pn € L,zl supported on a set that contains at least one critical point of the Fourier

multiplier associated with EL
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Remark 2.4. A similar result shows that neither uniform-in-h dispersive estimates
nor Strichartz estimates are available. Indeed for any ¢ > 0 and r > 9 > 1,

s, =
sup ——" =00, and sup =00

>0, onero  llenllpro h>0, o €L} [ fnll o

Li([0,7],L})

In this case, the problematic points are the points of inflection of the Fourier multi-
plier associated with Ay, and the result remains true if we only take the supremum
over those ¢j € L;° supported on a set that contains at least one such point.

The intuition behind this phenomenon is the following: in the continuous setting,
the fractional Laplacian (—A,)% corresponds to the Fourier multiplier |¢|*. In the
discrete setting, we try to approximate this on [—7, 7] by h™*w(h§) (as the mesh-
size h tends to zero). These two functions have similar behavior near zero, as shown
in Lemma 2.2. However, h~*w(h&) has critical points that are not present in |£|<,
see Figure 1.

o
e
e

L
o~
L
L
-
o
s

R

Figure 1. Graph of w(£)*/? (blue) and [¢|*/# (red) for @ = 1.75 and 8 = 0.8 (left), and their derivatives
(right). Produced with Wolfram Mathematica.

By taking pathological initial data supported at those critical points, one can
obtain a result like the one in (2.24)-(2.25). However, those critical points are not
present in the continuous setting, which suggests that such a discrete model cannot
be expected to capture the continuous behavior. As proposed in [18], one can get
around this issue by filtering the initial data.

2.3. Filtering initial data

For a function fon, € L3,, define the discrete interpolation operator Iy, : L2, — L2
as follows:

Iy fon(x2m) = fon(T2m), (2.26)

_ Jon(z2m) + forn(Tam2)

Iy fon (zom41) = 5 ;

for m € Z. Note that this operator can be defined in more general L}-spaces,
1 < p < 0. Let us also define the injection iy, : Lgh — L%:

x) if x € 2hZ
(inf)(a) = | T e €20 (2.27)
0 if x € hZ — 2hZ.
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The following simple result allows us to compare the norms of filtered data. The
proof is standard, so we omit it.

Lemma 2.3. For any fo, : 2hZ — C in L3, we have that
[fonllpz, ~ [MTnfonll Lz -

The following result is based on [18, Lemma 3.1], and it states that filtering
is equivalent to applying a Fourier multiplier operator. The key idea is that this
multiplier vanishes at the critical points of w(¢§) (and nowhere else).

Lemma 2.4. Let fop, : 2hZ — C be a function in L%, . Then for all £ € [—m, 7],

—

Mo (€) = 2 cos?(§ ) 27 6) (2.29)

Proof. Consider fyy, : 2hZ — C of rapid decay. Then we have

0 fan(€) = > fon(war) e P+ Jon(wan) T Fon(@2iea) —iggons

keZ keZ 2
—ig(2k—1) _ —ig(2k+1)
= Z Jan(z2r) (e + ek 4 e)
2 2
kez
= Z fon(war) €7 (14 cos€) = (1+ cos &) in fan(€)
kez

=2 cos? <§> zﬁ(f)

O
As we will see in the next section, although the smoothing effect does not hold
in L?, it does hold in the subspace II,L3, C L?.

3. LWP of the discrete model

Based on the approach discussed in the previous section, consider:

i8 af)uh = (—Ah)%uh + Gh, (t7$) S [07T] X hi, (3 1)

up|t=o0 = IIp, fon,
where a € (1,2), S € (%, 1), and fap, is the discretization of f € H*(R) as defined
in (2.4).
We will also take
gn(t,z) = £, Ry, [|un(t, 2)|P~ un(t, z)] for (¢,z) € [0,T] x hZ,

where IIj, is defined in (2.26), and R, : L,% — Lgh is the “restriction” operator
which takes a function on the lattice hZ to a function on the lattice 2hZ, i.e.

Rhfh(x) = fh(l‘) for x € 2hZ.
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The proof that (3.1) is locally well-posed, which we stated as Theorem 1.1, is
analogous to its continuous version [12, Theorem 1.2], except for a few details that
must be handled carefully. In order to keep the exposition brief, we devote the
remainder of this section to explain what those differences are, exemplified by the
most important linear estimates needed in the proof of Theorem 1.1.

Let us write the initial value problem associated with (3.1) as:

t
uh(t) = Lt,hth2h + 7;_5 / Ntft’,h [Hth (|uh(t’)|p_1Rhuh(t’))} dt/
0

t
— Loallpfon %17 [ Niaan(®) dt.
0
where we use the following notation:

N\ V
Lunfn = (BaG™ PR w() ) o Nongn = (87 Bo g P00 w(-))gi) "

(3.2)

The following theorem is the discrete analog to the results in Proposition 2.2. We

omit the proof since it is just an application of a uniform bound on the Fourier multi-

plier associated with the operators L; ,, and V¢ j,, which follows from the asymptotics
in (2.11) and (2.15).

Theorem 3.1. Let « >0, 8 € (0,1) and 0 = %. Then we have that:

=

HLt,hfh”L%oLi S Hfh“L;"1

t
/ N ngn() At Smax{TV2 T2} (V)7 gy |
0

LE Ly "

L L3
Remark 3.1. Let us highlight the loss of ¢ — a > 0 derivatives caused by the

Fourier multiplier operator Ny ;, acting on the nonlinear term, see (2.15).

Now let us explain how to prove the smoothing effect, which is now possible
thanks to the operator IIj.

Proposition 3.1 (Smoothing effect). Consider fop, : 2hZ — C in L3, and let

Dn(€) == h™"w(&)Y?,
Then we have that

1o S5 —iten (V) H <
H|h V[T e I fan LZOL%NHth%HLg-

Proof. Let
W (t)g(x) = / e~ G(£) ¢ de.
Q

By [19, Theorem 4.1}, we have that

e\ 12
sup [ (g3 5 [ EELae

= Ja l¢'(€)]

as long as ¢’ # 0 in the open set @ C R. The result remains true when ¢’ has zeroes
as long as the right-hand side is finite.
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In our case, we set Q = (—m,7) and

P (&) == h™w(&)7,

=

so that, for x,, = mh,

W ()T fon () = / e iton(©HmE [ (6 de.

Then [19, Theorem 4.1], Lemma 2.2 and (2.28) yield

o1 . 2
H|V|T e—nm(V)th%‘

< = 2 |£‘0_1

T COS4(%) |glo—1
<86R7 [ linfon () — d¢
/—w M @) (@)l R
(r = )* Jgl!
T =€) e
St [ finfa©)F d€ = h 1 linfanllZy S A M Fanl

—T

LypeL?

dg

<he / (infon(©)[ + infan (—O)?) ae

O

The rest of the estimates that involve the smoothing effect admit a similar proof,

so we omit it. We summarize them in the following theorem, which is the discrete
version of Proposition 2.2.

Theorem 3.2. Leta > 1, € (5,1) and o = % Then we have that

1

2

|19y Lot fon |, S )3 I fonl
h T

t
o—1
H<h‘1v>2 ) / N nTlpgon(t') dt’ STE(T)2 || Thgon] 1z oo
| ,

LyLy

We now explain how to prove our maximal function estimates, i.e. estimates on
spaces of the form L} Lg° with p > 1. Not only do these estimates require handling
critical points of ¢p,(€), but also zeroes of the second derivative ¢} (£). Note that
this is not a problem in the continuous setting since the symbol |£]| does not have
inflection points.

Lemma 3.1. For a € (1,2) and § € (%, 1), define

Dn(€) == h~w(&)VP.

Then ¢} (&) has a unique zero & € [0,m]. Moreover, & > &, where & € (0,7) is
the unique zero of w” given by Lemma 2.2.

Proof. Without loss of generality, we may assume that h = 1. Then a zero, &,
of ¢ must satisfy:

1 W(ENE 20 (€02 + w(ENE 1w _
(ﬁ 1) (€0 2/ (6)? + w(E) P w (&) = 0. (3:3)
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By Lemma 2.2, the first summand in (3.3) is positive, and w” is monotone decreasing
with a unique zero . Since w is positive everywhere, there can be no zero of ¢
in the region where w” is positive.

Note also that ¢ (w) = w(w)%*1 w”(7) < 0 thus there must be at least one zero
&1, which must lie in the interval (&g, 7), the region where w” < 0. As & € (&, m)
grows, w’(§) decreases (because w” < 0) and w(&) increases. Consequently, the first
summand in (3.3),

w'(§)”
w()* 5
must decrease as £ € (&, ) grows (note that the exponent 2 — % is positive).

The second summand in (3.3), w(g)flf_l w” (£), becomes more negative as £ €
(€0, ) grows, because w is increasing and w” is negative and monotone decreasing.
Thus the sum of the first and second summands must become more negative as
& € (&, m) grows. Consequently, there can only be one zero. O

Proposition 3.2 (Maximal function). Consider fy, : hZ — C in L} and let

Dn(€) == h~w(&)Y/P.

Then for s = % — %, p € [4,00) and o > 1, we have

He—iwh(v)fh‘

<Ihtv)E . 4
I [ P (3.4)
Proof. Step 1: Uniform decay. We will use the same strategy of proof as in
Lemma 3.29 in [20], with a few key changes.

For m € 7Z, consider

T . RS A . 1
I(t,h,m) = / e~ ton(§)+imé @ dé=nh / e~ tdn (hg)+imhg W de.

=
For % < s < 1, we wish to establish the estimate
L(t hom)| S B ], (3.5)

where the implicit constant is independent of ¢ and h.
We subdivide the region of integration into:

m™ T _ _ _ .
Q= {g € [~7. 7] 116l < [mhl ™!, or |62 h7g | S Al for j = 1,2},
T oc—1
Q= {6 € [~7. 7| = | Imh — théf,(he)] < T |mhl},
T
Qg = [—E,E] _Ql UQZ»

where +&; are the zeroes of ¢} and £+, those of ¢),.
For j =1,2,3, we write

L(t,hym) = h / emiton(hy+imhe 14
Q; 19§
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In the case of €1, the decay given by (3.5) follows directly from integrating the
absolute value of the integrand.

On 2, we can use Lemma 3.1 to argue that |[h? ¢} (h€)| ~ |¢|°72. This is its
behavior near zero, but we have removed a neighborhood of its only zero, so we
may use continuity elsewhere to extend the bound to the entire set (2s.

Using the Van der Corput lemma, we have:

I(t, h,m)| < hosup [€]7° (¢h? ¢ (h€)) ™2 < hosup [€]7* (t]€]772) 72
£€2 ISP

On Q9 we also have that |{|771 ~ |h ¢}, (hE)| ~ Imh‘ , since we have removed &s, the
only point where ¢}, vanishes. Additionally, |¢] > |mh| Lin this region. All in all,

\Lo(t, h,m)| < h sup €175 (1€ 2) 72 < h sup €175 (Im] €71 712

< b sup [€5* [mA| ™2 < B pmhl*F mh| = = B ]
£

To prove the desired decay over (23, we integrate by parts, having excluded all
problematic points on €27 and all points where the phase vanishes on .

Step 2: TT* argument. Now we explain how to obtain (3.4) from (3.5).

By duality, (3.4) is equivalent to

5 thHLﬁ,L% ’

[t e g, ) ar
R

Ly
where p’ is the dual exponent of p. However, we also have that

2

/|h 1V| s ﬂt(;sh(v ( )dt

Lj,

=h Z/gh (t,mh) (/ |h=iv| 728 e it (V) g, (7 mb) dr ) dt.

meZ

Therefore, (3.4) is also equivalent to

/ |h—1v|—23 e_i(t_T)¢h(V)gh (7-7 ) dT
R

1P oo 5 ||gh||Li/L% .
ht

In order to prove this last bound, we use (3.5) and the Hardy-Littlewood-Polya
inequality, which is a discrete version of the well-known Hardy-Littlewood-Sobolev
inequality (see [29]):

/|h 1y|=2s emilt=men(V)g (T7mh)d7‘

Ly Ly

_ H|h—1v‘—2s e—iton(V) *tm gh‘

P
LyLe

< H“hquzs o= iton (V)

o lonl|
ht

[ o s Ll e
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<h2s

= e gl |, S ol

;.
p
Lh,

Note that the factor h2t7 from the L?-norm equals the factor h present in the

Lfll—norm. O

The rest of the maximal function estimates required to prove Theorem 1.1 are
analogous to those found in the continuous setting, see Proposition 2.2, as long as
one handles zeroes of ¢}, and ¢} as explained in these two examples. We summarize
them below.

Theorem 3.3. Let a > 1, 8 € (%,1) and o = %. Forp > 4 and s = %— we

B
have:

=

-1
1Zendallzgaze S 1079l
t
[ Nevaom@rae]  smard 4y et ooy
0 L?LL%Q T h
Finally, we interpolate between the maximal function estimates and the smooth-
ing effect. Luckily, the fact that we are working with discrete spaces makes this step
simpler, since we do not need to work with functions with bounded mean oscillation
thanks to Theorem 5.6.3 in [4], which we record below:

Lemma 3.2. Let A be a Banach space, s € R and q € (0,00]. Let £3(A) be the
space of sequences (an)nen C A (the set of subindices may also be Z) such that

1/q
<Z (2" anllA)q> < oo.

neN

Then for 6 € (0,1), s1,82 € R and Banach spaces Ag, A1, we have that
[£55 (A0), £33 (A1)] , = €5 (Ao, Aulo) .

where
1 1-6 0
s=1-0)sg+0s1, -= —.
q q0 q1

Remark 3.2. For our purposes, (qo,q1) = (00,p), Ag = L% and A; = L. Note

that Theorem 5.1.1 in [4] guarantees that [Ag, A1]p = L*° for p% =12

Remark 3.3. Let us highlight the difference between this result and Theorem

5.1.2 in [4], which is the continuous case (with L7 instead of ;). In the latter, the
endpoint gy = oo is not included, which is why we need BMO,,.

This result together with the Stein (complex) interpolation theorem yields the
following.

Theorem 3.4. Let a > 1, B € (%,1), o= %, v = UT_l and’y:af‘%l. For
p23,s:%7ﬁ,0§7’<7and <4 <4 we have:

Lot fonll oo s S (T)2+ H(ifl V>%th2h’

Ly,
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c—ats—7' ‘

Smax(TH, 75 D) {|[(h! 9) =5 Magan

t
/ Ni—yr . Hpgon(t') dt’
0

4(p—1)
Ly’ L

LY L3,

These are the linear estimates needed to prove Theorem 1.1. The argument,
based on the Banach fixed point theorem, is analogous to those in [12] and [13,
Section 2.4].

4. Continuum limit

4.1. General strategy

By Theorem 1.1, for all small A > 0 we have a solution uy, : [0,T] x hZ — C to the
discrete problem given by (3.1), where T only depends on the norm of the initial
data ||f|| .. By Theorem 2.1, we also have a solution u : [0,7] x R — C to the
continuous problem, where we may assume that T is the smaller of both intervals
of existence.

Consider the linear interpolation of uj,, which we denote by pruy, : [0,T]xR — C.
For x,, = hm € hZ and © € [T, Tymy1) We define:

prun(t,z) = up(t,zm) + D up(t, zm) - (2 — 2m), (4.1)

where D;f is the forward difference defined in (2.3).

Our goal is to show that the interpolation of the discrete solution, ppup, con-
verges to the continuous solution u in some way. In [22], Kirkpatrick, Lenzmann
and Staffilani prove that {prup}tn>o and {9iprun}r>o are uniformly bounded in
LY Hy /2 and Ly H; o/ 2, respectively. Then the Banach-Alaoglu theorem allows
them to extract a weak-* convergent subsequence, whose limit is shown to be u, the
solution of the continuous IVP.

This result was improved to strong convergence in [17]. Their approach is based
on studying the difference ||u(t) — ppun(t)||,> by using their respective IVPs and
a careful estimation of the error terms, together with the Gronwall inequality. Al-
though more technical than [22], this approach seems quite robust to prove contin-
uum limits of more general discrete problems, so it will be our choice.

The goal in this section is to generalize these ideas to work in more general
spaces based on LP LY., which is what our equation requires. Instead of the Gronwall
inequality, we will use the method of continuity to obtain strong convergence.

In particular, consider the continuous and discrete IVPs:

t
u(t) = Lyf +i°° / Noor (Ju(®) P~ u(t)) dt’.
0
t
prun(t) = pa(LepIly fon) 77 py / Ni—v o IRy (Jun ()P~ Ryun(t))] dt’,
0

where the operators L;, Ny, L and Ny, are defined in (2.23) and (3.2), respec-
tively. We will use the same notation for the continuous Fourier transform and the
discrete Fourier transform as long as there is no risk of misinterpretation.

The main idea is to consider the difference u — ppuy, in the space where we have
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local well-posedness for the continuous equation. This requires studying the oper-
ators Ly — pyp Ly, and Ny — pp Ny 5, in the appropriate norms to exploit cancellation
and obtain some terms that are 05,(1) as h — 0, as well as some other terms that
can be controlled in terms of the initial data and u — ppuy,.

In the rest of this section, we first introduce some useful results about linear
interpolation py. Then we study the operators Ly — pp Lt and Ny — pp Ny p, in the
appropriate norms. Finally, we give the proof of the continuum limit.

4.2. Interpolation

We summarize some results concerning the operator p,. Most of these results are
well-known so we will omit the proofs.

Lemma 4.1 (Lemma 3.7 in [22]). For 0 < s <1 we have
Ionullzs S Ifall;

The proof is based on complex interpolation between L,% and H}L, where the
equivalent norm given by forward differences is useful.

The following result can be proved by a direct computation of the Fourier trans-
form.

Lemma 4.2 (Lemma 5.5 in [17]). Let fy, € L?. Then

Prfn(€) = Pu(€) F(he), (4.2)
where .\ e .
Pn(¢) = / e 8 dx + % / re 8 dr.
0 0

Remark 4.1. Note that each side of (4.2) represents a different type of Fourier
transform (continuous and discrete), but the equality holds for all £ € R by taking
the periodization of the right-hand side.

We now present the relationship between discretization and interpolation, which
is based on [17, Proposition 5.3]. See also [23, Chapter 6].

Lemma 4.3. Let f € HZ*(R) and let f, be its discretization according to (2.4).
For 0 < s1 < s9 <1 we have

lpnfn = fllgze S P75 1 fll oz

where the implicit constant does not depend on h.

The results summarized so far will be necessary tools when studying L: —pp Ly .
We now present some other results that will allow us to estimate the nonlinearity
N¢ — pp Ny i, The first one is a generalization of [17, Proposition 5.8].

Lemma 4.4. Let p > 3 be an odd integer. For 0 < s1 < so < 1 we have

| lprunl?~ prun —ph(|uh|p_1uh)HH;1 Sk Huh”i%l [unll ez

where the implicit constant does not depend on h.
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Proof. Fix s; > 0. The proof is an application of complex interpolation between
the cases (s1,s2) = (0,0),(0,1) and (1,1). The case (0,0) is trivial and follows from
the Holder inequality.

Step 1. Consider the case (s1,s2) = (1,1). It suffices to show that:

_ _ -1
[lpnn "~ prn — pr(unl? un) || g1 < lunllze lunll -
Suppose that © € [y, Tymy1). We write:
Ipnun ()P~ prun () — pr(|un P~ un) (z)

= |pnun ()P~ prun () — un(@m) P~ un(2m)

_ Jun @ )P (@) — [un (@) P (2)

h
Recall that p > 3 is an odd integer. If p = 3, we have that

(= ). (4.3)

la?a — |b*b = (|a]® + ba) (a — b) + b*(a — b).
The same ideas show that, for any odd p > 3, one can write
lalP~ta — |b|P~'b = Pi(a,b,a,b) (a —b) + Psy(a,b,a,b) (a—b) (4.4)

where P; and P, are homogeneous polynomials of degree p — 1.

We use this equality on the first term in (4.3). Since p — 1 is even, we can
consider the cases where the derivative hits each of the terms. We use the Holder
inequality to put the terms with a derivative in H} and all the others in LS°. In all
cases we obtain:

own )P () — Jun o) P ) s )
-1
<2 an 2 | D ).
As before, taking squares and summing in m € Z yields the desired inequality. The
second term in (4.3) may be treated analogously.
Step 2. Finally, we prove the estimate for (s1,s2) = (0,1). Consider the first
term in (4.3). When z € [z, Z;my1), We can estimate this by:
[pntn ()7~ pwn () = Jun () P~ un ()

S (Iprun (@) P~ + fun (@) [P7Y) Iprun(e) — un(@m))|

= (Ipnun (@)~ + [un(@m) P71 1D un(zm) (@ — 2m)]-
We square this and integrate over & € [Ty, Tim41)-

|p71 p

_ 2
g ()P~ pmun () — s ()P~ ) o o

SE Nunl 727 D un () 2.
We finally sum in m € Z and obtain:
— — 2 2(p—1 2
lpnean (@) P~ pwun () = lun (@) P~ @) [ o gy S B Nunl T2 Ml

The second term in (4.3) admits a similar argument. O
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4.3. Comparison estimates

We start this section with a lemma that allows us to estimate the increment of the
Mittag-Leffler functions at infinity.

Lemma 4.5. Let § € (0,1) and 21,22 € C such that |z;| > M > 0 and argz, =
—5 B fori=1,2. Then

1 . /s 1 .. /8 |21—22|
E _E e G B o ===, 4.5
o) = alea) = e 5 POl -

Proof. The Mittag-Lefller function admits the following integral representation:

1 [P e
Eg(z) = 7/ o,

270 Jo 8 — 2

where we choose the branch of the logarithm where —7 < argz < 7w and C is the
Hankel contour that starts and ends at —oo and it encircles the disk [¢| > |z|'/8
counter-clockwise (see [3]).

There is only one pole of the integrand in this branch, which is given by ¢,
—i|z|'/#. We then deform the contour C' to a new contour C that starts and ends
at —oo and it encircles the disk |¢| > e counter-clockwise. In doing so, the pole falls
outside of C so we pick up its residue:

B=1,t _
lim (t —¢ )71f < —tﬁ Letr lim tp =P letr 1t1 6—le”:le_ilzll/ﬁ.
ot PP — 2 ity ¢5 — tﬁ P B B B
All in all, we have
1 /8 1 th—1et
E = e il — dt.
5(2) B 2mi Ja tP — 2

Suppose we have z1, 2o € C with |z;| > M > 0 and arg z; = —5 B fori=1,2. Then
we can write

A‘Z:c>o, for all ¢ € C.

Consequently,

1/8 1 1/B

6—z|zz|

Bo() = Bp(ea) = e~

1 1 1
— [ Pt - dt.
* om & ¢ <t5 -z P 22>

It is now easy to show that

-~ 1 1 _ 21 — 22
=1 et - dt‘:‘/tﬁlt dt‘
‘/@ ¢ t'B — zZ1 tﬁ — Z2 C © t'g - 21)(t5 - ZQ)
< ‘221 21 /|tﬁ 1 e'| dt.
? |21 |22

The last integral converges thanks to the exponential. O
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Remark 4.2. Note that we could also prove this result by writing Eg(21) — Eg(22)
in terms of the derivative of Eg and proving a uniform bound for this derivative. We
chose the more general proof above to give the main idea about how asymptotics
(and uniform bounds) for the Mittag-Leffler function are obtained.

The same idea can be applied to obtain error bounds for the increment of the
generalized Mittag-Lefler function.

Lemma 4.6. Let 8 € (0,1) and z1,22 € C such that |z;| > M > 0 and argz; =
—5 B fori=1,2. Then

-3—1 ) -B—1
’LB |2’1|%71 677,\21‘1/5 _ ) |z2|%

10O (lzl — Z2|)
|z1] |22] /-

Proof. In this case one uses the integral representation

1 et
Epp(z) = %/Cmdt,

and the proof is similar to that of (4.5). O

As explained before, when estimating the difference u—ppuy we have to compare
linear and nonlinear terms. The following result will let us gain a small power of
h when studying the difference L; — ppL; , by comparing their respective Fourier
multipliers, which were defined in (2.23) and (3.2).

Proposition 4.1. For h >0, a € (1,2), 8 € (3,1) and all (t,£) € (0,00) x R, we
have that

-1 64|22|1/ﬂ

Egp(z1) — Eg g(z2) = 0o
4.6

| B (i [€]%) — Bp (i t7h™w(he))| < (8) h*~* max{|¢[*F77, [¢*}.  (4.7)

Proof. We assume that w is defined in R instead of [—m, 7] by taking its peri-
odization. We differentiate two cases: |¢| < + and + < [¢].

Step 1. When [¢| < + and t?[¢[* < 1, we may use the power series defining
the Mittag-LefHler function, (2.9), to write:

| B ¢71€]*) = Ba (i~ PP~ w(h))| = O (7 [I¢]* = A= w(he)])
From Lemma 2.2 we know that
w(€) = [¢* + O,
which yields
B (i~ P17[€]%) — B (i PtPh™w(h€))| = O (R |¢[?) .
Now consider the case 1 < t%|¢|%. We focus on the top order of (4.5):

Ty T 1/8
e it|€] —e ith™ “w(h§)

S t|lgl” = nrw(ng) 4.
Using h|¢] < 1 and Lemma 2.2, we obtain:

—0 1 —Q g—x O—azax —zax
Jel” = h=ow(he) 2] < (e Ol nt ),
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The error in (4.5) is controlled by:

t’h~w(hg) — t7J¢|

< +—Bp2—a|¢|2—2a —Bl¢e|2—ap2—a
A haw(he) | 5L WP O (Pl

SRR 4+ O (Pl ).
Step 2. Suppose that 1 < hl¢]. When t5[¢]* < 1, the power series in (2.9)
yields
B (it 1€]%) — Ep(i="t7h ™ w(h€)| = O (7 [I¢]* — k™ w(hg)])
= O (71€]*) S PIEl(nlgD> .
When 1 < t2|¢|%, we use (4.5) again:

877,'t|§|‘7 . efith_“w(hg)l/ﬁ S 1 S h27a|§|27a /S B2 |f|2tﬁ.

The error in (4.5) admits the following bound

1
< <1< (h)EN? < hE AP,

tPh=w(h§) — tP|¢|*
‘ t21¢]* h=> w(h§)

O
Sometimes we will need to compare the multipliers to the first order, and thus
we need to study their derivatives too.

Proposition 4.2. For h > 0 small enough, o € (1,2), B € (1,1) and all (t,§) €
(0,00) x R, we have that

Calé]*™1 Ep p(iPt71€]%) — '~ w' (h€) Ep p(i~ Pt°h™*w(hE))
(6777 2 max{l¢], [¢]1 77 (4.8)
Proof. By (2.7), we know that
W70 w'(h€) = Co [€1°71 + O(R*72¢])  as hl¢] — 0.
Therefore
Calé]*™1 Eg p(i Pt71€]*) — B~ w' (h€) Ep p(i~ PP h™ *w(hg))
=Calé|*™" Eg s (i t7|€]%) — Calé|*™" Bp p(i PP~ *w(hE))
— O (W*=IE|Ep 5 (i """ w(hE))) -
Using (2.15), we know that
O (h** €] Epp(i” Pt h~“w(h€))) = O (W~ €] ()7 ,

which is controlled by the error in (4.8).
Therefore we only need to prove the desired bound for

Egvg(iiﬁtﬂg‘a) - Egﬁ(iiﬂtﬁhiaw(hg)).

The rest of the proof is very similar to that of (4.7), and depends exclusively on
(4.6) and Lemma 2.2, so we omit it. O
We finally make good use of these two propositions.
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Proposition 4.3. Let h >0, a € (1,2), and B € (%, 1). Then for any smalle >0
there exists some small b= b(e) > 0 such that

where the implicit constant in the second equation is controlled by a power of T.

ILef = prLenllnfonll e S 6 R° [1Fll e »

St 1P llgnll pa o —o+e
LFLE

t
/ [Ni—epngn(t') — pnNe—p ngn(t')] dt’
0

Remark 4.3. A similar proof combined with complex interpolation yields:

ILef = prLonTln fonll ger S R0 (| £l e

where sg > s1, s1, 82 € [0,1], e = ¢(a, ) > 0 and the implicit constant depends on
a power of (T').
Proof. We explain how to prove the first estimate, since the ideas involved in the
second are similar. The main tools are the discrete L L? estimates, (Theorem 3.1),
their continuous counterpart Proposition 2.2, and (4.7)-(4.8).

Step 1. The following decomposition of Ly f —pp, L¢ p1I1 fop, will be used in many
upcoming proofs to exploit cancellation between these operators. We write:

PrLenn fon — L f =pnLipn1n fon — Lipnn fon + Li(ppIln for — f)
=(pnLe, 111 fon — LeppIlp fon) * @1
+ (pn L p 11y, for, — LepnIIn fon) * @2
+ Li(prIlp for, — f)
=1+ 1T+ 1,

where 7 is a smooth function whose Fourier transform is supported in the region
{€ € R | |¢] £ h7P}, and ¢, is a smooth function whose Fourier transform is
supported in the region {¢ € R | h=" < |€|}, and such that @7 + p2 = 1. The
constant b > 0 will be chosen later.

By the Plancherel theorem and (4.2),

121l = [|[Bat P07 n™w(n)) = Bal= 1P |g[)] Pa(€)Tafon(h)|

L2(IE|Sh—?)

By (4.7), for any small € > 0 we have that

171l || 7R3 masc{ €%, 1€} P ()T Fon (1)

L2(€ISh—)

SR max{h?e %, e (o eby IPrIIn fonll e ry < t7nb 11 s () -

Here we see that we must choose b < 1 — «/2 + ¢ in the region where |{| < 1 and

b< 22‘3:72_’5 when |¢] > 1. The latter is more restrictive.

Now we look at the high frequency part. By the Plancherel theorem and (4.2),

T

= [|Bs 2w (he)) — Bali= 1Pl )] Pa(&) T fon ()|

L2(h=*<le))
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< Iel (Boi 1R w(he)) — Bali=17|e]*)] Pule) T Fon ()

L2(h=vSlel)
B e

thanks to the fact that Eg is uniformly bounded (in other words, each operator pp,
L and Ly, is bounded).
Finally, we tackle the last term

I\ 2 = I Le(PrIIn for = )l 22
< llpnTln fon = fll 2 = lIp2nfon = fllpz < 0° 1l g

after using Lemma 4.3 and the fact that ppIly for, = pon fon, which is easy to check
given that both p; and II; are linear interpolators. O

The main idea in the proof before was dividing R into two regions: a low fre-
quency part and a high frequency part, both of which depend on h. In the high
frequency region, the Plancherel theorem allows us to trade derivatives in order to
gain a small power of h. In that step, it is critical that we are in L2, and therefore it
is unlikely that we will be able to generalize that to other norms such as L LZ. For
that reason we introduce a cut-off to low frequencies. We define KZ as the Fourier
multiplier operator given by

o~

KLF(€) = Xje<ns FIE), (4.9)

where 0 < x < 1 is a smooth function supported in {¢ € R | [¢] < h™°} with value
1 in a slightly smaller (comparable) region. We also use the notation ¢ = xV. In
(4.9), the value of b > 0 will be fixed later, and might vary in the upcoming results,
but its specific value is unimportant for our analysis. Note however, that this value
will be related to the rate of convergence to the continuum limit, so it might be
interesting to track it for computational purposes.

All in all, the goal is to study L;f — Kgpthﬁthgh. Note that in Proposition
4.3 we also prove:

Proposition 4.4. Let 0 < h < hg small enough, a € (1,2), and B € (3,1). Then
for any small € > 0, there exists some b,b > 0 satisfying
9 _
O<be —o %
240—-—a—c¢

such that ~
HLtf - KthLt,hthﬂLHL:zz 5 <t> hb Hf”Hi '

Moreover, there exists some b,b > 0 such that

Remark 4.4. Note that we do not need to lose derivatives in the estimate of
the nonlinearity, since we are in the low-frequency regime. However, this loss will
inevitably happen later in the high-frequency region, so there is no reason to improve
the low-frequency estimate anyway.

S h® lgnll 2 pro—o

t
/ [Ntft/KZPhgh(t/) - K}Izthtft',hgh(t/)] dt’
0 L L2

We now see how to gain a small power of h in the estimates involving the
smoothing effect.
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Proposition 4.5. Let 0 < h < hg small enough, a € (1,2), B € (3,1), 0 = $ and
v = "Tfl Then for any small € > 0, there exists some b,b > 0 satisfying

2_
0<b< a

07a+'yf€+g

such that )
(V)7 (Lef — Kﬁpth,hth%)HL;oLzT S b 11 e

where the implicit constant is controlled by a power of T'. Moreover, there exists
some b,b > 0 such that

b
Srh ”gh“L?TH;f"" .

¢
H<V>’Y / [Nt—t/Kthgh(t,) —KZPhNt—t/,hgh(t/)] dt’

0 Ly L3

Proof. We focus on the first estimate, since the second estimate is simpler.
Step 1. As before, we decompose:

KipnLe n Ty, for, — Lef =KppnLe n Iy, fon, — LipnTly fon + Li(ppXln fon — f)
=K} (pnLe.n 11k fon — LipnIln fon)
— (1= K3) (Lepnlp fon)
+ Li(pnlln for, — f)
=1+ I+ III.

As we explained before, the constant b > 0 will be chosen later. We also assume
that our data are supported on || > 1 so that we can substitute (V)7 by |V|?. The
case |£] <1 is easier and will be discussed at the end of the proof. Fix some small
e > 0. Firstly, we use (4.7), the Minkowski inequality, and the Cauchy-Schwartz
inequality:

N9 Il g S

/ | P () Ty, fon ()| (£)|€[>H 7+ Th2~e dg
|EISh=?

L Ly,

s [ PO T kol dg

1/2
< T2 12 puTLy fonll / g2z o-a=e) ¢
* \JleIgh—e
S(T)P/2 p2e pblomatr==+3) || p

By choosing b small enough, we can obtain a positive exponent for h.
Step 2. Now we consider the high-frequency part. By the triangle inequality,

(V) I e g2 = (V)7 Ly (1 KibL)thhfzhHLgoLzT .
We use the smoothing effect of the operator L;, see Proposition 2.2:

) I g < 11— KD L fonl| B (171



Continuum Limit for DNLS with Memory Effect 1673

Step 3. Finally, we consider the last term, where we may again use the smooth-
ing effect for L;, Proposition 2.2:

VYT gy = () Lo (pn T for — F)ll e s

St el fon = fllpz So b (£l g

where the last inequality follows from Lemma 4.3.

Before finishing the proof, we explain how to deal with the case where our data
are supported on |{] < 1. We can imitate Step 1 and estimate || < 1 directly to
obtain the desired bound. Step 2 is not necessary since the regions {h= < |¢|} and
{|¢] < 1} have empty intersection for h small enough, and Step 3 works equally well
for |£] < 1, as shown in Proposition 2.2. O

Finally, we show how to estimate L; — pyL;} in the maximal norm involved
in the local well-posedness theory. While the two previous norms shared many
similarities and only required (4.7), we now see that (4.8) is necessary in this case.

Proposition 4.6. Let 0 < h < hg small enough, o € (1,2), 8 € (%, 1), s= % -
and p > 4. Then for any small € > 0, there exists some b,b > 0 such that

HLtf - K’Z;pth’hthLngs St nt 1l pgze

1
P

where the implicit constant is controlled by a power of T'.
Moreover, there exists some b,b > 0 such that

Proof. We will only prove the first estimate, since the ideas involved in the second

are similar. The main tools to prove this result are the continuous maximal function

estimate (Proposition 2.2), its discrete counterpart (Theorem 3.3), and (4.7)-(4.8).
Once again we write:

5’1“ hb ||gh||L2 H;#»afa .
LELS r

t
/ [Ni—v Kppngn(t') — KppnNe—v ngn(t')] dt’
0

KipnLonfn — Lof =KbpnLenfn — Lipnfu + Li(pnfo — f)
=K} (pnLenfn — Lipnfn)
— (1= K}) (Lepn fn)
+ Li(pnfn — f)
=1+ I+ 1.

As we explained before, the constant b > 0 will be chosen later.
Step 1. We first focus on the region 1 < ¢%|¢|*. For s € (0, 1), define:

V|~ T (¢, h,x) = /Re“”f [€17" Xiel<h—s Xa el
(B 17 ™ w(hg)) — Bp(i™" 17 |¢]*)] d€.

(4.10)

Let

O ={€eR| g < a7},

1
20_ |x|}7

Q= (€€ R - | |o—to]g]| <
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Q3 =R — O Uy
Our goal is to show that
V=T (¢, )] <o hP |, (4.11)
for some b > 0, uniformly in ¢ € [0, 7.

Let I;(t, h,z) to be the integral over €2;, so that their sum is (4.10). Note that

L (8, by )] < (T) /Q €17 Xjepen—n W22 €202 d

1

< <T> p2—o p—b(2to—a) |x|sfl < <T> hE ‘x|sfl’

as long as b > 0 is chosen small enough.
In Q9, we use (4.5) to write:

By(i= 18 b= w(hg)) — Ba(i=# 17 €]*) = e~ 67 (1 = 617 =160 09)) 1 (e, 1, )

and we postpone estimating the error E in this approximation to the next step.
We write:

Iyt h,x) = / e T €170 xig <n-b Xa<esjgpo (1 - ez‘t\£|”—u¢h(hf)) d¢
Qo

+E(t b, ).

(4.12)

In Q3 we have that ¢|¢|771 ~ |z| and |¢] > |z|~!. We use Van der Corput’s lemma
and the bound given by (4.7).

—S
Ly(t,h,z) — E(t, h,x)| < sup |1 — etlEl”—iten(ng) - o L
(Lot hy @) — E(t, h, @) NgegZI Xieish— Xageoiere Gree-ayi72
S sup (T) W JEF7 xggnmn €127 - Jal ™ (el€l™)Y
2
= sup (T)** b2 €123 x g cnmo €170 - ] 7
2

< <T>3/2 B2 hfb(2+%afa) |x‘sfl _ <T>3/2 hB |.1,‘|571.

Note that in this step we used to get the condition % < s (see for instance the proof
of Proposition 3.2), and then a TT* argument halved the loss of derivatives. This
condition on s was necessary in order to use the bound |¢| > |z|~!. However, we
do not need to do that here, because we can bound positive powers of |£| by terms
of h~? thanks to KZ. This allows us to avoid the TT* argument altogether, since
now s is allowed to range over (0, 1).

Finally, in {23 we may integrate by parts:

. e d |f|_s X|£|<h—b el
Ia(t. ho ) ~ iwg—it|g]” 4 S . (1 _ eitlél fztm(hs)) de.
3( ) 71’) /Qse df $—t|§|0_1 Xlgtﬁ\f\ € E
Recall that in Q3 we have that |z — ¢|¢|°71| > |z| and [¢] > |z|~!. According to
the proof of (4.8), we can bound the derivative of our symbol by (T)2h%=|¢|1 o~
Therefore,

[5(t, h,z)| S <T>2h27a/ 17 1E17° X <hms dE

3
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~

< <T>2h27a j—b2+o—a) / ‘§|7571 d¢ < <T>2h5 ‘x|sfl

3

as long as b > 0 is small enough.
Step 2. Now we estimate the error in (4.12). As shown in the proof of (4.7),

E(h,t,€) = PR~ [¢*~> + O (|€|*h* ™)

in the region h|¢| < 1, which clearly contains our region h%|¢| < 1.
As before, we define

E(t,hy) = / €7 JE1° Xjei<no Xagamee E(hi1,€) d
R

and our goal is to show -
|g(t7 ha Jf)| ST h’b ‘x|871'

When |z| is small, we can integrate directly:
|E(t, h,z)| < / €17 Xjei<h-b Xi<esje)e B2 IE[P7 dg S R2T RPBmes) < h?,
R
as long as b > 0 is small. When |z| > 2, we integrate by parts and obtain

_ d e
E(t,h, )| < || /R‘d? (I€]7° Xjej<h-» Xa<tpie)e E(E, B, €)) ’d?

The top-order term occurs when the derivative hits F, but as shown in the proof of
(4.8), this only contributes O(t?h2~* |¢|). Therefore, we obtain

\E(t, hy2)| S(TY2 R |2)~Y for || > 2.

Combining the bounds for small and large |z|, we have
£t )| S (T)° R >~
Step 3. Now we consider the low frequency case, t7|£]* < 1. Let
|V|7*U(t, h, x)
N /R L€ 7" Xjejghs Xis gl <t

[Es(i™7 17 b= w(h€)) — Es(i™7 17 |¢])] d&.

When |z] < 2, we can use (4.7) to get

[IV]~5U(t, h,x)| < / €17 Xep(g1e <1 Xje|<h—b (EVRPT ¥ [EPT 7> dE
R

<(T)R2-0 phEto o) / €17 Xamgie1 A€ < (T)? B,
R

When |z| > 2, we can use integration by parts:

IVI=°U(t, b, )]
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_ d s
<|z| 1/}1@ ‘d*f(|€| Xle|<h—b Xt8le]o <1
[Ba(i™ 8" b= w(he)) — Bali™" 17 |¢[*)]) | g

and use (4.8) to control the derivative as we did before. What follows is standard
so we omit it.

Finally, the decay given by (4.11) together with the Hardy-Littlewood-Sobolev
inequality prove the desired estimate for I.

Step 4. We now study the term

II'=(1— K}) (Lipnfn)-

As before, we use Proposition 2.2 to yield the desired inequality, and we trade
derivatives for powers of h once we are in L2.

Finally, we control IIl = Ly(ppfr — f) with the help of Proposition 2.2, which
yields:

H|V|_8Lt(phfh - f)HLgL%O S llpnfr — f||L§; She ||fHH; :

O

Finally, one can interpolate between the estimates in L°L2% and LA 71)L%°

following the standard approach in [20]. We therefore omit the proof and refer the

reader to [4] and [13, Section 2.2.5] for additional details. We highlight that, despite

the many operators applied to f, the map f— L;f — Kgpth7hth2}L is linear and
continuous in the corresponding spaces.

Proposition 4.7. Let 0 < h < hg small enough, o € (1,2), B € (3,1), 0 = g,

v=2tandy =a—2H. Forp>3, lets= %fﬁ,0§7’<’yand0§’~y’<7.

Then for any small € > 0, there exists some b,b > 0 such that
| Lef — Kgpth,hth2h||L_4ﬂ(p71>L% Sr kb |\f||Hs%v+E ;

where the implicit constant is controlled by a power of T'. Moreover, there erists
some b,b > 0 such that

o lgnl oo

t
/ [Nt—t'szhgh(t/) - K;prhNt—t',hgh(tl)] dt’
0

Li(p_l)L‘;

4.4. Main argument

We are now ready to give the main argument of the continuum limit. We will
work in the space where we developed the local well-posedness theory. Consider the
norms:

m(v) = ||<V>S+67QUHL§;°L% '

1m2(v) == (V)" vll oo 2 (4.13)

13(0) = [0l 2e-v e s
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na(v) == H <v>(s+07a)/21}’

Li(p*I)L% ’
and define
Ar(v) := j:r?,%,):(m n;(v).

We define the space
X7 ={veC([0,T], H;(R)) | Ar(v) < oo}

and its discrete counterpart X7 .

Consider the continuous problem given by (2.17). By Theorem 2.1, for any
5§ > % — ﬁ, we have a unique solution to the continuous problem, u € X%,
defined on some time interval [0,T] depending on the norm of the initial data
Il s ®)" By Theorem 1.1, we also have a unique solution to the discrete problem
given by (3.1), up € X7, in some time interval [0,7] depending on the norm of
the initial data || f[| ;. g)- In both cases, the existence of a solution is guaranteed
via a fixed point argument which consists of showing that:

Ar(u) S 1y + 70 00l )| 1z S 17 ooy + T Ar ()P,
' (4.14)
This nonlinear estimate directly follows from the local well-posedness theory, which
in turn follows from the estimates in Proposition 2.2. See also [13, Lemma 2.4.1]
or [12] for a detailed proof.

Without loss of generality, we may assume a common interval of existence for
both problems which depends on ||f||H§(R), assumed to be finite, where § > s is
fixed in Lemma 4.7 below. Consequentely, we have that up(t) and u(t) satisfy the
initial value problems:

t
w(t) = Lof + i~ / N (Ju(®) P~ u(t') dt,
0
t
uh(t) = Ltvh,thgh + ’L'iﬁ / Nt—t/,hHthquh(t/)|p71uh(t/)) dt/
0

in their respective spaces C([0,7], H3(R)) and C([0,T], H}), where we can take

any regularity § > % — m that we wish. Recall that the linear and nonlinear

operators Ly, Ly p, Ny and Ny, are defined in (2.23) and (3.2).
We take the linear interpolation of w, in order to work in the common space
C([0. T, H(R)):

w(t) = Lof + i~ /0 N (Ju(®) P~ u(t') dt, (4.15)

t
prun(t) = puLe p 1y, fon, £i7° / PNt p X0 Ry, (Jun, (8) [P~ L () A
0

Remark 4.5. At this stage, we add the condition:
s+o—a<l.

This is only necessary to guarantee that the regularity with which we work, given
by (4.13), does not exceed the regularity allowed by linear interpolation ppup. It
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would be possible to work on higher regularity than H!(R) even with piecewise
linear functions. However, it is then better to use a quadratic interpolation of uy,
which is outside the scope of this paper.

We now study the difference between u and K thuh in the norm A7:
Ar(u— Kpprun)
<Ar(Lif — KppnLe pIln fon)
t
+Ar </ [Ne—er (Ju(t) [P~ u(t) — KppnNe—e w1 Ry (Jun (E) [P~ un ()] dt’) :
0
(4.16)

We will prove that:

Lemma 4.7. Let s > § — as in (4.13), and let

1
2(p—1)
~ 1

s =max{s+ o0 — a+, §+}

Then we have
Aq(u — Kpppup)
<C(T, [|fllgz=) Ar(u — Kpppun) [1+ Ar(u— Kpppup)P~ '] +op(1),  (4.17)
where the constant C(T, || f| ys) — 0 as T — 0.

Once we prove this lemma, a standard argument based on the method of conti-
nuity shows that (4.17) implies the stronger:

Ar(u— Kfppup) = ox(1) (4.18)
for small enough T" and h. Finally, (4.18) implies that
|w *phuhHL%OH; < ||U - KﬁphuhHL?H; + ||(1 - K}?)phuh,HL%;H;
S AT(U — K}l;phuh) + H<§>gp/hu\hHL§'§L§(|§|zh*b)
< 0+ s+ —
~ Oh(l) +h H<£> phuh”L%OLg(mzh*b)
S on(1) + 17 |lppun | poo g+
S on(L) + KO [lunll iz 2+
Son(1) + 1 C (T, || £l =) = on(1),

where in the last step we use the LWP theory for u;, (see Theorem 1.1). This proves
that ppup converges to the continuum limit u, and completes the proof of Theorem
1.2.

4.5. Proof of Lemma 4.7

We start with the first term in (4.16). By Proposition 4.4, Proposition 4.5, Propo-
sition 4.6 and Proposition 4.7 we have that:

Ar(Lef = KppnLenTnfon) So b || f] s -
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From now on, the implicit constant when using the symbol < might depend on T
in a polynomial way, so we drop the notation <r.
We now focus on the nonlinearity in (4.16):

Ar (/0 [Ne— (Ju(t) [P~ u(t) — KppnNe—e nIln Ry (Jun (8P~ un(t))] dt')
<t ([ [V ()P 0le) = N KT Raan ()P un)]) )

t
*AT</[NevK&mHuauwwa”umﬂ»
0
—KppnNe—p p I Ry (Jun ()P un ()] dt’) =I+1I. (4.19)

First we deal with IT since it is easier. Proposition 4.4, Proposition 4.5, Propo-
sition 4.6 and Proposition 4.7 yield

IS R {| T R P~ n | v
= W [lunl? 7 unl| g g 00O o)

after using local well-posedness theory for the discrete equation, see (4.14).
Now we study I. Since the continuous operator N;_; appears on both terms,
we may use the local well-posedness theory (4.14) to write:

IS ([lulP~ = Kppalln R (Jun P~ un) || 12z 0o
= [[lul~u = Ky pon Ra(unl”~"un) | 13 pre oo
S [l = KR pnun P~ Kpnun | s prevo-o
+ ||| K prunl P~ KR prus — |phuh|p_1phuhHL%H;+a—a
+ [[lpnunl?~ prun — |p2thUh|p_1p2thuhHL2TH;+MQ
+ [[lp2nBnun P~ pon Run — pon B (funl”~ un)|| o pravo-o
+ [|p2n B (Jun [P~ un) — Kﬁp2th(\uh|p_1uh)HLQTH;JrVa
=L+ 1+ I3+ 14+ I5.
We study these terms separately.

1. For the first one, we estimate the norm of an expression such as |u[P~lu —
|vo[P~1v in terms of u — v as in (4.4),

L= |[JufP~ u — |K2phuh|p_1K2phuhHL2TH;+u—a
< (Ar(w)P™ + Ar(Kpprun)P™ ") Ar(u— Kpphus).
Now note that
AT(Kthuh) < Ap(u— Kgphuh) +Ap(u) S Ap(u— szhuh) +C(T 1 fll )
because the continuous equation is well-posed. Therefore,
LS (O 1Nl o) + Ar(u = Kpprun)P™") Ap(u— Kpprup),

where C(T, || f|| ;.) is allowed to change from line to line.
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2. Now we study the second term:
_ b p—17-b p—1
I, = |||thhuh| Kyprun — |prun| phuhHLzTH;Jrow .

We use a rough estimate, together with the discrete Sobolev embedding:

I St (HKthuhHigT + ||phUhHI£%1T) (1 - K;l:)phuhHL%oH£+a—a

-1 b b
Sllwzlliw 1o W lunll e rgro—er SR C(T [l m2),

T " h

by the discrete local well-posedness theory.

3. For the third term we again use the discrete Sobolev embedding:
Is = ||lprunlP prus — |P2thUh|p71'p2thuhHL2THi+U,a
S (th“h”p}; + ||p2thUh||Z£§T) lprun — chRhuhHL%H;w—a
< (lunlz, + lunllfz ) onten — ponBoanll e s

< p—l — oo
N||uh||L%°Hh%+ [phun — pon Rnun |l o rato—o

b p—1
<h ”“’L”L?Hé* [ Py

The last step, where we gain a small power of h, admits a similar proof to
Lemma 4.3.

4. To control the fourth term we use Lemma 4.4 and the discrete Sobolev em-
bedding,

Iy = ||[p2n Rnun P~ pon Rnup, — p2th(|uh|p71uh)HL2TH;+67Q
= |||p2thUh|p71p2thuh - pzh(|Rhuh|pfthuh)HLQTH?FQ
5 —1
Sh ||Uh||i;°L;>L° ||uh||L%°HZ+"""+

- 1 _
SO Nunl”" o unll e geto-at S0 C(T1F ).
Lo H?2 T ""h x

T h

5. Finally, we study the term:
Is = ||(1 - K}?)p2th(|uh|p_luh)HL%szr—a
S {pon R (unlP " wn) | 1o prsso-oe
S [lanP | oo os S BECCT ),
thanks to the local well-posedness theory for the discrete equation (4.14).

After combining our findings for I, (kK =1,...,5) and II, one obtains (4.17).
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