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A ONE-DIMENSIONAL SYMMETRY RESULT FOR
A CLASS OF NONLOCAL SEMILINEAR EQUATIONS
IN THE PLANE

FRANCOIS HAMEL, XAVIER ROS-OTON, YANNICK SIRE,
AND ENRICO VALDINOCI

ABSTRACT. We consider entire solutions to Lu = f(u) in R?, where L is a
nonlocal operator with translation invariant, even and compactly supported
kernel K. Under different assumptions on the operator £, we show that
monotone solutions are necessarily one-dimensional. The proof is based on
a Liouville type approach. A variational characterization of the stability
notion is also given, extending our results in some cases to stable solutions.

Mathematics Subject Classification: 45A05, 47G10, 47B34, 35R11.
Keywords: Integral operators, convolution kernels, nonlocal equations, stable
solutions, one-dimensional symmetry, De Giorgi Conjecture.

1. INTRODUCTION

In this paper, we consider solutions of an integral equation driven by a
nonlocal, linear operator of the form

Lufe) = [ (ula) ~ u(w) K(x ) dy. g

We suppose that K is a measurable and nonnegative kernel, such that K(¢) =
K(—() for a.e. ¢ € R™. We consider both integrable and non-integrable kernels
K.

We recall that in the past few years, there has been an intense activity
in these type of operators, both for their mathematical interest and for their
applications in concrete models. In particular, the fractional operators that we
consider here can be seen as a compactly supported version of the fractional
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Laplacian (—A)® with s € (0,1) (and possibly arising from a more general
kernel, which is not scale invariant and does not possess equivalent extended
problems). Also, convolution operators are nowadays very popular, also in
relation with biological models, see, among the others [25, 26, 29, 30].

We consider here solutions u of the semilinear equation
Lu= f(u) inR% (2)

Notice that, in the biological framework, the solution u of this equation is
often thought as the density of a biological species and the nonlinearity f is a
logistic map, which prescribes the birth and death rate of the population. In
this setting, the nonlocal diffusion modeled by £ is motivated by the long-range
interactions between the individuals of the species.

The goal of this paper is to study the symmetry properties of solutions
of (2) in the light of a famous conjecture of De Giorgi arising in elliptic partial
differential equations, see [18]. The original problem consisted in the following
question:

Conjecture 1.1. Let u be a bounded solution of

—Au=u—u’

in the whole of R™, with
Oy, u(z) > 0 for any x € R™.

Then, u is necessarily one-dimensional, i.e. there exist u, : R — R andw € R"
such that u(z) = u,(w - x), for any x € R", at least when n < 8.

The literature has presented several variations of Conjecture 1.1: in partic-

ular, a weak form of it has been investigated when the additional assumption

mnlgioo w(xy, ..., x,) = £1 (3)

is added to the hypotheses. When the limit in (3) is uniform with respect to

the variables (xy,..., 2, 1) € R" ! the version of Conjecture 1.1 obtained in
this way is due to Gibbons and is related to problems in cosmology.

In spite of the intense activity of the problem, Conjecture 1.1 is still open in
its generality. Up to now, Conjecture 1.1 is known to have a positive answer
in dimension 2 and 3 (see [2, 27] and also [1, 5]) and a negative answer in
dimension 9 and higher (see [20]). Also, the weak form of Conjecture 1.1
under the limit assumption in (3) was proved, up to the optimal dimension 8,
in [33] (see also [24] for more general conditions at infinity), and the version
of Conjecture 1.1 under a uniform limit assumption in (3) holds true in any
dimension (see [3, 6, 22]). Since it is almost impossible to keep track in this
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short introduction of all the research developed on this important topic, we
refer to [23] for further details and motivations.

The goal of this paper is to investigate whether results in the spirit of Con-
jecture 1.1 hold true when the Laplace operator is replaced by the nonlocal
operator in (1). We remark that symmetry results in nonlocal settings have
been obtained in [8, 9, 10, 11, 12, 19, 34|, but all these works dealt with
fractional operators with scaling properties at the origin and at infinity (and
somehow with nice regularizing effects).

Also, some of the problems considered in the previous works rely on an
extension property of the operator that brings the problem into a local (though
higher dimensional and either singular or degenerate) problem (see however [7,
15] where symmetry results for fractional problems have been obtained without
extension techniques).

In this sense, as far as we know, this paper is the first one to take into
account kernels that are compactly supported, for which the above regular-
ization techniques do not always hold and for which equivalent local problems
are not available. Moreover, the strategy used in our proof is different from
the ones already exploited in the nonlocal setting, since it relies directly on a
technique introduced by [5] and refined in [2], which reduced the symmetry
property of the level sets of a solution to a Liouville type property for an as-
sociated equation (of course, differently from the classical case, we will have
to deal with equations, and in fact inequalities, of integral type, in which the
appropriate simplifications are more involved).

In this paper, we prove the following one-dimensional result in dimension 2.
Here, and throughout the paper, B, denotes the open Euclidean ball with
radius 7 > 0 and centered at the origin, B,(x) = x + B,, and xg denotes the
characteristic function of a set F.

Theorem 1.2. Let n = 2 and let L be an operator of the form (1), with K
satisfying either
MmoXs,, () < K(¢) < Moxpg, (C) (4)
or
moXg,, () < ¢ K(¢) < Moxag, (C), (5)
for any ¢ € R?, for some fivred My > mg > 0, Ry > 1y > 0, and 0 < s < 1
in (5). Let u be a solution of (2), with u € C*(R?) and f € CY*(R). Assume
that
Opou(z) > 0 for any x € R (6)
Then, u is necessarily one-dimensional.

The assumptions in (4) and (5) correspond, respectively, to the case of an
integrable kernel of convolution type and to the case of a cutoff fractional
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kernel. For the existence and further properties of one-dimensional solutions
of (2) under quite general conditions, see Theorem 3.1(b) in [4], and [14,
16]. As far as assumption (5) is concerned, there is no direct reference on
the existence of one-dimensional solutions. However, an adaptation of the
techniques in [31] could lead to such a result.

We recall that if condition (5) (or, more generally, (H1) below) is assumed,
one needs to interpret (1) in the principal value sense, i.e., as customary,

Lu(z) = P.V. /n (u(z) —u(y)) K(z —y)dy

= lim (u(2) = uly)) K(x —y)dy.
R™\B, (@)

As a matter of fact, our proof of Theorem 1.2 does not use any special
structure of the kernel K, but only relies on the following facts: the kernel K
has compact support, and the operator L satisfies a Harnack inequality. More
precisely, we need:

(H1) The operator L is of the form (1), with the kernel K satisfying K > 0,
K(¢) = K(—¢) and K(¢) > moxs,,(¢) in R? for some mg > 0 and
ro > 0. Moreover, K has compact support in Bp, for some Ry > 0,
that is,

K =0 inR?\ Bg,,

and

/ CPE(Q)dC < oo.
Bn,

(H2) The operator L satisfies the following Harnack inequality: if ¢ is con-
tinuous and positive in R? and is a weak solution to Ly + c(x)p = 0
in Bp, with c(z) € L>(B;) and ||¢||z(py) < b, then

sup ¢ < C'inf ¢
Bry2 Bry2

for some constant C' depending on £ and b, but independent of .

Under these assumptions, we have the following.

Theorem 1.3. Let n = 2, let L be an operator of the form (1), with K and
L satisfying (H1) and (H2), and let u be a solution of (2), with u € C*(R?)
and f € C*(R). Assume that

Op,u(z) > 0 for any x € R

If K is not integrable, assume in addition that u € C3(R?). Then, u is neces-
sarily one-dimensional.
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When (4) holds, then (H2) follows from the results of Coville (more precisely,
Corollary 1.7 in [17]). Similarly, when (5) is in force, then (H2) follows from
a suitable generalization of the results in [21] (see Remark 1.5 below). Thus,
thanks to the results in [17, 21], Theorem 1.2 follows from Theorem 1.3 —the
only difference being the regularity assumed on the solution w.

Notice that when the kernel K is non-integrable at the origin, then one
expects the operator L to be regularizing, and thus bounded solutions u to (2)
to be at least C! (recall that f is C'(R)). Moreover, when f is smooth, then u
is expected to be smooth. However, in case that K is integrable at the origin
(as in 4), then it is not clear if all bounded solutions are in C''(R?), and this
is why we need to take this assumption in Theorem 1.2.

Remark 1.4. Notice that one can produce a C' solution by the following
argument: rewrite equation (2) into the following form.:

[ w0 K~ y)dy = ule) - uta).

Hence if K is C*, then the left hand-side of the equation is also C*. Therefore,
assuming that the map r — r — f(r) is invertible with a C' inverse, leads to a
Ct solution u.

Remark 1.5. Thanks to the results of [21], the Harnack inequality holds for
fractional truncated kernels as in (5) —see (2.2)-(2.3) in [21]. Moreover,
a straightforward adaptation of their proof allows to take into account the

(bounded) zero order term c(x), and thus condition (H2) is satisfied for kernels
K satisfying (5).

Harnack inequalities for general nonlocal operators £ have been widely stud-
ied and are known for different classes of kernels K; see for instance a rather
general form of the Harnack inequality in [21]. Notice that in our case, we
need a Harnack inequality with a zero order term in the equation. It has been
proved when the integral operator is the pure fractional Laplacian in [13] and
refined in [35]. It is by now well known that the Harnack inequality may fail
depending on the kernel K under consideration, and a characterization of the
classes of kernels for which it holds is out of the scope of this paper. Notice
indeed that condition (4) is stronger than (H1), but under the general assump-
tion (H1) then the Harnack inequality in (H2) is not known, and thus needs
to be assumed in Theorem 1.3.

The rest of the paper is devoted to the proof of Theorems 1.2 and 1.3. In
particular, Section 2 will present the proof these results, making use of suitable
algebraic identities and a Liouville type result in a nonlocal setting. Then, in
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Section 3 we will consider the extension of Theorem 1.3 to stable (instead of
monotone) solutions, giving also a variational characterization of stability.!

2. PROOF OF THEOREMS 1.2 AND 1.3

The proofs of Theorems 1.2 and 1.3 are exactly the same. We will prove
them at the same time. The first step towards the proof of these results is a
suitable algebraic computation, that we express in this result:

Lemma 2.1. Let u be as in Theorem 1.2 or 1.3. Let u; := 0,u, fori € {1,2},
and

v(x) = : (7)

Also, let T € C’go(RQ). Then
/RQ /R (v(x) — v(y))* 72(2) ua (@) ua(y) K (x — y) da dy

= — /]R2 /R? (U(I> - U(y)) (TQ(x) — TQ(y)) v(y) us(z) uz(y) K(x — y) dz dy.
(8)

Proof. First, notice that in case (5), since f € Ch* then u € C1#+o(R?).
This means that in all cases —either (4) or (5) or (H1)—, the derivatives u;
are regular enough so that Lu; is well defined pointwise, and hence all the
following integrals converge.

We observe that, for any g and h regular enough,

2/R? Lh(z)g(x)de = 2/RQ UR (h(z) = h(y)) K(z —y) dy} g(z) dz
-/ [ [ () = ) 16 ) dy] g(x) d
+/ U (h(y) — h(z)) K(z — y) dx} 9(y) dy

(h(z) = h(y)) (9(z) — g(y)) K(z — y) dz dy.
(9)

2
R2 JRR?2

IThis paper is the outcome of two parallel and independent projects developed at the
same time for these two classes of operators, see [28, 32]. Since the motivation and the
techniques used are similar, we thought that it was simpler to merge the two projects into
a single, and comprehensive, paper.
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By (2), we have that
P (u(e)) wla) = 0, (F(u()))
= 0 (o) =0 ([ (o) = ulo - ) K(0)

_ /}R (i) = wlw = Q) K(¢) ¢
= Lu;(x).

(10)

Accordingly,

f'(w) urus = (Lug) us
and I (u) ugug = (ﬁug) Uy

By subtracting these two identities and using (7), we obtain
0= (Eul) Uy — (£u2) U = (,C(UUQ)) Uy — (Euz) (vug).

Now, we multiply the previous equality by 27%v and we integrate over R2.
Recalling (9) together with vus, we conclude that

0 = 2/R2 L(vus)(x) (T*vus) (z) da — 2/]1@2 Lus(2) (T20%us) (z) da
- / / (vua() = vus(y)) (Tous(e) — Tvus(y)) Kz — y) do dy
- /R2 /11@2 (u2(2) — ua(y)) (T*0%us(z) — T*0%us(y)) K(x — y) da dy
=1 —I.
By writing
vus(r) = vuz(y) = (ua() — ux(y)) () + (v(x) = v(y)) valy),
we see that

ho= [ (o) = ) (o) = o) o) K =) de dy

+ /R2 /R? (U(ll?) - U(?/)) (szuQ(af) — TQUUQ(y)) us(y) K(z —y) dx dy.
(11)
In the same way, if we write

20y () — TH0%us(y) = (TPvus(z) — TPous(y)) v(z) + (v(z) — v(y)) TPous(y),
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we get that
Iy, = /R? /R2 (m(@ — ug(y)) (7-2UUQ(x) — T2UU2(y)) v(x) K(z —y)dxdy
+ /]R? /R2 (ua(z) — ua(y)) (v(z) — v(y)) TPvus(y) K(z — y) dz dy.
(12)

By (11) and (12), after a simplification we obtain that
L1, / 2 / 2 y)) (Fvus() — T2ous(y)) us(y) K (@ — y) da dy
-/ / (wa(e) = w(y) (o) = vly)) Poualy) Ko y) dwdy.

Now we notice that
TPous(z) — Tvus(y) = (v(z) — v(y)) 7°(z) ug(z)+
+ (72(2) = 72(y)) wa (@) v(y) + (u2(z) — ua(y)) 7°(y) v(y),

and so

/]Rz /R (v(z) — v(y))* 72(2) ua (@) ua(y) K (x — y) da dy
/R2 /Rz ) (7*(z) — 72(y)) v(y) ua(z) ua(y) K(z — y) dz dy.

This proves (8). O

Now we use a Liouville type approach to prove that solutions v of the integral
equation in (8) are necessarily constant (and this is the only step in which the
assumption that the ambient space is R? plays a crucial role):

Lemma 2.2. Let u be as in Theorem 1.2 or 1.3, and let v = uy /us. Then v
18 constant.

Proof. First, by the previous Lemma v satisfies (8) for all 7 € C>°(R?).
Let R > 1, to be taken arbitrarily large in the sequel. Let 7 := 75 €
C§°(Bag), such that 0 <7 < 1in R? 7 =1 in B and

V7| < CR™, (13)

for some C' > 0 independent of R > 1. Throughout the proof, C' will denote
a positive constant which may change from a line to another, but which is
independent of R > 1. Using (8), and recalling (4), (6) and the support
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properties of 7, we observe that

0<ai= [ [ 00 = 0) @) (o) (o) Kl =) do dy

S/R [v@)=v@)] [r(@) =] [7(@)+ W) [o(y)] ua(w) ualy) K (z—y) de dy
=: J27R
(14)
where
Rr = {(z,y) eR*xR*st. |[r—y| < R}NSg  and

Sk (Bar X Bap) \ (Bg x BR)) U (BQR x (R?\ BQR))

U ((R2 \ Bag) X BQR).

Moreover, making use of the Cauchy-Schwarz inequality, we see that

J; < //72 (v($) — v(y))2 (T(l’) + 7'(y))2 us(x) ug(y) K(x — y) dr dy
’ //R (T(x) _T(y))QUQ(y) ug(x) ug(y) K(z — y) de dy.

Now we notice that

(15)

uz(z) < Cug(y) (16)
for any (x,y) € Rg, for a suitable C' > 0, possibly depending on R, but
independent of R > 1 and (z,y) € Rg. This is a consequence of (10) with
f'(u) € L®(R?) and of assumption (H2) applied recursively to some shifts of
the continuous and positive function us.

From (13), (16) and the assumption v uy € L*>(R?), we obtain that, for any
(Ia y) € RR>

(r(x) = 7(9))* v (y) ua(@) us(y) < CR72 |z — yPPv*(y) ud(y) < CR7? |z — y|?,

for some C' > 0 independent of R > 1 (the constant C' in the last term may be
larger than the one in the second term). Hence, by (4), (H1) and the symmetry
in the (x,y) variables,

//RR (1)) 02 () ua(w) ua(y) K (x — y) d dy
son” //RR v =y K (e —y) dedy

< QCRQ/ [/ \z|2K(z)dz] dx < C,
Baor |/ Bg,



10 F. HAMEL, X. ROS-OTON, Y. SIRE, AND E. VALDINOCI

for some C' > 0. Therefore, recalling (15),

Z<C / /R (0() = v(1))? (7(2) + 7)) us(x) usly) K (& — y) dw dy. (17)
Hence, since

(r(2) + 7(y))" = 72(x) + 72(y) + 27(2) 7(y) < 27%(x) + 27(y),

we can use the symmetric role played by x and y in (17) and obtain that
B0 [[ (o) - o) (e usta) waly) K x ) de dy.
Rr

up to renaming C' > 0. So, we insert this information into (14) and we conclude
that

2

[0 = ) P20 o) o) K~ ) oy = 2 "

<p<cC / /R (0() — v(®))? 7(2) usle) us(y) K ( — y) da dy,

for some C' > 0.
Since Rr C R? x R? and uy, and K are nonnegative, we can simplify the
estimate in (18) by writing

//]R? y (v(x) — v(y))2 72 (2) ug () ug(y) K(z — ) dx dy < C.

In particular, since 7 =1 in Bp,

//B . (v(z) — v(y))* us(2) us(y) K (z — y) dz dy < C.

Since C'is independent of R, we can send R — 400 in this estimate and obtain
that the map

R* x R? 3 (z,y) — (v(a:) — v(y))2U2(9€) uy(y) K (v —y)

belongs to L!'(R? x R?).
Using this and the fact that Rg approaches the empty set as R — 400, we
conclude from Lebesgue’s dominated convergence theorem that

im_ [ (o) = o) ) ) K ) ey =0

R—+o00



A ONE-DIMENSIONAL SYMMETRY RESULT FOR NONLOCAL EQUATIONS 11

Therefore, going back to (18) and recalling the properties of 7 = 7g,

[//R?xR? (v(@) = v(y))” ua(x) ua(y) K (¢ — y) do dy} 2
= lim [//]RQX]RQ (v(z) — U(y))272(1’) us(z) us(y) K (v — y) d dyr

< Rgrfwc [ 0@ =)’ @) walo) (o) Ka =) do .

This and (6) imply that (v(z)— v(y))2 K(z—y) =0 for ae. (z,y) € R? x R
Hence, recalling assumption (H1), we have that v(z) = v(y) for any € R? and
any y € B,,(x). As a consequence, the set {y € R? s.t. v(y) = v(0)} is open
and closed in R?, and so, by connectedness, we obtain that v is constant. [J

By combining Lemmata 2.1 and 2.2, we can finish the proof of Theorems 1.2
and 1.3:

Completion of the proof of Theorems 1.2 and 1.3. Using first Lemma 2.1 and

then Lemma 2.2, we obtain that v is constant, where v is as in (7). Let us say

that v(z) = a for some a € R. So we define w := \/(% and we observe that

Vu(z) = us(x) (v(z),1) = us(x) Va® + 1 w.
Thus, if w -y = 0 then

1 1
o) = (o) = [ Vule+ty)-ydi = [ unta ) VT Lwyde =0,
0 0

Therefore, if we set u,(t) := u(tw) for any t € R, and we write any x € R? as
r=(w-2)w+y,
with w -y, = 0, we conclude that
uz)=u((w-r)w+y,) =u((w-r)w) =u (w-x).

This completes the proof of Theorem 1.3. 0

It is an interesting open problem to investigate if symmetry results in the
spirit of Theorems 1.2 and 1.3 hold true in higher dimension.

3. STABLE SOLUTIONS AND EXTENSION OF THE MAIN RESULTS

We discuss here the extension of Theorems 1.2 and 1.3 to the more general
context of bounded stable solutions u of (2) in the whole space R" with n > 2.
In the case of second order equations, there are two equivalent definitions of
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stability: a variational one and a non-variational one. In case of nonlocal
operators (1), these two different definitions read as follows.

(S1) The following inequality holds

3 L[ @ )R ands = [ e

for every £ € C°(R™). That is, the second variation of the energy
functional associated to (2) is nonnegative under perturbations with
compact support in R".
(S2) There exists a positive continuous solution ¢ > 0 to the linearized
equation
Lo= f'(u)p inR" (19)
For completeness, we observe that a more general version of Theorems 1.2
and 1.3 holds true, namely if we replace assumption (6) with the following
non-variational stability condition (S2).

Theorem 3.1. Let n = 2 and L be an operator of the form (1), with K
satisfying either (4), or (5), or (H1)-(H2). Let u be a solution of (2), with u €
CYR?) and f € CY*(R), and with uw € C3*(R?) in case (H1)-(H2). Assume

that u is stable, in the sense of (S2). Then, u is necessarily one-dimensional.

Notice that, in this setting, Theorems 1.2 and 1.3 are a particular case of
Theorem 3.1, choosing ¢ := us = 0,,u and recalling (10).

The proof of Theorem 3.1 is exactly the one of Theorem 1.3, with only a
technical difference: instead of (7), one has to define, for ¢ € {1,2},

v(x) = ul(x)
()
Then the proof of Theorem 1.3 goes through (replacing us with ¢ when nec-
essary) and implies that v is constant, i.e. u; = a;p, for some a; € R. This

gives that Vu(z) = ¢(z) (a1, az), which in turn implies the one-dimensional
symmetry of u.

Given the result in Theorem 3.1, we discuss next the equivalence between
the two definitions of stability (S1) and (S2). We will always assume that the
kernel K satisfies assumption (H1).

Proposition 3.2. Let n > 1 and L be any operator of the form (1). Let u be
a bounded solution of (2) in the whole of R™ with f € C*(R). Assume that
the kernel K satisfies assumption (H1). Then, (S2) = (S1).

Proof. Let £ € C°(R™). Using /¢ as a test function in the equation Ly =
f(u)p, we find

2

! 2 _ > Lo,
Rnf(U)& vt
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Next, we use (9) (which holds in R™ as in R?) to see that at least at the formal
level for any function v and w such that Lw is well defined and v belongs to

o (v, w)
/n”‘cw _ B(v,w

2 )
where

B(v,w) := /n /n (v(x) — v(y)) (w(x) — w(y))K(m —y) dx dy.

We find (recall that ¢ is such that Ly exists and £ is compactly supported)

2 [ f(wg=DB(p &/p).
R
Now, it is immediate to check that

&lz)  €W)

= () - €) GLEAD (o) - g EDEEW

p(r)  »y) 2¢(2)p(y) 20(x)p(y)
and this yields
= [ [ (ot~ 2x>—52<y>)%m—y>dmy
(

252 (@) + W) pr N
- [ ]t 2o(@)ply) TV

Let us now show that

Ola,y) = (p(a) — olv) ((a) — (y)) L2

2p(x)e(y)
- (ple) = o))" S < (elo) - )
(20)

Once this is proved, then we will have

2 [ rwg s [ (@ - sw)K @ - pdeay,
and thus the result will be proved.

To establish (20), it is convenient to write © as
_ _ B E) +E(y) (v (56)+ o)’
O(z,y) = 2(p(x) — »(y)) (£(=) — () Ot o) Ap@el)
§(@) +£(w) ) 26%(x) +262(y) _ ((2) + 0W))"

~(ole) - o)’ (

p(@)+el)) (@) +Ey) 490(96)90(@;)
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Now, using the inequality

2(s0($)—90(y))(§(x)—€(y))g0 Dol <
2 B 2 (&) +EW) )
< (6(a) €))7+ (o(o) o))"+ (5T
we find
Olr.y) < (§) —s@))“ﬁ%ﬁ ol
e (@)Y (p@) Few) [ 282() +282(y)
# o= (S0 o0) 1) {1 o) +e)° }
But since
26%(x) +28(y) _ (@) —€)°
(€@) +ew)” (&) +Ew)”
we obtain
@(w)g(f(x)—a<y>)2(“’i2$j((j>) ~ (ple) - $(0))? (“fj(;ig))
= C0 S { o) + o) - (o)~ o))
= (&(x) — )"
Hence (20) is proved, and the result follows. O

Notice that the previous proposition holds for any operator of the form (1),
with no additional assumptions on K. However, we do not know if the two
stability conditions (S1) and (S2) are equivalent for all operators £. Indeed,
in order to show the other implication (S1) = (52), we need some additional
assumptions. Namely, we need:

if w € L*(R") is any weak solution to Lw = ¢ in By, with g € L*>°(By), then

lwlloas,,,) < C(Ngllzes) + llw]l e @n))
for some constants o € (0,1] and C' > 0 independent of w and g.
(21)
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and
the space Hg(R"), defined as the closure of C§°(R") under the norm

[ / [ 0@ = w)* K~ g) dady (22)

is compactly embedded in L2 (R").

Remark 3.3. These two assumptions (21)-(22) are satisfied for all kernels
satisfying (5). Indeed, the C* estimate (21) can be found in [13, Section 14],
while the compact embedding (22) follows easily in two steps: fix p € R™ and
use (5) to have compactness in L*(By,/2(p)); then use a standard covering
argument to have the compact embedding in Br (for any R > 0).

Using (21)-(22), we have the following.

Proposition 3.4. Letn > 1 and L be any operator of the form (1) with kernel
K satisfying (5). Let u be any bounded solution of (2) in the whole of R",
with f € CY(R). Then, (S1) = (S2)

Proof. Let R > 0 and consider the quadratic form

/ / ))VK(@—y)dedy — [ f(0)e da,
e .

for £ € CP(R™). Let Hx(R™) be as in (22) and Ag be the infimum of Qg
among the Class Sg defined by

Sk = {§€HK(R") s.t. £ =01in R"\ By and 52:1}
Br

Since the functional Qg is bounded from below in Si (recall that f'(u) is
bounded) and thanks to the compactness assumption in (22), we see that its
infimum Ap is attained for a function ¢r € Sg. Moreover, by assumption (S1),
we have

Ar >0 (23)
Also, we can assume that ¢r > 0, since if ¢ is minimizer then |¢| is also a
minimizer. Thus, the function ¢z > 0 is a solution, not identically zero, of the
problem

{ Lor = f'(u)pr+ Ar¢r in Bg,
¢R =0 in R” \ BR-

It follows from the strong maximum principle for integro-differential operators
(remember that K satisfies (5)) that ¢g is continuous in R" and ¢ > 0 in
Bpg. On the other hand, for any 0 < R < R’ we have

¢r LOr = Or Lor < Or LORr.

Bps B Br



16 F. HAMEL, X. ROS-OTON, Y. SIRE, AND E. VALDINOCI

The equality above is a consequence of (9) (in R™), while the inequality follows
from the fact that ¢ = 0 in Bgr \ Bg, and thus Lor < 0 in that annulus.
Hence, using the equations for ¢ and ¢ we deduce that

AR OrOR < AR OROR-
Br

Br

Therefore, Agr < Ag for any R' > R > 0. From this and (23), it follows that
Ar >0 for all R > 0.
Now consider the problem

{ﬁgOR = f/(U)QDR n BR,

24
Yr = CR in Rn\BR, ( )

for any fixed cg > 0. The solution to this problem can be found by writing
tr = @R — Cg, which solves

Lyr = f'(u)r+crf'(u) in Bg,
vp = 0 in R"\ Bg.
It is immediate to check that the energy functional associated to this last
problem is bounded from below and coercive, thanks to the inequality Ag > 0.
Therefore, ¥r and g exist.

Next we claim that ¢r > 01in Bg. To show this, we use ¢ as a test function
for the equation for pr. We find

% / . / (¢r(@) = o)) (pr(z) = ¢r(v) K(z —y) dedy
=/ f(Werer

-/ F'(w)lerl*

Now, since
(2r() — 0r(®)) (r(@) — vr(Y)) < —(PR(x) — ¢r1))’,

this yields
Qnlon) = [ [ (eale) = a) K- ydody— [ Flwler i <o.

Since Ag > 0, this means that ¢, vanishes identically, and thus ¢ > 0. Since
K satisfies (5), ¢r is then continuous and positive in R”. The above arguments
also imply that the solution ¢g of (24) is unique, whence (1/cg)¢r is actually
independent of R > 0. Therefore, one can choose the constant cg > 0 so
that ¢r(0) = 1. Then, by the Holder regularity in (21) and the Harnack
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inequality in (H2), we have that, for a sequence (Ry)ren — 400, the functions

g, converge to a continuous function ¢ > 0 in R™ and satisfying (19). O
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