JOURNAL OF INTEGRAL EQUATIONS
AND APPLICATIONS
Volume 28, Number 3, Fall 2016

C?* ESTIMATES FOR CONCAVE, NON-LOCAL
PARABOLIC EQUATIONS WITH CRITICAL DRIFT

HECTOR CHANG LARA AND GONZALO DAVILA

Communicated by Stig-Olof Londen

ABSTRACT. Given a concave integro-differential opera-
tor I, we study regularity for solutions of fully nonlinear,
nonlocal, parabolic equations of the form u; — Iu = 0. The
kernels are assumed to be smooth but non necessarily sym-
metric, which accounts for a critical non-local drift. We
prove a C°tT® estimate in the spatial variable and CL¢
estimates in time assuming time regularity for the boundary
data. The estimates are uniform in the order of the opera-
tor I, hence allowing us to extend the classical Evans-Krylov
result for concave parabolic equations.

1. Introduction. In this work, we are interested in studying regu-
larity of solutions of

(1.1) utflilrelfﬁLu:Oin By x (—1,0],

where L is a linear integro differential operator of the form,

Lu(z) = (2 - J)/ du(z;y) é{'Sj_)U dy +b- Du(z),

n

and du is given by

du(z;y) = u(z +y) —u(x) — Du(z) - yx B, (y).

Here, the class £ corresponds to family of linear operators with kernels
K/|y|"*° comparable to the kernel of the fractional Laplacian of order
€ [1,2), that is, M/|y|"T7 < K(y)/|y|"" < A/|y|"*°. In Section 2,
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we give a more precise definition of this class, but at this point we stress
the fact that we are not assuming that the kernels are symmetric.

As was discussed in a previous paper [10], the odd part of the kernel
brings a non-local drift term after rescaling the equation. This is the
main reason why we included the first order term b- Du above, since it
allows us to account for the standard drift. We point out that the non-
local drift term has the same order as the non-local diffusion. Therefore,
it cannot be absorbed by rescaling the equation which creates additional
difficulties. This is one of the main differences with respect to the
second order case, where the lower order drift can be absorbed in
the estimates of the purely second order equation at sufficiently small
scales.

These types of equations appear naturally when studying stochastic
control problems (see economic applications [11], ergodic control prob-
lems [16, 20]), in which the random part is given by a purely jump
process and most of the time is non necessarily symmetric. The partic-
ular concave case can be seen as a one-player stochastic game, where
at each step he can choose a strategy to minimize the expected value of
some fixed function evaluated at the first exit point of a given domain.

In the local case (o = 2) this problem was first studied independently
by Evans and Krylov (see [12, 15]. Recently, Caffarelli and Silvestre
provided a new proof of the classic results in [6]). They obtain C%¢
a priori estimates, and therefore, the existence of classical solutions by
the continuity method.

A first study in the elliptic nonlocal case was done by Abels and
Kassmann [1], in which the non-linearity was the maximum of two
linear operators. They obtain H° interior estimates and H°/? up to
the boundary using a variational approach. Also using a variational
approach Felsinger and Kassmann proved interior regularity and a weak
Harnack inequality in the parabolic nonlocal linear case, for a general
kernel and general right hand side (see [13]).

Caffarelli and Silvestre proved in [5] that solutions of the elliptic
problem Iu = 0, where I is a concave operator with smooth kernels,
are C°T®, By concave operator, we mean that, for smooth functions
wand v, s € [0,1], we have I(su + (1 — s)v) > sI(u) + (1 — s)I(v).
The arguments in their work rely on the theory of viscosity solutions
developed in [3, 4]. The regularity obtained is enough to evaluate the
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operator in the classical sense. Moreover, the estimates obtained are
independent of the order of the equation and extend the theory to the
classical case.

A recent improvement of the aforementioned work, done by Serra
[18], allows to remove the smoothness condition for symmetric kernels
in order to prove C°T® estimates. It proceeds by a compactness
argument that blows up the solution, reducing the problem to a
Liouville type of result. We need to stress that this work does not
account for critical non-local drifts, as pointed out by the author, since
the term does persist after the blow up.

Regularity for parabolic nonlocal equations has been studied by the
authors in [8, 9, 10] in which Holder estimates are proven for general
equations like (1.1) with a non zero right hand side. Recent advances
include the work of Serra [17] for C1% estimates with rough kernels
and the work of Jin and Xiong [14] for higher order, optimal Schauder
estimates.

We extend the ideas of [5] to the parabolic nonlocal case to prove
the desired C°*¢ interior regularity in the spatial variable. The order
o is assumed at least one in order for the drift to be at most comparable
with the diffusion. On the other hand, for o € (0, 1], the C1* estimates
established in [10] already give classical solutions. In the upcoming
results, we require the boundary data to have first derivatives in time.
For general boundary data, one cannot expect C1® regularity in time,
even for the fractional heat equation; an example is discussed in [8].

We now state the main result.

Theorem 1.1. Let o € [1,2), L C L3\ A,B) (sufficiently smooth
kernels to be defined), and suppose u satisfies in the viscosity sense,

up — LnelfﬁLu =0n B; x (—1,0].
Then, there is some o € (0,1) and C > 0, depending only on n, A\, A
and B such that u € Cl’a(Bl/g x (=1/2,0]) and, for all fized t,
u(-,t) € C7t*(By)2). More precisely, for t € [-1/2,0], we have

u(s )l cora(s, ) < CUUll (= 1,00 L1 (wo) HUX Bl 001 ((—1,00 L1 (w0 )) ) -

The paper is divided as follows. In Section 2, we introduce the
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family of operators we are considering, the notion of viscosity solution
and recall some properties. We also state some previous results that
we need for the rest of this work. We use the concavity of the non-
linearity in Section 3 to determine an equation for the average of a given
solution; in particular, we get an equation for the fractional Laplacian.
In Section 4, we use the previous equation to obtain C? estimates on the
fractional Laplacian of the solution. Finally, in Section 5, we prove a
diminish of oscillation lemma for the fractional Laplacian, which implies
our main theorem.

2. Preliminaries and viscosity solutions. We begin this section
with some preliminary notation.

The cylinder of radius r, height 7 and center (x,¢) in R™ x R is
denoted by C, ,(z,t) := B.(z) x (t — 7,t]. Whenever we omit the
center we are assuming that they are centered at the origin in space
and time.

Given the scaling properties of linear operators with non symmetric
kernels discussed in [7, 10], it is reasonable to enlarge the family of
linear operators to include (classical) drift terms. With this in mind,
let us introduce the following notation where the time variable has been
omitted

- (9o . ')
(2.1) L pu(x) := (2 ) - du( ay)|y|n+a

du(;y) := u(z +y) — u(z) — Du(z) - yxs, (y)-

dy +b- Du(zx),

Consider kernels bounded from above and away from zero 0 < A <
K < A < c0. Since the drift comes not only from the term b - D but
also from the odd part of the kernel (after rescaling), we will assume
that they are controlled in the following way:

yK(y) ’
b+ 2—0/ dy| < B.
( ) Bi\B, Y™ vj=p

For a thorough discussion on the scaling properties of these types of
operators we refer to [10].

(2.2) sup
re(0,1)

We denote by L (A, A, ) the family of all linear operators above
and suppress some of its parameters whenever it is clear from the
context; usually we just write £o. A sufficient regularity/integrability
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condition on u to evaluate L% ,u(z) is u € CY'(x) N L' (w,) where
wo(y) = min(1, [y[~"+)).

An approach in order to prove higher regularity estimates is to
assume smoothness of the kernels. This corresponds to the initial
approach taken in [3, 4, 5] in order to use an integration by parts
techniques to control rough oscillations of the boundary data of the
solution. This work uses the same technique; therefore, let us define
the class LJ(\, A, 8) € Ly by

DK (y)| < Aly|™,

where K is a kernel defining a linear operator of the class. Similarly,
we define L(A, A, 8) C L

|D?K (y)| < Aly| 2.

Recall that the smoothness hypotheses of the previous works have
been lifted in [17, 18] for symmetric kernels. Their techniques apply
also if drift terms or lower order terms are included because of scaling
considerations. However, an odd kernel renews the non-local drift (see
[10]) and keeps it comparable to the diffusion even when the scale goes
to zero, so their technique does not apply directly.

Given £ C Ly a non linearity I is given by a function I : QX (¢, ta] x
RZ — R, such that

Tu(z,t) = I(x,t, (Lu(z,t))Lec).
I is considered to be elliptic if it is increasing in RZ.

The nonlinearity in our main theorem is constructed from £ C Lo
such that
Iu = M, u:= inf Lu.
LeLl

It satisfies the following uniform ellipticity relation with the extremal
operators

Mz (u—v) < Tu—Tv< ME(u—w).
where ML :=sup, . L.

Given a family £, the operators

M} = sup L, M, = inf L,
“ LEIZ £ Lec
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are usually referred to as the maximal and minimal operators. This
definition is closely related with the classical second order maximal
and minimal Pucci operators (see [2]).

2.1. Viscosity solutions. We recall some definitions pertaining to
viscosity solutions u for the equation u; — Iu = f. A test function
© needs to be sufficiently smooth/integrable near the contact point
where the equation is tested. Moreover, qualitative properties, such as
the continuity of Iu, require the tail of u to be at least continuous in
time in the following integrable sense.

Definition 2.1. The space C((t1,t2] — L'(w,)) consists of all mea-
surable functions u : R x (¢1,t2] — R such that, for every t € (t1,t2],

(1) fJuC, )"l (w,) < oo
(2) T, oo [[u(8) — u(, £ = )l en) = 0.
Here u(-,t) = u(-,¢)" — u(-,t)~, with
u(-, )" = max{u(-,t),0}, u(-,t)” = max{—u(-,t),0},

that is, v has been decomposed in its positive and negative part for
each t.

Next we define our suitable test functions. We point out that, in
order to evaluate the operator I in the classical sense, we only need
the function to be C1'! punctually (see [3]). As mentioned before, we
require the tail of u to be continuous in an integrable sense in order to
have continuity of I.

Definition 2.2 (Test functions). A test function is a pair (¢, C, ,(, 1)),
such that ¢ € CL1CH(Cy - (2,8)) N C((t — 7,t] = LY (w,)).

Whenever the cylinder in the Definition 2.2 becomes irrelevant we
will refer to the test function (¢, C, ;(x,t)) just by .

Definition 2.3. Given a function v and a test function ¢, we say that
¢ touches u from below at (z,t) if there is 7 > 0 such that,

(1) e(z,t) = u(x,1),
(2) ¢(y,s) <uly,s) for (y,s) € R™ x (t — 7,t].
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A similar definition for contact from above can be done by reversing
the previous inequality.

Definition 2.4 (Viscosity (super) solutions). Given an elliptic oper-
ator I and a function f, a function u € C(2 x (t1,%2]) N C((t1,t2] —
LY(w,)) is said to be a viscosity super solution to u; — Iu > f in
O (t1, t2] if, for every lower semi-continuous test function (¢, C ,(,t))
touching v from below at (x,t) € Q X (t1,t2], we have that ¢;— (x,t) —

Ip(x,t) > f(x,t).

Recall that ;- denotes the left time derivative of y, natural for time
evolution problems.

The definition of u being a viscosity sub solution to u; — Iu < f
in Q x (t1,t2] is done similarly to the definition of super solution
replacing contact from below by contact from above and reversing the
last inequality. A viscosity solution to uy — Iu = f in Q x (¢1,t2] is a
function which is a super and a sub solution simultaneously.

2.2. Previous results. Several qualitative results for viscosity solu-
tions of our parabolic equation such as the stability, comparison prin-
ciple and the existence of (viscosity) solutions have been established in
[8, 9, 10]. We recall at this point some quantitative estimates for the
solutions which will be used in this work.

Theorem 2.5 (Stability). Let Ij, be a sequence of uniformly elliptic
operators with respect to Lo. Let {ug}r>1 € LSC(Q x (=T,0]) N
C(=T,0; L*(w)) be such that

(1) (uk)t — Iyug > fi in the viscosity sense in Q@ x (=T,0],

(ii) ur — u in the T sense in Q x (=T,0] and in C(—T,0; L*(w)),
(iii) fx — f locally uniformly in Q x (—T,0],

(iv) I — I weakly in Q x (—T,0] (with respect to w),

(V) |uk(z,t)| < C for every (x,t) € Q x (=T,0].

Then, also uy — Iu > f in the viscosity sense in Q x (=T, 0].

Theorem 2.6 (Point estimate). Let o € [1,2). Suppose u > 0 satisfies
U — MZOU Z —f(t) m 02/’-72/,>0' (0, T’J),
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Then, for every s > 0,

[{u> 5} N Cppol
ICr,rf’|

<C(C inf  w+4r? f+(s)ds) s7F,

r,rT (07rd) —7ro

for some constants € and C' depending only on n,\, A and 3.

The oscillation lemma provided in [10] controls the pointwise size
of a non negative sub solution in terms of an integral norm.

Lemma 2.7 (Oscillation lemma). Let £ C Lo, I : Q% (t1,ta] xRF — R
be uniformly elliptic and such that I0 = 0. Let u satisfy,

wup—Tu < f inQx (t1,ta].
Then, for every ' x (t],ta] CC Q X (t1,1a],

(it ]U+ < C ([t o (st wo)) + 1T (s zoe@))) »
I (s

for some universal C' > 0, independent of o € [1,2), depending on the
domains.
Theorem 2.8 (Holder regularity). Let u satisfy

u— Mz u<f(t) inCiy,

up — Mg u > —f@) inCia,
Then there is some o € (0,1) and C > 0, depending only on n, A\, A
and (3, such that, for every (y,s) and (x,t) € Cy/21/2

u(y, s) — u(z, )|
< C([Juller((—1,005 01 (o)) + 1 fll21(0,1)) -
Te— o= spreye = C Ul oo nren) (0.1))

We say that [ is translation invariant in space or time if the function
I does not depend on the variable x or t. Translation invariant,
without making reference to the space or time variable, means that
it is translation invariant with respect to both.

Theorem 2.9 (Regularity for translation invariant operators). Let
LCLy, T: RY = R be uniformly elliptic, translation invariant and
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such that I0 = 0. Let u satisfy
ug — Tu = f(t) in Cy.

Then there is some o € (0,1) and C > 0, depending only on n, A\, A
and f3, such that for every (y,s),(z,t) € Ci/2,1/2,

Du(x,t)—Du(y, s
(z,1) (v 9)| <O (lullpr 1,001 o)) + 1f 21 0,1)) -

|
Du(x, t)H
D, O g e=s|/oye =

The previous theorem does not give more regularity in time even
if I is translation invariant in time and f = 0. In [8], the authors
gave an example of a function, which is not better than Lipschitz in
its time variable, solving the fractional heat equation. However, better
regularity in time can be obtained via the oscillation lemma if the
Dirichlet data has a smoothness condition controlled by

— () = ul = D)2 ()
[u]co,l((h’b],_)[/l(wa)) = sup .
(t=7,t]C(t1,t2] T

Theorem 2.10 (Further regularity in time). Let £ C Lo, I : R - R
be uniformly elliptic and translation invariant such that 10 = 0. Let u
satisfy

uy—Iu=0 1inCq,.

Then there is some o € (0,1) and C > 0, depending only on n, A\, A
and (3, such that, for every (x,t), (y,s) € Cy/2,1/2 we have

U Qj,t —u '8
|ue(, 1) — ue(y, )| < Cluleor(—1,00- L wn))-

u(x,t)| + =
e )1 e — g = sl77)e

3. Equations for Lu by concavity and translation invariance.
We fix for this section o € [1,2), £ C Ly, and u such that,

Ut — MZU =0in 08,37
||u||L°°((73,0]}—)L1(wU)) + [u]co’l((73,0]»—>[/1(wg)) <1

We can assume that u is a classical solution with smooth boundary
and initial data. Otherwise, we approximate u by a sequence of clas-
sical solutions with smooth boundary and initial data and recover the
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estimates of this section in the limit by the regularization procedure de-
scribed in [9]. When approximating the solution we need to make sure
that the a priori estimates are independent of (fractional) derivatives
of u.

Note that many results in this and the following sections can be
obtained by controlling |lu|| 51 ((=5,0/~L1(w,)), instead of the L> norm.
However, when the bound for ||ul|z1((—5,0j~11(w,)) is coupled with the
bound for [u]co.1((—5,0)— 11 (w,)), One can check that this implies a bound
for the L* norm.

It is convenient for this section to introduce the following notation.
Given K(y) > 0, let

K(y)
|y[nte

K7(y) :==(2-0)
We denote the convolution by

vxw(x) = / w(z — y)v(y) dy.

In particular, given that K > 0 goes to zero near the origin with at
least a quadratic rate, then we can decompose a linear operator as:

L5 = (K”* K - (/ YK (1) dy—b) ~D)u.
B1

Property 3.1. Let « € R, b € R® and n > 0 € L}(R"). Then the
following holds for any regular function v:

(1) Homogeneity. Mi(av) = aMiv.
(2) Translation. M (b-Dv) <b-DMZEv < ME(b- Dv).
(3) Concavity. 1* Mzv < ME(n*v) <n* Mfv.

Corollary 3.2. Let K >0, b € R” and ¢ € C§°(B2 — [0,1]) be such
that ¢ =1 in By. Then

(L pw)e—ME (L pu) < ([(1 = @) K] u)e =ML ([(1— @) K7 5 ),
in Cs 3. In particular, if supp K C By, then

(L% pu)t — MZ( o) <0 in Cg 3.
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Proof. Let, for ¢ € (0,1), K. := xp: K. We decompose the operator
L%, as a sum of a local and nonlocal operator, where the nonlocal
operator is given by (1 — ¢) K,

L%, , =L+ NL,
= (L, — KZ(1 = 9)*) + KZ(1 = @)%,

- (saKs* K2 - (/ YK () dyb)-D)+K;’<1so>*
B,

(L. pw)e — Mz (L, pu) < ((Lu)e — ML (Lu))
+ ((NLu); — M7 (NLu))
< L (ug — Mgu) + (NLu); — Mz (NLu)).
In Cs,3, the first term is zero as the local operator L does not take
into account the values of (u; — M u) outside of Bg. The result now

follows by the stability Theorem 2.5 and letting e N\, 0 (see [10] for
more details). O

Property 3.3 (Integration by parts). Let K > 0, b € R™, (K(y),b) :=

(K(-y),—b) and, for L = L% ,, T = L% ;. Then the following holds
for any pair of regular/integrable functions v and w:

/va:/ wlv.

L(vxw) =vx* (Lw) = (Lv) *w

In particular,

Corollary 3.4. For LY., € Lo, it holds that
(L% pu)e — ME(LEu) < C in Cy g,

for some universal constant C' > 0.

Proof. Corollary 3.2 tells us that it suffices to estimate ([(1 — ¢)K?]
s u)y — Mz ([(1—)K7] xu) in Cg 3,
(L= @)K u)e = [(1 = p) K]+ uy
< Cluleo((-3,00- L1 (wy)) = O
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and so we get

M = @)K u) 2 inf L([(1 - @) K]+ u)

— jint (Z((1 - ¢)K7)+u)

> —C.

In the last inequality, we used that |[DK(y)| < Aly|™!, |D?K(y)| <
Aly|=? and [Jull Lo (=3,0)— L1 w,)) < 1. O

From now on, we denote, for r1 > re > 0, ¥, », € C(B;, — [0,1])
such that ., ,, = 1in B,,.

Corollary 3.5. Let 6 > ry > 1y >0, K >0, b € R", such that either
LG, € Lo or |b] < B', supp K C By and K(y) € [0,A’]. Then,

('L/JThTQL(IT(,bu)t - MZ(wrl,mL(Ij{,bu) <C in CT2’37

or some universal constant C > 0 depending also on r1,r2, 3" and A'.
D g s T2,

Proof. We use either Corollary 3.2 or 3.4 to get that ¢, ., L% yu
satisfies the following inequality in C, 3:

(z/}Tl,TzL(IT{,bu)t - MZ(wrl,TzL?{,bu)
< C+ sup L((l - wrlﬂ"Z) g(,bu)
LeLs

=C+ sup K, ((1 - wrlﬂ"Q)L?(,bu)a
LeLs

where K is the kernel associated to L € L£5. Notice that there are
cancellations provided by the fact that (1 —4,, ,,) and its gradient are
zero in B, .

Now we take a closer look at [Kp * ((1 — %y, ) L% yu)](z,t) for
(z,t) € Cr, 3,

[KL * ((1 - whﬂ“z) g(,bu)](mvt)
= [(KL(1 = ¢p, po (@ + 1)) * L pul (2, £)

= [L% (KL (1 = try oy (2 4 -))) * uf(2, 1)
<C.
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In the last inequality we used that |[DK(y)| < Aly|=!, |[D?*Kr(y)| <
Aly|™ and [lul| Lo (=3.0p> L1 (w,)) <1 H

4. Estimate for A%/2y. In this section, we keep the same assump-
tions as before: o € [1,2), £ C Ly and v is such that

Ut — MZU =0in 0873,

||U||L°°((—370]HL1(w(,)) + [U]COJ((—&O]HLl(wa)) <1.

Lemma 4.1. For K(y) € [0,A], b € Bg,
HL(IT(,buHLm(ClJ) < 07

for some universal constant C'.

Proof. We prove it in several steps. Here is the summary of the
strategy:

(1) For L € L, we bound Lu from below by using the equation for u
and the control we have for u; inside the domain.

(2) For L € L, we integrate by parts to control ||Lu(t)| 11(w,) and then
apply Lemma 2.7 to bound Lu from above.

(3) For general K and b, we use L? theory to control L% pu(®)] 1 (w,)
and then apply Lemma 2.7 to bound L ,u from above.

(4) For general K and b, we apply the previous step to

(K",b") = A(K', V') — \(K,b),
with L% ,, € £ to bound L% ,u from below.
Step 1. L € L, then Lu > —C in Cg 3.
It follows from the equation for u and the regularity in time that

Lu> Mzu=u; > 7[u]co,1((_3,0],_>L1(wg)).

Step 2. L € L, then Lu < C in Cy 5.
For this step, we recall the definition of the cut-off function ., ,,:
for r1 > 12 > 0, ¥y r, € C3°(By, — [0,1]) such that ¥, ,, =1in B,,.
We apply the oscillation lemma to g 5 Lu. By Corollary 3.5, s 5 Lu
satisfies
(Yo,5Lu)y — ME (e sLu) < C  in Cs 3.
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We now estimate [|(16,5Lu)" || L1 (3,005 L1 (w,))- AS 16,5Lu is bounded
from below and compactly supported, all we need is to control the
following integral

/Z Rn Vo5 L= /Og/n (Lips5) u < C.

By Lemma 2.7, we have that 1 5Lu is bounded from above in Cjy »,
where it coincides with Lu.

Step 3. Given K (y) € [0,A] and b € Bg/, then L% ju < C in Cy ;.

Given L € L, the previous steps imply that Lu is bounded in Cly .
From Fourier analysis techniques we then get that (see [6, Theorem
4.3]),

L% pu()L2(y) < CllLu(t)||L2(py) < C
— ”Lg(xBl,bu(t)”Ll(Bz) <C+ ||L}T(XB?Ou(t)HL1(B2)

= ||w3,2Lg(XBl,bu||L1((—270]>—)L1(w0)) <C.
By Corollary 3.5, wg,QL?(XBl pu satisfies
(V3,2L% 0y, 5wt = MEW32L%, yu) C in Cop

/0 Ftydt<c.
—4

By Lemma 2.7, ¢35 L%, . ,u gets bounded from above in €7 ;. By
the hypotheses, we also obtain the bound for 3 2 L% yu in C},; where
it coincides with Lgﬂbu,

Y32L% u < C+ ¢372L?<X35,bu <O lullpoo ((=1,00— L1 (w,)-
Step 4. Given K (y) € [0,A] and b € Bg, then L% ju > —C'in Cy 1.
Consider L%, ,, € £, and

Lg{”,b” = AL;-(/J)/ — )\Lg(,b’

such that [b”| < (A+))8,and K" (y) € [0, A?]. Given the result from the
second step, it suffices to show that L}'(,/’b,,u > —C'in C} ;. This is just
a consequence of applying the bound of the third step to L, y,u. O
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Corollary 4.2. There is a universal constant C > 0 such that

1) t:
(2—0)/ WdySC in Cyq.

In particular, by Morrey estimates, we have that v € C3(C ;) for
every « € [1,0), see [21].

Proof. Using K(y) := A(2 — o)|y|~ (") in the previous lemma, we
get

ou(x,t; .
(2_0)/n |?(J|n+gy)dy > —C in Cl,1~

Fixing (z,t) € C1 1 and using K (y) := A(2—0) sign (du(z, t;y))|y|~ "+
in the previous lemma, we get

Stu(x, t;y)
2-0) [ Sinay<c
#9 fo T @

Adding them up, the corollary is concluded. O

5. Further regularity. Regularity C*® can be reduced to Holder
regularity of the Laplacian. The same holds with respect to C7+¢
regularity and the fractional Laplacian (—A)°/2. Now, the fractional
Laplacian, (—A)?/2u, can be thought as a difference of an average of u
with itself, which relates with the concavity of M in a proper way. We
will exploit these two facts in this section to prove our C°+¢ regularity
result.

We keep the previous hypotheses for this section, £L C Lo and u
satisfy

Ut — MZU =0in 0873,
l[ull L= ((=3,01 L @) + [Ulcor(=3,005 L1 (wa)) < 1.
In particular we know by now that, for K (y) € [0, A], b € B,

| L% pull oo (0y1) < C.
Given A C By, let

K3(0) = (2 - o) .
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Fix ¢ € C§°(By — [0,1]) such that ¢ =1 in By /5, and define

wa(e,t) = p() / (Gulr. t:) — 5u(0, £ ) K (y) dy.

n

By the properties deduced in the previous sections we have that w4 is
globally bounded and satisfies

(wa)y — MEws < C,

in the cylinder Cj ;.

Let us also consider the extremal functions

By,

P(z,t) ;== sup wa=(2—0)p(z)

ACB, |y|te

N(a,t):= sup (—wa) = (2-0)p(z)

/ (du(z, t;y)—du(0,t;y))~ dy.
e

Our goal is to prove diminishing of the oscillation lemma for P+ N.
This implies that (—A)"/ 2y is Hoélder continuous, and therefore, the
desired C°F® regularity. We start by proving that P and N are
comparable modulus a controlled error.

Lemma 5.1. There exist universal constants C > 0 and o € (0,1)
such that, for (z,t) € Cy/51/2, we have

A A
N — L < — @
AN Clz|]* <P < )\1\/+C’|x|

Proof. For x € Byg, let ug(y,t) = u(x + y,t). Since u solves
ut — Myu =0 in Cy 1, then the difference (u, — u) satisfies in C7/s 1,
(ugp —u)y — ME(uy —u)

(ug —u)y — Mg (ugp —u)

IA

0,
0.

Y

To recover P and N from the previous relations we consider for
L=1L%,€ Lo,

L(uy — u)(0) = / (Bul, t:) — 5u(0, £ 9)) K° () dy,

n
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AP(z,t) — AN (x,t) / du(z, t;y) — du(0,t; ) K7 (y) dy
< AP(z,t) — AN(z,1).

Changing variables, we can rewrite
/C(M(I, tiy) — 0u(0, ;) K7 (y) dy
= [ at) (K7~ 2o — ) — K () ) dy

()~ u0.0) | K7 () dy

By Theorem 2.9, the last term is of order |z|. The first term can be
estimated using the smoothness hypothesis of K,

|1 = 0= )~ K7 @)xas )| dy

s/B K7 (y - 2) — K7(y)|dz < Clal.

¢
1/2

On the other hand, we have the estimate ||(u; — ©)t]oo < Clx|® from
Theorem 2.10. Therefore,

(10 — )y — Ltz — w))(0,4) = —Cla|* — AP(x) + AN (@).

Taking the infimum over L € L2 and using the equation for (u; — u),
we get
0> —Clz|* — AP(z,t) + AN(z,1).

A similar computation with (ug — u)y — M7 (uz —u) > 0 provides
the other inequality. O

The next result is a diminishing of the oscillation lemma. As we
have learned from [3, 4, 5, 8, 9] it is important to strengthen the
hypothesis of being just bounded and allow some growth at infinity.
This allows iteration of the lemma by noting that the tails grow in a
controlled way.
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By rescaling, we can further assume that, for e; > 0 sufficiently
small (to be fixed) and for every set K C R", we have

(5.1) lwg| <1/2  in Oy,
(5:2) wie| < [2'/?in Bf x [~1,0],
(53) (w[()t — MZU]K S €1 in 0171.

Additionally, by the previous lemma, we can assume that in C /9 ;

A
(5.4) %N(a:,y) —eilal® < Pla,1) < SN, 0) + el

Lemma 5.2. Assume (5.1), (5.2), (5.3) and (5.4). There are constants
k,0 > 0, sufficiently small such that in C,, .o

1
P<—-—0.
-2

Remark 5.3. We should ask ourselves how small x and 8 should be in
order to be able to iterate the lemma. We need the rescaled function
Wk, given by
wg (kx, K7t)

1-6

to satisfy the same hypotheses (5.1), (5.2), (5.3) and (5.4). Now, (5.1)
is immediate and (5.2) holds if (1 — 0) — k'/2 > 6/2 > 0, which is
reasonable as k,60 can be chosen even smaller. Also, (5.3) holds if
(1 —0) > k% which was already contained in the previous inequality
as o > 1/2. Finally, (5.4) holds if k”~® < (1 — @) which is possible
because 0 > 1 > a.

@K($7t) =

Proof. Assume by contradiction that, for some (zg,t9) € Cy ko,
P(z9,t0) > (1/2—0). There is then some set A such that wa(zg,to) >
(1/2 — 0). The function vy, given by the following truncation,

1 +
VA = i_wA )

satisfies an equation coming from (5.3). The truncation introduces an
error that can be controlled in the interior

(UA)t - MZ’UA > —C' in 01/2)1.
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We use the point estimate (Theorem 2.6) to control the distribution
of vg in Cy 4o (0, —K7),

H{va > s0} N Cy o (0, —K7)|
|C,ie (0, —K7)]

(5.5) < C(0 + K7)°(s0) "

Take k7 < 6; we can make the right hand side C's~¢ sufficiently small,
independently of 6, by taking s sufficiently large. This makes the set
G, defined by

G = {wa > (1/2 — 50)} N Choe (0, —K7),

cover a fraction of C .- (0, —k7) close to one.

In G, wy and P are close to 1/2. Thanks to (5.4), N can also be
forced to be strictly positive in G by making €1 + 6 < 1/4. Therefore,
we can assume N is larger than A/(4A) in G. Also, in G and for
B = B\ A, wgp has to be close to —N. This follows from the relation
wy +wp = P — N; therefore,

0<N+4+wp=P—wy <sb.

This allows us to make wp < —A\/(8A) in G by choosing 6 < \/(8sA).

Now we use the oscillation lemma to obtain the contradiction.
Consider, for n € (0,1), the function vg given by

vp(x,t) = <w3(/977x, (km)°t — k%) + S)Z\X)Jr
It still satisfies in C.p)—1, (k)2 s
(vB)e — ME(vs) < 21(mm)° < 1.
Also, from (5.5), we know that
Hup >0} NCy-1,-0] < Oy~ (o) g=e,

By the oscillation lemma,

A - - vB(y, )]
— =vp(0,0 §C’<6 +n s 4 sup / ————dy .
8A 0 ' tel-n=7,0]/B ly["te

c
n—1
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Changing variables,

/ |UB(yﬂ t)' dy _ (Kn)a / (wB(y7 (’%n)gt — KU) + ()‘/SA))Jr dy,
B c

ly|nteo |y|nte

c
T,fl

<Cn’,

where the last inequality holds by the bounds (5.1) and (5.2). Putting
it back into the estimate, we obtain

A

< —(n+o) ,—¢ AN

T c (51 +n sC 4+ )
This gives us a contradiction by choosing 1,77 < A/(100CA), and
then s¢ > (100C'A)/(Anp™*9). O

We are now able to prove the parabolic nonlocal Evans-Krylov
theorem.

Theorem 5.4 (Classical solutions). Let £ C Lo, u be a bounded
function in R™ x (—1,0] solving

ug — Mzu=0 in viscosity in C1 .
Then, (—A)°w is Hélder continuous with the following estimate

[(=A)7ullce(cy ) SCUull Lo ((=1,005 L1 (@5 ) W0 (= 1,005 L1 (w0))-

Proof. The case o < 1 is contained in [10]. By the regularization
procedure of [9] we can assume that (—A)7u is continuous, and by
translation invariance, all we need to show is that the estimate holds
at the origin. As usual, we renormalize u in order to have

l[ull oo ((—1,0p L1 (w0)) + (W0 ((—1,005 21 (wy)) < 1.

By the definitions of N and P, we have the following identity in
Bl/8 X (_17 0}

(—A)7u(0,t) — (—A)%u(z,t)

- C’(P(x,t) + N, 1)+ (2— o) /B

du(z,t;y) — 6u(0,t;y) dy) _
|y|nteo

c
1

The third term can be bounded by C|z| as in the proof of Lemma 5.1.
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Lemma 5.2 and Remark 5.3 give a geometric decay for P around
the origin which implies a Holder modulus of continuity for it. By
Lemma 5.1, this is equivalent to a similar modulus of continuity for N.
Then, the first two terms above can be bounded by C|z|®, for some
universal «, which concludes the proof. O
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