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Abstract
In this paper we study stable solutions to the fractional equation

(=A’u= f), |ul <1 inR?, (0.1)

where 0 < s < land f : [-1,1] - Risa C'¢ function for @ > max{0, 1 — 2s}. We
obtain sharp energy estimates for 0 < s < 1/2 and rough energy estimates for 1/2 <s < 1.
These lead to a different proof from literature of the fact that whend = 2,0 < s < 1,
entire stable solutions to (0.1) are 1-D solutions. The scheme used in this paper is inspired
by Cinti—Serra—Valdinoci [16] which deals with stable nonlocal sets, and Figalli-Serra [26]
which studies stable solutions to (0.1) for the case s = 1/2.

Mathematics Subject Classification Primary 35B06 - 35J15 - 35J20 - 35J91 - 53A10

1 Introduction
1.1 Nonlocal stable De Giorgi conjeture

It is well known that for 0 < s < 1, the fractional s-Laplacian is defined as

u(x) —u(y)

(=AY’ ux) :=CW, s)(P.V.)/
R4

C(d,s) 2u(x) —u(x +y) —ulx —y)
= dy,
2 Ju = [T

(1.2)
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where C(d, x) is a constant such that
(A uE) = | ®). (13)
For Q C RY, we consider the fractional Allen—Cahn type equation
(=A)Y’u = f(u), |ul <1 ing,
which is the vanishing condition for the first variation of the energy

T, Q) =T w, ) +I W, Q)

_ 2
// |u () L;Eryz)l dydx
RIxRI\(Qex Q) |X — [

+ / Fu())dx,
Q

up to normalization constants that we omitted for simplicity.

Throughout the paper we assume that F is the primitive function of a given C'* function
f :[—1,1] > R, where ¢ > max{0, 1 — 2s}. The regularity of f is to guarantee that any
solution u to (0.1) is in C%(R¥) so that the fractional Laplacian is well defined, see for example
[8, Lemma 4.4] for the proof. We also throughout the paper assume that F : R — [0, c0)
is a double well potential with two minima —1 and 1. This is the sufficient and necessary
condition to guarantee the existence of 1-D layer solutions to (0.1), see [9, Theorem 2.4].
Recall that layer solutions are solutions that are monotone in one variable and have limits
+1 at +o0.

In this paper, we study stable solutions to the fractional Allen—Cahn equation (0.1). Recall
that u is a stable solution to (0.1), if the second local variation of 7 (-, R?) at u is nonnegative.
Or equivalently,

/Rd (=A)Y'v+ flww)v =0, Yve CIRD.

Note that stable solutions include local minimizers or monotone stationary solutions of
T, Rd). Also it is known that 1-D stable solutions are layer solutions, which is a con-
sequence of [18, Lemma 3.1] and [9, Theorem 2.12].

We would like to study the symmetry results for stable entire solutions to (0.1), which is
related to the nonlocal version of De Giorgi Conjecture for stable solutions:

Conjecture 1 (Nonlocal Stable De Giorgi Conjecture) Let 0 < s < 1 and u be a stable

solution to (0.1), then u is a 1-D solution for d < 7.

1.2 Background and motivation of Conjecture 1

In 1979, De Giorgi made the following conjecture on the entire solutions to classical Allen—
Cahn equations:

Conjecture 2 (Classical De Girogi Conjecture) If u is a solution to the classical Allen—Cahn
equation

—Au=u—u’, |ul<1 inRY, (1.4)

with d,u > 0, then u is a 1-D solution ifd < 8.

@ Springer



Some energy estimates for stable solutions to fractional... Page3of17 49

The classical De Giorgi conjecture is closely related to minimal surface theory. If u is a
local minimizer to the associated energy funtional

1 1
Eu, Q) = f/ [Vul*dx + f/(l — u?)%dx, (1.5)

2 Ja 4 Ja

where Q@ = R, then ue(x) := u(x/e) is a minimizer to
1
£ (v, €Q) = / $\VoPdx + —/ (1 — v))2dx.

2 de Jeq

Scaling and energy estimates for minimizers imply

Ec(ue, By) = €171 E(u, Byje) < C(d).

By Modica-Mortola Gamma convergence result [29], uc — xg — xgc in L 1] ¢ for a subse-
quence €, — 0, and E is a perimeter minimizer in RI.If2 <d <8and dE isa graph, then
the classification of entire minimal graphs in R? implies that E must be a half space, and thus
{ue > t} converge to a half space locally in L' for —1 <t < 1. Since {u¢ > t} = e{u > t},
De Giorgi conjectured that {# > t} itself should also be a half space for any ¢, even for u to
be monotone in direction without having to be a minimizer.

The case when d = 2 was proved by Ghoussoub and Gui in [28], and the case whend = 3
was proved by Ambrosio and Cabré in [1]. For d > 9, counterexamples were given by Del
Pino, Kowalczyk and Wei [17]. The case 4 < d < 8 was proved by Savin [32] under the
additional assumption that

lim w(x’,xy) = +1, foranyx’ e R (1.6)
Xq— 00
The conjecture remains open for 4 < d < 8 without the limit condition (1.6). We remark that
in [32], only the minimality of u is used, which is guaranteed by the the monotone condition
and (1.6). We also remark that if the limit in (1.6) is uniform, then Conjecture 2 is true for any
dimension d without the monotone assumption. This is proved in [2,3,22] independently.

This conjecture in its full generality remains open. As far as we know, at this moment the
most general results can be found in [23,24] and references therein.

In the fractional analogue, if a solution u is a minimizer to the associated energy, then
Ue(x) := u(x/e) is a minimizer to

T, eQ) + 1TP (u, €Q), if 1/2<s<1,
Tse @, Q) = more T, €2) + qzg T W, eQ),  if s=1/2,
T (u, €Q) + - T" (. €Q), if 0<s<1/2.

In [38], Savin and Valdinoci proved that if supy . .1 Js.e (ue, 2) < 0o, thenue — xg — xEc
in L' up to a subsequence, where E is a perimeter minimizer in 2 for s € [1/2, 1) and an
s-perimeter minimizer in 2 for s € (0, 1/2). The classification for global s-minimal graphs
is the following, which is a combination of several works due to Cafarelli, Figalli, Valdinoci
and Savin, see [14], [27] and [33].

Let E be an s-perimeter graph. Assume that either

o d=2,23,
e ord < 8and % — s < ¢ for some €y > 0 sufficiently small.

Then E must be a half space.
It is not known whether the above classification result is optimal, since there are no known
examples of s-minimal graphs other than hyperplanes, as far as we are aware.
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These results motivate the following De Giorgi conjecture in the nonlocal case:

Conjecture 3 (Nonlocal De Giorgi Conjecture) Let 0 < s < 1 and u be a solution to (0.1)
with

Ox,u > 0, (1.7)
then u is a 1-D solution for d < 8.
Conjecture 3 has been validated in different cases, according to the following result:

Theorem 1.1 Let u be an entire solution to (0.1) satisfying (1.7). Suppose that either d =
2,3, 5s€0,1)ord =4, s=1/2, thenu is 1-D.

Theorem 1.1 is due to [11] whend =2, s = 1/2,[9] and [35] whend =2, 0 <5 < 1, [5]
whend =3, s = 1/2,[6] whend =3, 1/2 <5 < 1,[18] whend =3, 0 < s < 1/2 and
[26] whend =4, s = 1/2.

Concerning the nonlocal De Giorgi Conjecture in higher dimensions with the additional
limit condition (1.6) or with minimality condition, the best known results are the following
two theorems, which were proved in [36] when s € (1/2, 1), [37] when s = 1/2 and [19]
when s € (1/2 — €, 1].

Theorem 1.2 Let d < 8. Then, there exists €y € (0, 1/2] such that for any s € (1/2 — €, 1],
the following statement holds true:
Let u be an entire solution to (0.1) satisfying (1.6) ' and (1.7), then u is 1-D.

Theorem 1.3 Letd < 7. Then, there exists €y € (0, 1/2] such that for any s € (1/2 — €, 1],
the following statement holds true:
Let u be an entire solution to (0.1) which is a minimizer of J (-, RY), then u is 1-D.

A counterexample ford =9, 1/2 < s < 1 is announced by H. Chan, J. Davila, M. del Pino,
Y. Liu and J. Wei, see the comments after [10, Theorem 1.3]. The other cases remain open.
We also refer the reader to the very nice survey paper [21] for a summary of recent results
on the nonlocal De Giorgi conjecture.

Motivated by Conjecture 3, it is natural to study the stable De Giorgi Conjecture, that is,
Conjecture 1. This is because, on the one hand, it is well known that monotone solutions to
(0.1) are stable solutions. On the other hand, a further relation between stable solutions and
monotone solutions to (0.1) is given in the following remark, whose proof can be found in
[18].

Remark 1.4 1f any entire stable solution to (0.1) in R4-1is 1-D, then any monotone solution
to (0.1) in R? isalso 1-D ford < 3,s € (0,1)and for4 <d <8, s € (1/2 — €p, 1), where
€o € (0, 1/2] is some constant.

Because of the connection between monotone solutions and stable solutions as revealed
in Remark 1.4, it is important to study Conjecture 1.

1.3 Previous results on Conjecture 1

For d = 2, Conjecture 1 was validated by Cabré and Sold-Morales in [11] for s = 1/2,
and by Cabré and Sire in [9] and by Sire and Valdinoci in [35] for every fractional power

! This condition can be replaced by the more general condition that the limits of # when x; — 400 are 2D,
see [18, Theorem 8.1]
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0 < s < 1 with different proofs, all of which require Cafarelli-Silvestre extension [12] and
the stability of s-harmonic extension U in R? x (0, 00). The stability condition used in these
references is the following:

Remark 1.5 In [9,11,35], the stability of solution u to (0.1) was understood in the sense that
the second local variation of the extension energy

l oo
EWU; R = f/ / 272\ VU Pdxdt +/ F(u(x))dx
2 0 R4 R4
is nonnegative at U, where U is the Cafarelli-Silvestre extension of # which solves
() div(e"" U x, 1) =0 in R? x (0, 00)
(ii) e limy o' =29, U(x,1) = f(U(x,0)) on JRL!

with boundary condition U (x, 0) = u(x), where c¢; is a constant which is discussed in [8,
Remark 3.11]. It appears that this stable assumption is stronger than ours which just considers
local variations on R instead of R? x (0, 0o). Later it was shown in [18, Proposition 2.3]
that the two stable definitions are equivalent for every fractional power 0 < s < 1.

For3 <d <8and 0 < s < 1, Conjecture 1 remains open except for the case d = 3 and
s = 1/2. In fact, it has been recently validated by Figalli and Serra in [26] without using
extension results in [12]. Figalli and Serra utilized the local BV estimates scheme originally
developed by Cinti et al. [16] for stable sets (see Definition 1.6 there), together with the
following sharp interpolation inequality

J"?(u, Br) < C(d)log Ly <1+f |Vu|dx>, (1.8)
B

where Ly > 2 is an upper bound for || Vu| ~, to prove the following energy estimates in any
dimension d and s = 1/2, which is a key ingredient to validate Conjecture 1.

Proposition 1.6 [26, Proposition 1.7] If u is a stable solution to (0.1), then
/ |Vu| < CRY ' log(MyR) (1.9)
Br

and
T2, Bg) < CR*'log?(MyR), (1.10)

where C is a universal constant depending only on d and o, and My > 2 is an upper bound
for the Holder norm of f.

With (1.9) and (1.10) being applied in the local BV estimate scheme, and by a bootstrap
argument, Figalli and Serra were able to prove Conjecture 1 ford =3 ands = 1/2.

1.4 Our contribution in this paper

Proving energy estimates like (1.9) and (1.10) for stable solutions to (0.1) for every fractional
power s € (0, 1) is definitely a decisive step to solve Conjecture 1.

We have observed that actually suitable adaptation of the local BV estimate scheme used
in [26] together with a generalized form of (1.8) can produce energy estimates for stable
solutions in arbitrary dimension d and energy 0 < s < 1. We prove:

@ Springer
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Proposition 1.7 Let u € C2(R?) be a stable solution to
(=A)’u= f), lul<1 inRY, (1.11)

then there exists constant C1 = Ci1(d,s) and Co = Ca(d, s, f) such that for any ball
Br C R4, R > 1, we have

C R4 0 1
/ Vul < A (1.12)
Br CoR 25— log(MoR) > <s<l1

and

CiRI™2 0 3
! =9=2 (1.13)

J*(u, Bg) <
@, Br) CRIPE 2102 (MgR) L <5 <1,

where My > 2 is an upper bound for L*° norm of f.

Note that it is easy to see that for a bounded Lipschitz function u, the natural growth for
fractional energy is

J*(u, Bg) < CR?,

see for example Lemma 1.8 below. Such estimate is too rough. It is with the stability condition
of u that we can derive a sharper fractional energy growth estimate (1.13) than the natural
one.

(1.12) and (1.13) are sharp for the case 0 < s < 1/2, in the sense that the local minimizers
do satisfy same estimates, which are optimal, see [34] and [30]. Although for the case
1/2 < s < 1, our energy estimates are not optimal, the adaptation of local BV estimates
scheme in [16] and [26] together with our energy estimates can also give a different proof to
validate Conjecture 1 for the case d = 2, 0 < s < 1, see Theorem 3.7.

We remark that when s = 1/2, C;, does not depend on f by keeping track of the constant
in our proof. Thus in this case, the second inequalities in (1.12) and (1.13) coincide with
(1.9) and (1.10) in Proposition 1.6.

We also remark that the key of proving (1.8) is by [25, Lemma 2.1] (or [26, Theorem
2.4]), whose proof was based on by Plancherel formula plus some delicate estimates. The
proof seems to work only for the case s = 1/2. We give a different proof in this paper that
actually works for all cases 1/2 < s < 1. In fact, we can prove the following result, which
might have independent interest.

Lemma 1.8 For any ball Bg C R? and u which belongs to appropriate space with |u| < 1,
and let s € (0, 1/2), there exists universal constant C = C(d,s) > 0 such that for any
R>1,

T (u, BR) §C</ |Vu|dx+Rd*2S+Rd>. (1.14)
Bog

If1/2 < s < 1 andu is assumed to be a Lipschitz function with || Vul| Leo(gz) < Lo, Lo > 2,
then there exists C = C(d, s) > 0 such that

J*(u,Bg) < C (RHS +L¥! log(2LoR)/ |Vu|). (1.15)
Bag
Note that when R = 1 and s = 1/2, (1.15) is exactly (1.8).

Itis with Lemma 1.8 and the adaptation of local BV estimate for arbitary fractional powers
s € (0, 1), we can prove Proposition 1.7.
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Remark 1.9 Only after this work was completed, we have noticed that Cinti has mentioned in
her survey article [15] that she, Cabré and Serra are carrying out a careful study on nonlocal
stable phase transitions in [7], which has not been posted yet. As Cinti mentioned, they
will state energy estimates, density estimates, convergence of blow-down and some new
classification results for stable solutions for fractional powers 0 < s < 1/2. While our focus
in this paper is to exploit the ideas in [16,26] to prove energy estimates for all fractional
powers 0 < s < 1, as best as we can do at this moment.

1.5 Outline of this paper

In Sect. 2 we prove Lemma 1.8. In Sect. 3, we validate the BV estimate scheme for any
fractional power s € (0, 1) and use it to prove Proposition 1.7, and then as an application we
validate Conjecture 1 for the case d = 2, s € (0, 1).

2 Proof of Lemma 1.8

In this section we prove Lemma 1.8. We first recall the fractional Sobolev embedding result:

Proposition 2.1 (see [21, Proposition 2.2]) Fors € (0,1), p > 1 and B C R4, we have
lullws.rgry < C(d, p, S)ltllwippg (2.1)
In order to prove Lemma 1.8, we also need to prove:

Lemma 2.2 Assume |u| < 1 and |Vu| =,y < Lo, where Ly > 2, then for s € [1/2, 1),

_ 2
/ / @) = ) gy < dedLg‘H((z—2s)1og(2Lo)+1)/ IVu(x)|dx
By /B 1—s

|x _ y|d+2s B,
2.2)
=CWd, LY log(Lo)/ |Vu(x)ldx, (2.3)
B
where wg is the volume of the unit ball in R?.
Proof We estimate
2
ux)—u
JACEE
B; Y B |x - yl
o lu(x +2) —u(x)*
[ [ terremlut +2) - utP > ) MO gz
By Y B |Z|
2 2s
lu(x +2) —u(x)|
= . _ —2s dzdtdx
/31/0 /Bz X{z: lu(x42)—u(x)[2=2 >, x+z€B1 } |7|d+2s
2 _ 2s
< / / / X e+ 2 — OV v
B Jo JB, {z:|~\>’2’2“' x+zeB} |zl
lu(x +2) — u ()] Ju(x +2) — u(x)[*~!
/ / / Flas EREI
B By {zlzl> 22 x4zeBy) < Z
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1
Vu(x +rz)|dr
<M251//./ Jo| (d M7t diac
By By (z:z |> , x+z€B1} |zl
[Vu(x +rz)|
_Mgs 1/ / f o / X{xeBy:x+zeB) g dxdzdtdr
{zeBy:lz|> 15 ) B |z]
< Mgs—lf |Vu(x)|dx/ / /x | —ddzdtdr
B 0 JO {zeBz:\z|>’2A;§S ) |z]

1 QM) 25A2 1
:Mgs_l/ |Vu(x)|dx/ / /X . ——dzdidr
B o Jo (zeByilzl> S} |z]
1 QM) A2
= dwgM}™! / [Vu(x)|dx / / (log(ZMo)—
B 0 JO

, 1
=2 A 2My)* HdwgMy ! / |Vu(x)|dx (log(ZMo) +
B

1
y log t) dtdr

—log (2 A 2Mp)*~%)
2—2s

1
< iddegs—l((z — 25) log(2Mo) + 1)/ [Vu(x)|dx,
_ 5

where in the above we have used that the layer-cake formula for nonnegative function g €
L! (dA), A being a Radon measure,

llglloo
[ewnwar= "7 [ meodar
0 {x:g(x)>1}

that for s € [1/2, 1),

1L
2-2s

) _ 2-2s ) !
{z:|u(x+2) —ulx)| >t} C{z:|z| > "

1,
and that x € By, x + z € By implies
x+4+rz=r(x+2z)+ ({1 —r)x € By, by convexity of Bj.
]

The following corollary can be obtained by modifying the proof of Lemma 2.2, and it
might have some independent interest.

Corollary 2.3 Let Loy > 2. then for any |u| < 1, |Vullpe,) < Lo and any p > 1, the
following estimate holds:

/ / |u(x)—u(y)|pd dySC(d,p)log(Lo)/ [Vu(x)|dx.
By J B o

|x _y|d+1

We omit the proof of this corollary.
Now we prove Lemma 1.8.

Proofof Lemma 1.8 For 0 < s < 1/2, we estimate

u(x) —u(y)|?
J*(u, BR) =// ————=—dydx
RYxRI\(BG xBG) X — yI4T
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— 2 _ 2
E// Ju(x) b;(yz)l dydx +2// e (x) l;(yzn dydx
Bor X Bag |.X - )’| +es BRXBZR |X - )’| +es

<2// '”(x)_j(i)ld dx +C(d, s)R%, since u| < 1
BarxBag |.X - | +2s

= 2[uly21 gy + C(d, )R
< C(d,5)ully11 g,y + C(d, )R, by Proposition 2.1

<CW,s) (/ |Vuldx + R~ + Rd> .
Bor

This concludes (1.14).

Let us now prove the lemma for the case 1/2 < s < 1. For any ball Bg(xg) C RY, we let
UR ‘= u(xo + Rx), and thus ||VMR||Loc = R||Vu||Loo < RL().

By applying Lemma 2.2 to # z and using the scaling properties

J*(ur, B1) = R*~4 7 (u, Br(xo)) and /‘Wmmsz”{/ |Vuldx,
By Bg(x0)

we thus derive

_ 2
// o) L;(yzﬂ dydx < C(d, )L™ log(RLo)/ \Vu(o)ldx.  (2.4)
BrxBpg |)C - | +es Bgr

Therefore, (1.15) is obtained by the following straightforward computation

lu(x) — u(y)|?
J*(u, BR) =// ————=—dydx
RIxRI\(BG xBG) X — y[4F2S

_ 2 _ 2
5// |ue(x) b;(yz)l dydx +2// Iu(x) lz(yz)l dydx
BogxBag X — y|at2s BrxBS, — y|d+2s

_ 2
// ) L;Eryz” dydx + C(d, s)RY™%, since |u| < 1
BoprxBar |x - y| s

<CW,s) <Rd_25 + L3 log2LoR) |Vu(x)|dx> , by (24).

Bar

3 Local BV estimate scheme for any power 0 < s < 1 and Proof of
Proposition 1.7

As we mentioned in introduction, the local BV estimate scheme was first developed in [16]
and adapted by Figalli and Serra in [26] for the study of stable solutions to (0.1) whens = 1/2.
In this section we show that thanks to Lemma 1.8, the scheme can be applied to give certain
energy estimates for every fractional power 0 < s < 1, as stated in Proposition 1.7.

First, to utilize the stability condition of solution u to (0.1), following [26], see also [4,
Lemma 4.3], we construct suitable variations of energy with respect to a direction v, where
v is a fixed unit vector in R?.

Let R > 1 and

Y v(x) = x + 1o (x)V,
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where
1, lx] < %
pxy={2-2 B iy <R 3.1)
0, x| = R.

It is clear that when |¢| small, v y is a Lipschitz diffeomorphism, and thus it has an inverse.
Define

Piyu(x) :=u (L[f;vl (x)) .

Remark 3.1 1t is clear that for x € By, if |¢] is small, then P, yu(x) = u(x — tv).

To simplify notation, we define the second variation operator AL, with respect to v on
any functional J to be as

A’ij(u, Q) =T (Prvu, 2) + T (P yu, Q2) — 27 (u, 2).

The following estimate for the second variation of fractional energy is proved in [4, Lemma
4.3] and [26, Lemma 2.1]. For the courtesy of reader, we include a proof.

Lemma 3.2

2\73‘(“7 BR)

Ni T (1, B) = C(d. 5)1*

, VR>1.

Proof We start with more general domain variations as follows. We consider the map
Fi(x) = x 4+ tn(x), (3.2)
where 7 is a smooth vector field vanishing outside Bg. We set
Piu(x) == u(F 1 (x)). (3.3)
We estimate
A T (u, BR) := J*(Piu, Bg) + J*(P_;u, Br) — 2J° (u, BR).

We use By to denote RY x R? \ (Bg x Bg). In the following computation, z = x — y and

e(x,y) = W Since the Taylor expansion of the Jacobian of F; is

JF, =1+ tdivy + 12A(n) + O(+%),
where

o0 2
AQp) = (divn) 2tr(V77) ’

we can compute
8B = [ [0 —uP(KG o+ el 1 4 i)
Bg

+ AN+ tdivp(y) + A1)
+ K(z — te|z|)(1—tdivn(x)—l—A(n(x))t2)(l—tdivn(y)

+ A — 2K(Z))dydx
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= //~ lu(x) — u(y)|26(x, y,n, R)dydx,
Br
where K (z) = Iz\"ﬁ Using that

K(az) = |a|"* K (z), Va eR,

we have
e(x. y.1, R)
= K@(K (G + 101+ 1divn() + A@G)A) (1 +divn(y) + A@G)E)
K (2 =101 = rdivn() + A = rdivi) + A@GDR) = 2K ()

2
= K(z)( (K(z/lzl) +tVK(z/|z])e + % < V2K (z/|z])e, € > +0(;3))

(1 + tdivy(x) + A(n(x))t%)
(1 4 tdivy(y) + A1) + (K (z/1z]) — tVK (z/z])e

l2
+E < V2K (z/|z])€, € > +0(t3))

(1 = tdivn(x) + A(n(x)e*) (1 = tdiv(y) + A (y)E*) — 2K(z/|z|)>
= 2K(Z)t2(A(n(X)) + A () + divy(x)divy () + (divy (x)

+divi () VK 2/ [zhe+ < V2K (2/lz)e, € > )

+ 0@
< Cd, )NVnll7ee (g K )1

In particular, if we choose 1(x) = ¢ (x)v, where ¢ is given as (3.1) and v € $9=1 then we
have

2\7x(ua BR)

AL\ T, BR) < Cd. )

[m}

Next, we prove the following identity related to nonlocal fractional energy, which was
implicitly used in the proof of [26, Lemma 2.2].

Lemma 3.3 Let 2 C R?. Forany functions u, v in appropriate spaces, letu~ v = max{u, v}
and u A v := min{u, v}, we have the identity

T, D+T W, QT uvv,Q) —T v, Q)
=2 / /Rded\(vac)(v —u) 1 (x)(v —u)— (YK (x — y)dydx, (3.4)
where K (2) = ez, (v =) = (v —u) VOand (v — u)— = (v —u) AO.
Proof Define sets

A={xce RY v(x) > u(x)}
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and
Q=R x R\ (Q° x Q).
Then we calculate

T, D+T U, QD —-—T wuve,Q —-T wuAv, Q)
:// ) (Iv(x)—v(y)|2— |v(x)—u(y)|2) K(x — y)dydx
(Ax AN

+/f (@) — v = ux) — v()I?) K (x — y)dydx
(A xA)NQ
+// (lu) —u? = lu@x) —v(»)*) K (x — y)dydx
(AxA)NQ
+// (lu) —uP = ) — u()?) K (x — y)dydx
(A xA)NQ
=2 / / (@) — u(@) () — v(»)) K (x — y)dydx
(AX AN
42 / / (W) = @) ) — w0 K (x — y)dydx
(A°x ANQ

—2 / / (0= W4 — w)- (WK (x — y)dydx.
R x R4\ (¢ x Q°)

Remark 3.4 The above lemma implies
T, +T W, Q) =T Vv, Q+T unAv,Q),

and “ =" holds only if either v < u or v > u in Q. To our knowledge this was first used in
[30, Corollary 3], and it is really reveals the nonlocal feature of fractional energies.

By using the matrix determinant lemma
det(l +a®p)=1+a-p
where [ is the identity matrix and «, B are two vectors, one can also check that
AL TP (u, B)) = 0. (3.5)
This together with lemma 3.2 immediately yields

Lemma 3.5 There exists universal constant C = C(d, s) > 0 such that

Al T (u, Bg) < Ct*J° (u, BR)/R*.

For the rest, unless otherwise specified, we write C as various universal constants depend-
ingond and s.

The next lemma, which is from [26, Lemma 2.2], dealing with the case s = 1/2 and
in the same spirit of [16, Lemma 2.5], gives upper bound for the interior BV-norm of u by
the s-fractional energy in a larger ball. Again, the proof in [26, Lemma 2.2] works for all
fractional powers 0 < s < 1. We state the result and include the proof as courtesy to the
readers.
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Lemma 3.6 Let u be a stable solution to (1.11), then there exists a universal constant C =
C(d, s) such that for any R > 1,

(/ (8vu(x))+dx> (/ (8vu(y))dy> < CJ*(u, Br)/R* (3.6)
By B2

and
/ IVu(x)ldx < C (1 VT, Bl)). 3.7)
By

Proof Let i = max{P; yu,u} and u = min{P; yu, u}. By Lemma 3.3 and Remark 3.1, we
have

(u(x —1v) —u(x)); (u(y —1v) —u(y))_
|x _ y|d+25

J* (i, BR) + J*(u, BR) +2 / dydx
B2 B2

< J*(Pyyu, BR) + J*(u, Bg).
We also have

JP @@, Br) + IT* (u, Br)

=/ F(Pt,v”)“l‘/ F(u)+/ F (Pt vu)
{Prvu>u}NBR {Pr vu<u}NBR {Pr vu<u}NBR

+ / Fu)
{P; yu>u}NBR

= I (Piyu, BR) + T* (u, Bg).

Since |x — y| < 1 when x, y € Bj», we have

7G50+ Tw B +2 [ [ =) a0, i - m) - ue)-
B2V Bip2

< J(Pyu, BR) + J (u, BR). (3.8)

Using this and the stability condition of «, and by adding 7 (P—; vu, Bg) — 37 (u, Bg) to
both sides of (3.8), we have:

/ / (u(x —tv) —uX); (y —tv) —u(y))_ dydx < o(t?) + AL, J(u, Br)
B2 B2

< o(t*) + Ct>J°(u, Bg)/R?, by Lemma 3.5.

Dividing > on both sides and passing to limit as  — 0, we can conclude (3.6).
Define A¥ := fBl/Z (dyu(x))y dx, then by (3.6) we have

min{A], Ay} < AV Ay </CT5(u, By). (3.9)

In addition, since |#| < 1 and divergence theorem,
AT — AT| = ‘/ 8Vu(x)‘ <cC. (3.10)
By
Therefore, (3.9) and (3.10) yield

/ [oyu(x)|dx = AT + A, = |Al — Ay | +2min{A}, A} < C (1 + VT (u, B1)> )
B2
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This proves (3.7). O

Now we are in a position to prove Proposition 1.7.

Proof of Proposition 1.7 For 0 < s < 1/2, combining (1.14) for R = 1 and Lemma 3.6, we

have
[Vul SC<1+ C(1+/ |W|>). (3.11)
By By

By AM-GM inequality and Young’s inequality, for 0 < § < 1, whose choice depends on d
and s which will be specified later on, there exists C > 0 such that

/|W|55/ |Vul 4+ C/8. (3.12)
B By

Now we do the scaling argument. For any xo € R? and p > 0 with B,(x0) C By,
let w(x) = u(xg + %x), then w is also a stable solution to (0.1) with f(x) replaced by

Zsz fxo+ %x). Since the estimate above does not depend on f, by (3.12) we have

|V 55/ |Vw| + C/s.
B By

that is,
pl‘d/ |Vu| < Spl“’/ \Vu| + C/8. (3.13)
By a(x0) B, (x0)

Then by Simon’s Lemma proved in [31], see also (see [16, Lemma 3.1] and [26, Lemma
2.3]), we can choose universal constant § depending on d and s such that from (3.13), we
conclude that

/ |Vu| < C, (3.14)
By

where C depends only on d and s.
Note that (3.14) is true for any stable solution u to (0.1), hence we can apply (3.14) for
u(xg + 2Rx), which is also a stable solution to (1.11), instead of u(x), and thus we have

/ [Vul < CRT!, Vxo € R (3.15)
Br(x0)

By (3.14) and (1.14), we have that for any stable solution « to (0.1),
J*(u, Bija) < C. (3.16)
Also by scaling property
T (u(xo +4Rx), Bija) = 4R)* 4 T° (u, Br(x0)).
Thus from (3.16) we conclude
J*(u, Br(x)) < CRI™, Vxp e R? (3.17)
These conclude (1.12) and (1.13) for the case 0 < s < 1/2.
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Next, we consider the case 1/2 < s < 1. By (1.15) and (3.7) we have

/ [Vu(x)|ldx < C 1+\/C<1+L§“10g(2L0) |Vu|> ,
By By

where Lo > 2 is an upper bound for || V|| .o (p,). Then similar to the argument (3.11)-(3.14),
we have

f |Vu(x)ldx < CLF 'log(2Ly), (3.18)
B2

For any x¢ € R, since up(x) := u(2Rx + xo) is also a stable solution to (0.1) with f
replaced by R f, by (3.18) we have

/ |Vug(x)ldx < CL% 'log(2Lg), (3.19)
By

where Lr > 2 is an upper bound for ||Vug || oo (B)) = 2R||Vu|| Lo (Byg (xy))- BY [13, Proposi-
tion5.2]andsince [u] < 1, |Vull Lo ray < C(d, 5) Mo, and thus we canchoose Lg < CMoR.
Hence by (3.19) and scaling property we can conclude (1.12) for the case 1/2 < s < 1. Then
by (1.15), and elliptic estimate Ly < C My, we derive (1.13) for the case 1/2 < s < 1. Note
that the constant C; in (1.13) for the case 1/2 < s < 1 does depend on f. However, when
s = 1/2, the constant in (1.13) does not depend on f. O

To the end, we recall the following result, which validates Conjecture 1 for the case
d =2, 0 <s < 1. This was proved in [9] and [35] using different approaches. Applying the
energy estimates obtained in this paper, we can give a new proof.

Theorem 3.7 Ifu is a stable solution to (0.1) in R?, then u is 1-D.

Proof By Proposition 1.7, the RHS of (3.6) goes to zero as R — o0, and hence

( / (avu>+<x>dx> ( / (avu>_(y>dy> —0. (3.20)
Bi)2 By

Then u is monotone in By, along direction v. Since (3.20) is true for any fixed direction v
and any half ball, by the continuity of # we conclude that u is 1-D. O
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