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Extension method in Dirichlet spaces with sub-Gaussian

fractals

Fabrice Baudoin,Quanjun Lang,Yannick Sire

Abstract

We investigate regularity properties of some non-local equations defined on Dirichlet
spaces equipped with sub-gaussian estimates for the heat kernel associated to the gen-
erator. We prove that weak solutions for homogeneous equations involving pure powers
of the generator are actually Holder continuous and satisfy an Harnack inequality. Our
methods are based on a version of the Caffarelli-Silvestre extension method which is valid
in any Dirichlet space and our results complement the existing literature on solutions of
PDEs on classes of Dirichlet spaces such as fractals.
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1 Introduction

The last two decades have seen an important amount of work whose aim is to realize the
powers of some operators L in terms of a suitable extension, in order to deduce properties of
solutions as a by-product of solutions in the extension. This method is very powerful to deal
with equations involving powers of L but also, in the other direction, to understand properties
of equations in a ”lifted” space of the type X x R™ using tools of purely non-local nature on
the space X. This approach has been undertaken in a PDE framework in the original seminal
paper of Caffarelli and Silvestre [20]. Since then, a very substantial amount of literature has
been devoted to this type of ”dictionary” between equations satisfied in X x R* and the
related equation on X.

When the operator L is second-order in divergence-form, for instance, the extension ap-
pears to be a differential operator, and classical tools from PDEs allow to get (or recover)
several results on the operator (—L)* (for 0 < s < 1) such as regularity estimates and fine
properties of solutions of an associated PDE. Functions of L are, of course, multipliers in the
sense of harmonic analysis, and one can then get new proofs of some classical results (see, e.g.
[15, 19, 6] and references therein).

Powers of some suitable L are a subclass of generators of Lévy processes, and some results
which can be proved via probabilistic techniques can be recovered through PDE ones. We
refer the reader to the book [15] for an extensive study of Lévy processes. The idea of using
results in the extension to obtain some on the boundary is already presented in [20]. Since
the extension by Caffarelli and Silvestre involves Ay weights and a rather satisfactory basic
theory for those is available in the literature (see e.g., [34, 32, 33] ), one deduces a wealth
of results such as Harnack principles and regularity of solutions for equations of the type
(—A)*u = 0 with s € (0,1). Notice that similar results have been obtained for powers of the
heat operator in [3, 7, 50, 5]. In [23, 24, 22], Chen, Kumagai and Wang developed a far reaching
theory of parabolic Harnack inequalities for non-local Dirichlet forms. Such Dirichlet forms
are typically associated to generators like (—A)® for s € (0,1). Building on many important
works over many years, the authors prove some precise equivalences between some versions
of the parabolic Harnack inequality for the generator and various sharp heat kernel bounds
(among other results). In the current paper, our approach is to use the interplay between
the extended problem (and properties of weak solutions on it) and the trace of its solutions
which are by construction weak solutions of L®. This allows to prove many results for L® out
of results on the corresponding extended problem. Of course, as it is now well understood,
such technique works only for pure powers of suitable generators and one cannot deal as in
[23, 24, 22] with general non-local Dirichlet forms.

In [51], Stinga and Torrea develop a framework for powers of a general non-negative self-
adjoint operator L on L%(€,dn), with © being an open set in R" and dn a positive measure.
Their approach, based on transference principles, only requires the existence of a heat kernel
and semi-group theory. It covers a much wider class of setups than the approach developed by
Caffarelli and Silvestre in their original paper. Similarly, Kwasnicki and Mucha [14] discussed
the extension problem for complete Bernstein functions of the Laplacian, other than just
fractional powers.

One of the first goals of the current paper is to give a unified framework of the extension
theorem in the context of Dirichlet spaces. Formally, the approach of Stinga and Torrea is
extremely flexible and provides some classical notions on Dirichlet spaces are known, their
proof adapts verbatim. It is also clear that the construction of Kwasnicki and Mucha in
our context (see [11] for the Euclidean case) allows functions of the generator can also be



performed.

The main contributions of this paper is to investigate Holder regularity and Harnack
inequalities for weak solutions of (—L)*u =0, 0 < s < 1, on X where X is a Dirichlet space,
with a generator L having sub-gaussian estimates. Examples of such a framework include a
large class of fractals.

We now describe our setup and refer the reader to next section for precise definitions.
Consider a Dirichlet space (X,d, u, &, F). Assume that it is strongly local and regular. Let
—L be the associated generator to the form £ and assume that the heat kernel p; satisfies
sub-Gaussian estimates, namely

= 1
1 d(x, y)™ O\ wT cs d(z, y)™w \ Tt
me){p <_C2 <t < pt(x,y) < mexp —cy T

(1.1)

holds for p x p-a.e. (z,y) € X x X and each t € (0,+00), where ¢, c2,¢3,¢4 > 0 and
dw € (2,+00) are constants independent of x, y and t¢.

Our main result is the following theorem on regularity properties of solutions of (—L)*

u =

0.

Theorem 1.1. Suppose the sub-Gaussian heat kernel estimates (1.1) hold on the space (X,d, pu,E, F).
Consider a non-negative weak solution f of (—L)%f = 0 where —L is the generator of £ and

the parameter range is s € (0,1). Then the following holds: the function f satisfies a global
Harnack inequality

sup f<C inf f 1.2
B(I07R) B(Io,R ( )

for any xg € X and R > 0. Moreover, the following Holder continuity holds,

T Jdw \ @
rf<m>—f<y>r<c(c“’if) Lose | (13

(IOvR)

for p-almost all z,y € B(xo, R).

The previous theorem has been proved in [31] in the case of Cheeger spaces. Our aim here
is to provide the first proof of Holder regularity and Harnack inequality in a Dirichlet setting
encompassing fractals. We combine several techniques, but the main result, the Harnack
inequality, is not a direct consequence of the extension, as in the more regular space version.
This fact is due to that in our setting the lifted space after the extension does not support
sub-gaussian heat kernel estimates any more. This means that the Harnack inequality cannot
be obtained via standard methods in the extended space since, combined to the volume
doubling property, it would imply Gaussian estimates on X, hence a contradiction with our
standing assumptions. Instead, in the extended space, we derive a partial Harnack inequality
on products of balls with anisotropic scalings for the variables. Passing to the trace it leads
the desired Harnack inequality for the elliptic original PDE. As already alluded, results like
Theorem 1.1 pertain to a theory which has been developed in greater generality in [23, 24, 22].
In this paper, the authors work directly at the level of the non-local Dirichlet form and
make full use of the probabilistic properties of the jump process associated with the Dirichlet
form. This creates very serious difficulties and the results they prove build on many previous
contribution, for instance [10, 11]. On the other hand, our result can be obtained through
simpler and perhaps arguments, at the price of restricting the type of jump process under



consideration, and sheds some light on the dichotomy between the local Dirichlet form on the
extended space and the non-local on X. In view of this, the inhomogeneous partial Harnack
inequality happens to be the correct object in this setting.

Finally, we would like to mention that, there is other strategies to prove Holder regularity
and/or Harnack inequalities in the case of our class of jump processes. Indeed, one can
consider directly the non-local equation expressing the operator in integral form so that in
this case we fall into the framework of [23], but using PDE techniques recently developed to
handle directly non-local equations at the global level, i.e. without using the extension and
incorporating the contributions of long range and jump effects of the process. In our general
framework, this approach is somehow more involved to implement. Indeed a straightforward
computation based on the spectral theorem shows that under natural assumptions, one can
show that an integral expression of (—L)® can be obtained as

(=L)*f(x) = P-V-/XK(%:L/)(f(y) — f(x))du(y)

with N
& dt
K(xay):/o pt(xay)m

and where p; is the heat kernel associated to —L. Under additional assumptions on the heat
kernel p; and using the previous formula for the Kernel K, one would obtain some a priori
bounds (and regularity) on K, which are reminiscent of some ellipticity conditions. This
opens the way to use arguments as in e.g. [19, 29, 30]. A more precise version of the previous
computation can be found in [!] in the context of some Riemannian manifolds . It is however
not completely clear how to derive the formula in [!] in our general set up since it relies on
the Hadamard parametrix, which is a very Riemannian construction. We refrain from using a
purely nonlocal approach since our method via extension offers perspectives on the different
behaviours in the lifted space.

2 Preliminaries on Dirichlet Spaces

2.1 Basic definitions on Dirichlet spaces

Here we provide an introduction to Dirichlet spaces. We refer the reader to [36] for more
details. Let (X, d) be a locally compact metric space equipped with a Radon measure p with
full support. Let (£,F = D(E)) be a densely defined, non-negative, symmetric bilinear form
on L?(X, u). Note that

(U, U)]‘— = (U, U)LZ(X, ) + g(u) U)
is an inner product on F. Then we can define the norm on F by Cauchy-Schwarz inequality,

1/2
lullr = (£ w) + 2y ) -

We say € is closed if F is complete with respect to the norm || - ||z. Given & is closed, we say
it is Markovian if

u € F, v is a normal contraction of u = v € F, E(v,v) < E(u,u).
Here a function v is called a normal contraction of a function w, if

(@) —o(y)] < Ju(@) —uly)], Yo,y € X, Jo(@)] < |u(z)], Vo e X.



Definition 2.1. We say (£,F = D(€)) is a Dirichlet form on L*(X,pu), if £ is a densely
defined, closed, non-negative, symmetric and Markovian bilinear form on L*(X, ).

By [36, Theorem 1.3.1], we can define the generator for a Dirichlet form.

Definition 2.2. There is a one-to-one correspondence between the family of closed symmet-
ric forms £ on L*(X,u) and the family of non-positive definite self-adjoint operators L on
L?(X, ). The correspondence is determined by

{D (&) =D (V-L)
E(u,v) = (V—Lu,v/—Lv)

L is called the generator of the Dirichlet form &.

Since L is non-positive self-adjoint, by the spectral theorem, there exists a unique spectral
measure dF(\), such that

—L= /Ooo AE()).

This formula is understood in the following sense: for any functions f,g € D (L), we have

<_Lfvg> = /OOO )‘dEf,g()‘)a

where dE, is a well-defined Radon measure on X. In particular, for any non-negative
continuous function ¢ on [0, 00), we can define

{¢<—L> = [ p(NAE(N),

D(¢p(—L)) ={ue F: [;°p(N)2dEyu(X) < oo} . (1)

We will in particular, consider fractional powers of the generator L, which are then defined
by

(L) f.g) = /0 T NdE, (M), (2.2)

and the domain of (—L)?® is given by

D((—-L)°) = {u cF: /Ooo A#dE, () < oo} : (2.3)

Similarly, we can define the semigroup associated with L as P; = e'F.

We denote by C.(X) the space of all continuous functions with compact support in X and
Co(X) its closure with respect to the supremum norm. The following definitions hold:

Definition 2.3. A core of € is a subset C of F N Co(X) such that C is dense in F with the
norm || - ||z and dense in Co(X) with the supremum norm.

1. A Dirichlet form & is called regular if it admits a core.

2. A Dirichlet form £ is called local if for any u,v € F with disjoint compact support, then
E(u,v) =0. & is called non-local if this property does not hold.



3. A Dirichlet form & is called strongly local if for any u,v € F with compact support, v is
constant on a neighbourhood of the support of u, then E(u,v) = 0.

We now assume throughout the paper that (€, F) is a strongly local regular Dirichlet form
on L?(X, p). Since £ is regular, the following holds

Definition 2.4. Suppose & is a regular Dirichlet form, for every u,v € F N L®(X), the
energy measure I'(u,v) is defined through the formula

/&mw%m:;w@%@+gwuw—a¢m% 6 € FAC.(X).

Note that I'(u, v) can be extended to all u,v € F by truncation (see [25, Theorem 4.3.11]).
According to Beurling and Deny [16], one has then for u,v € F

5@@24&@@

and I'(u,v) is a signed Radon measure.

2.2 Weak solutions associated to generators

We introduce the following spaces. For a domain 2 C X, define

Froc(2) = {f € L} .(Q), for every relatively compact V C Q, 3f* € F, fﬁ/ = fiv, ,ua.e.} ,

(2.4)

Fe(Q2) = {f € F : The essential support of f is compact in Q}, 2.5

F(Q) = The closure of F.(Q) with respect to the norm || f|| 7. (2.6)
Remark 2.5. For f,g € Fioc(S2), on can define T'(f, g) locally by T'(f,g)v = F(fﬁ/,g'*‘/).

Definition 2.6. For a domain Q C X, a function f € Fi,c(Q2) is called harmonic in Q if for
every function h € F whose essential support is included in €2, one has

E(f,h) =0.
In particular, f is also called a weak solution for Lf =0 in Q, since E(f,h) = (—Lf, h).
Similarly, we have

Definition 2.7. For a domain Q C X, a function f € D ((—L)®) is called a weak solution for
(=L)*f =0, if for every function h € F whose essential support is included in €2, one has

(=L)*f,h) = 0.

2.3 Sub-Gaussian heat kernel estimate
The following definition is related to the regularity of the measure.

Definition 2.8. Let (X, d, i) be a metric measure space and V(x, R) = pu(B(z, R)) for R > 0.
We say it satisfies the volume doubling (VD) property if there exists a constant C > 0 such
that for every x € X and R > 0,

p(B(z,2R)) < C u(B(z, R)). (2.7)



We note the following lemma.

Lemma 2.9. Suppose a metric measure space (X,d,u) satisfies (VD), then there exists
Cvp,vy > 0 such that

d R\
V(z,R) < CypV(y,r) (W) , forallz,y e X,0<r <R. (2.8)

We define the following sub-Gaussian heat kernel estimate. We refer to [12] and [37, 39].

Definition 2.10. Let (X,d, u,E,F) be a Dirichlet space and L be its generator. Let P, be
the heat semi-group associated with L. We say the kernel pi(x,y) of P satisfies sub-gaussian
heat kernel estimates if

1 1
“ d(x, y)™ O\ wT 3 d(z,y)w \ dw-T
tdm/dw erp <_C2 <t < pi(z,y) < mexp —C4 —
(2.9)

holds for u x p-a.e. (z,y) € X x X and each t € (0,+00), where c¢1,co,c3,c4 > 0 and
dw € [2,400) are constants independent of x, y and t.

The parameter dy is the Hausdorff dimension, and dy is called the walk dimension. If
(HKE) holds, then dy is the Hausdorff dimension of the metric space (X, d) and the measure
u is dg-Ahlfors regular i.e.

w(B(x,r)) =< Crim (2.10)

where B(z,r) is the open metric ball with center = and radius r in (X, d). A notable conse-
quence of the Ahlfors regularity property is the volume doubling property:

u(B(z,2r)) < Cu(B(x,r)).

There are many examples of Dirichlet spaces where the heat kernel satisfies the estimates
(2.10). In particular a large family of examples of Dirichlet spaces for which sub-Gaussian
estimates hold are the p.c.f. fractals like the unbounded Vicsek set (see 1), the unbounded
Sierpiniski gasket (see 2) or the infinite Sierpinski carpet (see 3). We refer to the lecture notes
[9] by M. Barlow where those examples are discussed in details.

e
e
o
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Figure 1: A part of an infinite, or unbounded, Vicsek set.



Figure 2: A part of an infinite, or unbounded, Sierpinski gasket.

Figure 3: A part of an infinite, or unbounded, Sierpinski carpet.

2.4 Caloric functions

We need to define what it means that a function u(¢,x) is a caloric function in a cylinder
I x Q, where I is an interval in R and €2 is an open subset of X. We start by the weak
differentiability.

Definition 2.11. Let I be an interval in R. We say that a function v : I — L*(Q) is weakly
differentiable at to € I if for any f € L*(Q), the function (u(t), f) is differentiable at to,
(where the brackets stand for the inner product in L*(Y)). That is, the following limit exists.

- (u(t) — u(to)
And then,

Definition 2.12. Let (X,d,u,E,F) be a Dirichlet space. Consider a function w : I — F,
and let ) be an open subset of X. We say that u is a subcaloric function in I x Q if u s
weakly differentiable in the space L*(Q) at any t € I and for any non-negative f € Fioe(S2)
and for anyt € I,

(W, f)+E(u, f) <0. (2.12)

Similarly, one defines the notions of supercaloric functions and caloric functions. For the
later, the inequality in (2.12) becomes equality for all f € Fioe(S2).

We have the super-mean value inequality for caloric functions, and the proof can be found
in [12, Corollary 2.3].

Corollary 2.13 (Super-mean value inequality). Let f € L2(Q) and u be a non-negative
suprecaloric function in (0,T) x Q such that u(t, ) & fast— 0. Then for anyt € (0,T),
u(t,-) > P2f in Q. (2.13)

In particular, for all 0 < s <t <T,
u(t,) > P u(s,-) in Q (2.14)



3 Extension Theorem on Dirichlet Spaces

3.1 Pure Fractional powers

In this section, we establish an extension theorem for the fractional power (—L)* of the
generator of any Dirichlet form. This theorem is a direct generalization of the extension
theorem in [51]. Here the fractional power (—L)® and its domain D((—L)%) are defined by the
spectral theorem for 0 < s < 1 as introduced in Section 2.

We introduce some notations that will appear in the theorem. For any —1 < a < 1, we
consider the space R endowed with the measure dv, = |y|* dy. The Bessel operator is defined
on (R,dv,) as

0?2 aﬂ

By= s+~
8y2+y3y

(3.1)
Notice that the space (R, dv,) is in an homogeneous space since the measure dv, is a doubling
measure. The function y — |y|* (and its inverse), which is L}, is even an Ay weight.

Let X, denote the space X x R endowed with the product measure du, = dudv,. We will
also use X to denote the space X x (0,+00) with the measure dpu,. The following theorem

describes the extension properties of (—L)*.

Theorem 3.1. Let f € D((—L)®) and let P, = e'* denote the semigroup generated by L.
Consider the boundary value problem

LU= (L+B,)U=0 m X,
(L+ B.,) in X (3.2)
U('7 0) =/,
where a = 1 — 2s, we have
(i) The function
1 [t v2 di
U(,y) = — P(—L)°f)-e" % . 3.3
(0= | AR (33
is a weak solution of (3.2).
(i) The following Poisson formula holds in the weak sense
2s +o0 2
Yy _ye dt
U( 7y) 22SF(S) /0 ( tf) e 4 ti+s (3 )

(iii) The Dirichlet-to-Neumann condition holds, i.e. the following equation holds weakly

C2270(s) L, 0U

L =" Yy

(> y) (3.5)

The solution U is called the s-harmonic extension of f.

The proof is almost the same as in [71] and we provide a sketch of it below. Our goal
here is to provide the most general framework available to deal with equations seen in the
extension. The previous result covers in particular the following examples, some of which
were previously considered in the literature:



e Complete Riemannian manifolds with non-negative Ricci curvature or more generally
RCD(0, 00) spaces in the sense of Ambrosio-Gigli-Savaré [3],

e Carnot groups and other complete sub-Riemannian manifolds satisfying a generalized
curvature dimension inequality (see [13, 141]). The case of Heisenberg groups was con-
sidered in [35].

e Doubling metric measure spaces that support a 2-Poincaré inequality with respect to
the upper gradient structure of Heinonen and Koskela (see [11, 12, 13]).

e Metric graphs with bounded geometry (see [10]).

e Abstract Wiener spaces (see e.g. [17] for a general introduction to Gaussian spaces ).
The extension theorem was introduced in [17, 48]

Remark 3.2. In the paper by Stinga and Torrea [51], the previous theorem was proved on
the Euclidean case with positive measure [0, 51], Gauss spaces and some variations of them
on bounded domains.

3.1.1 Sketch of the argument for Theorem 3.1
1. First, we check the following integral is convergent

WE D 9O =1 | P e e (39

for almost all y > 0 and for all g € L?(X;u). From now on, we will use L?(X) to denote
L?(X; ) for simplicity whenever there is no confusion. For each R > 0, we can define almost

everywhere that

1 R s _ye
7 | AL D@

Since f € D((—L)*), we have P,(—L)*f € L?>(X) and hence Ug is well-defined. Moreover,

Ugr(z,y) =

R 2
(Ur(,y), 9()) r2x) = 11(18)/0 (P(=L)*f9) 12(x) ei%ttldfs

1 fe’e) R
/ / e M tN) Se—ﬂ@dEfg(A)
s) Jo 0

We change the order of integration because of the integrability. By the change of variable
r = t\, we have

Walaw), aOhon| < 575 [ [ € T alB O < Il lallaon
Therefore, for each fixed y > 0, Ug(-,y) is in L?>(X) and

HURC I p2x) < I fllz2x)

By the similar computation, for some Ry > Ry > 0,

1 o dr [Fe
U, 9).9) = Waao). ) < i [ e [l ()] 0
(8) 0 r Ry

10



as Ri, Ry — oo. There exist a Cauchy sequence of bounded operators {Ug; (-, y)};cy con-

verging in L?(X) for almost all y € R. By the dominated convergence theorem, we can pass
the limit and have

i 1 o s _y2 dt
(U .y, g(‘)>L2(X) = lim (Ugi(-,y), 9(')>L2(X) = TS) 0 (P(—L) f,g>L2(X)€ t fA=s

RI—o0

2. By a similar limit argument, one can check that U(-,y) € D(L) and the boundary condition
in (3.2) holds. The partial derivative of U can be passed inside the integral based on the
convergence of the integral. The equation (3.4) and (3.5) follow from similar computation.

3.2 Properties of the extended space

In this section, we derive some properties of X, seen as a Dirichlet space. It will be important
for further analysis since, as in [20], the idea is to derive properties of solutions of an equation
on X, = X xR out of the properties of the Dirichlet space X and vice versa. In this subsection
we assume that the Dirichlet form is regular and strongly local.

For a point z € X,, we denote z = (2, 2y) where z, € X and z, € R. We define the
natural product metric by

da(zaw)Q = d(zxaww)Q + |Zy - wy|2a (37)

where z,w € X,, d is the metric in X and |- | is the Euclidean metric in R. Associated to &,
we can define the bilinear form &, on the space X, = X x R with domain F,

Ealu,v) = / (S(u, V)dpia + Uy - vy dﬂa)a

Fo={u€ L*(Xq, ta), Ealu,u) < oo}

As before, we define the norm and the energy measure

HuH%a = HUHL2(XQ,/LQ) =+ ga(u7u)' <38)

2
dﬂaa (39)

dlq(u,u) = dU(u, u)dpg, + ‘8u8(y, )

Theorem 3.3. (X,,dq, o, Ea) s a strongly local reqular Dirichlet space, where —1 < a < 1.

Proof. One can easily derive the Markovian property and the strong local property. And the
density of F, follows from the regularity. We are left to show that &, is closed and regular.

For the closedness, given a Cauchy sequence {u,} in F,, we want to show that there exists
u € F, such that u,, — v in F,. Notice that

Hun—um||2}-a :// ]un—umIQdudVa—l—/ /S(Un—um,un—um)d,ua—l—
RJX X JR

//]ayun—ﬁyum\2dyadu:/Hun—umH%dVa—i-/ /\ayun—ayum|2dl/ady.
X JR R X JR

Since F is a Banach space, u,(-,y) can be viewed as a function maps from R to F,. In
particular, {u,(-,3)} is a Cauchy sequence in L?(R,F; v,). There exists u in L2(R, F; v,),
such that u, — u. Notice that we also have u,, — u in L*(X,). And {0yu,} being a Cauchy

11



sequence in L?(X,) implies there exists u¥ € L*(X,) such that dyu, — u¥. Now we are left
to show that dyu = u¥. We recall that the weak derivative for a Bochner integrable function
h € L3R, L?(X);v,) is Oyh, if for any ¢ € C°(R),

/hqb’dya = —/ Oyhody,
R R

The equality holds in the sense of L?(X). Then for any ¢(y) € C°(R) and &(z) € Cu(X),
notice that &(x)é(y) € L3(X,),

/ / (@, y)&()e (y)dvadpy = lim /X /R un (2, y)E(2)d' (y)dvadp

= lim / /R Ayun(z,y)§(x)d(y)dvadp

- /X /R jy(w,ymxwy)duadu

The limits result from w, — u and dyu, — u¥ in L*(X,). Since u(z,y),u¥(z,y) € L*(X,),
we have

/ u(x,y)¢ (y)dv, = / u(z,y)o(y)dy, a.e. in X.
R R

Then by definition, dyu(z,y) = u¥(x,y).
To show &, is regular, we claim that C, = C ® H'(R) C F, is a core of &,, where C is the

core of £ and H'(R) is the Sobolev space over R. Given a function f(z,y) € F,, suppose for
any ¢(x) € C and 9(y) € H'(R),

(f(z,y), ¢(x)¥(y)r, =0
Notice that

(f(z,y), (@)Y (y)F, = f(m,y)w(w)w(y)dvadwrAg(f(x,y)w(x))w(y)dva

Xa
+ / o(2)0y f (z, y)V' (y)dvadp
Xa

= (f(2,9),0(2) 7,9 Y) i1 gy -

Then by the density of C, we have f = 0 a.e. with respect to u, on X,. Hence C, is a core of
Ea- O

Remark 3.4. It is clear that the arguments in [//] can be extended to a large class of Dirichlet
spaces, in exactly the same way it can be done for pure powers as described above.

3.3 Existence of weak solutions for the extended problem

As a step towards fine properties of weak solutions for (—L)®u on X, we use the results in the
previous two sections to derive an existence result related to a localized version of (3.2). The
proof of the following result is a straightforward adaptation of Theorem 5.2 in [31], given our
Theorem 3.3.

Theorem 3.5. Let Q C X be a bounded domain and let us denote Ug = X, U (2 x {0}).
Assume that p(X\Q) > 0. For f € X, the function U in Theorem 3.1 is the unique minimizer
of the functional &, in the natural Sobolev space F, associated to the Dirichlet form. Further-
more, the function U is even with respect to y € R and takes the trace f on (X\Q) x {0} .
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4 Sub-Gaussian estimates and the existence of weak solutions

In this section, we will prove the existence of weak solutions to (—L)*u = 0 in a restricted class
of Dirichlet spaces whose heat kernel satisfies sub-Saussian estimates (HKE) as in (2.9). So,
throughout the section we assume that (2.9) is satisfied and we denote by & (5) the Dirichlet
form with generator (—A)>%.

To proceed, we first define Sobolev-Besov spaces in terms of the heat semi-group. This
approach was undertaken for instance in [2] and in [37]. For f € L?(X,u) and r > 0, denote

D(f.r) = / /A (@) — F)I? da()dp(y) (4.1)

and for some a, 8 > 0,

D(f,r)
Nog(f) := sup 4.2
where
Ay ={(z,y) € X x X :d(z,y) <r}. (4.3)
Then we define the Besov space ‘BS"’B(X) as
By’ (X) = {f € L*(X,p) : Nag(f) < 00} (4.4)

We define the following weak solution to the fractional operator (—L)%u = 0 with boundary
condition by means of a Dirichlet principle.

Definition 4.1. Let « = dy and consider a bounded domain Q@ C X such that u(X\Q) > 0

and a function f € %gH’SdW (X). Then we call a function u € %gH’SdW (X) a weak solution
to the Dirichlet problem (—L)%u = 0 on Q with boundary data f if u satisfies

1. w = f almost everywhere on X\S2, and
2. for all h € %gH’SdW (X) satisfying h = f almost everywhere in X\, we have

E®) (u,u) < EW(h, h). (4.5)

We are ready to present the following existence result.

Theorem 4.2. Let f € %gH’SdW(X) and Q be a bounded domain in X with p(X\Q) >
0. Then there is a unique u € %gH’SdW (X) with v = f € X\Q such that whenever h €
BUSW (XY with h = f in X\, we have

EG) (u,u) < EW(h, h). (4.6)
FEquivalently, we have
EG) (u,h) =0, (4.7)
whenever h € ‘BgH’SdW (X)) such that h has compact support in €.

The previous result is a straightened version of Theorem 3.5. More precisely, the statement
follows from a combination of Theorem 3.1 and Theorem 3.5, arguing as in [31]. The only
point to check is that in our framework of sub-Gaussian estimates, the norm on the Besov
space %3’6 (X) is equivalent to E(f, f) for any admissible f. This is the object of the following
proposition.
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Proposition 4.3. Let f € ‘BgH’SdW (X). Then the following holds

EO(F, 1) = Nay sy (£) (4.8)
Proof. The proof follows mainly the reasoning in [37]. We first apply [37, Lemma 5.4] and
proof of [37, Corollary 5.5] so that we have an estimation of the heat kernel g;(z,y) of (—L)%,
namely

1 d(z,y)
Ge(,y) = g ® (th/de)v (4.9)

where ]

O(z) =

(1 + z)dntsdw °
Then the Dirichlet form satisfies the condition of [37, Theorem 5.1], with & = dg and 8 = sdywy

and the results follows. O

Proof of Theorem 4.2. Let %gH’SdW (X) and assuming that £¢)(f, f) is finite and let Ky de-
note a subset of %gH’SdW (X)) with functions h such that h = f p-a.e. € X\Q. Let

I:=if{E®(h,h):heKs} (4.10)

If I =0, we have f being a constant on X \(; therefore, extending the constant on X yields
the desired solution. Without loss of generality, we assume that I > 0. From the selection of
f, T is finite. We choose a minimizing sequence {hy} C Ky with £®)(hy, hy) < 21. Then we
have

Ny sa (b = ) S ED (b — f by — ) <61+ EW(f, f) < 0. (4.11)

Since f € BY*W (X)), we have

Ny sy (hi) S E (hy — f by, — ) <61+ ES(f, ) + Nayy saw (f) = C. (4.12)

Fix any r € (0,1], we consider the measure dv,(z,y) = 1a,du(x)du(y). For each k, we
denote the function v (,y) = hg(x) —hi(y). We see that {v;} is a sequence in L?(X x X, dv;.)
and

[0Kl[Z2(,y = D(hies ™) < Ny sy (hae)r@H W < Opdatsdw

By taking convex combinations and passing the limit to a subsequence, we have vy — v
ve-a.e.. If both x,y € X\Q, then voo(z,y) = f(z) — f(y). If x € Q and y € X\Q such that
Voo (2, y) = limg_yo0 vk(2,y) = limg_ oo () — f(y). Here we define the function hoo(z) =
Voo(2,y) + f(y) with y € X\Q as chosen above. Note that by Fubini Theorem, h — co is
well-defined. Moreover, v (x,y) also equals to hoo(2) — hoo(y), therefore

D(hoo,) = [[vec 2,y < Cretsaw, (4.13)
Hence Ny, sa,, < C and ho € ‘BgH’SdW (X). By the lower semicontinuity of (%),

I < E® (hao, hoo) < nmkmfg(s)(hk, hi) =1 (4.14)

and he is the desired solution. O
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5 Regularity of weak solutions and Harnack inequalities

Assuming the underlying Dirichlet space (X,d, pu,E, F) has the sub-Gaussian heat kernel
estimate (HKE) as in (2.9). It is clear that the heat kernel ¢; in the extended Dirichlet space
(Ea, Fa) satisfies the following estimates

Lemma 5.1. Suppose the (HKE) holds on the Dirichlet space (X,d, u,E,F). Then the heat
kernel ¢; associated to the heat semigroup Q; of the extension space (Xq, Eq, Fa, la, da) Satisfies
the following estimate (HKE-a).

1
A(zg, 2) W\ TT |z, — 2L [?
@(z,2) < a exp [ —co <(zx’zx) > —637| v =3 ;
Va(B(zy, Vt))tdm/dw t t

1
, c4 d(zg, z’x)dW dyy—1 |2y — ,z::f/|2
> — —_— —cg——— |. 5.1
a(z7) 2 I/a(B(Zy, \/E))th/dW exp < = < t <6 t (5-1)

for uxp-a.e. (z,y) € X x X and each t € (0,+00), where ¢1, ca, 3,4, C5,c6 > 0 are constants
independent of z, w and t.

Notice that this is not a classical sub-Gaussian heat kernel estimate, since the speed of
heat propagation (i.e. the space-time scaling) in X, = X x R is different in X and R. In
the following discussion, we use the notation B(x, R) with x € X to denote a ball in X with
radius R, and B(y, R) with y € R to denote a ball in R with radius in R. Note the ambient
space of the ball is determined by the center for simplicity. We denote the product of balls as

D = D(zy, R) = B(zo, R*™) x B(yo, R) (5.2)

where zg = (29, yo)-

We first derive a special and inhomogeneous version of Parabolic Harnack inequality for
the weak solution U, from the heat kernel estimate (5.1), for which the underlying domain
is substituted to D cross the time interval. Notice that U is an extension of f, satisfying
U(-,0) = f(-). Then we take the trace operator to U. Since the direction in R is projected, we
are left with the classical elliptic Harnack inequality for f. We emphasize that the classical
parabolic Harnack inequality for U, which is equivalent to the classical sub-Gaussian heat
kernel estimate on X,, cannot be achieved, because of the difference of propagation speed in
X and R as we mentioned above.

This section goes as follows. First, we prove that the weak local lower estimate (LLE)
holds on X, (Theorem 5.4). Next, we prove that (LLE) implies the oscillation inequality
(Proposition 5.5) and an inhomogeneous Holder continuity for the caloric functions in X,
(Definition 2.6, Corollary 5.6). Then we prove the inhomogeneous parabolic Harnack inequal-
ity for the caloric functions in X, (Theorem 5.7). At last, we prove the elliptic Harnack
inequality and Hélder continuity for the weak solutions of (—L)*f = 0 (Theorem 1.1).

5.1 Weak local lower estimate

Define the following weak local lower estimate (LLE).

Definition 5.2. (Weak Local Lower Estimate) We say the extended Dirichlet space (Xq, dg, thas Eas Fa)
satisfies the weak local lower estimate (LLE), if there exists ¢ € (0,1) such that for all
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20 = (wo,y0) € Xo with g € X, yo € R and R > 0, there exists a heat kernel th(ZO’R)

of the semigroup {QtD(ZO’R)} that satisfies the estimate

D(ZO ,R) (

q; 2,2") > ¢

= va(Blyo, V)1 T

for pia X pa-almost z, 2 € D(z0,ev/t) = B(zo, (evVt)? ™) x B(yo,ev/t) and all 0 < t < (eR)?,
with some positive constant c.

(5.3)

Remark 5.3. Notice that by the assumption on the volume of balls in X as in (2.10),
ttaldw — y(B(x, t/)). (5.4)

We now prove that the estimate (HKE-a) of ¢;(z,2’) in (5.1) implies the weak local lower
estimate (LLE).

Theorem 5.4 (HKE-a = LLE). Suppose (HKE-a) (5.1) holds on X,. Then (LLE) (5.3)
holds on X,.

Proof. First, we prove that the semigroup QtD possesses a heat kernel ¢;(z, 2')”. By the heat
kernel estimate,

esssup q;(z, 2') < sup s (5.5)

2,2/€D €D Va(B(zy, Vt))tdu/dw

When 0 < v/t < R, we have by the volume doubling property of the measure v, and Lemma
2.9, for all z € D,

1 Cvp d(zy,90) + R\ Cvp 2R\
valBlep VE) va(B(yo,R))< Vi ) = (B, R)) <¢z> - (60

When /¢ > R, notice that B(yo, R) C B(zy,2v/t). By the volume doubling property directly,

1 < Cvp Cvp

< < : (5.7)
Va(B(zya\/E)) Va(B(Z?,HQ\/E)) va(B(yo, R))
Now we have
esssup qi(z,2') < F(t), (5.8)
z,2'€D
where N
Cvp 2R <t < R2
F(t) = va(B(yo,R))tiH/dw (VE) » OSE<KR (5.9)
Cvp t > R?

va(B(yo,R))tH /4w

and F(t) is a function independent of z and w. Therefore, for any non-negative function
f € LY(D) and pg-almost all z € D,

Q7 f(2) < Quf(2) = /DQt(Zazl)f(Z/)dN(zl) < F@ISf - (5.10)
Hence the semigroup QP is L' — L ultracontractive, which implies the existence of the
heat kernel ¢ (z,2’).

For the following discussion, we first fix t < (¢R)? with 0 < e < 1/2 to be specified later.
By [38, Lemma 4.18], for any open set U C X, and any compact K C U, for any non-negative
function f € L?(X,, i) and any ¢ > 0, the following holds.
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Qif(2) < Q7 f(z) + sup esssup Qs f. (5.11)

selo,t]  Ke©

for pe-almost z € X,. We take U = D = D(z, R), and

K = D(z0, R/2) = B(xo,(R/2)?/%w) x B (yo, ?), (5.12)
A = D(z0,eV%) = B(wo, (eVD)¥ W) x B (yo, gﬁ) (5.13)
Let f be a non-negative function from L'(A), we have
sup esssupQuf(2) = sup essoup [ o) f(du() < MIIfl, (519)
s€[0,t] z€K*® s€(0,t] z€eK°c JA
where
M := sup esssup gs(z,2'). (5.15)

s€(0,t] zeK¢,2’€A

Notice that the value s = 0 can be dropped from sup,¢g 4 because Qo f = f and esssup_¢ g f(2) =
0.
Multiplying (5.11) by a non-negative function g € L'(A) and integrating, we have

[ @ygin < [ @P i+ M Aol (5.16)
It is equivalent to
[ [ ar@aancan) < [ [ 6 @0 e + Ml
(5.17)
Dividing by || f||r1]|g]|z: and taking inf in all test functions f, g, we obtain
essinf q;(z, 2 ") < ess ir}qf qP(z,2) + M. (5.18)
z,2'€A z,2' €

By the definition of (LLE) as in Definition 5.2, we need to estimate essinf, ,c4 g:(z,2)
from below and M from above, with € to be chosen later.
For the first estimation, we refer to the lower heat kernel bound as in (5.1).

_1 2
c3 d(zyg, zx)dW dy —1 |2y — z;]
eSSHlf Z,Z > ex —C. —_— — Cy——————————
2,2/ €A Qz( ) Va(B(Zy, \/E))th/dW p ( 4 ( t 5 t

(5.19)
from the definition of A, we have
(20, 25)™ < (d(z0, m0) + d(2h, 0)) ™ < (297Dt < t, (5.20)
2

|2y — 2" < (|Zy—y0|+‘z;—y0’) < (20)t <, (5.21)

provided £ < 279/2. Hence we have the lower bound,

c
essinf q(z,2') > 5.22
z,2'€EA i ) - l/a(B(Zy,\/{f))th/dW ( )
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for some constant ¢ depends on the constants in (5.1).

For the estimation of M, we take z € K¢ and 2’ € A. Since we assume that t < (¢R)?, we
have
dw

d(z, 2,)M > (d(z0,w0) — d(2), 20)) ™ > <(R/2)2/dW - (sx/i)2/dW)

d
> (17221 — (22 )™ R > & R

Such ¢ exists since we assume that ¢ < 279/2. Similarly, there exists a constant & such
that,

|2y — 22‘2 > (Jzy — yo| — ‘z; - yg})z > (R/2 — 5\/7?)2 > (1/2 - 62)2R2 > & R? (5.23)

We take ¢ = min(¢éi, é2). Then for all 0 < s <t and z € K¢, 2’ € A, we have

1
/ c3 GRP\ T R’
s s AP 24
w52 Va(B(2),/s))sdn/dw exp C4< 5 > €5 (5.24)
< & va(Blyo, V)1 R\ T R (5.25)
Xp —cy | — AT
" va(B(yo, VE))tt/dw Va(B(Ziu \/5))sdu/dw P 7 5T,
v 1
3 ’Z;—yo|+\/i - @ W @
= Va(B(yo, Vt))tdn/dw ( NG eXp = | 7 G5 (5.26)
c3 R\ ¢R2
- NE s 5.27
= Va(B(yO’\/g))th/dW (\/§> exp —cs . ( )

where the third inequality follows from the Lemma 2.9 and the last one is because }zi, — yo‘ +
Vt < (62 4+ ¢)R < R since we assume ¢ < 1/2.
Note that 0 < s <t and 0 < t < (¢R)?, hence

R -1
— > : 5.28
T2 (5.28)
Using the fact that, for positive a, b, and c,
£%exp(—c&®) = 0 as € — oco. (5.29)
we can conclude that if € is small enough, then
2
M < qo(z,2) < </ (5.30)

~ va(B(yo, \/i))th/dW

where ¢ is the constant as in (5.22). Then combine (5.18) and (5.22), we get

c/2
essinf ¢l (z,2') > ¢/

5.31
el va(B (o, V) 0/ (53
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5.2 Oscillation inequality and Holder continuity

We notice that (LLE) implies

g (2, 2) > ° (5.32)

~ va(B(yo, R)) R2du/dw

for piq X pa-almost all z, 2’ € D(zg,er) = B(xq, (e7)>/9W) x B (yo,er) provided r and t satisfies
the conditions

r<Vt<eR (5.33)
Indeed, when r < \/t, D(zp,er) C D(20,ev/t), and also vt < eR < R, hence (5.32) holds.

5.2.1 Oscillation inequality
For all s € R and z € X, define the cylinder

C((s,2),7) := (s — 12, 5) x D(2,7) (5.34)
For any set A C R x X, and a function f on A, define

esssup f = sup esssup f(t,x), (5.35)
A t z:(z,t)€A

and define essinf 4 f analogously. Define

osc f := esssup f — essinf f. (5.36)
A A A

Proposition 5.5. Assume that (VD) and (LLE) hold. Then, for any bounded caloric function
w in a cylinder C((s,20), R), the following inequality holds

osc  u<f osc wu (5.37)
C((s,20),0R) C((s,20),R)

with constants 0,0 € (0,1) that depends only on the constants in the hypothesis.

Proof. Let m(R) and M(R) denote the essential infimum and essential supremum of u on
C((s,20), R) respectively. Since u+ const is also a caloric function, by the super mean value
inequality as in Corollary 2.13, we have

u(t,w) — m(R) > / g 60" (w, 2) (u(€, 2) — m(R))a(dz) (5.38)
D(Z(),R)
for all s — R? < £ <t < s and p-almost all w € D(zg, R).
Take ¢ = s — (¢R)?, for any t € (s — (E};)Q,S), we have /t — & € (67%,8R). Follows from
(5.32), take r = 57@, we have

D(z0,R) ¢
Qg (w,2)2 va(B(yo, R))R2d/dw

for all pg-a.a. w,z € D(z,er). (5.39)

Take 6 = %, notice that the set C((s, zp),0R) satisfies the condition for both (5.38) and
(5.39). We could restrict the integration in (5.38) to D(zp,dR), use equation (5.39) and take

the essential infimum in (¢,w) € D(zp,0R), and then

C
Va(B(Z/m R))RQdH/dW

m(0R) — m(R)

v

/ (w6, ) = m(B)pa(dz).  (5.40)
D(z0,0R)
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Similarly, for the maximum,

Cc

va(B(yo, R)) R /dw

M(R) ~ M(6R) > /D M) e (). G

Taking the difference between the above two equations, because of the volume doubling prop-
erty, we could find a small enough co < 1 such that,

a(D(2 X 0R
Va(g(zio, (R;])RQd)Iz/dW (M(R) —m(R))
va(B(yo, 0R)) (O R)?dx/dw

va(B(yo, R))deH/dW

M(R) — m(R) — (M(SR) — m(6R)) > c

where the second inequality follows from (2.10) and the last one from the doubling property
of v,. Take 6 = 1 — c9, we have

O(M(R) —m(R)) > M(6R) — m(dR), (5.42)
which proves (5.37). O

5.2.2 Inhomogeneous Hdolder continuity
From the oscillation inequality, we could prove the Holder continuity of caloric functions.

Corollary 5.6. Assume that (VD) and (LLE) hold. Then for any bounded caloric function
w in a cylinder C((to, z0), R), the following inequality holds

Vs — s 4 d(zL, 2w 4 ‘Zz// — zé’{)a
c((

osc u, (5.43)

to,20),R)

N VNP
‘u(s,z) u(s,z)’_C’( 7

for dt x pe almost all (s',2"),(s",2") € C((to,20),0R), where a,d € (0,1) and C > 0 are
constants only depend on the constants in the hypotheses VD and LLE.

Proof. We prove the following equivalent form: for any » > 0 and dt x ,-almost all (s, 2'), (s, 2") €
C((to,20),0R) such that

Vsl — s+ d(z, 2w 4 |z — 2y < (5.44)
the following inequality holds:

1o "no_n T\®
— < — . .
lu(s',2") —u(s",2")| < C (R> C((t(())’ig)ﬁ)u (5.45)

It is sufficient to show that any two points (s',2'), (s”,2") € C((to, 20),0R) with condition
(5.44) are contained in an open subset Q C C((¢o, 20), R) such that

r\«o
<C(= : 5.46
o <R> C((tono) ) (546)

Now we construct the set Q as follows. First, we assume that the equation (5.44) holds.
Suppose s’ > s”. Let w = 2’ and we wish to choose t so that

VE— 5+ d(wg, 22) /W + |lwy, — z,| <7 (5.47)
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for both (s,z) = (¢',2') and (s, z) = (s”,2"). For (s,z) = (¢, 2),

Vi— s + d(wg, 2,)Y W + ’wy - z;’ =Vt—¢ (5.48)
And for (s, z) = (s",2"),
ViE— 5" + d(w,, 2)H W 4 |wy, — 2| = Vit —s" +d(z, 22wy {z; —z, (5.49)

Because of the strict inequality in (5.44), we can choose t strictly larger than s, so that
s" <'s' <t < tg. Through this construction, for both (s,z) = (¢, 2') and (s, z) = (s”,2"),

Vi—s<r=sc(t—rit), (5.50)
d(wy, zz)g/dw <r=— 2z, € B(wx,TQ/dW), (5.51)
[wy, 2y| <=2y € B(wy, ). (5.52)

Hence both (s', 2) and (s”, 2”) are in C((t, w), r) once they satisfies (5.44). Since (¢, 2'), (s",2") €
C((to,20),0R), we also have (s, 2), (s",2") € C((to, 20), R). Then we can define the set

Q=C((t,w),r) NC((to, 20), R).
Note that by construction, we have (¢,w) € C((to, 20),0R), i.e.
to — (OR)? <t < to, d(wy,w0) < (SR)W and |w, — yo| < IR. (5.53)

Next, we find §, such that 6 % < R implies C((t,w),d *r) C C((to, ), R) for any
integer k£ > 1. This condition means

to— R2 <t — (67%r)%, d(wy,z0) + (6 Fr) W < RYW and |w, —yo| + 0 Fr < R (5.54)
Because of (5.53), it suffices to require that
(6R)? + (67%r)2 < R%, (67 Fr)?/ v 4 (§R)?/W < R¥W and SR+ 6 Fr < R.  (5.55)
If we require the above equation hold when § % < §R, we need to have
2(6R)? < R?, 2(6R)¥W < R*/™ and 26R < R. (5.56)
1

V2
Given this d, we first consider the case that r is small, such that 6~%r < R for some

integer £ > 1. By the previous argument, we have C((t,w),5 *r) c C((t9,20), R) for some
k > 1, we have

which requires § <

Q = C((t,w),r) C C((t,w),5 Fr) c C((to, 20), R).
Hence by oscillation inequality (5.37),

oscu < O osc  u<0F osc . (5.57)
Q C((t,w),6=kr) C((to,z0),R)

Note that § might not be the same constant as in (5.37). But the oscillation inequality still
holds by taking small enough 6. Now 6% < §R implies

log}%J_ log%_

>
k2 Llog5 ~ logéd

2. (5.58)
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Hence
k %logg ) T «
ok < ¢ Tosh 8% :c(f> ,

R
where C' = =2 and § < 0 such that o = {ggg < 1 (again by taking small enough ¢). And then
<c(L)" 5.5
wn=C(p) Cl(toa) ) (559)
Then we consider large 7 such that 7 > §?R. Notice that § < % and 2 C C((to, 20), R),
we have ra

oscu < osc u=C (—) osc  u (5.60)

Q C((to,20),R) R7 C((to,20),R)
for any constant C' > (%)a > §72%, By taking the constant C' = max(52%,072), we finished
the proof. 0

5.3 Proof of the inhomogeneous Harnack inequality
We will prove inhomogeneous Parabolic Harnack inequality.

Theorem 5.7 (Inhomogeneous Parabolic Harnack inequality). Suppose the space X, has the
(LLE) property. Let u be a bounded non-negative caloric function in the cylinder

Q = (0,(eR)?) x D(z0, R) = (0, (¢R)?) x B(xo, R¥W) x B(yo, R)
where zy = (xo,y0) and zp € X,yp € R, with arbitrary R > 0. Here ¢ is the parameter from
Definition 5.2, | = %, and then

infu<1=—supu<C
Q+ Q_

where

Q- = ((I’=R)*, (I€R)*) x D(z0,nR) = ((I’eR)*, (1*eR)*) x B(xo, (nR)**) x B(yo,nR),
(5.61)

Q1 = ((IeR)?, (eR)?) x D(20,mR) = ((IeR)%, (eR)?) x B(zo, (nR)¥%) x B(yo,nR), (5.62)
and the constant n € (0,1),C > 1 depend only on the constants in the hypothesis.
The essential part of the proof is the following lemma.

Lemma 5.8. There exists a constant o withn < o <1, K > 1, and C > 0, depending only
on the constants in the hypothesis, such that the following holds. For every (t,z) € Q and
r > 0 be such that

C((t,2),7) € Q := (0, (I>R)?) x D(z0,0R). (5.63)
Suppose infg, u < 1 and u(t, z) > X with
v
A>C (f) ; (5.64)

where v is the constant in the equation (2.8), then

sup u > KA\
C((t,2),r)
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Proof. By the super-mean-value inequality (2.14), for all t < T < (eR)? and pg-almost all
z € D(zp, R), we have

(T, w) > / PP (0l Yult, wYu(d). (5.65)
D(Zo,R)
Restrict T to the interval (IsR)? < T < (¢R)%. For any 0 < t < (I2¢R)?, it follows that

(kR)? < T —t < (eR)?, (5.66)

where x = %, which is true since 1 = 1/4/2. Applying the equivalent form of the LLE as in
(5.32) with r = KR, we obtain

D(z0,R) C1

/
>
474 (w7w ) = Va(B(yOa R))R2dH/dW (5'67)
for almost all w,w’ € D(29,exR). Assume that o is so small, such that
o < ek, (5.68)

then (5.67) holds for almost all w,w" € D(zp,0R). )
Then notice that D(z,7) C D(z9,0R) C D(z9, R) by the assumption C((t,2),r) C Q, we
restrict the integration of (5.65) to D(z,r), so that

uw(T,w) > / q?EZtO’R) (w, w")u(t, w)p(dw’) (5.69)
D(z,0r)

C1

>
~ va(B(yo, R)) R /dw

/ u(t, w)u(dw’) (5.70)
D(z,6r)

where in the second inequality we applied (5.67). In particular, this inequality holds for all
(T,z) € Q4 since we assumed n < o. Taking the infimum in (7, 2) € Q4 and using that
infg, u <1, we obtain,

C1 , /
> . ]
= va(B(yo, R))R2du/dw /D(z,&«) u(t,w')pu(dw')

(5.71)

And using the assumptions of the volume of the balls in X as in (2.10),

- a(B(yo, R))R*11/ MW
f () < A= B : 5.72
webton W) S A= B ey o)) (o) (5-72)
for all ¢ € (0, (I?cR)?). Combining with the hypothesis that u(t, z) > ), we see that

osc u>A—A,
C((t,z),0r)

Whence by Proposition 5.5,

sup > osc > 60"\ —A).
C((tz),r) Cltz)r) ( )

where 0 € (0,1) is the constant from Proposition 5.5. We are left to check that

07 (AN —A) > K\, (5.73)
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with a constant K > 1. By the Lemma 2.9, we have

_ ol 2dg /dw v+2dp /dw
A< VD (ozzl+ RNTR <o (B , (5.74)
cl r or r

where C1 = Ci(c1,Cyp,,9). If we let

20 R y+2d g /dw
2> L <) , (5.75)

Then we have A < A((1 — 6)/2), hence

01 +1
2

0~ (AN —A) > A, (5.76)

so that we can let K = (§=! +1)/2 > 1 and this completes the proof. O
Given this lemma, we can prove the Theorem 5.7.

Proof of Theorem 5.7. First, we can derive the following property from Lemma 5.8. Define a
function

R
P(/\) = (Cil)\)l/’y

so that the condition (5.64) is equivalent to r > p(A). Take r = p(A) as in (5.63). If for some
point (s,w) € @, we have A := u(s,w) > 0 and

C((s,w), p(N) C Q, (5.78)

then there exists a point (s',w") € C((s,w), p(A)) such that u(s’,w') > KA.
We can start with an arbitrary point (sp,wp) € Q— where Ao = u(sg, wp) > 0. Assuming
that

(5.77)

C((s0,wo), p(No)) C @, (5.79)

we can choose a point (s1,wi) € C((so,wo), p(Ao)) where
)\1 = u(sl,wl) Z K)\(]. (5.80)

If again B
C((s1,w1), p(A1)) C Q, (5.81)
we can also find a point (s, w2) € C((s1,w1), p(A1)) such that

AQ = u(32,w2) Z K)\l Z KQ)\(). (5.82)
Following this procedure, we obtain a sequence of points { (s, w,)} such that
An = u(Sp, wyn) > K™ )\. (5.83)

and
($n,wn) € C((Sn—1, Wn—1), p(An-1)) C Q. (5.84)

We will continue the construction until

C((8nwn), p(An)) & Q = [(I*eR)?, (I%¢R)?] x D(z9,0R) (5.85)
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If such n does not exit, then we obtain an infinite sequence (s, w;,) € Cj such that u(sp, wy) —
00, which is not possible since the function « is bounded in Q C Q.
Hence there exists an n such satisfies (5.85), which implies 3 cases,

w® ¢ B(xo, (cR)> ), w¥ ¢ B(yo,oR), or s, < I*eR, (5.86)

where we use the notation w, = (wZ,wj) with w% € X and w;, € R.
In the first case, we have

d(w§, wk) > d(wo, wk) — d(zo, w§) > (oMW — p?/dw) R/ dw (5.87)

On the other hand,

n—1

i
—
3
I

—

d(wf,wp) < 7 d(wh,wf) € D7 p)Y M < N (K a) M < R/ a0
k=0 k=0 k=0
(5.88)
Similarly, in the second case, we have the lower bound for |w§, wy|,
|wi — wij| > |yo — w}i| = |yo — wy| > (0 —n)R (5.89)
and then the upper bound,
n—1 n—1 n—1
fwf —wl] < D7l —wi| <D0 p0w) < Y7 p(K ) < CsRAT (5.90)
k=0 k=0 k=0
In the third case, we have the upper bound for sy — s,
50— sp > (I’eR)? — (I'eR)? > (1'cR)? (5.91)
and then the upper bound,
n—1 n—1
so—sn = (56— skr1) < Y p(A)? < CLR2AS (5.92)
k=1 k=1

Comparing the lower bound and the upper bound of d(w¥, w?), |w§ — wh|, and sy — s, in all
three cases, we obtain that

Ao < C5 = C5(C,C3,Cy,0,m,7) (5.93)

Since Ag is the value of u at an arbitrary point in Q_, it follows that supg_u < C4, which
finished the proof of (PHI). O

5.4 Proof of Theorem 1.1.

We are now ready to provide the proof of our main result Theorem 1.1. Since (HKE) holds
on (X,d, u, &, F), we have by Lemma 5.8, (HKE-a) holds on (Xg, dg, fta, €, Fa). Then follows
from Theorem 5.4, we see that (LLE) holds on (X4, dq, tta, Ea, Fa). At last, we have the
Parabolic Harnack inequality for non-negative caloric functions by Theorem 5.7.

Suppose f is a non-negative weak solution of (—L)*f = 0. By Theorem 3.1, there exists
U such that U(-,0) = f and, since %—g(-,y) = 0, U is harmonic in X,. By taking U(t, z,y) =
U(z,vy), which is a constant in the time variable ¢, it is clear that U is a caloric function. Hence
the inhomogeneous parabolic Harnack inequality and the inhomogeneous Hoélder continuity
hold for U. Using the fact that U is independent of ¢, we take the trace operator and project
the y direction of U, and then derive the Harnack inequality for f. The Hélder continuity of
f follows similarly from the projection.
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5.5 Some remarks on boundary Harnack principles

In this Section, we briefly discuss boundary Harnack principles (BHP) for some generators
on Dirichlet spaces, under natural but more restrictive assumptions than the ones of the
previous sections. In the rest of the section, we always assume that the Dirichlet space under
consideration admits an interior Harnack inequality. Boundary Harnack inequalities are more
subtle properties than their interior versions. They require some sort of regularity and/or
geometry of the boundary. When dealing with powers of generators of local Dirichlet forms
(namely our setup), the situation starts becoming even more involved since one has two routes
(which do not seem to be equivalent in our general setting) to prove such results:

e One can start by extending the s-harmonic function from X into X, and then apply
a version of Boundary Harnack on the space X, for the new operator. We then come
back to the original space X taking a trace.

e One derives directly a BHP on X, and then taking the trace one defines first a solution
of the original harmonic function as a trace of the extended function and as a by-product
one gets the desired BHP on X.

The two previous routes are equivalent in some geometries, like for instance the Fuclidean
case for Lipschitz domains [20]. The argument in [20] can be easily extended to other nice
geometric contexts under natural assumptions. However, it is known [18] that powers of the
Euclidean laplacian satisfy BHP on any open domains. As far as we know, there is no purely
PDE proof of such a result. In a series of important works, De Silva and Savin [27, 26, 28]
initiated the derivation of BHP from only PDE tools, applying it to several free boundary
problems. It is not clear to us how to make several of their arguments work in our general
setting, though as alluded before, many of their strategy could be implement in a smoother
situation.

Keeping in mind such a striking difference between the laplacian and the fractional lapla-
cian, it would be desirable to have a BHP in our setting in the most general admissible
domains. When one tries to follow the first strategy described above, one faces the obvious
problem: a ball in X, is not the product of a ball in X times an interval. In the case of very
simple ambiant spaces (like Euclidean spaces) and Lipschitz domains one can remedy to this
issue by extending properly the function and using transformations which allow to apply BHP
in so-called slit domains (see e.g. [20, 4, 21] and the papers of De Silva and Savin mentioned
above).

The notion of admissible domain we now consider is the one of uniform domains. If = is
a point in Q, denote by dq(z) = d(z, X\Q) the distance from z to the boundary of Q. We
define

Definition 5.9. Let 7y : [a, 8] — Q be a rectifiable curve in Q and let ¢ € (0,1),C € (1,00).
We call v a uniform curve in € if

da(y(t)) = ¢-minf{d(y(a),¥(t)),d(v(t),7(8))}, for allt € [a, 5],

and if
length(y) < C - d(y(e),v(B)).

The domain Q is called uniform if any two points in € can be joined by a uniform curve in
Q.
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The following result is proved in [31].
Lemma 5.10. The domain X is uniform in X,.

The previous lemma is our starting point and combined with the results in [10] for instance,
allows to get

Lemma 5.11. (Boundary Harnack inequality in extended spaces) Assume that the Dirichlet
space (Xg := X xR, &y, pia) s our local Dirichlet space supporting an interior Harnack estimate
for the generator L,. Let &€ € X and consider two nonnegative harmonic functions u,v
vanishing continuously on Bgr(§) for some R > 0 (this is a ball in X,). Then there exists a
constant C > 0 such that for any £ € X

v(z)
u(z’) = Cv(ac’)7

for all x,2" € B(&,7) and r < R/2. The constant C depends only on the constant in the
interior Harnack inequality.

The point now would be to recover the desired BHP for s—harmonic functions on X
out of Lemma 5.11 (which involves functions on X,). One would need to prove that an
s—harmonic function extends to a function satisfying the conditions of Lemma 5.11 with a
controled geometry. As already mentioned, it is not clear in our general setup how to produce
such a situation. We leave this problem to future work.
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