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Abstract

In this paper, we discuss the maximum principle for a time-fractional
diffusion equation

n
O u(x, t)= Z Oi(aij(x)0ju(x, t))+c(x)u(x, t)+F(x,t), t >0, z € Q CR",
ij=1

with the Caputo time-derivative of the order o € (0,1) in the case of
the homogeneous Dirichlet boundary condition. Compared to the already
published results, our findings have two important special features. First,
we derive a maximum principle for a suitably defined weak solution in the
fractional Sobolev spaces, not for the strong solution. Second, for the non-
negative source functions F' = F(x,t) we prove the non-negativity of the
weak solution to the problem under consideration without any restrictions
on the sign of the coefficient ¢ = ¢(x) by the derivative of order zero in the
spatial differential operator. Moreover, we prove the monotonicity of the
solution with respect to the coefficient ¢ = ¢(z).
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1. Introduction

During the last few decades various fractional generalizations of the
classical diffusion equation were introduced and intensely discussed both in
the mathematical literature and in different applications, say, as models for
the so called anomalous diffusion (see e.g. [15] and the numerous references
therein). The mathematical theory of the fractional diffusion equations is
nowadays under remarkable development, but still it is not as complete as
the theory of the partial differential equations of the parabolic type.

One of the recent research topics in this theory is studying the analogies
of the maximum principles known for the parabolic and elliptic types of par-
tial differential equations as well as their applications to analysis of solutions
to the boundary- or initial-boundary-value problems for the fractional par-
tial differential equations. The first publications that should be mentioned
in this connection are the papers [4] and [6], where a kind of a maximum
principle was employed for analysis of some fractional partial differential
equations without an explicit formulation of this principle. In [10], a weak
maximum principle for a single-term time-fractional diffusion equation with
the Caputo fractional derivative was formulated and proved for the first
time. In [12], this principle was applied for an a priori estimate for solu-
tions to the initial-boundary-value problems for a multi-dimensional time-
fractional diffusion equation. The weak maximum principles for multi-term
time-fractional diffusion equations and time-fractional diffusion equations
with the Caputo fractional derivatives of the distributed orders were intro-
duced and applied in [13] and [I1], respectively. In [§], a strong maximum
principle for time-fractional diffusion equations with the Caputo derivatives
was established and applied for proving a uniqueness result for a related
inverse source problem of determination of the temporal component of the
source equation term. In [1I], [2], and [3] the maximum principles for single-,
multi-term, and distributed order fractional diffusion equations with the
Riemann-Liouville fractional derivatives, respectively, were proved and em-
ployed for analysis of solutions to the initial-boundary-value problems for
linear and non-linear time-fractional partial differential equations. A max-
imum principle for multi-term time-space fractional differential equations
with the modified Riesz space-fractional derivative in the Caputo sense was
introduced and employed in [20]. In [9], a maximum principle for multi-
term time-space variable-order fractional differential equations with the
Riesz-Caputo fractional derivatives was proved and applied for analysis of
these equations. Finally, we mention a very recent paper [14], where a weak
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maximum principle for a general time-fractional diffusion equation which
was introduced in [7], was derived and employed for proving the unique-
ness of both the strong and the weak solutions to the initial-boundary-value
problem for this equation. The general time-fractional diffusion equation
contains both single- and multi-term time-fractional diffusion equations as
well as time-fractional diffusion equation of the distributed order among
its particular cases and is a new object in fractional calculus worth to be
investigated in detail.

In this paper, we revisit the weak maximum principle for the time-
fractional diffusion equation

n
Ofu(z,t)= Y di(ay(x)du(x,t)+c(z)ule,t)+F(z,t), t >0, € Q CR"
ij=1
with the Caputo time-derivative of the order o € (0,1) and prove it for a
suitably defined weak solution in the fractional Sobolev spaces and without
any restrictions on the sign of the coefficient ¢ = ¢(x).

The rest of this paper is organized as follows. In Section 2l the problem
that we are dealing with as well as our results are formulated. Section [B]is
devoted to a proof of a key lemma that is a basis for the proofs of all other
results. The lemma asserts that the solution mapping {a, F'} — u.r (a
and F' denote an initial condition and a source function of the problem
under consideration, respectively, and u,  denotes its weak solution) pre-
serves its sign. In Section [, the key lemma and the fixed point theorem
are employed to prove the maximum and comparison principles and some
of their corollaries. Finally, some conclusions and remarks are formulated
in the last section.

2. Problem formulation and main results

In this paper, we deal with the following initial-boundary-value problem
for the single-term time-fractional diffusion equation

Ofu(x,t)= Zn: Oi(a;j(z)0ju(x, t))+c(x)u(x, t)+F(z,t), € QCR", t >0,

o (2.1)
u(z,t) =0, x €08, t>0, (2.2)
u(z,0) = a(z), x el (2.3)

with 0 < o < 1 and in a bounded domain 2 with a smooth bougd—
ary 0Q. In what follows, we always suppose that a;; = aj; € CH(Q),

1 <i,j <mn,ce C(Q), and there exists a constant po > 0 such that
Zmzl aij(2)&&; > po Yo, &2 for all z € Q and &, ...,&, € R, ie., that



1134 Yu. Luchko, M. Yamamoto

the spatial differential operator in equation (2.1) is a uniformly elliptic one.
The fractional derivative 0w in (2.1) is defined in the Caputo sense by

t

ﬁ/o (t—s)"“Osu(z,s)ds, x€Q,t>0, uecC0,T).
In [5], the Caputo fractional derivative 05 was extended to an operator
defined on the closure H,(0,T) of ¢C[0,T] := {u € C0,T7]; u(0) = 0}
in the fractional Sobolev space H*(2). In what follows, we regard df'u in
(2.1) as this extension with the domain H,(0,7T) (see [5] for details). Thus
we interpret the problem (2.1)—(2.3) as the fractional diffusion equation
(2.1) subject to the inclusions

u(-,t) € H}(Q), t>0,
{ u(z,-) —alx) € Hy(0,T), x€Q.

According to the results presented in [5], for any initial condition a € L?()
and any source function F' € L?(Q x (0,T)), there exists a unique weak
solution ug € L2(0,T; H*(Q) N H () N Hy(0,T; L2(Q)) to (2.1) subject
to the inclusions (2.4). For 3 < a < 1, in view of the Sobolev embedding
the solution u belongs to the functional space C([0, T]; L?(2)) and satisfies
the initial condition (2.3) in the L?-sense.

The focus of this paper is on the weak maximum principle for the
equation (2.1), which says that the inequalities F'(x,t) > 0, (x,t) € Q x
(0,7) and a(z) > 0, = € Q yield the inequality u(z,t) > 0, (x,t) €
Q% (0,T) for the weak solution to the initial-boundary value problem (2.1)-
(2.3) defined as in [5].

A maximum principle for the strong solution to the initial-boundary
value problem (2.1)-(2.3) was first proved in [I0] under the assumption
that

Ofu(z,t) =

(2.4)

c(z) <0, z€Q.
Moreover, the case of an inhomogeneous Dirichlet boundary condition

ulaax(o,r) = b(w, 1)
was also considered in [I0], but in this paper, for the sake of technical
simplicity, we assume the homogeneous boundary condition u\agx(oj) =0
although our method can be applied for the case of an inhomogeneous
boundary condition, too.

The main result of this paper is a proof of the weak maximum princi-
ple for the equation (2.1) with any ¢ € C(Q) without the non-negativity
condition c(x) < 0, z € Q. As it is known, the weak maximum principle
for the partial differential equations of the parabolic type is valid with-
out any condition on the sign of the coefficient ¢ = ¢(x) (see e.g. [17] or

[19]). The proof of this fact uses the properties of the exponential function
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and reduces the case of a bounded coefficient ¢ = ¢(x) to the case of a
non-negative coefficient. This technique does not work in the case of the
fractional diffusion equation (2.1) and thus we were forced to invent a new
and more complicated proof method.

Let us now denote the solution to the initial-boundary value problem
(2.1)-(2.3) defined as in [5] by u, r and formulate our results.

THEOREM 2.1. Let a € L?(Q) and F € L*(Q x (0,T)). If F(z,t) >0
a.e. (almost everywhere) in  x (0,7) and a(x) > 0 a.e. in €, then
Uq,r(x,t) >0 a.e. in Q x (0,T).

Let us mention that in [I0] the maximum principle was stated point-
wise (i.e., for all points from Q x [0,7]) for the strong solution under the
assumption that c¢(z) < 0, z € Q. In Theorem 2.1] the maximum principle
is formulated for the weak solution and our proof is based on the fixed point
theorem and the property that the solution mapping {a, F'} — uq r pre-
serves its sign on the set of the weak solutions and thus the non-negativity
of the solution is valid almost everywhere and not pointwise.

Theorem 2.1l immediately yields the following comparison property:

7))

.e.
7).

COROLLARY 2.1. Let aj,ay € L*(Q) and Iy, Fy € L*(Q2 x (0,
satisfy the inequalities a1(xz) > as(z) a.e. in Q and Fi(x,t) > F(x,t)
in Q% (0,T), respectively. Then uq, r (2,t) > Ugy 1, (2,1) a.e. in Qx (0

Corollary 2] can be employed among other things to remove the con-
dition ¢(z) < 0 from the formulation of the strong maximum principle for
the fractional diffusion equation that was derived in [§].

Let us now fix a source function F' = F'(z,t) > 0 and an initial condition
a = a(z) > 0 and denote by u. = u.(z,t) the weak solution to the initial-
boundary-value problem (2.1)-(2.3) with the coefficient ¢ = ¢(x). Then the
following comparison property is valid:

THEOREM 2.2. Let c1,cy € C(Q) satisfy the inequality ci(x) > co(w)
in Q. Then uc, (z,t) > uc,(x,t) in Q x (0,7).

One of the useful consequences from Theorem is given in the fol-
lowing statement:

COROLLARY 2.2. Let n <3 (Q C R"), the initial condition a € L*(12)
satisfy the inequality a(x) > 0 a.e. in Q, a # 0, and the source function
be identically equal to zero, ie., F(x,t) = 0, © € Q, t > 0. Then the
weak solution u to the initial-boundary-value problem (2.1)-(2.3) satisfies
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the inclusion u € C((0,T);C(Q)) and for each x € Q the set {t : t >
0 A u(z,t) <0} is at most a finite set.

3. Solution mapping and its properties
Let us define an operator A in L?(Q2) by the relation

(Av)(@) = — 3 Bilay(2)dju(a)) — c(x)o(z), @€ Q

ij=1
with D(A) = H?(Q) N H}(Q) and assume that the inequality

c(x) <0, r€Q (3.1)
and the conditions on the coefficients a;; formulated at the beginning of
Section [2] are satisfied. By || - || and (-,-) we denote the standard norm

and the scalar product in L?(f2), respectively. Then it is known that the
operator A is self-adjoint and positive definite in L?(2) and therefore its
spectrum consists of discrete positive eigenvalues 0 < p1 < po < --- which
are numbered according to their multiplicities and w,, — 400 as n — 4o00.
Let ¢, be an eigenvector corresponding to the eigenvalue u, such that
(¢nsom) = 0if n # m and (p,, ) = 1. Then it is also known that the
system {p, }nen of the eigenvectors forms an orthonormal basis in L?(Q)
and for any v > 0 we can define the fractional powers A of the operator
A by the following relation (see e.g. [16]):

o
Ao ="yl (v, ¢n)en,

n=1
where

veEDA) = {v e L*(Q): iu?(v,gonf < oo}
n=1

and

1
00 2
A7 = (Zu?(%%)ﬁ :

n=1

Let us define two other operators, S(t) and K (¢), by the relations

St)a=>> " Eai(—pmt*)(a,on)n, a€L*(Q),t>0 (3.2)

n=1
and

K(t)a=> t"'Eqa(—mt*)(a,0n)pn, a€L?(Q),t>0,  (3.3)

n=1
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where E, g(z) denotes the Mittag-Leffler function defined by a convergent
series as follows:
k

> z
EOC’B(Z)—];)W, Oé>0, /BEC, z € C.

It follows directly from the definitions given above that AYK (t)a = K (t)A"a
and AYS(t)a = S(t)AVa for a € D(AY). Moreover, the following norm esti-
mates were proved in [18]:

1S(t)all < Cllall,
|AYK (t)a|| < Ct*O=N"Ya||, ac L*(Q),t>0,0<v<1.

To shorten the notations and focus on the dependence of the time variable
t, henceforth we sometimes omit the variable x in the functions of two vari-
ables, t and x, and write simply u(t) = u(-,t), F(t) = F(-,t), a = a(+), etc.
As it was shown in [5], under the condition (3.1) and for F € L?(2x (0,T))
and a € L?(Q) the weak solution u to the initial-boundary-value problem
(2.1)-(2.3) satisfies the inclusion u € H*(0,T; L*(Q)) N L2(0,T; H*(Q) N
H}(Q)) and can be represented by the formula

(3.4)

u(t) = S(t)a+ /Ot K(t—s)F(s)ds =: L(a, F)(t), t>0. (3.5)

Now we paraphrase the result first presented in [10] and formulate it as our
key lemma.

LEMMA 3.1. Let the condition (3.1) on the coefficient ¢ = ¢(x) hold
true. If the initial condition a € L?(§)) and the source function F € L?(§ x
(0,T)) satisty the inequalities

a(z) >0, F(x,t)>0 foralmostall x€Q and 0<t<T, (3.6)
then

L(a,F)(t) >0, foralmost allz € Q and0 <t <T. (3.7)

P roof. We start with proving the statement that under the condi-
tions (3.1) and (3.6) the inequality (3.7) holds true for a € C§°(Q2) and
F e C§°(©2 x (0,T)). First we prove the inclusions

L(a, F) € C1((0,T];C*(Q)) N C(Q x [0,T)) (3.8)
and
OiL(a, F) € L'(0,T; L*(Q)). (3.9)
Since AYS(t)a = S(t)A%a for all v > 0 and a € C§°(2) C D(A"), the part
S(t)a of the operator L(a, F') satisfies the inclusion (3.8) (see Corollary 2.6
in [I8]). Moreover, by differentiation of the series that defines the Mittag-
Leffler function we have the relation
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(00 = Y- (awon) (G Eaa (-nt®)) o

n=1
= —*! Z ,un(aa Qon)Emoe(_Nnta)SOn'
=1

Using the known asymptotics of the Mittag-Leffler function, we readily get
the following norm estimates:

=

a C o
15" (t)al <t~ (Z tr(as ¢n) m) <Ct 1||(1||H2(Q)7 t>0
and thus the estimate

T
/ 18" (t)al|dt < o,
0

which verifies that S(t)a satisfies the inclusion (3.9).
Next we have to prove that the second part of the operator L(a, F'), the

function w(t fo (t — s)F(s)ds, satisfies the inclusions (3.8) and (3.9),
too. Because the Laplace convolution is commutative, we can represent it
as w(t fo F(t — s)ds. Due to the inclusion F' € C§°(Q2 x (0,7)), w
have

t t
W (1) = K(1)F(0) + / K(s)F'(t — 5)ds = / K(s)F'(1 — s)ds,
0 0
and then we arrive at the representation
t
AT (t) = / K(s)A"F'(t — s)ds, t>0.
0

By employing the norm estimate (3.4), for any v > 0 we have the estimates

t
|mwﬁmsc/swwmwa—wm
0

t
<C max ||A‘*F’(t)||/ s 1ds < o,
0<t<T 0

For a sufficiently large v > 0, we then apply the Sobolev embedding theo-
rem, and thus arrive at the inclusion

w' e C((0,T); C*())
that implies that the function w = w(t) satisfies both the inclusion (3.8)
and the inclusion (3.9).
The inclusions (3.8) and (3.9) mean that in the case under consideration

the weak solution u = u(t) can be interpreted as a strong solution and we
are now in position to apply the maximum principle for the strong solution
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from [10] to the solution u(t) = L(a, F)(t) and thus conclude that the
inequality (3.7) holds true if a € C§°(£2) and F € C§°(Q2 x (0,7)).

To complete the proof of the lemma, let us suppose that a € L?(Q2) and
F € L2(Q2 x (0,T)) be arbitrarily given. Then we can choose the sequences
an € Cg°(Q) and F, € C§°(Q x (0,T)) such that a, — a in L*(Q) and
F, — Fin L?(2 x (0,T)). As we already proved,

L(an, F,,) >0 ae inQx(0,7),n eN. (3.10)

Moreover, it was shown in [5] that L(a,,F,) — L(a,F) as n — oo in
L2(0,T; H?(Q)) N H*(0,T; L?(Q)). Hence the inequality (3.10) yields the
inequality L(a, F') > 0 almost everywhere in Q x (0,7") and the proof of the
lemma is completed. O

4. Proofs of the main results

In this section, the proofs of the main results stated in Section[2lare pre-
sented. For the proofs, the fixed point theorem and Lemma B.1] formulated
and proved in the previous section play a decisive role.

We start with a proof of Theorem [2.11

Proof. Let us set M = max, g|c(z)| and introduce an auxiliary

function co(z) = c¢(z) — (M + 1). Then cy(z) < 0 on Q and the boundary-
value problem (2.1)-(2.3) can be rewritten in the form

Puz,t) = >0 0iaij(2)du(z, 1)) + co(x)u(w, t)
+(F(a:,) (M + Du(x,t)), z€Q,t>0,
u(x,t) = r e, t>0,
ulz,0) = ( ), zeQ.

The weak solution u to the equation from (4.1) with the coefficient ¢y by the
unknown function can be represented by the formula (3.5) via the operator
L(a, F) and we thus arrive at the integral equation for the solution u in the
form

(4.1)

u(t) = L(a, F+ (M + Du)(t), t>0. (4.2)
Now the fixed point theorem technique is applied to analyze the equation
(4.2). Let us consider a sequence of functions u,, defined as follows:

up =0, upt1=Lla,F+(M+1uy,), n=0,1,2.... (4.3)
We first prove that the sequence u,, is convergent in L?(2 x (0,7)). In
fact, denoting un+1 — un, n = 0,1,2,... by dyy1 we immediately get the
representation

dl(t):ul(t) n+l /Kt—S )d n:1,2,... .
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Let us set My = maxo<i<7 ||u1(t)|. It follows from the norm estimates
(3.4) that

t
ldn1 (B < C/O (t = 5)* " ldn(s)llds.
Thus we can estimate the norm of dy(t) as follows:
tO{
lds(6)] < OMo ™

For the norm of d3(t) we get the estimates

t a
H@mugc/a—ﬁwﬁﬂ@i
0

(07

_CMyT(@T (@ +1) o _ (CT(2)* My p,

T a TI'Qa+1) - T(2a+1)
Proceeding as above and applying the principle of mathematical induction
we finally obtain the norm estimate
(Cr(a))n_lMO t(n—l)a
I'((n—1a+1) ’

ds

ldn ()| < 0<t<T, neN.

Hence
CT(a)T*)" M
masx [, (1) < CHOTIT Mo,
0<t<T I'((n—-1)a+1)
Because u,, — ug = u, = 22:1 dy, let us investigate the convergence of

the series Y p-; di. By the quotient convergence rule and using the known
asymptotic behavior of the Gamma function, we get

nm<wwwﬂﬁmv<wmwrw*mv*
I'ka+1) I'((k—1a+1)
M((k—1Da+1)
I'ka+1)

so that the series > 77 di(t) and thus the sequence u, are both conver-
gent in C([0,7]; L?(£2)). According to construction of the sequence uy, it
converges to the fixed point of the integral equation (4.2), i.e., to the weak
solution u of the initial-boundary-value problem (4.1).

Let us now show the non-negativity of u. Because of the condition (4.3)
and taking into account the inequalities a(x) > 0, F(x,t) > 0, Lemma [3.1]
yields the inequality uq(z,t) > 0 in Q x (0,7). Then F(z,t) + (M +
Dui(z,t) > 0in Q x (0,7) and we can apply Lemma [B.1] to the solution
representation (4.3) with n = 1 and obtain the inequality ua(x,t) > 0 in
2% (0,T). Repeating these arguments, we arrive at the inequality w, (x,t) >
0in Q2% (0,7) for all n € N. Since u,, — u in C([0, T]; L*(Q2)), the inequality
u(z,t) > 0 holds true in Q x (0,7") for the weak solution u of the of the

n € N.

k—o0

= lim CT'(a)T* <1,
k—o0
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initial-boundary-value problem (4.1), too. The proof of Theorem 21] is
completed. O

We proceed with a proof of Corollary 211

Proof Let us denote ug, p, — Uqy,F, by y. The function y = y(x,t)
is thus the weak solution to the following initial-boundary-value problem

Opy(w,t) = 3705 Oi(ai(2)05y(x, 1)) + Fi(w,t) — Fa(x,t), z € Q, t >0,
y(z,t) =0, x eI t>0,
y(x,0) = a1(z) — az(x), x €.

According to the conditions posed in Corollary 211 the inequalities F (x,t)—
Fy(z,t) > 0 and a;1(z) — az(z) > 0 hold true in £ x (0,7'). Then Theorem
21 implies that y(x,t) = uq, F (2,t) — Ugy, 7 (2,t) > 0 almost everywhere
in Q x (0,7). Thus the proof of the corollary is completed. O

Now a proof of Theorem is presented.

P r o o f. First we introduce an auxiliary function z = u., — u., that is
the weak solution to the following initial-boundary-value problem

o z(x,t) = ilai(aij(:r)@z(ac,t)) + c1(x)z(x, t)

1,j=

+(e1(x) — co(2))uey (z,t), © € Q, ¢t >0, (4.4)
z(x,t) =0, zed,t>0,

z(z,0) =0, x €.

Because the inequalities F'(x,t) > 0 and a(x) > 0 hold true in 2 x (0,7") and
in €2, respectively, Theorem 2] yields that wu.,(x,t) > 0in Qx (0,7"). Hence
(c1(z) — ca(x))uey (z,t) > 0 in Q x (0,7"). Applying now Theorem 2.1] to
the initial-boundary-value problem (4.4) leads to the inequality z(x,t) =
Uey (T, 1) — Uy (x,t) > 0 in Q x (0,7) and the proof of Theorem is
completed. O

Finally, we give a proof of Corollary

P roof. Under the condition ¢(xz) < 0, the statement of the corol-
lary was already proved in [8]. Let us show that the corollary holds true
also without this condition. According to [18], the weak solution u to the
initial-boundary-value problem (2.1)-(2.3) belongs to the functional space
C((0,T]; H*(2)). For n < 3, the Sobolev embedding theorem implies that
H?(Q) c C(Q) and thus we get the inclusion u € C((0,T]; C(2)).

Let us denote by u the weak solution to the initial-boundary-value
problem (2.1)-(2.3) with a coefficient ¢ € C(Q) by the unknown function
and with zero source function F' = F(x,t) = 0 and by v the weak solution

o (2.1)-(2.3) with the coefficient ¢ — ||c||C(§) by the unknown function
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and with zero source function F' = F(z,t) = 0. Because the inequalities
a(x) >0 and c¢(x) — HCHC@) < 0 hold true, for v we can employ the results
proved in [§] that say that for an arbitrary but fixed = € Q there exists an
at most finite set E, such that

v(z,t) <0, te kb, (4.5)
Since c(z) = c(z) — [lcloq) in €2, Theorem leads to the inequality

u(z,t) > v(x,t) that together with the inequality (4.5) completes the proof
of Corollary O

5. Conclusions and remarks

In this paper, we proved a weak maximum principle for the weak solu-
tion to an initial-boundary-value problem for a single-order time-fractional
diffusion equation without a restriction on the sign of the coefficient ¢ =
c(z) by the unknown function as well as some of its important consequences.
A result of this kind is well-known for the elliptic and parabolic type par-
tial differential equations and for them the case of a bounded coefficient
¢ = ¢(x) is easily reduced to the case of a non-positive coefficient by con-
structing an auxiliary function with an exponential factor. However, this
technique does not work for the fractional diffusion equation. Instead, we
reduced the problem with an arbitrary continuous coefficient to an integral
equation for the solution to the problem with a negative coefficient and
applied the fixed point theorem for the investigation of this equation.

From the maximum principle that we proved under weaker conditions
compared to those formulated in the already published papers (see the
introduction for a short overview of the relevant publications), a series of
important consequences can be derived. In particular, we proved that the
solution mapping {a, F'} — uq r (a and F' denote an initial condition and
a source function of the problem under consideration, respectively, and uq 7
denotes its weak solution) preserves its sign. Moreover, the monotonicity
of the solution with respect to the coefficient ¢ = ¢(x) by the unknown
function has been shown. This solution property can be used among other
things to characterize the set of the points where the the weak solution can
be non-positive.

It is worth mentioning that several other important results can be de-
rived by the same arguments as we employed in the proof of Theorem 2.11
Let us briefly discuss one of them, namely, the maximum principle for a
coupled system of the time-fractional diffusion equations with the fractional
derivatives of the same order o (0 < v < 1) in the form
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u (z, 1) up (,t)
ol i |=a
un(z,t) un(z,t)
pu(z) - pin(z) uy (1) Fi(z,1)
+ : : : : + : , €, t>0.
pni(z) -+ pnn(z) un(z,t) Fn(x,t)

We assume that the inequalities p;;(z) > 0 hold true for i # j a.e. in Q.

Then the inequalities Fj(z,t) > 0 a.e. in Qx(0,7) and ug(z,0) > 0 a.e.
in Q for k =1,..., N yield the non-negativity of all solution components:

ug(z,t) >0 ae. in Q@ x (0,7) for k=1,...,N.

Our method can be also employed for derivation of the maximum principles
for more general fractional differential equations like e.g. the multi-term
time-fractional diffusion equations, the diffusion equations of the distribute
order and even for the general diffusion equations that were introduced and
studied in [7] and [14]. These problems are worth to be considered and they
will be studied elsewhere.
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