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HOLDER ESTIMATES AND LARGE TIME BEHAVIOR
FOR A NONLOCAL DOUBLY NONLINEAR EVOLUTION

RYAN HYND AND ERIK LINDGREN

The nonlinear and nonlocal PDE
[ve|P72v; + (—Ap) v =0,
where

v, 0) —v(x +y, )P ((x, 1) —v(x +y,1))
|y|n+sp dy

’

(—Ap)’v(x,1) =2 P.V./

[Rﬂ
has the interesting feature that an associated Rayleigh quotient is nonincreasing in time along solutions.
We prove the existence of a weak solution of the corresponding initial value problem which is also unique
as a viscosity solution. Moreover, we provide Holder estimates for viscosity solutions and relate the
asymptotic behavior of solutions to the eigenvalue problem for the fractional p-Laplacian.

1. Introduction
We study the nonlinear and nonlocal PDE
0[P 720 + (= Ap) v =0, (1-1)
where p € (1,00), s € (0, 1) and (—A,)?® is the fractional p-Laplacian

(—Ap) u (x) := 2P.V./Rn e () —u(x + yl);;;f;t(X) —u(x +y))

dy. (1-2)

Here and throughout P.V.denotes principal value. The main reason of our interest in solutions of (1-1) is
the connection with ground states for (—A,)?, i.e., extremals of the nonlocal Rayleigh quotient

— p
o o BB .

Aep= inf (1-3)

P uews P @)\(0} Jo lu()|? dx
Here and throughout 2 C R” is a bounded domain. Clearly, 1/As, , is the optimal constant in the Poincaré
inequality in the fractional Sobolev space WOS P(Q).

In recent years there has been a surge of interest around this nonlinear and nonlocal eigenvalue problem:;
see [Lindgren and Lindqvist 2014; Brasco and Franzina 2014; Brasco and Parini 2015; Brasco et al. 2016;
Del Pezzo and Salort 2015; Franzina and Palatucci 2014; Iannizzotto and Squassina 2014]. In particular,
it is known that ground states (or first eigenfunctions) are unique up to a multiplicative constant and have
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a definite sign (see Theorem 14 in [Lindgren and Lindqvist 2014] together with Corollary 3.14 in [Brasco
and Parini 2015]). The corresponding local problem (formally s = 1), i.e., the eigenvalue problem for the
p-Laplacian, has been extensively studied throughout the years. See, for instance, [Lieb 1983; Lindqvist
1990; 2008].

The first of our main results is a local Holder estimate for viscosity solutions of (1-1). This is one of
the first continuity estimates for parabolic equations involving the fractional p-Laplacian.

Theorem 1.1. Let p > 2, s € (0, 1) and v € L*°(R" x (=2, 0]) be a viscosity solution of
0[P 20, + (=Ap) v =0 in By x(=2,0].

Then v is Holder continuous in By X (—1, 0] and in particular there exist « and C depending on p and s
such that

[vllce By x(-1,01) = Cllvll Lo ®nx(—2,0])-
We also study the initial value problem
[v¢ P20 + (—=Ap)Sv =0 in Q x (0, 00),
v=20 in R"\ Q x [0, 00), (1-4)
v=g in Q x {0},

and show that (1-4) has a weak solution in the sense of a doubly nonlinear evolution and a unique viscosity
solution. In addition, we relate the long time behavior of solutions to the eigenvalue problem for the
fractional p-Laplacian. These results are presented in the two theorems below.

Theorem 1.2. Let p € (1,00) and s € (0, 1). Assume g € Wos’p(Q) and define

1
7 r—1
Ws,p = As.p -

Then for any weak solution v of (1-4),

w(x) = Jim etsrly(x,t) (1-5)
exists in W5P(R") and is a ground state for (—Ap)*, provided it is not identically zero. In this case,
v(-,t)#0 fort > 0and

fu;en fRn lvx.0—vG.0O” 5. dy

=y TP

As,p = lim
$P T oo fQ |v(x,t)|? dx
Theorem 1.3. Let p > 2, s € (0,1), Q be a C'! domain and assume that g € Wos’p(Q) N C(R) satisfies
|g| < W, where W is a ground state for (—Ap)°. Then there is a unique viscosity solution of (1-4) that is
also a weak solution. In addition, the convergence in (1-5) is uniform in Q.

In our previous work [Hynd and Lindgren 2016], we studied the large time behavior of the doubly
nonlinear, local equation
v [P 20, = Apv. (1-6)
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One of the novelties of the present paper in comparison with the above-mentioned work is that we obtain
uniform convergence to a ground state and a uniform Holder estimate for the doubly nonlinear, nonlocal
equation (1-1). No such results are known for (1-6). Related to this is also the work for more general sys-
tems in [Hynd 2016]. The method in these papers, as the method in the present paper, differs substantially
from most of the other methods used in the literature to study asymptotic behavior of nonlinear and possibly
degenerate flows, as in [Agueh et al. 2010; Aronson and Peletier 1981; Armstrong and Trokhimtchouk
2010; Kamin and Vazquez 1988; Kim and Lee 2013; Stan and Véazquez 2013]. Our methods are based on
energy and compactness in Sobolev spaces, while most of the earlier work is based on comparison princi-
ples. This allows us, in contrast to most earlier work, to treat initial data without any assumption on the sign.

In the case of a linear equation, i.e., when p = 2, the large time behavior of solutions is especially
well understood. Due to the theory of eigenfunctions in Hilbert spaces, one can then recover our result
(and more) using the eigenfunction expansion. When p # 2, this expansion is not available.

The literature on equations of the type (1-1) is very limited. Equations of type (1-6) appear in
[Kilpeldinen and Lindqvist 1996] and in the theory of doubly nonlinear flows. In the case of linear
nonlocal equations, i.e., when p = 2, the literature on regularity is vast. We mention only a fraction; see
[Silvestre 2010; 2012; Caffarelli and Vasseur 2010; Lara and Dévila 2014]. Neither of these results apply
to our setting. However, our proof of the Holder regularity is very much inspired by the work of Luis
Silvestre [2010; 2012]. We also seize the opportunity to mention the recent papers [Puhst 2015; Maz6n
et al. 2016; Vazquez 2016; Warma 2016] where the corresponding heat flow is studied, i.e., the equation

v+ (—Ap)° v =0.

The stationary equation, i.e.,

(=Ap)v =0,
has in recent years attracted a lot of attention; see [Ishii and Nakamura 2010; Brasco and Lindgren 2017;
Chasseigne and Jakobsen 2015; Di Castro et al. 2014; 2016; Chambolle et al. 2012; Korvenpii et al.
2016; Iannizzotto et al. 2016; Kuusi et al. 2015a; 2015b; Gal and Warma 2016; Lindgren 2016]. In
[Bjorland et al. 2012], a different nonlocal version of the p-Laplacian is studied.

The plan of the paper is as follows. In Section 2, we introduce the fractional Sobolev spaces W*7, the
fractional p-Laplacian (—A,)* and additional notation used in this paper. In Section 3, we define weak
solutions and derive several of their important properties. The section ends with a key compactness result
and some brief explanations on how to construct weak solutions. This is followed by Section 4, where we
introduce viscosity solutions and prove that the weak solution constructed in Section 3 is also the unique
viscosity solution. In Section 5, we verify Holder estimates for viscosity solutions. Finally, in Section 6,
we prove Theorem 1.2 and Theorem 1.3, which involves the large time behavior of weak solutions.

2. Notation and prerequisites

The fractional Rayleigh quotient (1-3) naturally relates to the so-called fractional Sobolev spaces W*:7 (R").
If 1 < p <ooands € (0,1), the norm is given by

p — p p
”u”Ws.p(Rn) - [u]WS.IJ(Rn) + ”u”Lp(Rn)’
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where the Gagliardo seminorm is

() —u)l?
Wyrn = [ [ S dxdy = [ [ ) —ul? dutr. ).

Here and throughout, we will use the notation
dp(x,y) = |x—y[""Pdxdy.

The space WOS "7 (Q) is the closure of Cs°(€2) with respect to the norm || - || ys.» (n). Many properties that
are known for the more common Sobolev spaces W 17, also hold for W*:? and can be found in [Di Nezza
et al. 2012]. In particular, we have the compact embedding of W,"” () in L4(2) for ¢ € [1, p]. This
result can be found in Theorem 2.7 in [Brasco et al. 2014] (see also Theorem 7.1 on page 33 in [Di Nezza
et al. 2012]).

The operator (—Aj)*® arises as the first variation of the functional

[u]ﬁ/s,l)(Rny

More specifically, minimizers satisfy
/Rn /R u(x) — ()P (u(x) —u(y) (@ (x) — () du(x. y) =0

for each ¢ € Wos P (Q). If the solution is regular enough, one can split this into two equal terms, make
a change of variables and write the equation in the sense of the principal value, as in (1-2). Note that
the notation (—A,)® is slightly abusive; this operator is not the s-th power of —A, unless p = 2. See
Section 3 in [Di Nezza et al. 2012].

Ground states of (—Aj)*® are minimizers of the Rayleigh quotient

e e Jan ) —u)IP dpx, y)
s,p = inf ,
ueWs? (Q) Jo lu(x)|? dx

and they are signed solutions of

(—Ap)*u = Ag plulP2u in Q,
u=20 in R" \ Q.

The notation
Tp(t) =117
will also come in handy. With this notation, equation (1-1) can be written as
Tp(vi) +(=Ap)’v=0
and the operator (—A ,)* can be written as

Tp(u(x) —u(x +y))
R" ly|rFep

(—=Ap)’u(x) =2PV. dy.
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Due to the scaling of the equation, we introduce the following notation for parabolic cylinders
_Sp_ sp_ _ Sp_
Or(xo.10) = Br(xo) X (to—r»=T, 10 +r»=1), Q. (xo0.%0) = Br(xo) X (to —r»=T,10),
where B (xg) is the ball of radius r centered at xo. When x¢ = 0 and 79 = 0, we will simply write By,

QO and Q.

3. Weak solutions

In this section, we present our theory of weak solutions of (1-4). The main results are that the Rayleigh
quotient is monotone along the flow (Proposition 3.6) and that “bounded” sequences of weak solutions
are compact (Theorem 3.8). The interested reader could also consult [Hynd and Lindgren 2016], where a
similar theory is built for equation (1-6).

Definition 3.1. Let g € W,>?(Q2). We say that v is a weak solution of (1-4) if
v e L2([0,00): WyP (),  vs € LP(2 %[0, 00)), (3-1)

and
/ o (e, )P0 (6. D) (x) dx + / / Tp@.1) =01 D)) — () di(x.y) =0 (3-2)
Q R JR"?
for each ¢ € WOS’I’(Q) and for a.e. t > 0, and

v(x,0) = g(x). (3-3)

Remark 3.2. We note that if v satisfies (3-1), the L? norm of v is absolutely continuous in time (one
can for instance adapt the proof of Theorem 3 on page 287 of [Evans 2010]), so that it makes sense to
assign values in L?(2) at t = 0, as in (3-3).

In the rest of this section, we derive various identities and estimates for weak solutions.
Lemma 3.3. Assume v is a weak solution of (1-4). Then
p
[U( ) [)]Ws,p(Rn)

is absolutely continuous in t and

d 1
EAC Oy == [ Ter)1? d (3-4)
holds for almost every t > Q.
Proof. Define
1 ,
S(w) = | P w €W (@),
+o00 otherwise

for each w € L?(R2). Then ® is convex, proper, and lower-semicontinuous. In addition, (3-2) implies

AD(v(-, 1)) = {=|ve (-, )" 2ve (-, 1)}
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for almost every ¢ > 0. Since t — v(-,t) is absolutely continuous in L?(2) (see Remark 3.2) and
since |0®(v)||vs| € L1(Q x [0, T)) for any T > 0, Remark 1.4.6 in [Ambrosio et al. 2008] implies that
t — ®d(v(-,t)) is absolutely continuous and that identity (3-4) holds for a.e. t > 0. O

Lemma 3.4. Assume v is a weak solution of (1-4). Then
d
E [U( " t)]I[/)Vs,p(Rn) = —DHs,p [U( T Z)]ﬁ/s,p([@n) (3-5)

fora.e. t >0, and
G Ol p@ny < € P glws.ran) (3-6)

foreacht > Q.

Proof. By Lemma 3.3, v(-,¢) is an admissible test function in (3-2), which yields
0y = [ [ o000 =000 =3 (. )
= [ e nIP e w0 d
Q

< ([Qw,(x,z)v’dx)l_(/ v (x, z)|de)

1 1—
<33 ([ e ax) ", 37
Hence,
1
v(-, )%, nf—/vx,t P dx. 3-8
[ ( )]W P (RM) s, p Ql t( )l ( )
Identity (3-4) together with (3-8) implies (3-5). From Gronwall’s inequality, we can now deduce inequality
(3-6). O

Corollary 3.5. Let v be a weak solution of (1-4). Then the function

A UICND) [

is nonincreasing in t and

1 d ( (us.pp) P _ (s pp)t P
; E(e Hs.pP [U( ) [)]Ws.p(Rn)) =e Hs.pP Ms,p[v(' ) [)]Ws,p(Rn) - o |Ut(X, Z)lp dx =< 0 (3'9)
fora.e. t > 0.
Proof. The monotonicity is a consequence of (3-5). The identity (3-9) follows from (3-4). O
Proposition 3.6. Assume that v is a weak solution of (1-4) such that v(-,t) # 0 € L?(Q) for each t > 0.
Then the Rayleigh quotient

[U( ) Z)]ﬁ/s,p(Rn)

Jo lv(x,0)|7 dx

is nonincreasing in t.
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Proof. By (3-1),
4L n)? dx = [ [0, 1720 (e, v (x. 1) dox (3-10)
dt Jg p Q

for a.e. t > 0. Suppressing the (x, ¢)-dependence, we compute, using (3-4) in Lemma 3.3 and (3-10), to
find

d Wy P (W15 @n
d Plysr@y fszlvtl x_, Mweran [|U|P 200, dx
dt [o|v|Pdx f9|v|1’dx fQ|v|1’dx

p j—
ZW([U]%&P(R”)/QWW 2U(_Ut)dx—/9|v|pdx/9|vtlpdx) (3-11)

for a.e. t > 0. By Holder’s inequality,

/Q|v|p_2v(—v,)dx§ (/Q|v|pdx) ([9|v,|pdx) ,

which together with (3-7) gives

[U]Ws, n / lv|? 2v(—v )dx<[ |v|pdx/ [ve|? dx.
2 (R") o t t
Inserted into (3—1 1), this yields

N|=

p
d [U]WS.I)(Rn)

— O
dt [q|v|Pdx ~

As a corollary, we obtain that any weak solution with a ground state as initial data can be written
explicitly. Since the proof is exactly the same as the proof of the corresponding result in [Hynd and
Lindgren 2016], Corollary 2.5, we have chosen to omit it.

Corollary 3.7. Suppose that v is a weak solution of (1-4) and that g is a ground state of (—Ap)°. Then
v(x,t) =e Msrlg(x).

The following compactness result is the key both to the long time behavior and to the construction of
weak solutions, as we will see. The proof is based on the compact embedding of WOS ‘P (Q) into L?(Q)
and it is fairly similar to the proof of Theorem 2.6 in [Hynd and Lindgren 2016].

Theorem 3.8. Assume {g¥}ren € Wos P (Q) is uniformly bounded in WOS "P(Q) and that v¥ is a weak
solution of (1-4) with v (x, 0) = g% (x). Then there is a subsequence {v*/ } jen C (v e and v satisfying
(3-1) such that

k: . C([0,T]; LP(R2)) forall T >0,
v = n r S, D n (3‘12)
L .([0,00); WSP(R")) forall 1 <r <oo
and
v/ v in LL([0.00): L7 (R)) (3-13)

as j — oo. Moreover, v is a weak solution of (1-4), where g is a weak limit of {g*/ Yxen in Wos’p ().
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Proof. Asin (3-4),

EA T My == [ 1E 0l dx (3-14)

for almost every ¢ > 0. After integration, we obtain
* k k
p/o /Q [vf (x,2)|P dx dt + Sug[vk(',l)]Ws,p(Rn) <2[g ]%S,p(Rn). (3-15)
1>

By assumption, the right-hand side above is uniformly bounded. It follows that the sequence { VE Y en €
Cioc ([0, 00), L?(2)) is equicontinuous, and {v¥ (-, 1)} xen € Wos’p(Q) is uniformly bounded for each
¢ > 0. By Theorem 1 in [Simon 1987], we can conclude that there is a subsequence {v¥/ Jjen C (v en
converging in Cio ([0, 00), L?(£2)) to some v satisfying (3-1). Passing to a further subsequence, we may
also assume that v&/ — v in Lf;c ([0, 00); WS-P(R™)).

Since vt is bounded in L? (2 x [0, o0)), we may also assume

vfj — V¢ in L?(Q2 x [0, 00)),
Tp(v) =& in LU x[0,00)),

where 1/p 4+ 1/q = 1. We will prove below that
§=Jp(vr). (3-16)
Let us assume for the moment that (3-16) holds. Note that since the function |z|? is convex,

Sy 2 51 GO - fgJp(vi‘-"(x,z))(wm—v"f'(x,r»dx

for any w € WOS "7 (). Integrating over the interval [to, 1] and passing to the limit, we obtain

5] 1 5]
[ Sl dr= [ (30C My [ €000 v dx) dr

0 o

£ k j
Here we made use of Fatou’s lemma, the weak convergence of 7,(v;”) and the strong convergence
of v/
Therefore,

L0l = S10C O = [ €GO =00 dx

for a.e. t > 0. In particular, for each ¢ € Wos’p(Q),

/ E(x. 0)p(x) dx + / / Ty (.1 = v(3. D)) — (»)) du(x. y) = 0 (3-17)
Q R JR?

for a.e. t > 0. Thus, once we verify (3-16), v is then a weak solution of (1-4).
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For each interval [t, 11],

151
i kj t "
ji>r20 0 ™ (-, )]Ws P (R )

t
= lim / TpWF7 (x, 1) = v (3, 1)) (W% (x, 1) — 0% (9, 1)) du(x, y)
R JR?

1 )
— — lim / T (e, )R (x, 1) dx dt
to JQ

_ /:/sz E(x, 1)v(x, 1) dx di

51
= [ [v("t)]ﬁ/s,p(n'\gn) dt’

0

where the last equality is a consequence of (3-17). Since weak convergence together with convergence of
the norm implies strong convergence, we have

kj V4
v — v in Lloc

([0, 00): WP (R™)).
It is now routine to combine the interpolation of L? spaces with the uniform bound (3-15) to obtain the
stronger convergence v%/ — v in L7 (

loc ([0, 00); WS:P(R™)) for each 1 < r < oo. Further, upon extracting
yet another subsequence, we can assume that

[vkj(Wz)]ﬁ/s.p(Rn) - [U('vt)]ﬁ/s.p([@n) (3'18)

as j — oo forae. t>0.
We will now verify (3-16). As in the proof of Lemma 3.3, (3-17) implies

d 1
0y == [ 6050000
for a.e. t > 0. Therefore, for each #1 > 1y,
n 1 1
[ st deds + LG o = g0 C O e G19
In addition, integrating (3-14) yields
kj 1. k:
/, [ s L ool s + LR
1 &
= S8 o)y (3-20)

Let now #¢ and #; be times for which (3-18) holds and pass to the limit to obtain

noeog ] 1 ]
—lve(x, )P + =18, )T dxds + —[v(- 1)o@y < — [0 10155 p (gen
/tofszp q p Whe@®D = p w2 R
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by weak convergence. Together with (3-19) this implies

/t:/g‘z(%|vt(X,S)|p+$|$(X,S)|q_g(x,s)vt(x,s)) dxds <0.

Identity (3-16) now follows from the case of equality in Young’s inequality.
Substituting £ = 7, (v;) into (3-19) and passing to the limit as j — oo in (3-20) also gives

t 151
. kj
lim / v, (x,8)|P dxds = / / |ve(x, )P dx ds.
J70 Jty JQ to JQ

Again, since weak convergence together with convergence of the norm implies strong convergence, we
obtain (3-13). |

Let us now discuss how the ideas above can be used to construct weak solutions. As in [Hynd and
Lindgren 2016], we aim to build weak solutions (1-4) by using the implicit time scheme for 7 > 0:
00 =g,

ok _ k-1
Tp (f) + (=Ap) v =0 for x € Q,
vk =0 for x e R"\ Q,

where k =1,2,..., N. (3-21)

The direct methods in the calculus of variations can be used to show that this scheme has a unique weak
solution sequence {v!,..., vV} C Wy P () for each > 0 and N, in the sense that

k _ k-1
/ Jp(v e (X))¢(X)dx+ / / Tp(W* (1) =0 ()@ () = $ (1) dp(x.y) = 0
Q T R JR?

for any ¢ € WOS "7 (Q). Our candidate for a solution v(x, ¢) of (1-4) is the limit of v (x), when N tends
to infinity with t =¢/N.

Choosing ¢ = v¥ —vk~1 a5 test function, we obtain
ok — k1 Lo ke Lo k=10
/QTCZX—F;[U ]W‘V!p(R”)SE[U ]W‘V’P(R”)’ where k:l,,N
Summing over k = 1,...,j < N yields
J k_ k-1
[v* —v P Lo jp L, .p
kzl /Q 1 dx T E[U ws.o@ny = ;[g]Ws,p(Rn)’ (3-22)

which is a discrete analogue of the energy identity (3-4).
Let t =T /N and t; = kt, and define the “linear interpolation” of the solution sequence as

t— 71—
wy (x, 1) :=v* 1 (x)+ (L) W*(x)=v*1(x)), where 11 <t <1, k=1,...,N. (3-23)
T
From (3-22) we conclude

T
p /0 Q |ale (X, [)|p dX dt + OE?ET[wN( ’ t)]pWS,D(RH) S 2[g]§/AD(Rn) (3'24)
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Arguing as in the proof of Theorem 3.8, we can obtain a subsequence wy; and a weak solution w of
(1-1) on © x (0, T') such that

C([0,T]: L7(R)),

wWN: —> W
! LP([0, T]; WSP(R"))
and
drwn; — wy in LP(Q2x[0,T]),
TIp(0rwn;) = Tp(wy) in L9(Q2 %[0, T]).

It remains to construct a global-in-time solution. This can be accomplished as follows: Let k € N and

let wk be the weak solution of (1-1) above for T' = k. Define
X wk(-,0), telok],
Z ( ’ t) = k
w*(-,k), telk,o0).

One readily verifies that z¥ satisfies (3-1). In addition, the proof of Theorem 3.8 can easily be adapted to
give that z¥ has a subsequence converging as in (3-12) and (3-13) to a global weak solution of (1-4). We
omit the details.

Remark 3.9. At this point, we seize the opportunity to mention that the “step function” approximation

g, t=0,
-, 1) = 3-25
UN( ) Uk, tE(‘L’k_l,‘L'k], k=1,...,N, ( )

converges in C([0, T']; L?(£2)) to the same weak solution v as the linear interpolating sequence (3-23).
Indeed, by (3-22),

/|wN(x,t)—vN(x,t)|pdx§ max /|vk(x)—vk_1(x)|pdx
Q 1<k<N JQ

1 ,-
< ;Tp ! [g]ﬁls,p(Rn)

1/T\P71 p
= ;(ﬁ) [g]Ws.p(Rn)-

This fact will be used in Section 4, where we verify that the viscosity solution we construct is also a weak
solution.

4. Viscosity solutions

Throughout this section we assume that 92 is C1l, p > 2, g€ Wos’p(Q) N C(R) and that there is a
ground state W such that
gl < W.

Our main result in this section is:

Proposition 4.1. There is a unique viscosity solution v of the initial value problem (1-4) which is also a
weak solution.
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It is not known whether or not uniqueness holds for weak solutions of (1-4), even in the local
case. However, quite standard methods for viscosity solutions apply to (1-4). The key here is that the
term |v; |P~2v, is strictly monotone with respect to v;. In what follows, we will prove that the discrete
scheme (3-21) converges both to the unique viscosity solution and to a weak solution.

We first define viscosity solutions of the relevant equations.

Definition 4.2. Let Q2 be an open set in R” and f(x,u) a continuous function. A function u € L°°(R")
which is upper semicontinuous in €2 is a subsolution of

(—Ap)°u < f(x,u) in Q
if the following holds: whenever xo € Q and ¢ € C?(B,(xg)) for some r > 0 are such that
¢(x0) = u(xp), ¢(x) >u(x) for x € By(xo) C €2,
then we have

(=Ap)* 9" (x0) < f(x0.¢(x0)).

where
¢r — ¢ in Br (X()),
u in R"\ By(xp).

A supersolution is defined similarly and a solution is a function which is both a sub- and a supersolution.

Remark 4.3. For a bounded function f* which is C? in a neighborhood of x¢, we know (—Ap)’ f (xo) is
well defined. Indeed, we may split the operator into one integral over By (x¢) and another over R\ By (xo).
The latter is well-defined since f is bounded. For the former, we may write, for & > 0,

2PV, / To(f(x0) = FO)|xo— y| " dy
B1(x0)

=2 lim Tp(f(x0) — f(xo+ y)|y| "2 dy
& B1\B;
= lim | (Tp(f ) = o+ )+ Ty (f o) = f o = y) ™7 -

Since f is a C? function and p > 2, we have the estimate
1S = fFx+ P2 0) = f(x + )+ f () = fx=»IP2(f(x) = flx =) = Clyl?.
This is due to the elementary inequality
|la +b|7"2(a + b) — |a|”"%a| < C|b|(Ja| + b)) P2
Therefore, the integral

|| a0y = Fso 90+ Tp(f50) = o= )y |7 dy

is absolutely convergent, so that the principal value exists.
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We define viscosity solutions of the evolutionary equation (1-1). We introduce the class of test functions
CH (D xI), where DxI CR"xR,
consisting of functions that are C? in the spatial variables and C! in ¢, in the set D x I.

Definition 4.4. Let 2 € R” be an open set, / € R be an open interval. A function v € L°°(R” x I') which
is upper semicontinuous in 2 x [ is a subsolution of

0[P 20, + (=Ap)Sv <C in Qx [

if the following holds: whenever (xg,%p) € 2x [ and ¢ € C 3’}1 (Br (x0) X (to—r, to + r)) for some r > 0
are such that

¢ (xo,10) = v(x0, o), ¢(x,t)>v(x,t) for (x,t) € Br(xo) X (to—r,to+7)
then
|2 (x0. 20) [P > ¢¢ (x0. 10) + (—Ap)°@” (x0.70) < C,
where o in B (xo)x( )
- . i By(xo) X (tog—r,t0+71),
o= v in R®\ By(xo) X (to—r,t0 + 7).

A supersolution is defined similarly and a solution is a function which is both a sub- and a supersolution.

Remark 4.5. In both of the definitions above, it is obvious that we can replace the condition that ¢
touches v from above at a point with the condition that v — ¢ has a maximum at a point. In addition, as is
standard when dealing with viscosity solutions, it is enough to ask that ¢ touches v strictly at a point or
equivalently that v — ¢ has a strict maximum at a point.

Now we are ready to treat the implicit scheme (3-21). We first construct viscosity solutions v!, ... v¥.

Lemma 4.6. For each N and t, the implicit scheme (3-21) generates viscosity solutions vk € C(Q) for
k=1,...,N. Moreover,

k
max Ssup |v <su .
| ax Rf' | < Rnplgl

Proof. Consider the implicit scheme (3-21) for k = 1:

1_
Jp(v . g)—i—(—Ap)svl =0, where x € Q.

This means that

1_
/j”(v g)‘””/ / Tp (' (x) =0 (1)) —p(»)) dpa(x. y) = 0
Q R”? JR?

T

for any ¢ € Wos "7 (Q). The existence of such a weak solution follows from the direct methods of calculus
of variations. Since J), is strictly increasing, it is standard to prove a comparison principle for weak sub-
and supersolutions; see, for instance, Lemma 9 in [Lindgren and Lindqvist 2014] for a proof. Clearly, the
constant function supgx |g| is a supersolution; hence v! < supgs |g|. Similarly, v! > — supgs |g|, and

thus |v!| < supg» |g|. By induction, vk | < supgn |g| for k =2,..., N. As the left-hand side of the PDE
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(3-21) is bounded it follows by Theorem 1.1 in [lannizzotto et al. 2016], that v¥ is continuous in Q for
k=1,...,N.

That each v¥ isa viscosity solution can be verified by following the proof of Proposition 11 in [Lindgren
and Lindqvist 2014] line by line. We omit the details. O

The natural candidate for a viscosity solution of (1-4) is limy 0 v, Where vy is defined in (3-25).
Before proving this, we present some technical lemmas.

Lemma 4.7. Let N € N. Further assume {y°, ', ... . yN} C C3(Q) and (xo.ko) € Q x{1,....N}
are such that

vk () = ¥* (x) < 0¥ (x0) — Y0 (xo) (4-1)
for x in By(xo) and k € {kog —1,ko}. Then

ko _ 1 ko—1
(PR ) cap ey o <o

Proof. Evaluating the left-hand side of (4-1) at k = k¢ gives

7 (Uko (x0) — v~ (xg)

T

) +(=Ap)* (YFO) (x9) <0,

as v¥ is a viscosity solution of (3-21). Evaluating the left-hand side of (4-1) at x = xg and k = ko — 1

gives YKo (xg) — YKo (xg) < vk0(xg) — v¥0~1(xg). The claim follows from the above inequality and
the monotonicity of 7. O

Let v and v denote the weak upper and lower limits respectively of vy defined in (3-25), i.e.,

v(x,t):= limsup vy (y,s), v(x,t):= 111\]nl)1£of N (1, 5).
9> w5)>(00)

By Lemma 4.6, the sequence {vy }yen is bounded independently of N € N. As a result, v and v are
well defined and finite. In addition, v and —v are upper semicontinuous. We recall the following result,
which is Lemma 4.4 in [Hynd and Lindgren 2016]. Its statement there is for smooth ¢, but the proof
holds also for ¢ as below.

Lemma 4.8. Assume ¢ € C1} (2 x (0, T)). For N € N, define

bty = 10000 170
o(x, 1), te(tp_1,7%], k=1,...,N.
Suppose v — ¢ has a strict local maximum at (xo,1t9) € 2 x (0, T). Then there exist (x;,t;) — (xo, )
and Nj — 00, as ] — 00, such that vn, — ¢n; has local maximum at (x;, ). A corresponding result
holds in the case of a strict local minimum.

Before proving the uniqueness of viscosity solutions, we need the following result, which verifies that
whenever we can touch a subsolution from above with a C 3,}1 function, we can treat the subsolution as a
classical subsolution in space. The proof is almost identical to the one of Theorem 2.2 in [Caffarelli and
Silvestre 2009] or the one of Proposition 1 in [Lindgren 2016].
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Proposition 4.9. Suppose
0[P v + (=Ap) v < C in By x 1

in the viscosity sense. Further assume that (xg,tp) € By x I and ¢ € Ci’tl (Br (x0) x (to—r,tg + r)) are
such that

¢(xo0.t0) =v(x0.%0),  P(x.1) Zv(x,t) for (x,1) € Br(xo) X (to —r,t0 + )
for some r > 0. Then (—Ap)*v is defined pointwise at (xo, to) and
[ (x0. 10)| 721 (0, 10) + (—2p)*v (0, 70) < C.
Proof. For 0 < p <r, let

¢ in By(xo) X (to —r.t0 +7),

b=
¢ v inR"\ By(xo) X (to—r.t0 +1).

Since v is a viscosity subsolution,

|1 (x0.70) [P "> (x0. f0) + (—Ap)° $° (x0.10) < C.
Now introduce the notation
B(§P.x, y.1) 1= P (x.1) = 9P (x + 7. )P 2@ (x.1) = $P(x + y.1)
+ 3107 (0. 1) =P (x = y. DIP (@ (x.1) = P (x = y.1)).
§E(¢P, x, y,1) = max(£8(¢”, x, y,1),0).

Since ¢ is C? in space near x¢, we can substitute —y for y in the integral and obtain the convergent
integral

2/ (9P, x0, ¥, t0)|y| " P dy < C — |¢¢ (x0,0)|P > ¢¢ (x0, o) := D. 4-2)
Rﬂ

See Remark 4.3 for more details.
We note that

8P, x0, y,10) <8(¢P", x0,¥,%0) <8(v,x0,Y,t0) for p1 <pa<r,
so that
87 (¢P2, x0, v, 10) = 8 (9P, x0, ¥, t0) > 8~ (v, x0,y,20) for p; < py <r. (4-3)

In particular,

8§~ (v, x0,,%0) <|8(¢", x0, ¥, 10)|-

Since |8(¢r, X0, Y, to)|y|_"_sl" is integrable, so is 6~ (v, X9, ¥, to)|y|~"*. In addition, by (4-2),

2/ §(¢”, x0, y,10)|y| 7" P dy 52/ §(¢”. x0, y.10)|y|7" P dy + D.
R7 R7
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Thus, for p; < p2,

2/ 5t (9P, x0. ¥, 10) |y " P dy < 2/ § (9P, x0. . t0)|y|" P dy + D
R” R7

52/ 8§ (pP2, x0, ¥, t0)|y| 7" P dy + D < o0, (4-4)
R”

where we have used (4-3).
Since 8T (¢”, xo, y.t0) /' 81 (v, X0, y, to), the monotone convergence theorem implies

/ 8797, x0, y.10) ¥ dy _)/ 87 (v, x0, y,10)|y| " P dy.
R -

By (4-4)7
2[ 8t (v, x0,y,10) |y " P dy < 2/ 87 (9P, x0,y.10)|y|T" P dy + D < 00 (4-5)
R7 R7

for any 0 < p < r. We conclude that 8T (v, xo, ¥, 20)| v| 7" ~? is integrable. By the dominated convergence
theorem, we can pass to the limit in the right-hand side of (4-5) and obtain

2/ 8% (v, x0, ¥, 10) |y " P dy < 2/ 87 (v, x0, y. 10)|y| ™"’ dy + D < o0.
R R

This is simply another way of writing

2 [ 800 pa0)ly P dy < D,
Therefore (—Ap)*v (xg, to) exists in the pointwise sense and (—A,)*v (xo,%0) < D, which concludes
the proof as D = C — |¢; (xg, 10)|? " 2¢: (x0, to). |
Proposition 4.10. Assume that u is a viscosity subsolution and that v is a viscosity supersolution of
0 P20, + (=Ap) v =0 in Qx(0,T).
Suppose u,v € L®°(R" x[0,T]), u <vinR"\ Q x[0,T] and

limsup u(xp,t0) < liminf wv(xp,t0) for (xo,%) € 92 x(0,T)UQ x{0}.

(x,£)—>(x0,t0) (x,8)—>(x0,t0)
Then u <.

Proof. We employ the usual trick of adding a term §/(t — T); let i = u +8/(t — T). Then v is a
supersolution, # is a subsolution of

)

p—2 _ Soy . Z
[ve| P v + (=Ap)°v = (—T)2

u<vinR"\ Qx[0,T] and

limsup #(xg,%) < liminf v(xp,?) (4-6)
(x,8)—>(x0,t0) (x,8)—>(x0,t0)
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for (xo,10) € 02 x (0, T) U Q x {0}. Moreover, (x,t) —v(x,t) > —oo as t — T. Tt is now sufficient
to prove that & < v for any § > 0 since we can then let § — 0. We argue by contradiction and assume that

sup (i—v)>0.
R?x[0,T]

Fix € > 0 and define

Pt |z—r|2)

M, = sup (ﬁ(x,t)—v(y,r) .

R” x[0,T]xR" x[0,T]

Note M, > supgn(o,71(# —v) > 0 and select x,, y. € R" and 7, 7, € [0, T'] for which

2 2
- Xe — + |[te —t
Mg <ti(xg,te) —v(Ve, Te) — e = Jel . e — | +e.

By Proposition 3.7 in [Crandall et al. 1992], (x,, t;) and (ys, t-) each have subsequences converging to
(%,1) € 2x(0,T) as ¢ — 0 for which
sup (i —v) = (i —v)(X,7).
R”?x[0,T]
As a result, there is ¢ small enough such that x., y. € Q and ¢, 7 € (0, T). For this ¢, it also follows that
the maximum M is attained in 2 x (0, 7)) x 2 x (0, T'). For convenience, we will again call this point
(XS’ t&‘a )’e, T&‘)'
Observe that the function

|x_y<9|2+|t_fs|2 |Xs_ys|2+|ts_fs|2

+i(xg, 1) —
€
touches # from above at (xg, ;) and
|x6_y|2+|t£_77|2 |xe_J’s|2+|t8_Ts|2
c _v(y&"té‘)_ c

touches —v from above at (y;, t;). From Proposition 4.9, we can conclude that (—Ap)%u(xg, tg) and
(—=Ap)*v(ye, Te) exist pointwise and satisfy

(_AIJ)SL~£ (xg,1e) < (Ap)sv (Ve, Te).
In addition, since the function

x =y +e—zf?
&

ulx,t)—v(y,v)—
is larger at (xg, Ve, te, T¢) than at (xg + y, ye + ., e, 7o) for any y, we obtain

U(xe,te) —u(xe + y,1e) = v(ye, Te) —V(Ve + ¥, Te).
This implies
(=Ap)*1i (xe, te) > (=Ap)* v(Ye, Te),

which is a contradiction. Therefore, we must have u < v. O
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Now we present a general result for nonlocal parabolic equations, inspired by previous work of Petri
Juutinen [2001, Theorem 1]. This fact will be important in the proof of Holder regularity of solutions of

(1-1).
Proposition 4.11. Suppose that v is a viscosity subsolution of
0[P 720 + (=Ap)°v <0
in By(xo) X (to—r,to+7r)and ¢ € C,i’tl(Br (x0) X (to—r,to+71)). If
¢(x0.10) = v(x0,%0),  P(x.1) = v(x,t) for (x.1) € Br(xo) x (to — 1, 10], 4-7)

then
¢ (X0, 20) [P ™21 (x0, 10) + (—=Ap) @" (x0, o) <O.

Proof. We argue by contradiction. If the assertion is not true then
|1 (x0.10) [P > (x0.10) + (—Ap)°¢" (x0.10) = &> 0
for some ¢. Recall ¢ is defined in Definition 4.4. By continuity, we have
|72y + (—Ap)°¢" = 2e>0
in B,(xp) X (to — p, to) for p small enough.
Let n: R"*! — R be a smooth function satisfying

0<n=1,

n(xo, %) =0,

n(x,1) >0 if (x,1) # (xo, to),

n(x,1) > 1 if (x,1) € By(xo) X (to — p. to).
Also define

b5 (x.1) = ¢(x.1) +dn(x, 1) =4,

where § > 0 is considered small. By continuity,

(65): 1P 72(ds)e + (—Ap)* (d5) = 26> 0

in By(xo) x (to — p, %), provided § is small enough.

This means that (¢5)" is a supersolution in the pointwise classical sense in B,(xo) x (fo — p, ?p), and
in particular it means that (¢5)” is a viscosity supersolution in this region. Moreover, (¢s)” > ¢” > v in
the complement of

R" \ By(x0) % (to — p, t0) U By(x0) x {to — p}.

By Proposition 4.10, (¢s)” > v in R” x [tg — p, tp]. Furthermore, (¢s)" (x0, t0) > v(xo, o) which is a
contradiction since (¢g)" (xo, o) = ¢ (x0,t0) —8 = v(x0, ) — 6. |
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Let us now return to our study of the implicit time scheme. We are now in position to construct barriers
that assure that v and v satisfy the correct boundary and initial conditions.

Lemma 4.12. Assume that =V < g < WV, where V is a nonnegative ground state of (—Ap)°. Then v
and v satisfy the boundary condition in the classical sense; i.e.,

lim v(y,t) = lim v(y,t) =0 forany x € d0Q and anyt > 0.
y—>x y—>x
Proof. We observe that

|V —g|P72(¥—g) o (w—grt
—(—Ap) W — o = Ao p WP - <0,

Hence W is a supersolution of (3-21). Since ¥ = v! = 0in R” \ Q, the comparison principle implies
! <\,

We can argue similarly to obtain
vl < w.

Iterating this method for each vk yields |vk| <Wforany k = 1,..., N. By the definition of vy in (3-25),
lon| = W. (4-8)

By inequality (4-8), the assertion would follow as long as W is continuous up to the boundary. To
establish this continuity, we first note that W is globally bounded. This fact is due to Theorem 3.2
in [Franzina and Palatucci 2014], Theorem 3.3 in [Brasco et al. 2014] or Theorem 3.1 together with
Remark 3.2 in [Brasco and Parini 2015]. Theorem 1.1 in [Iannizzotto et al. 2016] can now be used to
establish the desired continuity of W. O

Lemma 4.13. Assume g is continuous. Then v and v satisfy the initial condition in the classical sense; i.e.,
lim v(x,?) = lim v(x,?) = g(x) foranyx € Q.
t—0 t—0

Proof. Take 7 to be a bounded, smooth and strictly increasing radial function such that n(0) = 0. Let
d = diam 2 and

Pl = sup |(—A,)*n(x)].

X€By

Clearly « is finite. Now we fix xo € 2. We first prove that given ¢ > 0 there is C = C(xg, &) such that

u(x) =g(xo) + e+ C(at + n(x — xp))

lies above vl

As g is continuous, for each ¢ > 0 there is § > 0 and C > 0 so that

|g(x) —g(xo)| <& if [x—xo| <4
and

sup|g| <Cn(x—xp) if |x—x0| > 4.
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Upon choosing C even larger, we may also assume that ¥ > 0 in R” \ Q. In addition

_ -1
lu—g|P2(u—g) <CP-lyP-1_ (g(xo)+8+Cr}(-—xo)—g+Cocr)p
‘L’p_1 - -[P_l
<P lgr7l P lgr~l =,

—(=Ap)°u—

since g(xo) + &+ Cn(- —x0)—g(-) > 0 by construction. Now it follows from the comparison principle
that

v!(x) Su(x) = g(x0) + £+ Clat + n(x — x0)).
Arguing in the same fashion, we have
v'(x) = g(x0) —& — Clat +nlx — xo)).
Similarly we can obtain the bounds
g(x0) —& — C(kat +n(x —x0)) < v*(x) < g(x0) + & + Ckat + 5(x — x0))

foreach k = 1,..., N. Using the definition (3-25) of vy, we also have
u (. 1) = 0K (3) < glv0) + & + Clak +1(x = ¥0)) = g(x0) &+ C (ot + a1+ n(x —x0))
fort € (k—1)t,kt)as t = T/N. A similar estimate from below holds as well. In total,
g(xg)—e—C (at + a% +n(x —xo)) <un(x,t) <g(xo)+e+C (at + a% +n(x —xo)).
Passing to the liminf and limsup in the above inequalities, we find

g(xo) —& = Clar +n(x —xo)) = v(x,7) = v(x,1) < g(xo) + &+ C(ar +1(x — xo)).
And after letting x = x¢ and t — 0,
g(x0) —e <liminfv(xg, ) <limsup v(xg,?) < g(xo) + €.
t—0 t—0

Since both ¢ and x¢ € €2 are arbitrary, the desired result follows. O

Proof of Proposition 4.1. 1t is enough to show that v is a viscosity subsolution of (1-1). The same
argument (applied to —v) yields that v is a supersolution. Combining Lemma 4.12, Lemma 4.13, and
Proposition 4.10, would then imply v < v. Hence, v := v = v is continuous and vy converges to v locally
uniformly. The claim would then follow as vy has a subsequence converging to a weak solution of (1-1)
in C([0, T], L?(2)); see Remark 3.9.

We now prove that v is a viscosity subsolution of (1-1). Assume that ¢ € C i’tl (Br(xo)x(tg—r,to+T1))
and v — ¢ has a strict maximum in B, (xg) X (fo —r, to + 1) at (xg,%9) € 2 x (0, T). By Lemma 4.8, there
are points (x;,#;) converging to (xo,%o) and N; € N tending to +00, as j — 00, such that vy; —¢n; has
a maximum in B, (xo) X (fo —r,fo +r) at (x;, ;). Observe that for each j € N, we have #; € (tg; 1. 7]
for some k; € {0,1,..., N;}. Hence, by the definition of vN; and ¢n;,

Qx{0,1,...,N;} 3 (x, k) = o5 (x) — p(x, )
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has a local maximum in B, (xo) x{0,1,..., N;} at (x,k) = (x;,k;). By Lemma 4.7,

7 (¢(xj,fk_;)_¢(xjafkj—l)
i T/N;

) (A ¢ () 1)) <O.

As tg;—1 =1, —T/Nj and |t; —1¢,| < T/Nj for j €N, we can send j — oo above by appealing to
the smoothness of ¢ and arrive at

Tp(91(x0.10)) + (=Ap)°¢" (x0.10) < 0.

It follows that v is a viscosity subsolution. O

5. Holder estimates for viscosity solutions

In this section we prove Theorem 1.1. The proof of this regularity result is based on Lemma 5.1 below.
We start by noting an elementary inequality that will come in handy:

la + b7 2(a+b) <2P72(|a|P"2a +|b|P72b), a+b>0, p=>2. (5-1)
Lemma 5.1. Fix § > 0. Suppose v is continuous in Q7 and satisfies (in the viscosity sense)
[ve P20 4+ (=Ap)°v <0 in OF,
v=1 in O,

v(x,1) <22x|T"—1 in R"\ By x (—1,0),

1
§B1X|:— 1,—Ti|} ﬂ{v EO}
27T
Then for n small enough,v <1—60 < 1in QI_/Z’ where 8 = 6(8, p,s) > 0.

> 4.

Recall that the parabolic cylinders Q7 and Q7 have been defined on page 1. Before proving this lemma,
we will first need to gain control of a certain function.

Lemma 5.2. Fix § > 0, let ¢ > 0 and assume the following:

t
m(t) = e_c"/ coe'¥|G(s)|ds,
~1

G(t) ={x € By : v(x,t) <0},
b(x,t)=14+¢e—m(t)p(x),
0<p<l, p=1 inB%, peC(ﬁ’o(B%),

ool

b(x.1) > 3.

> 4.

If co|B1| < 3¢y then

and for 0>t > —1/27°1,
m(t) > coe” 1S6.
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Remark 5.3. Note that m solves the equation
m'(t) = co| G(t)| —cam(t)
for a.e. t € [—1,0].
Proof. As |G(t)| < |Bj], it follows that m(¢) < co/c1|B1]|. And since cg|B1| < %cl,

c c
b(x,1)>1 +8—C—O|Bl|p(x) > 1 +8—C—O|B1| > 1
1 1
Moreover,

t t
m(t) =e 1! / coe'%|G(s)| ds > ¢S 17D / colG(s)| ds.
-1

From our hypotheses,
sp

—1/271
/ |G(s)|ds > 8.

-1

Therefore,
m(t) > coe €18

for0>¢>—1/27-T. O

Proof of Lemma 5.1. Assume the hypotheses of Lemma 5.2. Choose cg, c; and ¢ so that

0T <1)@PTAIIEBPTR), colByl < her. 227P(e)P TN > 2 sup (=Ap) ( —E— ) (o)
p(xo)

XO€B§
a
and
2e < e €legé.

Note that the quantity
2 sup (<005 o)

xoeB; P(XO)
7

is finite, since the only way it could be infinite is if there is maximizing sequence of points x; where

s _P ,

We claim that v < b in Q7. Let us describe how the lemma follows once this claim is proved. By the

p(x;) — 0. But then

would be negative for j large enough.

lower bound on m in Lemma 5.2, we have
b(x,t) <1+e—e ¢y
for0>1t > —1/2%. Since 2¢ < e “l¢gd,

b(x,t)<1-— %e_clco&

Therefore,
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in Q7 as long as we choose
2

0= %e‘clco&

Let us now prove that v < b in Q7. We argue by contradiction. Assume that, starting from t = —1,
the first time v touches b at some point in Q7 is at the point (xo, fp). Since p = 0 outside 33 andv <1
in Q7 , we know that xo € 33 In addition, since m(—1) = 0, we know #y > —1. It is not difficult to
see b touches v from above at (xo, t9) in the sense of (4-7). In order to simplify the presentation, we first
assume that b is C'! at (x, 7o) and explain in the last paragraph of this proof how to relax this assumption.

By Proposition 4.9, (—A,)*v(xo, tp) is well defined and

|be (x0,10) [P~ 2b (x0, t0) + (—Ap)*v(x0, o) < O. (5-2)

Note that b (xq. t9) = —m’(t9) p(xo). We will now estimate (—A,)*(b—v) (xo, o) from above and from
below and arrive at a contradiction. This part of the proof will be divided into four steps. Along the way,
we will use the notation

Tp(w(y, 1) —w(x,1))
yeD  |x—y[rtps

Lpw (x,t) :=2PV.

for a measurable function w and an open or closed set D C R". Notice that
(—Ap)’w=—Lpnw.

Step 1: Estimate Lp,. Since b(-,tp9) > v(-,tp) in By, (5-1) implies

TIp((b=v)(y,10) = (b —v)(xo, to))

LBl(b —v) (xg,1) = ZP.V./

B |xo — y|rtps
<or-lpy, Jp(b(y,to) —b(xo,10)) — Jﬁ(v(y . 10) — v(xo, to))
B |xo — y["TPs

=2772(Lp,b (xo,10) — LB, v (x0.10)).
In addition, since v(xo, to) = b(xo0, to),
Tp((b—v)(y.10))

B, |XO_y|n+ps

p—2
22/ |b(y.10)|P~*b(y.t0)
G(ty)  |Xo—y[TPs

Lp, (b—v) (x0,29) =2P.V.

+ . —
22(3)"" inf |b(v. 101" |G(10)]

—24n+
> (3)77"TPIG (o),
from Lemma 5.2.

Step 2: Estimate Lgn\ g,. By our hypotheses,
v(y,to) <212y|"—1, b=1+¢e>1
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whenever |y| > 1. Hence, b(y, o) —v(y,t0) = 2(1 —|2y|") so that

b(y.t0) —v(y,t0) < b(y.t0) —v(y,t0) +2(12y|" = 1) (5-3)
and
b(y.to) —v(y.t0) +2(12y|" = 1) > 0. (5-4)

By (5-1), (5-3) and (5-4),

Lgn\p, (b—v) (xo,to)fz/Rn\B Ip(b(y,t0)—v(y, l0)+|2x((|)2yy||”n+lp)s (b(x0,10)— v(xo,to)))

- Tp(b(y.10)+2(12y|"—1)— b(Xo,to))
p=2( _ p
52 ( L[R”\Bl U(XO,ZQ)+2[I%”\BI |x0 y|n+ps .

Using (5-4), we obtain the estimate from below

Tp(b(y.10) —v(y.10))

Lgn b—v) (xp,t :2/ d
rn\B, (b —v) (X0, 70) " o — [P y
> _z/ (2(|2y|'7—1))”‘1—dy
- R"\ B, lxg — y|nt+sp

— Cﬂ .
We note that lim,_, o+ ¢, = 0 by an application of the dominated convergence theorem.

Step 3: Use the equation. The two steps above together imply

(2)7 721G 10)] — ey < —(=Ap)* (b —v) (x0.10)
<2P72(=Ap)*v (xo. t0) + 2P "2 L g, b(x0, to)

_ Tp(b(y.t0) +2(12y|"=1) — b(xo,to)
+ 2P 1/ 2 . (5-5
R\ B, |X0— |n+ps y ( )

From inequality (5-2), it follows that
(—Ap)°v (xo. o) < —|bs|? by (x0. to)
= |m’(t0) p(x0)|?~>m’ (10) p(x0)
= | p(x0)colG(to)| — p(x0)c1m(10)|” > (p(x0)col Glto)| — p(xo)c1mi(to))
< |eolG(to)| — p(x0)erm(t0)| "> (co| G (t0)] — p(xo)c1m (to)). (5-6)

Using (5-1), with a = ¢ p(x0)m(to) — co|G(to)| and b = co|G(2p)|, we then obtain

(c1p(x0)m(t0))? ™"
< 2P72|p(x)cr1m(to) — ol G (10)||P ™% (p(x0)c1m(to) — col G (to)]) +27~2(col G (to) )P
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After rearranging
2772|¢o|G(10)] — p(xo)c1m(to)|” > (col G (to)| — p(xo)c1m(to))
< 2P72(¢olG (1) )P~ — (c1p(xo)m(t0))? ", (5-7)
Combining (5-5), (5-6) and (5-7) yields
(c1p(xo)m(10))? ™" =277 (col G (i) )P + ()7 |G t0)| — ¢

- - Tp(b(y.t0) +2(12y|"=1) — b(Xo,to))
<2772, b(xo.1 27 1/ P
= B (xo0,%0) + R\ B, |X0— |n+ps

Since we assumed at the outset that ¢Z ="' < 1/(227=4+7+5P|G (19)|P~2), we have, by the definition
of band Lp,,

227P ¢y p(xo)m(to)) P~
_ n_
<2 12PV, Jp(m(fo)(P(:?r) sP(J’)) dy+2/ Jp(m(to)P(Xo)-:i(|s2J’| 1))
B, |xo—y[*+P R\ B, |xo—y|" TP

Here we also used that p(y) = 0 whenever y & B.

dy. (5-8)

Step 4: Arrive at a contradiction. It follows from the proof of Lemma 5.2 that m is uniformly bounded
with respect to 1. Consequently, the second integral on the right-hand side of (5-8) is uniformly bounded
for all small . We can again apply the dominated convergence theorem to show that the right-hand side
of (5-8) converges to the quantity

—(=Ap)°b (x0.10) = (m(10))? " (—Ap)*p (x0)

as n — 0. As m is bounded from below by % (by Lemma 5.2), there is y; ~\( 0 as n — 0 such that
227P(c1p(x0))? ! < vy + (=Ap)*p (x0). (5-9)

In general, xo will depend on 7. Let us now consider two cases depending on the size of (—Ap)*p (xo)
for n small.

For the first case, we suppose lim sup,_,o+(—Ap)°p (xp) < 0. Then (5-9) forces lim,_, o+ p(xo) =0
as 1 — 0. It would then follow that (—A,)*p (xo) < —yy for all small n > 0. Together with (5-9), this
would in turn would force p(xg) < 0 for 1 small enough, which is a contradiction.

Alternatively if lim sup, o+ (—Ap)°p (x0) > 0, then for some sequence of n — 0, we have that
(=Ap)°p (x0) = yy. By (5-9),

2277 (c1p(x0)? ™ < 2(=4p)°p (x0)

along this sequence. Also note that (—A,)*p (xg) > 0 implies that xg € B 3 After dividing by (p(xo))? ™},
we have

22—1’(c1)P—152<—Ap)S( 2 ))(X0)<2 sup (= Ap)S( L ))< 0.

)C()EB?,
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However, by our hypotheses on ¢y,

222 ¢y 1 > 2 (—4,)° (ﬁ) (x0),

which is a contradiction.

Step 5: Relax the C! assumption on b. As mentioned above, m is not necessarily C ! since |G(t)] is not
necessarily continuous. We have chosen to ignore this fact in the reasoning above in order to make the
proof more accessible. This issue can be handled as follows.

First, set

0
S ) = /_ =) oy (x.5) ds

for x € R" and ¢ € R, where ¢y is a standard mollifier. Also define
g = [ s,
B,

Observe gx (1) — |G(¢)] a.e. and in L' (R) as k — oo.
Now set

t
my(t) := e_clt/ coeVgr(s)ds
-1

fort € [—1,0] and
bi(x,1) :=1+4&—my(1)p(x)

for (x,t) € Q7. It is evident that my — m and by — b uniformly as k — oo.

Recall that b —v > ¢ and by —v > € on dB1 X [—1,0] U By x {—1}. These facts combined with the
above uniform convergence imply that v touches by from below at some (xg, fx) — (X9, fp), Where v
touches b from below at (xg, fp). Without loss of generality, we may assume that #; < 0 for all k € N
large enough. Moreover, as in Step 1 we find

Tp((bk—v)(y.1k)) dy > (L)P 2P ing (M)p_lgk(tk)

2PV.
B |xg—y|"tes - yeB \ 1/2

=

b (v, 1) [P 2bg (v, k)
lxg—y | tps

) /B (i~ 2100 (0 12) dy. (5-10)

Notice that as k — oo,

o (el (G \T
yeB] 1/2 yeB] 1/2 -

Let us now argue that the second term on the right-hand side of (5-10) goes to zero as k — co.
By Lemma 5.2, b > 0 and so b > 0 for all k large enough. Hence, v(xg, t) = b(xg, 1) > 0. Since
v is continuous, v > 0 in a neighborhood of (x, fx) for k large. This means that yx = x{y<o; = 0in
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B (xg) x {t;} if T is small enough and k large enough. Hence,

bre (v, 1) 1P~ 2bg (v 1x)
|xg — y|rtps

/ Xk — Xfw<0y) (Vs 1)
B

_/ Xk — Xtw<o) (V. 1) by 1IP by 1)
—_— - < )
B1\Bx (x¢) °= |x — y|ntes

As a result, the integrand is uniformly bounded and converges to zero almost everywhere. By Lebesgue’s

dominated convergence theorem, we can conclude

_ i (v, 1) 172 bi (v tx)
Ck .—2/BI(Xk—X{v§0})(yslk) X — y|ntps dy —0

as k — oo.
Steps 2 and 3 go through with minor modifications, so that we can obtain the following analog of (5-8)

2272 (1 pxy)my (1) P!
T, — J +2(12y|"—1
S )

for all k sufficiently large. We can then send k — oo and recover (5-8). At this point, we can repeat

Step 4 to complete this proof. O

We are now in a position to verify Theorem 1.1 and prove that solutions of equation (1-1) are Holder
continuous.
Proof of Theorem 1.1. Upon rescaling v by the factor
1

2||v|| Loo(rn x[=2.0))

we may assume that v satisfies
lve|P "2, + (—=Ap)’v=0 in Q53, 0SCRrrx[—2,0) U < 1.
We will now show that for any (xo, %) € 07,
- —Jje P —
0SCO~  (xo.to) V = 277%, where j =0,1,....
Here « is chosen so that

2—-6

3 <2 %and o <7, (5-11)

where 0 = 6(8(p, s). p,s) and 7 are from Lemma 5.1 with §(p,s) := 2 (1 — 1/2%)|B1|. This will
imply the desired result with C = 2%,
To this end, we will find constants a; and b; so that

bj<v<a;j in Q; ;(xo.t0),  laj—b;|<27/* (5-12)
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for j € Z. We construct these constants by induction on j. For j < 0, (5-12) holds true with b; =
infRnX[_z’O) v and Clj = bj 4+ 1.

Now assume (5-12) holds for all j < k. We need to construct ag ., and bg 4. Put my = %(ak + by).
Then

lv—my| <2751 in Q7 (xo.10).

Let
W, 1) =2 (0@ Fx + 20,2781 +10)—my). y =
p_
Then
welP"2wy + (=Ap) w=0 in Q7
and

lw| <1 in Q7.
It also follows for |y| > 1, such that 2¢ < |y| < 2¢+1 and r > —2Y¢+D that

w(y, 1) = 2% (@ *y +x0.27%1 + 10) —mi) < 2% (ag_g—y —mp)
< 2% N (ag_g_y — br—g—1 + b —mp)
< 2oek+1 (2—a(k—€—1) _ %2—ka)
< pltal+1) <2P2y[*—1
<2P2y"—1.

Here we used that (5-12) holds for j < k.
Suppose now that

(G, 1) w(x, 1) <03 N {By x [—1, =L} = L(1=1/2771)| B | = 8(p, 9).

If not we would apply the same procedure to —w. Then w satisfies all the assumptions of Lemma 5.1
with § = §(p, s), and so

w=<1-60in Q7.
2

Scaling back to v yields

v(x, 1) <2717R (1= 0) fmy <271 - 0) + Lag + by
<bg 42717k (1 —g) 4271k
< by +2—a(k+1)

for (x,1) € Qp—k—1(x0, tp), by (5-11). Hence, if we let by = by and ag 1 = bx + 27k+1) e obtain
(5-12) for the step j = k + 1 and the induction is complete. O



HOLDER ESTIMATES AND LARGE TIME BEHAVIOR FOR A NONLOCAL DOUBLY NONLINEAR EVOLUTION 1475

6. Large time limit

In this section, we prove Theorem 1.2 and Theorem 1.3. The main tools are the monotonicity of the
Rayleigh quotient and the W*-# seminorm (equation (3-11) and Proposition 3.6), the compactness of
weak solutions (Theorem 3.8) and the Holder estimates (Theorem 1.1). In order to control the sign of the
limiting ground state, we also need the following lemma.

Lemma 6.1. Assume that v is a weak solution of (1-4). For any positive ground state w for (—Ap)° and
any constant C > 0, there is a § = §(w, C) > 0 such that if

(1) [v("o)]ﬁ/s.p([@n) st:P/Qlwlp dx’
() / [v(x,0)|” dx < C,
Q

[v(',o)]ﬁ/s,p(Rn) <1 1§
fq lv(x,0)[Pdx =757 77

<4>/|v+(x,o>|f’dx31/ w|? dx,
Q 2 Jg

then

3)

/ lePsrty T (x, )P dx > l/ |lw|? dx (6-1)
Q 2 Ja
fort €[0,1].

Proof. We argue towards a contradiction. If the result fails, then there are w and C such that for every
8 > 0, there is a weak solution v that satisfies (1)—(4) while (6-1) fails. Therefore, associated to §; := 1/j
(J €N), there is a weak solution v; that satisfies

(1) 105 Ol = Ay [l .
@ [ 1oword=c.
Q

[v; (-, O)]ﬁ/s.p(Rn) <A 4 l
Jo lvi(x,0)|7dx ~ BT

1
4) / |v;r(x,0)|pdxz—/ |lw|? dx,
Q 2 Je

while

3)

/Q |eHs.pli v;r(x,tj)|p dx < %/g |lw|? dx (6-2)

for some ¢; € [0, 1].

Consequently, the sequence of initial conditions (v;(-,0));en is bounded in W(f *(Q) and has a
subsequence (not relabeled) that converges to a positive ground state g of (—A,)* in W57 (R"). By
Theorem 3.8, it also follows that (a subsequence of)) the sequence of weak solutions (v;);en converges
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to a weak solution w in C([0, 2], L?(2)) N L?([0, 2]; W5P(R™)) with w(-,0) = g. By Corollary 3.7,
W(-, 1) =e Hsrlg,
In addition, by (1) and since g is a ground state,

1 |
/Q |g|p dx = E[g]lp)vs,p([@n) = r .hm [Uj(x, O)]ﬁ/s,p([@n) > /;2 |w|p dx.

s,pJ =7

However, sending j — oo in (6-2) gives

/nglpdx=[9|g+|deS%[QIU)Ide.

This is a contradiction as w = 0. |

Corollary 6.2. Assume that v is a weak solution of (1-4). For any positive ground state w for (—Ap)*
and any constant C > 0, there is a § = §(w, C) > 0 such that if

(1) PP (- Dy p(@ny = As.p /Q wl|? forallt =0,

@) / lo(x. 0)|7 dx < C.
Q

[U(-,O)]ﬁ/s.p([@n) <1 —|—8~
A

1
<4>/|v+(x,o>|f’dxz—/ w]? dx,
Q 2 Jq
then
/|e”s~”’v+(x,t)|pdx21/ w|? dx
Q 2 Jo
forallt > 0.

Proof. Choose
§ = min(As,p, 8(w,2C)),

where §(w, 2C) is from Lemma 6.1. Tt is clear that v satisfies the assumptions of Lemma 6.1, so that in
particular

/ |e“‘“”v+(x,1)|pdx2%/ w|? dx.
Q Q

By Proposition 3.6 combined with (2) and (3)

1 1 8
/Q lets-rty(x,1)|P dx < o [e" T (- O] fysp(gny = m[v(-,O)]é’V&p(Rn) <C (1 + P p) <2C

for any ¢ > 0.
The above inequality, together with (1) and the monotonicity of the Rayleigh quotient, implies that
ets.rky(x,t + k) satisfies properties (1)—(3) in Lemma 6.1 with C replaced by 2C. In particular,
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Lemma 6.1 applied to e#s-»v(x,t + 1) yields
f |20yt (x,2)|P dx > l/ w|? dx.
Q 2 Ja

Now we can apply Lemma 6.1 repeatedly to ets.pky(x,t 4+ k) for k = 2,3,... in order to obtain the
desired result. O

We are now ready to treat the large time behavior of solutions of equation (1-4).

Proof of Theorem 1.2. Let v be a weak solution of (1-4). By (3-9) in Corollary 3.5,
d ,
E[euﬁ'ptv("t)]pWs.p(Rn) = 0 (6-3)

for almost every ¢ > 0. Consequently, the limit

e 1; s, pt . p
S = tl_l)rgo[e P U( ’t)]WS»P(R”)

exists. If § = 0, there is nothing else to prove. Let us assume otherwise.
Let 7z be an increasing sequence of positive numbers such that t — co as k — oo, and define, for
k=1,2,3,...,
VR (x, 1) = et rhu(x, 1 + 11). (6-4)

Then v is a weak solution of (1-4) with initial data
g (x) 1= el (x, o).

By (6-3), gF € Wos’p(Q) is uniformly bounded in W*?(R"). Hence, it is clear that v* satisfies the
hypotheses of Theorem 3.8. Therefore, we can extract a subsequence {vkiy jeN converging to a weak
solution w as detailed in Theorem 3.8. We may also assume that v/ (-, 1) converges to w(-,7) in
WS:P(R™) for almost every time ¢ > 0 since this occurs for a subsequence.

We now observe that by (6-3)

S = etsrPl Tim [vKi (- 1)]

. y = el Plw(-, 1)
Jj—00

(6-5)

p 14
WS.p(Rn Ws,p(Rn)

for almost every time ¢ > 0. Since [0,00) 3¢+ [w( -, )]ﬁ,s, P (RM is absolutely continuous (by Lemma 3.3),

S — phs.ptp [w(-, l)]ﬁ/s,P(R")

holds for all # > 0. As w is a solution of (1-4), (3-9) in Corollary 3.5 implies

0 1d

= (P52 P[w (-, )by pguny) = W0 P (us,p[w(-,t)]i’ys,p(w) — /Q lwy (x, )7 dx)

for almost every ¢ > 0.
A more careful inspection of the proof of (3-8) reveals that if

o0 Oy = [ Il
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then we must have [w(-,1)]5 As,p [o lw(x,1)|? dx. Therefore w(-,7) is a ground state for

W (R) —
almost every ¢ > 0. The absolute continuity of [w(-,?)]ws.»@n) and |w(-,?)|Lr(g) then implies that

w(-,t) is a ground state for all # > 0. By Corollary 3.7,

w(x,t) =e Hsrlyg,

where wo(x) = w(x,0) is a ground state.
For any #¢ € [0, T'] such that the limit (6-5) holds, we have, by Proposition 3.6,
[U( Z)]Ws P(RT) . [U( o Tkj + ZO)]pWS.D(Rn) _ [vkj ( o tO)]ﬁ/s.p(Rn)
250 Jo W 07 dx ~ js0 g [0, 1, +10)[7dx 00 g |08 (x, 10)| dx

[w( tO)]W.& -P (R7) [wO]{/)Vs‘p(Rn) _
fQ lw(x,t0)[Pdx — [q |wol? dx 5P

Since weak convergence together with the convergence of the norm implies strong convergence, the
e!s Py (. , Tg;) holds in W*P(R"). We conclude that {e/*s-»" v(-, 74 ) }xen has a
subsequence converging in W*-?(R") to a ground state wy.

Recall that, due to the simplicity of the ground states, wg is determined completely by its sign and the

limit wo = lim; 0

constant
p
S = [wo] Ws.P(R")"

We may assume wg > 0; if not we can consider —v instead.
Now we note that for any ¢ > 0,

e'u“s’ppt[v(-,t)]Wé DR 2 hm M PP (- ) Tk )]Ws PRP) = [wO]WA PR = = As p/ lwo|?. (6-6)

Since v&7 (x, 0) = g%/ (x) converges in WP (R") to ground state wg, we also have

O LA

=2 6-7
jm>oo [q V% (x,0)|Pdx — "*F &7
and
[1wbontirdx =3 [ ol ax (©-8)
Q 2Ja

whenever j is large enough. In addition, due to the monotonicity of the W*? norm,
ki (x,0)|7 dx < —[v% (-,0 L e 6-9
|U ()C )l X A, 5.p [U ( )]WA P(Rn) s » [g]Ws.Il(Rn)7 ( - )

where g = v(-,0). From (6-6)—(6-9), it is clear that for j large enough, vki satisfies assumptions (1)—(4)
in Corollary 6.2, with w = wg and C = [g]pWs.p([RH)/A’ssP‘ As aresult,

/ |e.us,pt(vkj)+(x’t)|P dx Z%/ |wO|p dx
Q Q
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for all ¢ > 0, which implies

/Q e o) (x| d = | /Q [wol? dx (6-10)

for ¢ large enough.
Suppose now that we pick another convergent subsequence of {e#s-»% v (-, 73 ) }ren. Then arguing as
above, the sequence converges in W*:7(R") to a ground state w and by (6-5),

[wl]ﬁ/s.p(Rn) =S.

By the simplicity of ground states, w; = wg or w1 = —wyg. Passing t — oo in (6-10), we obtain

[y as=1 [ ol ax.
Q Q

forcing w1 to be positive and hence w; = wyp. As the sequence {tx }ren Was chosen arbitrarily, it follows
that e#s-»'y (-, 1) — wq as t — oo in WP (R™). O

We are finally in a position to prove Theorem 1.3.

Proof of Theorem 1.3. Let 13 be an increasing sequence of positive numbers such that tz — oo as
k — oo. In Theorem 1.2, we established that limy_, o, €52 v (-, %) = w in W52 (R"). In view of
Proposition 4.1, it suffices to show that this convergence occurs uniformly on .
To this end, define vk as in (6-4). We also remark that e ~#s-»' W is a solution of equation (1-1). By
the comparison principle,
v (e, 0)] = W (x) (6-11)

for (x,1) € R" x [-1, 1] for all k € N large enough. These bounds with Theorem 1.1 give that v¥ is

uniformly bounded in C%(B x [0, 1]) for any ball B € Q. By a routine covering argument, v¥ is then

uniformly bounded in C%(K x [0, 1]) for any compact K € Q. We now claim that the sequence v¥ is

equicontinuous in  x [0, 1].

Fix ¢ > 0. Recall that ¥ is continuous up to the boundary of Q2. By (6-11), it follows that there
is & so that [vF(x,1)| < %e whenever d(x) := d(x,9dR) < § and ¢ € [0, 1]. Now we will show that if
|x — y|+ |t — 7| is small enough, then |v* (x, 1) —v¥(y, 7)| < &. We treat three cases differently as follows.

(1) d(x) < %8 and d(y) < %8: Then
() = (o)l = F o+ L <

(2) d(x) < %8 and d(y) > %8: Then |x — y| < %8 implies d(y) < § so that again
W e = ol = F ol + o)l s e

3) dx) > %8 and d(y) > %8: Then by the local Holder estimates,
[ () =0 (. 1)) = Collx =y + e =) < ¢

if we choose |x — y| + |t — 7| < (¢/Cs) /.
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Hence, if
lx —y| + |t — 7| < min(18, (¢/C5)/®)

k is equicontinuous on Q x [0, 1]. By the

then [v¥(x, ) — v¥(y, )| < &. Therefore, the sequence v
Arzela—Ascoli theorem, we can extract a subsequence vki converging to e #s.»'y, the limit in (1-5),

uniformly in € x [0, 1]. O
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