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ABSTRACT. The analysis of nonlocal discrete equations driven by fractional powers of the
discrete Laplacian on a mesh of size h > 0
(_Ah)su = f 5

for u, f: Zr — R, 0 < s < 1, is performed. The pointwise nonlocal formula for (—Ap)°u and
the nonlocal discrete mean value property for discrete s-harmonic functions are obtained.
We observe that a characterization of (—Ay)° as the Dirichlet-to-Neumann operator for
a semidiscrete degenerate elliptic local extension problem is valid. Regularity properties
and Schauder estimates in discrete Holder spaces as well as existence and uniqueness of
solutions to the nonlocal Dirichlet problem are shown. For the latter, the fractional discrete
Sobolev embedding and the fractional discrete Poincaré inequality are proved, which are of
independent interest. We introduce the negative power (fundamental solution)

u=(=An)""f,
which can be seen as the Neumann-to-Dirichlet map for the semidiscrete extension problem.
We then prove the discrete Hardy-Littlewood—Sobolev inequality for (—Aj)~°.

As applications, the convergence of our fractional discrete Laplacian to the (continuous)
fractional Laplacian as h — 0 in Holder spaces is analyzed. Indeed, uniform estimates for the
error of the approximation in terms of A under minimal regularity assumptions are obtained.
We finally prove that solutions to the Poisson problem for the fractional Laplacian

(-A)'U =F,

in R, can be approximated by solutions to the Dirichlet problem for our fractional discrete
Laplacian, with explicit uniform error estimates in terms of h.

1. INTRODUCTION AND MAIN RESULTS

The fractional Laplacian, understood as a positive power of the classical Laplacian, has
been present for a long time in several areas of mathematics, like potential theory, harmonic
analysis, fractional calculus, functional analysis and probability [10, 14, 16, 26]. However,
although this operator appeared in some differential equations in physics [17], it was not
until the past decade when it became a very popular object in the field of partial differential
equations. Indeed, nonlocal diffusion equations involving fractional Laplacians have been one
of the most studied research topics in the present century. The fractional Laplacian on R™
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is defined, for 0 < s < 1 and good enough functions U, as
U(z) - U(y)

(—A)°U(x) =cpsP.V. o — [

Rn
for z € R", where ¢, s > 0 is an explicit constant, see [14, 29]. We could say that the triggers
that produced the outbreak in the field were the papers by L. Caffarelli and L. Silvestre
[4] and L. Silvestre [25]. Since the appearance of those works there has been a substantial
revision of a big amount of problems in differential equations where the Laplacian is replaced
by the fractional Laplacian or more general integro-differential operators, see for example
[3, B, O 2T), 22 23| 241, 25, 28, 29] and references therein for models and techniques. On
the other hand, there is the basic question of approximating the continuous problems by
discrete ones. The large literature includes numerical approximations of different sorts, see
for example [11, 2 8, 12, [13], 18] and references therein. The main difficulties to overcome in
numerical approaches are the nonlocality and singularity of the operator . In any case,
it is expected for discrete jump models to approximate continuous jump models in a good
way as the size of the mesh goes to zero [17], a question that we also address here.

One of our aims in this paper is to present a quite complete study of nonlocal discrete
diffusion equations involving the fractional powers of the discrete Laplacian

(—Ah)su
and show how they can be used to approximate solutions to the Poisson problem for the
fractional Laplacian

dy, (1.1)

(=AU =F, inR (1.2)
We describe next our main results.
Along the paper we consider a mesh of fixed size h > 0 on R given by Z;, = {hj : j € Z}.
For a function u : Z, — R we use the notation u; = u(hj) to denote the value of u at the
mesh point hj € Zp. The discrete Laplacian A, on Zj, is then given by

1
—AhUj = —ﬁ(uj‘+1 — 2u]- + Ujfl).

For 0 < s < 1, we define the fractional powers of the discrete Laplacian (—Ap)%u on Zj with
the semigroup method (see [28, 29]) as

(—Ap)°u; = ! b (emhu' — uj) . (1.3)
YT T Jo SR '
Here w;(t) = etAhuj is the solution to the semidiscrete heat equation

{8twj = Apwj, in Zy x (0,00),

14
w;(0) = uj, on Zy, (14)

(see Section [2) and I' denotes the Gamma function. As we will see, our technique provides
a formula that gives the exact solution of this equation and that is central along the paper.
This can be applied for fixed h > 0, but obviously not for non-uniform meshes, for instance.

Theorem 1.1 (Pointwise nonlocal formula and limits). For 0 < s <1, we let
gis = {U : Zh —R: ||U||gis = Z W < OO} (15)
meZ
(a) If0< s <1 and u € {5 then

(—Ap)°u; = Z (uj — um)Kg(j —m), (1.6)
meZ,m#j
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where the discrete kernel K is given by

4°T(1/2+ s) L'(jm| — s)

K"m) = : , 1.7
S =] Rl 14 9 o
for any m € 7.\ {0}, and K"(0) = 0.
(b) For 0 < s <1 there exist constants 0 < c¢s < Cs such that, for any m € Z \ {0},
Cg h Cs
h28|m‘1+28 - K ( ) - h25|m|1+28 (18)

(c) If u € ly then hIélJr(—Ah)Suj = u;.
S5—
(d) If u is bounded then lim (—Ap)’u; = —Apu;.

s—1—

The expression in and the estimate in show that the fractional discrete Laplacian
is a nonlocal operator on Zj, of order 2s (we precise this in Theorems and . Notice
also that our definition (1.3) is neither a direct discretization of the pointwise formula for
the fractional Laplacian , nor a “discrete analogue”, but the s-fractional power of the
discrete Laplacian. In this regard, we warn the reader that the notation (—Ah)o‘/ 20<a<?,
used in [I2] does not refer to the fractional power of the discrete Laplacian , but to a
specific way of discretizing the pointwise formula in . The constant

4T (1/2 + 5)
Vr[L(=s)|

which appears in the kernel K f(m), see , is exactly the same constant ¢, > 0 in the
formula for the fractional Laplacian (L.1) when n = 1.

Ay = > 0, (1.9)

Remark 1.2 (Mean value formula and probabilistic interpretation). Let u be a discrete
harmonic function on Zj, that is, —Apu = 0. This is equivalent as saying that u satisfies the
discrete mean value property:

1 1

uj = iujH + §uj_1.

This identity shows that a discrete harmonic function describes the random movement of
a particle that jumps either to the adjacent left point or to the adjacent right point with
probability 1/2. Suppose now that u is a fractional discrete harmonic function, that is,
(—Ap)*uj = 0. Then from we have the following nonlocal mean value property:

Uj:$ > unKEG—m) =) unPi(j —m),
S mEZ,m#j meEZ
where X .= Y K!'m) = Ah™% /s = h;ﬁmﬁ so that Ps(m) is a probability density
sy/rD(1+s)

on Z with Ps(0) = 0 which is independent of h > 0. In a parallel way we understand this
last identity by saying that a fractional discrete harmonic function describes a particle that
is allowed to randomly jump to any point on Zj (not only to the adjacent ones) and that
the probability to jump from the point hj to the point hm is Ps(j — m). By this
probability is proportional to |j — m]*(”%). As s — 17 the probability to jump from j to a
non adjacent point tends to zero, while the probability to jump to an adjacent point tends
to one, recovering in this way the previous situation. As s — 0T, the probability to jump to
any point tends to zero, so there are no jumps.
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The solution to the fractional discrete Poisson problem (—Ap)*u = f in Zj, is realized by
the negative powers of the discrete Laplacian, which are also called the fractional discrete
integrals. They are defined, for s > 0 and a function f : Z, — R, as

1 & d
A= g [ e (110

The kernel of (—Ap)™*% is the fundamental solution of (—Ap)?®.

Theorem 1.3 (Fundamental solution and Hardy-Littlewood—Sobolev inequality). Let us fix
0<s<1/2andlet f €l_g (see (L.5)).

(a) We have the pointwise formula
(=20 f5 = K'(j —m) fm, (1.11)
meZ

where, for m € Z, the discrete kernel K" (m) is given by
47°T(1/2 — s) I'(jm| + s)

K" (m) = : : 1.12
=s(m) Jal(s)  h%T(jm|+1—s) (1.12)
(b) There exist positive constants cs, Cs and ds < Dy such that, for m € Z \ {0},

ds h Dy

— < K” < — 1.13

h— 2s|m|1 2s — ( ) — h—2$|m|1—23’ ( )
and c

K" (m) — < S 1.14

=s(m) h=2s[m[1=25 | = p=2s|p|2=25 (1.14)

(¢) Let 1 < p < q < oo such that 1/q < 1/p — 2s. There exists a constant C' > 0, depending
only on p, q and s, such that if f € & (see (3.1])) then (—Ap)™5f € £} and

s C
=20 Fller < —57pezizg I ler- (1.15)

It is worth comparing formula for the kernel of the fractional discrete integral
K" (m) with the one for the kernel of the fractional discrete Laplacian K/(m) in (L.7). We
also point out that the factor of h disappears from the right hand side of when we
reach the critical exponent ¢ = p/(1—2sp). As before, is the (—s)-power of the discrete
Laplacian, not a “discrete analogue” as that of [27]. Observe that the constant

4-50(1/2 — 5)
VAl (s)

appearing in the kernel K,S, see (1.12)), is exactly the same normalizing constant for the

fractional integral (—A)~* in dimension one in which 0 < s < n/2, n = 1, see [26] and
Theorem 0.9

Ay = > 0, (1.16)

Remark 1.4 (Extension problem for (—Ap)® and (—Ap)~®). The fractional powers of the
discrete Laplacian which, as we have seen in Theorems and are nonlocal discrete
operators, can be regarded as boundary values (Dirichlet or Neumann) of the solution to a
local semidiscrete elliptic extension problem. This observation is just an application of the
general extension problem of [28] 29], see also [9]. Thus, the positive powers can be seen as
Dirichlet-to-Neumann maps, while the negative ones as Neumann-to-Dirichlet maps. Indeed,
consider the semidiscrete degenerate elliptic operator

La,h = Ah + %ay + 83/317
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where @ =1 —2s and 0 < s < 1. This operator acts on semidiscrete functions w = w;(y) =
w(hy,y) : Zp x (0,00) — R. Given u € Dom((—Ap)?), the semidiscrete function w defined as
2s

Ly g2y A
w](y) - 48F(S)A € v € huj t1+s

is the unique solution (weakly vanishing as y — oo) to the Dirichlet problem

{La,hw =0, inZp x (0,00),

'LUj(O) = Uuj, OI Zh.

Moreover,

o w-w(0)  T(1-s)
yg%l+y 8ywj(y)_ 23y1_1>%1+ y23 _48_1/2F(8

)(—Ah)sug‘-
Analogously, given f € Dom((—Ay)™*), the semidiscrete function v defined as

1 R dt
vi) = Ty /0 =t

is the unique solution (weakly vanishing as y — 00) to the Neumann problem
La,hU =0, in Zy, X (O, 00)7
_yaayvj (y)’y:m— = fj, on Zh‘

Moreover,
43—1/2F(S)
li i(y) = ———(—An)"°f;.
yg(r)l“’ v](y) 1’1(1 _ 8) ( h) f]
. . . S, 4571/2F(5) —
It is obvious that if we have (—Ap)%u = s/ thenw=wv.

We next go back to the fractional discrete Laplacian and show that it behaves as a fractional
discrete derivative of order 2s in discrete Holder spaces. This will be obtained by exploit-
ing (1.6). The following estimates are parallel to the corresponding ones for the fractional

Laplacian (see [25]). For the definition of discrete Holder spaces Cl,f’o‘ see Definition

Theorem 1.5 (Fractional discrete Laplacian in discrete Holder spaces). Let k>0, 0 < a <
1,0<s<1andu € ls (see (1.5)).

(i) Ifu e C}lf’a and 2s < « then (—Ap)*u € Clgva*% and
[(—An)*u] ra—2s < Clu]
h

cre
.. k+1,« s k,a—2s+1
(i) Ifu e Cy and 2s > « then (=Ap)%u € C) and
[(_Ah)su]cilz,a72s+l S C[U]C:+l,a.
The constants C > 0 appearing above are independent of h > 0 and u.

The following result, which complements Theorem contains the discrete Schauder
estimates for the fractional discrete Laplacian.

Theorem 1.6 (Discrete Schauder estimates). Let k > 0, 0 < a« < 1, 0 < s < 1/2 and
f 6675 (366 )
()) If [ € C;f’a and 2s + a < 1 then (—Ap)"°f € C’}’f’a”‘* and

[(_Ah)_sf]C;I?OHrZS < C[f}cl}j’a .
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(i6) If f € C,l.f’a and 2s + « > 1 then (—Ap) °f € C’,’f“’a”“;*l and
[(_Ah)_sf]C:Jrl,OH»Zsfl S C[f]ck’a

h
(1i1) If f € £5°, see (3.2)), then (—Ap)~°f € 02’28 and
[(=An) " flgozs < Ol fllege-
The constants C' > 0 appearing above are independent of h > 0 and f.

Next we present what might be considered the most interesting results of this paper. We
show how the fractional discrete Laplacian approximates the fractional Laplacian as h — 0
in the strongest possible sense, that is, in the uniform norm. We need some notation. Given
a function U = U(z) : R — R, we define its restriction r,U : Z, — R to the mesh Zj to be
the discrete function (or sequence) (rpU); := U(hyj), for hj € Zj,. The first approximation
result considers uniform estimates for differences of the type

H(—Ah)s(rhU) - rh((_A)SU) Hz;;o

in terms of the size h of the mesh. The estimates will certainly depend on the regularity of
U, which we take to be in a Hélder space C*® (see Definition [4.1). The notation D u refers
to the discrete derivative of u : Zp — R, see (4.1]).

Theorem 1.7 (Uniform comparison with fractional Laplacian). Let 0 < a <1, 0 < s < 1.
(i) If U € C%% and 2s < « then

1 (=2R)*(raU) = ra((=A)°U) |lge < C[U]co.ah® .
(ii) If U € CY* and 25 < o then
D4 (=2n)°(rU) = (g5 (=A)°U)lgge < C[U]c1ah® 2.
(iii) IfU € CH* and a < 25 < 1+« then
1(=AR)°(raU) = ru((=A)°U) ez < CU]crah® >
(iv) If U € C*® and k + o — 25 is not an integer then
| (=20) (rnU) = (i (=AY T) e < CU]owah® >4,

da®

where | is the integer part of k + o — 2s.
The constants C > 0 appearing above are independent of h and U.

Although the proof of Theorem is not trivial, one could say in a very naive way that
such a result is in some sense announced by Theorem Indeed, the fractional discrete
Laplacian maps C’,/f into C’f ~2% The continuous version of this property is also true for

the fractional Laplacian, so the restriction of (—A)*U to the mesh Zj, is in C’g ~25 Wwhenever
U € CP. We also point out that D, in Theorem can be replaced by D_, see .

The second approximation statement is the convergence of discrete solutions to continuous
ones: the solution to the Poisson problem for the fractional Laplacian can be approx-
imated by using the solution to the Dirichlet problem for the fractional discrete Laplacian
(T.17). For R > 0, we set B% = {hj € Zj, : |hj| < R} and Br = (—R,R) C R.

Theorem 1.8 (Convergence of discrete solutions to continuous ones). Let 0 < a, s < 1 such
that o +2s < 1. Let F € C% with compact support contained in an interval Bpr,, for some
Ry > 0. Let U € C%t25 be the unique solution to the Poisson problem vanishing at
infinity (see Theorem where this function U is explicitly constructed). Fiz h > 0 and let
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f = rF, the restriction of F to Zy. Let u : Zp — R be the unique solution (provided by
Theorem to the discrete Dirichlet problem

{(_Ah)su = fa mn B?%

1.17
u =0, in Zy, \ BR, (1.17)

where R > max{2Ro, h=*}. Then there is a constant C' > 0, depending on s, o and Ry, but
not on R or h, such that

lu=7raUllge g1y < CIIF [l o R*h%. (1.18)

As far as the authors are aware, Theorem is the first result where error estimates
in the L°-norm for approximations of solutions to the Poisson problem for the fractional
Laplacian by a nonlocal discrete problem are proved. We stress that the Poisson problem
(—A)*U = F in Holder spaces is non variational and U and u are classical solutions. In the
discrete problem a Dirichlet boundary condition means to prescribe the values of u
outside BE because of the nonlocality of the fractional discrete Laplacian, see (|1.6]).

On the part of the domain that is left out of the estimate , that is, outside of Blhz,
we are approximating U by the zero function so, in particular,

1F]| oo
e = rnUllge@nmyy = IrnUllge@my) < € pimss

where C' > 0 depends only on s, see (8.1) and also Theorem This estimate is sharp.
Indeed, suppose that

X[-11](7) < F(x) < X[—2.9)(x), for every x € R.
Then, for any x > 4, in the notation of Theorem 9.9,

F(y) ! 1 C,
— —dy > A_, d .
y= o (x—y)i2 Y= 12

Another important fact we state in Theorem is the unique solvability of the discrete
Dirichlet problem (1.17). We show this in Section [6] see Theorem On the way we need
to prove the fractional discrete Sobolev embedding

lull 2ra—20 < Csll(=An)*?ullp

U(z) =A_s

L

(in which s < 1/2) and obtain as a consequence, see Theorem the fractional discrete
Poincaré inequality

lullz < Coh® (#n supp(u))*[[(=An)*?ull 2,
where #, E denotes the number of points in the set E. The proof of the latter inequality is
postponed until Subsection [9.3]

Theorem (1.8 will then be a consequence of Theorem |[1.5(7) and the nonlocal discrete
maximum principle we prove in Section |7} see Theorem [7.1} The presence of the factor
R?® in is actually natural in view of such a maximum principle.

We also claim in Theorem the existence of a unique, explicitly computed, classical
solution U to the Poisson problem . Though we believe this statement belongs to
the folklore, we will present a self contained proof showing that such solution is indeed
U(z) = (—A)"*F(z), see Theorem Note that (—A)™® defines a tempered distribution
on R if and only if s < 1/2, see [25]. In addition, both the minimal regularity hypothesis
0 < a+2s < 1 and the explicit formula for U in Theorem [9.9|in terms of (—A)~*, as well as
the assumption 2s < a in Theorem [L.7](i), that are used in the proof of Theorem imply
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0 < s < 1/2. The same range of s is considered in [23] and [25]. On the other hand U has
the minimal regularity. Hence no extra smoothness other than the correct one is assumed.
In an extremely naive way, and parallel to Theorem one could think that estimate

(1.18)) should be suggested by the value of the difference
[(=2n) " (rnF) = ((=A)7°F) [lge.

However, in this case the situation is completely different. This is due to the absence of
information about (—Ap)*u in Zy, \ B%. Even more, in our Theorem the presence of R
is essential as we showed a few lines above. Of course, different types of discrete problems
could be chosen to approximate the Poisson problem . Our results could also raise the
question of the approximation of the solution of the Dirichlet problem

(—A)SV:GHI BR, V:OinR\BR,

but we observe that, in this case, a preliminary discussion about the appropriate definition
of (—A)® that is being used (regional, restriction of the global, etc) should be given.

It is important to notice that the optimal Hoélder regularity of the solution u to the discrete
Dirichlet problem is not known. We conjecture that u € Cg’s. In any case, u, being a
sequence with only finitely many nonzero terms, is a classical solution and our error estimate
@D is explicit in terms of h and R. Observe that, as h tends to zero, the solution u in
@ must be found in a larger domain Bg.

One of the main strategies used to obtain our results is the method of semigroups. Since
the semidiscrete heat semigroup is given in terms of modified Bessel functions, see Section
we will exhaustively use some properties and facts about these functions that we collect in
Subsection [9.2]

Some of our results can be easily extended to higher dimensions (for example, the extension
problem in Remark and we leave this task to the interested reader. In fact, it is possible to
define the multi-dimensional discrete Laplacian and explicitly write down the solution to the
corresponding semidiscrete heat equation (which is a key tool along our paper) as a discrete
convolution with a heat kernel given as a product of Bessel functions of different integer
orders. In this paper we present several fine results involving precise estimates of Bessel and
Gamma functions that appear to be quite non trivial to mimic in higher dimensions. The
semigroup method we use is obviously independent of the dimension, so semigroup formulas
for fractional powers of multidimensional discrete Laplacians can be written down. However,
closed pointwise formulas as explicit as the ones we discovered in Theorems and that
are crucial along the paper, will not be available anymore. Thus a different method must be
found to prove our results in higher dimensions and we pose this together with the Holder
regularity of the solution u to as open problems. In any case, not only our main
results are certainly novel, but also our techniques, which involve the manipulation of the
semidiscrete heat equation. We mention related questions raised in [16], BI]. Those works
deal with discrete Laplacians only at the level of L2-spaces. Instead, we work with Holder
spaces, presenting estimates in the uniform norm (in this regard, our paper does not deal
with variational problems and techniques) with explicit dependence on h. As a matter of
fact, all our estimates recover the continuous ones as h — 0.

The structure of the paper is as follows. Section [2]is devoted to the proof of Theorem
In Section [3| we prove Theorem [I.3] The proofs of Theorems 1.5 and [I.7] are presented in Sec-
tion 4l Section [p| contains the proof of Theorem The Dirichlet problem for the fractional
discrete Laplacian is analyzed in Section [6] Section [7] contains the discrete maximum princi-
ple. The proof of Theorem is done in Section |8 Some technical lemmas, the properties
of Bessel functions, the proofs of the fractional discrete Sobolev and Poincaré inequalities
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and the analysis of the Poisson problem are all collected in Section @ By Cs, cs, Ds, ds
we mean positive constants depending on s that may change in each occurrence, while by C
we will denote a constant independent of the significant variables. The notation B" refers to
generic discrete finite interval contained in Zj,.

2. PrROOF OF THEOREM [I.1]

Given u : Zp — R, the solution to the semidiscrete heat equation (1.4]) can be written as

ey =" GG —m, ) um = Y G(m, ) tjm, t>0, (2.1)

MEZ mEeZ

where the semidiscrete heat kernel GG is defined as
G(m,t) =e 2I,(2t), meZ, t>0. (2.2)

Here I, is the modified Bessel function of order v that satisfies

0

aIk( ) = %(Ik+1(t)+lk—1(t))v

and from this we have immediately

0

815( e 21, (2t)) = e 2 (Ihq 1 (20) — 213,(2t) + I_1(21)). (2.3)

Then formula for h =1 follows from ([2.3]). For a fixed h # 1, the formula follows
by scaling. See also [6l, 11]. By and (9.5)) the kernel G(m,t) is symmetric in m, that is,
G(m,t) = G(—m,t), and positive.

Let us begin now with the proof of Theorem

First we check that if u € £5, 0 < s < 1, then etAhuj is well defined. Indeed, if N > 0, for
fixed t, h > 0, by using the asymptotic of the Bessel function for large order ,

- t/hz)‘m‘(l + |m — j|)it2s T—

G(m, 5)|wjm| < Ce 2t/h? (e ;

EN ( h2) J EN |m|\m\+1/2 (14 |m — j)it2s
(et/h?)m (1 + |m| + [5])+% (2.4)

< Ce2t/h sup

jm] >N | [ImI+1/2 [[ulle,

= CipsnNjllulle, < oo.

Next we prove each of the items of the statement of Theorem
(a). Define

dt dr
h t _
K (m ’/ ' 72) {1+s hQS‘I‘ ‘/ G(m,r) Fits’ (2.5)

for m # 0, and K”(0) = 0. The symmetry of this kernel in m follows from the symmetry of
G(m,t). Therefore it is enough to assume that m € N. To get formula (1.7, we use (9.10))
with ¢ = 2 and ¥ = m. On the other hand, it is easy to show that e'®r1 = 1 (see for example
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[6] for the case h = 1). Hence, from (1.3)) and ( .,

dt
(—Ap)°u m, 3) (tm _uj)ﬁ
m#j
1 0 ) dt
m#£j
= " (uj — um)KL(j —m).

m#j
For the interchange of summation and integration in the second equality, consider the terms

dt
/ ZG ’h2 |um|t1+s —|—|U]|/ ZG ’h2 #l+s”

m#j m#j

By using (1.8) we see that the first term above is bounded by Cs >, Im — G129 |y
which is finite for each j because u € /5. For the second term we use again (|L.8]).
(b). The two sided estimate in ([1.8]) follows from the explicit formula for the kernel (1.7)) and

the properties of the Gamma function we prove in Subsection Lemma
(c). Observe that

R KM m) = Kl(m), m #0. (2.6)
We have
hZS(—Ah)Su]‘ = Uj Z Ksl(j - m) - Z Ksl(j - m)um = u]‘Tl —Ts.
m#j m#j
We write Th = T11 + T1 2 (see (2 ) where

dt 1 o dt
fia = |Z/ Gmm tl+s‘|r<s>|,§o/1 a8 e

We are going to prove that 77 ; and 75 tend to zero, while T 2 tends to 1, as s — 0t. Let
us begin with 77 2. By adding and subtracting the term m = 0 in the sum and using ,

we get
1 1 =2t [o(2t)
Tio=——|(-— " at).
M (=) < / (it )

By noticing that |I'(—s)|s = T'(1 — s) and that, by (9.8), we have

e 2y (2t) / C
dt < 2l gy ,
IT(— \/ tits - \T(—S)\ 1 ID(=s)|(1/2 + s)

we get Tho — 1 as s — 0T, as desired. Next we handle the other two terms Ty, and T5. On
one hand, by m,

1
dt 1
T —2tt|m|
b ZI’\mH—l/ t1+5_\F ZF\m[—i—l\m[—s
and the last quantity tends to 0 as s — 0%. On the other hand, for T, we use to obtain
s)
T U |-
I T 2 TErEaenlt

The constant Cy remains bounded as s — 0. Since u € £y, by dominated convergence, the
sum above is bounded by ||ul|4,, for each j € Z, as s — 07. Therefore To — 0 as s — 07.
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(d). By using the symmetry of the kernel K" we can write
h2s(—Ah)s’LLj =51+ .59,

where (recall (2.6]))
S = K;(l)(—ujH + 2u]' — Uj_l), and Sy = Z Kl — Uj— m)

|m|>1

Next we show that K!(1) — 1, while Sy — 0, as s — 17, which would give the conclusion.
By (1.7) with A = 1 we have

. 4571 —s)T'(1/2+ s) . 4T(1/2+s) 4I'(3/2)
lim K}(1) = lim = = =1.
Jim K(1) = fim f|r( SIT(2+5)  sol- Val(2+s)  /al(3)
On the other hand, by (|1.7) with h = 1, S is bounded by
I'(jm| —s)
|m|>1 | [>1
which goes to zero as s — 17. O

Remark 2.1. In [7, formula (5)] the following equivalent expression for the kernel of (—A;)*
is presented: for m = 0,

(=)™ (25 + 1)
Fl+s+m)I(1+s—m)

Indeed, apply the duplication formula and Euler’s reflection formula for the Gamma function

to .

K (m) =

3. PROOF OoF THEOREM [L.3

A function f:Zp - Risin £}, 1 <p < oo if

1/p
Il = (1 15r) < (31)
JEZ
while f € £ if
[flleze = sup [fj] < oo. (3.2)
hj€Zy,
Obviously & C £] if 1 < p < ¢ < oo, with HfoZ < hl/q_l/p||f||gz. The discrete Holder’s
inequality takes the form

179l < 1fllgglgllys  for 1 <p<oo, 545 =1. (3.3)

1
p/
When h =1 we write # =} = (P(Z).

(a). Observe that if f € £_ then the semigroup e!* f; is well defined, for each hj € Zj,. This
follows from an analogous computation to that of (2.4). By writing down the semidiscrete

heat kernel into ([1.10]) and using Fubini’s theorem (which will be fully justified once we prove
(L.12) and (1.13)) we see that (1.11]) follows with

1 o0 dr
P(h G t
/ m, ) tlis B /O G(m,r) .

To get (1.12]), we just use the expression in and formula (9.10)) in the integral above.
(b). The estimates in ((1.13]) and (1.14]) follow from (L.12) and Lemma[9.2]
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(c). We recall that Stein and Wainger showed in [27, Proposition (a)] that the operator

o gj—m .
Lgi= > P jeEZ, 0< A<,
meZ,m#0

acting on functions g : Z — R, is bounded from ¢ into ¢, whenever 1/I < 1/r — 1+ X and
1 <7 <1 < oco. By using Minkoswki’s inequality, the estimate for the kernel K" (m) in
, the boundedness of the operator I, above with 0 < A=1—2s<landr=p,l=¢q
as in our statement, the inclusion / C £ and , we get

1/q
=801l = (| 3 Lm>
JEZ ' meZ
, a\ 1/a
~(Z] X wmfin k05
JEZ ' meZ,m#0
q\ /4 1/q
<<§: 3 mummWJ) +@m{§]mﬁ
F€Z ' meZ,m#0 JEZ
) Fiem |7 1/q ) 1/p
cem(g] 5 i) (g
JEZ ' mEZ,m#0 JEZ
Chaeh <§]mﬁ £ ORIl < o7 Sl
JEZL
Multiply both sides by h'/? and recall (3.1)) to reach (T.15). O

4. PROOF OF THEOREMS [L.5] AND [L.7]

For the reader’s convenience, we recall the definition of Holder spaces on the real line.

Definition 4.1 (Continuous Holder spaces). Given k € Ny and 0 < a < 1, we say that a
continuous function U : R — R belongs to the Holder space C*< if U € C* and

Ve = [UB]cnn = sup T2 =TD@)

z,yeR ‘:C - y‘a
TFy

< 00,

where U®) denotes the k-th derivative of U. The norm in the spaces C*¢ is given by

1Ullgna = ZIIU“)IILOO + [0 oo

Next we define the discrete Holder spaces on the mesh Zj. For u : Zj, — R we consider
the first order difference operators

l U; — ujfl). (4.1)

1
Diuj; = E(U]’+1 —uj), and D_u;= h(

For v,n € Ny, let Dl’” uj = DlDzuj, where thu means that we apply k-times the operator
Dy to u, with DYu = u.
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Definition 4.2 (Discrete Holder spaces). Let k € Ny and 0 < o < 1. A function w : Zj, — R
belongs to the discrete Holder space C,lf’a if there is a constant C' > 0 such that

DY 4. — DY
[ul e = [DYTu U o = > sup | 4=t Dt < C < oo.
" i hmhi€Ly |hj — hm|®
Yy s

Remark 4.3. It is obvious that if u : Z; — R is bounded then it belongs to C,?’a, for any
0 < a < 1. In this case a discrete Holder norm can be given by Hu||02a = |[ullee + [u]cg,a.
4.1. Proof of Theorem [I.5l

(7). It suffices to prove the case k = 0, since D4+ commutes with (—Ay)®. Let hk, hj € Zj,.

By recalling ([2.6]), we can write

1
(=8 = (=8| = 5181 + S, (42)
where
Sp = Z (Uk — Uktm — U5 + Uj+m)Ksl(m)7 (4.3)
1<|m|<|k—j|

and S is the rest of the sum over |m| > |k — j|. By the kernel estimate (1.8]),

m|® Co—
S < Cs2[u]02,ah‘” Z |m’|1|+25 < CS[U]CEL,ahﬂk‘ —j¢ 2s
1<|m|<|k—j

For Sy we use that |ug — uj| < [u]0.ahYk — j|* and (L.8) again to get
h

Sp < Cululogph®lk =41 Y |ml ™17 < Cululco.ah®(k — 47,
Im|>[k—j|
We conclude by pasting together both estimates into .
(7). As in (i), it is enough to consider just the case k = 0 We are going to use (4.2)).
Without loss of generality, let m € N. We split the sum in . by taking the terms
Uk — Ukm and uj — w1, separately. The following computatlon works for both terms, so
we do it only for the first one. It is verified that

m—1
Uk+m — Uk = h Z D+uk+,7. (4.4)
v=0
Therefore,
m—1
U — Ukt = <hmD+uk —h Z D+uk+7> — hmD_uy. (4.5)
v=0
On one hand, by taking into account that the kernel K!(m) is even, we get
Y (hmDyup)Ki(m)=hDyu, Y mKi(m)=0. (4.6)
1<|m|<[k—j| 1<|m|<[k—|

On the other hand, since u € C'}ll’a, the first term in the right hand side of (4.5) can be
bounded by

h Z }D_A,_’U,k - D+uk+7’ < h1+a Z "y|a

v=0 (47)

< hHa[u]Cl,alm\ |m| = 1o (R|m|)1Te,
h

[u] cl
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Using (4.6]) and (4.7) (and their analogous for u; — uj4.,) in (4.3)), we conclude that

1+ [m|'+e S\ 1+a—2
811 < Culul bt > ]S < Ciful gra (hlk — G2,
1<|m|<|k—j|
Now we deal with Sy. By (4.4)),
| (ur —uj) = (Uhksm — irm)| = [(Wg—j)45 = w5) = (Uk—j)+(rm) — Wjtm)|
k—j—1
<h Y IDyujiy = Dyttjymiy| < [U]Ci7ah1+a|m’a|k = Jl-
~v=0

Hence,

|S2| < C[U]C}ll,ahl-’_ﬂk’ —]‘ Z |m[O‘K81(m) < C[U]Ci’ahl—'—a% _j|1+o¢—25.
[m[>|k—j]|

4.2. Proof of Theorem We need a preliminary lemma.
Lemma 4.4. Let 0 < s <1 and let A; > 0 be as in (1.9). Given j € Z, we have

dy h Cs
’As /yh(j+m)|<h/2 W — K¢(m)| < W, for all m € Z \ {0}, (4.8)
dy C,
/y—h(j+m)|<h/2 7 — g5 = || Jor all m € Z\ {0}, (4.9)
and .
> / Yy =o. (4.10)
2= Jly—h(j+m)l<n/2 g =yl

Proof. Let m € Z \ {0}. The change of variable hj — y = hz and (12.6)) produce

As / dz h ‘
795 - Ks (m)
h2s |z—m|<1/2 ‘Z|1+28

AS 1 1 —92s AS 1
<[ e (e s ) | 1 i o]
By using the mean value theorem,
1 1 > / dz C,
— dz| < C = ,
‘ /z—m<1/2 (‘Z|1+28 ‘m|1+28 ’ |z—m|<1/2 |m’2+25 |m’2+25

while by Lemma [9.2
A, Cs
‘|m|1+23 — K (m)‘ = Im[2t2s”

Thus (4.8) follows. For (4.9)), it is easy to see that

[ L—y @y G
y—(hG+m))|<hy2 107 = Y12 = 7y n ) <nz [hm[HH2s h2sm[1+2s”
Finally, let us prove (4.10). By symmetry, we have

(hj —y)
WY gy — o,
/yhj|<h/2 |hj —y|T2s
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Moreover, by changing variables hj — y = z, we get

Z /Z him|<h/2 |z’1+25 é /Z+he|<h/2 \Z|1+25 =2 /r
m;éO

dr,
ten  Ir—ht|<h/2 \7"|1+28
120 020
and the conclusion readily follows. O
Now we present the proof of Theorem [1.7]
(7). We write, for each j € Z,
U(hj) —U(y)
ra((—AYU)). = A, / “\)Z 2 g
(ra ), 7% ly—h(j+m)|<n/2 | —y[I+>
hj) —
ly—hj|<h/2 |hj — vl
U(h(j -U
N Z/ (h(y frm))ms () dy
= Jiy—h(j+m)|<h/2 |hj — vy
m#0

+> (U (h(j +m))) /y e 4y

el <hy/2 | —y|! T2
m##0

=: As(So + S1 + S2).
We readily notice that

1S0] < [U]coe / Ihj — "2 dy < C,[U]gom hO~2.
|hj—y|<h/2

By using that U € C%“ and ([4.9)), we have

h*d
|51 < ClU COQZ/ Y

mez ” [y—h(i+m)|<h/2 |h] - y|1+25
m#0
1 -2
<C [U COah ZW:CS[U]CO’O‘]?’Q S.
meZ
m##0

Now we compare ASy with (—Ay)*(rpU);. Since U € C%%, by Lemma [4.4 we can see that

‘A Z (R +m) /Iy—h(j+m) g

1+2s A & J
mez |<h/2 ‘h] y|

< S |U ) - U(h( +m))|
mEeEZ
m#0

dy
ly—h(j+m)|<h/2 [hj — y|1T28 (m)

|hm]a ~
Ulgo. Z h2s|m|2+2s = < Cu[U]co.ah® 2.
MEZL
m##0



16 0. CIAURRI, L. RONCAL, P. R. STINGA, J. L. TORREA, AND J. L. VARONA

(ii). Observe that - and D, commute with (—A)* and (—A},)®, respectively. Then

| D4 (=AR)°(raU) = ri (4 (= A)°U) || joe
< [[(=AR)*De(ral) = (=81)* (ra e U) [l o + 1(=20)° (ra 5 U) = 1 (5 (= 2)°U) || -

For the second term we just apply (7). As for the first one, by using the mean value theorem,

[(=AR)° Dy (rpU); An)* (rags ) |
‘ Z Kh [ U(h(j + 1 — U(hj) _ U/(hj)>
MEZ
m##0

. <U<h<j+m+ D) UG ) U,(hmm)))”

- ‘ S Kl(m) [(U’(gj) —U'(hg)) = (U (&j4m) = U'(h(5 + m)))] ’

meZ
m70
< CUlcre Y Kl (m)h® < CU]crah® >,
mEZ
m#£0

where &; is an intermediate point between hj and h(j + 1), and analogously &;jr,.
(737). By taking into account (4.10|), we can write

s U(hj) —U(y) = U (hj)(hj —
m((~A)0), :AsZ/ (hi) — U(y) 1+(2817)( =9 4,
ez ? ly—h(j+m)|<h/2 |hj — vy
o e
- AS[ / Ulhi) = Uly) = U'(hg)(hs =)
ly—hj|<h/2 ‘h'j _y|
i / U(h(j +m)) —=U(y) = U'(hj)(h(j + m) —y) dy
=5, ly—h(itm)| <h/2 |hj — y|1+2s
m#0
Ny . dy
+ j+m)) —U'(hj)(hj —h(j+m / :
mze:z o ) (i)l ( ) ly—h(j+m)|<h/2 [hj — y|1T28
m#£0

=: AS(TO + 11 + TQ).

For Ty, we use the mean value theorem and the hypothesis on U. Indeed, if |y — hj| < h/2
and &;(y) is an intermediate point between hj and y, we have

(U'(&(y)) — U'(hj)) (hj — v)
|hj — y|1+2s

& (y) — hj|*|hj —yl
|hj —y|i+2s
< [Ulgralhj —y|*~%.

S [U]Cl,a

Then, as a consequence,

ITy| < [U)gne / Ihj — g2 dy < CL[U] oo h® 2L,
ly—hjl<h/2
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whenever 2s < 1 4+ «. By the hypotheses and (4.9)),

him|®h o

1] < ClUlone Y pairins = CeUloral 2
meZ
m#0

We compare ATy with (—Ap)*(r,U);. Since K (m) is even in m, we can write

(A (ral); = > (U(hg) = U(h(j +m)) — U'(hj)(hj — h(j +m))) K (m).

MmEZL
m7#0
Then (4.8) and the regularity of U give the result.
(iv). The proof in this case follows as in (i) by iteration [ times. O

5. PROOF OF THEOREM [L.6]

We shall need two lemmas.

e}

Lemma 5.1. Let 0 < s < 1/2 and Hy(r) := / e~ M) (1 — )2 dw, for r > 0. For any
0
k > 0 there exists a constant Ck s > 0 such that

‘_ Ch,s

m fOT’ all r > 0.

Proof. We have
H, ‘ _ ‘ 1 k/ —(r+s)v 1 V) 25,k
e (r) (—1) ; e (1—e )" *0%dv

1 oo
= +/ e v — e 2k gy = I + I
0 1

On one hand, since 1 —e™" > (1 — e v = Cv for v € (0, 1),

n b9 tk 2s
rsv s
11<c/ dv_C/ e b

ttk: 2s dt

< -5
— (74 + 3>/€+1 —2s /0
I'(k+1-2s)
S (7’ + S)k+1—25 '
On the other hand,
oo oo
I2 < / —(r+s)v kdv . (T+ S)(k+1)/ efttk dt < L‘i_kl)l
1 +s (’I“ + 5) +
By collecting both estimates, we conclude that
’ o )‘ Nk+1-2s) TI'(k+1) < Ch.s
—H(r
drk 8 = (4 s)R 12 T (p g g)kHL = (p 4 g)kH1-2s”

becase (r + 5) (1) < Cy(r + 5) 04129, o

Recall the identity for the quotient of Gamma functions in [30), Section 7 (15)]:

F(Z + a) _ 1 ooef(era)v _ eV B—a—1 v
et s = TE=a (L) dv, (51)
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valid for Re(8 — a) > 0, Re(z + a) > 0. It follows from and with z = |m)|,
a=s5€(0,1/2) and =1 — s, that

K" (m) = Csh** Hy(|m|), m € Z, (5.2)
for some constant Cs > 0, where H; is the function we defined in Lemma

Lemma 5.2. Let 0 < s < 1/2 and j,k € Z. Then
> (K (m - j) = K" (m — k)) =
meZ
Proof. Clearly it is enough to prove that for every positive integer j we have
meZ
where
K'.(m)=h"2K"m), meZ (5.3)

Observe that by Lemma the series above is absolutely convergent. On the other hand,
by the symmetry of the kernel K we have

m<0 m>0

and
> (KLm =) = KL (m)) = > (KLy(m) = KL (m +j)).
m>j m>0

Finally,

Yo (KL (m—j) - KL (m) = KL (=) = KL(0) + KL,(1 - j) - KL,(1)
0<m<j
o+ KL (-1) - K (G- 1)+ K (0) — KL ()
=0.
Pasting together these computations we get the claim. O

We are ready to begin with the proof of Theorem We shall prove the result only for
the case h = 1. The general case h > 0 follows by using the relation .
(7). As the discrete derivatives commute with (—A;)™* for 0 < s < 1/2, it suffices to prove
the case kK = 0. Moreover, it is enough to show that for any positive j we have

[(=A1)7f; — (A1) fol < Clfle Oaja+28
By using Lemma [5.2] we can write

(A f; — (A fol = ]Z (K y(m — 3) — KLy (m)) (fm — fo)

meZ

<( X X )KL= g) = KL )l — fol

0<|m[<2j  [m[>2j
=: 51+ 55.
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By using the estimate in (1.13]) we get

1 o _m* |m|”
Sl < C[f]cf,a (K—S(O)] + Z ‘m 3’1 2s + Z ’m‘1—25>

0<|m|<2j, m;é] 0<\m\<2j

Sc[f]cfvajOC(l"i' Z Im _]’1 35 Z ‘1 23)

0<|m—j|<3j 0<|m|<2j
< C[f] a+2s

On the other hand, l) the mean value theorem and Lemma with £ = 1 allow us to

estimate

S2 < Olflgoe Y |Hs(lm = jl) = Hy(Iml)|lm|*

|m|>2j
el Z 2 % = Clfle 0“3a+28
ml> |m’
(7i). Again, it is enough to prove only the case k = 0. By Lemma
Do ((=A1)7"f;) = D+ ((=A1)"" fo)
= ((=A) " fir1 — (A1) f;) = (A fr = (A1) " fo)
= 3 [(KLm = G+ 1) = KL (m = ) = (KL 0m = 1) = KL () | (/i = fo).
|m|>0

Proceeding as in (i), we decompose into the sums 17 = > o, j<o; and T = 35, -o:. To
estimate T}, we use the estimates

C
and c
’K—s(m_(j_'_l))_K—s(m_j)’<m m?'éj

They are deduced from ([5.2)), the mean value theorem and Lemma with k =1 for m # 1
and m # j + 1, respectively. The particular cases m = 1 and m = j 4+ 1 are trivial.

Then, by observing that 2s < 1, we can proceed as in (i), arriving at T} < C’[f]co gat2s—1

Regarding the term 75, we write, up to a multiplicative constant depending on s (see (15.2),

(Kis(m - (.] + 1)) - Kis(m _.])) - (Kis(m - 1) - Kis(m))
= Hy(lm — (j + D) = Hs(Im — jI) — (Hs(lm — 1]) = Hs(|m])).
By a repeated application of the mean value theorem and Lemma [5.1] with £ = 2 we then get
|(KLy(m—(j+1)) — KX (m—j)) — (KL (m—1) - KL (m))| <C; Hﬂ
Hence s
Ty < Cllleged 3 g < Clflcaed®* .
m|>j

(731). The proof of (i) can be adapted to this case, details are left to the interested reader.
O
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6. THE DIRICHLET PROBLEM FOR THE FRACTIONAL DISCRETE LAPLACIAN

Throughout this section we fix a finite interval B" C Z;. The aim of this section is to
show the following existence and uniqueness result.

Theorem 6.1 (Discrete Dirichlet problem). Let 0 < s < 1/2 and f : B" — R. Then there
exists a unique solution u : Zp — R to the nonlocal discrete Dirichlet problem

Ay = ; Bh
( h) U f7 Zn ) . (61)
u =0, in Zy \ B".
Before presenting the proof we need some preliminaries.
We first observe that if v : Z, — R is a bounded function then (—Ap)%u is well defined
and bounded, with

W2 [[(=An)*ullge < Csllullee.
Indeed, for any hj € Zj, by (1.6 and ([1.8)),
C 2[|ul| g C 1
|(=An)*us] < 45 Z ; 1755 = s lullese Z 1+2s°
h g —m| h Im|
m#j m#0

In particular, (—Ap)*u is a well defined bounded function whenever u € €],DL, forany 1 <p <
0o. We also observe that, for 0 < s < 1,

45
if u € 4% then (—Ap)%u € £, with H(—Ah)suH@] < ﬁHuH@, (6.2)

This follows, for example, by using the Fourier transform, which we now introduce. Let
T, = R/(27Zp) = R/(2whZ), the one dimensional torus of length 27wh, which we identify
with the interval [—hm, hr). We denote L? = L?(T}) with inner product

hm

WV = [ vevEw

Then the set of exponentials {(QWh)*l/zeije/h :j € Z,0 € Ty}, where i denotes the imaginary
unit, forms an orthonormal basis of L%L. For an integrable function U : T;, — R, its Fourier
series is given by
_ 1 i ij0/h
S[U](e)—WZU(])e )
JEZ
where

~ 1 hm g
N —ij6/h .
U(j) = @rh)2 /—hﬂ' U(f)e do, jel.

Given u : Z,, — R, its Fourier transform is a function defined on [—hm, hw) whose Fourier
coefficients are given by the sequence {u;}jez. In other words, if u € £} then we define

Fz,u(0) = Zujeije/h, 0 € [—hm, hr).
JEZL
Then the operator u — Fz, u extends as an isometry from 6,21 into L%, with inverse given by
—1 . .
Fz, UG)=U().
Let us then prove (6.2). We can easily check that if u € 2 then

Py~ ) (6) = | 5 (57)] Foal®)
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It is a simple exercise to verify that our semigroup definition ([1.3)) coincides with the Fourier
transform definition

4 . 0 \1°
Fa[(=00)"u] (0) = | 7 sin? (5 )| P, u(0), (6.3)
for 0 < s < 1. Then (6.2) follows by noticing that the Fourier multiplier

4 . AN
ms(0) = le sin? (%)] , 0Ty,

is a bounded function on [—hmw, h), with

48
”mSHLOO(Th) = 725

Lemma 6.2. Let u,v € 5,21. Then, for any 0 < s < 1,
(—An)*u,v)e = (—AR)"u, (~An)* )
h .
=33 Y () — o) K — )
JEZ mEL,m#]

Proof. In view of (6.2) we can use Plancherel’s identity and the Fourier transform character-
ization (6.3 to write

(=An)"%u, (=2p)"0) @ = (u, (~A1)*v) @

=h) ui(~An)
jez (6.4)
= hz Z uj(vj — vm)Kg(j —m).
JEZ mEeZ,m#~]
By interchanging the roles of j and m above and using Fubini’s Theorem and the symmetry

K"m —j) = K!(j — m), we can also write

(A0)u, (AR P0)g =0 Y Y wm(vm —v) K (m—j)

mEZL jEL,jFm (6 5)
:—hz Z um(vj—vm)Kf(j—m).
JEL mEL,mF ]
After adding (6.4) and (6.5) we get the conclusion. O

Remark 6.3. It is clear from ([6.4) and the Cauchy—Schwarz inequality that if u € E}QL then
the following interpolation inequality holds:

1=A1)"ulle < lulla (~An)ul -
The following important result will be proved in Subsection 9.3

Theorem 6.4 (Fractional discrete Sobolev and Poincaré inequalities). Let 0 < s < 1/2.
There is a constant Cs > 0 depending only on s such that the fractional discrete Sobolev
mnequality

. L . 1/2
lull 2ra—29) < Csll(=An) Pullp = CS<2 YooY Juy—unPKG - m)>

JEZ mEL,mF#]



22 0. CIAURRI, L. RONCAL, P. R. STINGA, J. L. TORREA, AND J. L. VARONA

holds for any function u : Zp — R with compact support supp(u) C Zy,. In particular, we
have the fractional discrete Poincaré inequality

Jully < Cuh* (e supp(w) (= A0)* 2l . (6.6
where, for a set E C Zy, the notation #,E means the number of points in E.
Lemma 6.5. Let 0 < s < 1/2. If we endow the set of functions
Hy(B") :={u:Zy > R:u=0onZ\ B"},
with the inner product
<U7U>H§(Bh) = ((—Ah)s/zu’ (—Ah)s/%ﬁiv
then HE(B") is a Hilbert space.

Proof. Clearly H§(B") is a linear space and the bilinear form (u, v) Hg(Bh) Is symmetric, with
(u, ) prspry = 0 for all u € H§(B"). Let us check that (w, u) s (pry = 0 implies u = 0.

Indeed, we have
0< gZ S luy - unPKIG —m) =0.
JEZ meL,m#]

Since the kernel K”(j —m) is positive for j # m (see (I.7)), we get uj; = un, for all j # m.
As u,, is zero for all m outside B", we get u = 0 everywhere. Another way of proving that
u = 0 is by means of the fractional discrete Poincaré inequality . To show completeness,
suppose that (u¥)g>g is a Cauchy sequence in H§(B"). Then, by the Poincaré inequality
, we see that (uk)kzo is a Cauchy sequence in E,zl and so it has a pointwise limit v € E,QL.
Observe that u = 0 in Zj, \ B" and so, in view of (6.2), u € H§(B"). Moreover, again by
(6:2), u¥ — u in H§(B"), as k — occ. O

Proof of Theorem [6.1 We say that u : Zj, — R is a weak solution to (6.1)) if u € Hg(B") and

() gy = (=Bn)* 2, (=A0) 20 = b3 fuy = (£.0)e,
JEZ
for all v € H§(B"). Let us show that v — (f, U>E% is a bounded linear functional in H§(B").
By Holder’s inequality (3.3)) with p = p’ = 2 and the Poincaré inequality ,

BY il < Ifllellole < 17 Col® (#B") 0] s sn-
JEZ

Hence the Riesz representation theorem applies and shows that for any given f there is a
unique weak solution v € H{(B},). The fact that the first equation in (6.1)) holds (that is, that
u is a classical solution) follows because Lemma [6.2shows that ((—Ap)%u, v) @ = (f,v) @, for

all v : Zj, — R such that v =0 in Z;, \ B". a
7. THE DISCRETE MAXIMUM PRINCIPLE
To complete the proof of Theorem [I.8] we need the following maximum principle.

Theorem 7.1 (Discrete maximum principle). Let 0 < s < 1. Fixz an interval Bl@l C Zp,
R > 0. Suppose that f € (5°(B}) and g € (5°(Zy, \ BY). If u is a solution to

(~Bw)u=f, i Bj, -
u=gq, inZp\ B]ffz, )
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then there is a universal constant C' > 0 independent of s, R and h such that
2
[ullge g1y < CRZ(| fllgoe g1y + 91l e (z,\51)-
In particular, uniqueness holds for the Dirichlet problem ([7.1]).
For the proof we need a barrier which is constructed in Lemma and the nonlocal

maximum principle stated in Lemma [7.3| (see also [12]).
By the symmetry of the kernel K”(m) in m # 0 we can always write

(=) = % S (2uy — tjm — uyn) K2 (). (7.2)
m7#0

Lemma 7.2. Let 0 < s <1 and R > 0. Define

wioy = {1 e
Then the function w; = (rp,W); = W(hyj) satisfies

{(—Ah)sw > MR*2, in B,

w =0, in Zn \ B%,
where M > 0 is a constant independent of R, s and h.
Proof. First, for each hm € Zj, it is not difficult to prove that
2W; — Wj—m — Wjym > min{2R% 2|hm[?},  for hj € Bp,

see, for example, the proof of [12, Lemma 5] for R = 1. With this and taking into account
(7-2) we have, for hj € B,

1
(=An)"w; > 5 Y " min{2R% 2lhm YK (m) = R* > Kl(m)+h* D |[m|PK!(m).
m#0 |hm|>R [hm|<R
m#0

Now we use the explicit expression (1.7) and Lemma[9.2|b). Then, there exist constants C,
and C5 independent of R, s and h such that, on one hand,

R2 4°T(1/2 + s) 1
2 h

K e

R? Y Ki(m)> 5 > 21425\ /7|0 (—s)| |m|1+2s

|[hm|>R |m|>R/h
[(1/2+s) R? / 1
>0yt 2 0 2 — dx
2w |0(=8)[ % )= pyn |21 H2
T(1/2+5) o 5
=y — LR
YasyAl(=s)[

and, on the other hand,

h? AT(1/2+s5)  |m|
2 2 1-h

K >

h E: Im["K{(m) > n2s E: 21425 /7T (—s)| [m|1+25

|hm|<R |m|<R/h
m#0 m##0
L(1/2+5s) 5.9 / |93|2
>Cy—rt——>h""" ————dx
2¢/7|T(—s)| z|<r/n |T[1T2S
— I'(1/2+s) R2-25

(2 = 25)y/[l(=s)]
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Altogether,

: F1/2+s)[1 1 2-2 2-2
— S - > N S S
(—=Ap)°w; > mm{cl’CZ}\/ﬂF(—s)\ [25 + 5 23]R > MR
(1/245)

where M > 0 is a constant independent of R,s and h, because NG ED] (i + 2—123) > %. O

Lemma 7.3. Let v : Zp — R be a subsolution to (—Ap)*v < 0 in an interval B" c Zy,. Then

max v < sup .
B Z,\B"

Similarly, if v : Zj, — R is a supersolution to (—Ay)%v > 0 in B" C Zy, then

minv > inf wv.
Bh Zy\Bh

Proof. By considering —v in place of v, it is enough to prove the result for subsolutions.
We argue by contradiction. Suppose that the maximum of v in B", which is attained at a
point hjy € B", is strictly larger than supgz,\pr v. Then there exists hmg # hjo such that
Vj, > Um,- Hence, by hypothesis and since vj, — v, > 0 for all m # jo, we get

0> (=An)*vjy = Y (o — vm) KL (jo — m) = (vjy — Vmo) KL (Jo — mo) >0,
m#jo

which is a contradiction. Then the maximum of v in B cannot be strictly larger than
supz, \gh V- O

Proof of Theorem[7.1] Set
—1p2s—2
v=u—MR” ||(—Ah)su||eg°(3g)wa
where w and M are as in Lemma Then, for any hj € Bﬁ,
(~ 20" = (~A0)"t = M R 2 (Al e g (~ A 0y < 0.
Thus, by the maximum principle in Lemma maxpn v < SUPz, \ ph - On the other hand,
since w = 0 on Zy, \ B}, we have

sup v = Ssup u.
Zp\B% Zp\B

Thus, as 0 < w < 4R? on Bﬁ,

maxu < sup v+ M IR¥72||(=Ap)u Ay MAaX W
Bl Zh\g}g I ) ||e;o(BR) B

< ullgee z,\ 1) + 4M71328||(—Ah)su‘|e;°(3§)
= N9l ) +4M T B2 fllo 1) -
Similarly, it can be proved that

. —1 p2s s
né%nuZ—HUngo(Zh\B%)—‘lM RE((=An) ullgeo 1)

The proof is complete. O]
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8. PROOF OF THEOREM [L.8|
Let v = rp,U — u. Then
(=Ap)*v = (=Ap)*rpU — f, in B},
v = ThUa in Zh \ B%
By Theorem [7.1]
Il = llgeo gy < CRZI(=An)*(raU) = Fllge () + 178Ul ge 2,0\ 51 -
Since f = rp,((—A)*U) and U € C%**+25 Theorem [1.7(i) implies that the first term above is
bounded by CR?*[U]co0.a+2sh®, where C is independent of R and h. For the second term, we
clearly have HrhUHEOO(Zh\Bg) < Ul (r\Bg)- From the results in Theorem 9.9 we have
[Ulco.atzs < Cas rol| Fl| co.er,s
see (9.20). Moreover, for any x € R\ Br with R > 2Ry, we have (see (9.20))

u (y)’ H} ”Loo Hl HLOO
U < A_, — _dy < A_, <C , 8.1
U(z)] < /BRO |z — y|[1—2s Y= Ri-2 R1-2s (8.1)

0
where C > 0 depends only on s. Hence, with our choice of R,
Il = ull ) < Consato| Fllcoa B (h 4 R™Y) < Co | Fllcoe B,

where Cy s g, > 0 is independent of R and h. ]

9. TECHNICAL LEMMAS, BESSEL FUNCTIONS, THE CONTINUOUS POISSON PROBLEM AND
THE FRACTIONAL DISCRETE SOBOLEV AND POINCARE INEQUALITIES

9.1. Some technical lemmas. Lemmas in this subsection are needed in the proof of The-
orem They are also useful to get estimates for the kernels of the fractional discrete
Laplacian in Theorem and for the fractional integral kernel in Theorem
Lemma 9.1. Let A > 0. Let a,b be real numbers such that 0 < a < b < oco. Then

b)\ _ a)\
b —1(b—a)
Proof. Let us first suppose that A > 1. Then, as 0 < a < b < oo, we have

A A _ A

b —a* 1 (a/b) 51
b =1(b— a) 1—a/b —
On the other hand, by applying the mean value theorem to the function t — t*, we get

v —a* 1—(a/b)}

min{\, 1} < < max{A\,1}.

0<a/b<l1=0<(a/b)}<a/b<1=

= =AM <A
P1b—a) 1—ab =7
for certain x € (a/b,1). In the case 0 < A < 1, the proof is analogous. O
Lemma 9.2. Let 0 <s<1,t€R, and m € Z, m # 0.
(a) We have
Mml—s) 1 c, o
T(m|+1+s) |m|t2s| = [m[2t2s’ :
In the case when 0 < s < 1/2, we have
I 1 C
[(jm[+1—=s) |m[l=2] 7 [m[>%
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The constants Cs > 0 above depend only on s.
(b) We have the lower bounds

L(|m| — s) 1
D(lm| +1+4s) = (2im])t+2s’

v

and, for 0 < s <1/2,
L(|m| + s) 1
L(lm[+1—s) = (2lm|)! 2

Proof. Without loss of generality, m > 0. We begin with the proof of (9.1)) in (a). We write

I'(m —s) 1
Cm+1+s) mlt2s

Y

1 1

I'(m —s) 1
l(m _ S)1+23 Comites |

- ‘F(m—f—l—i—s) (m — s)l+2s

The second term can be easily estimated, just by applying Lemma with A = 1+2s,a = L

m

and b= mis, namely,

1 1
(m _ 3>1+25 Cplt2s

1 1 1 Cs
(m—s8)2\m—-s m m2t2s’
where the symbol ~ means that constants depend only on s. Now we study the first term.

By recalling (5.1]), for & € N, we have

L(k—s) 1
I(k+n+s) T(n+2s

/ ef(kfs)v(l - 67v>n+2571 dv.
) Jo

With this,
I'(m —s) 1 o B
I'(1+2 _ < (m—s)v|,2s 1 — e Y28 g
(L+2s) I'(m+1+s) (m—s)tt2s —/0 € ‘” (1—e™) } .
= /Oo ef(m*S)U,UQS 1— (1 - €_U>23 dv
0 v
~ /Oo 6—(m—s)vv23 1— 1—e™ dv
0 v
L[ o s sen s T(1+2s) 1
S 2/[; e (m S)U,U S drU ~ 2 m2+257

where we applied Lemma and in the last inequality we used that % >v—1+e" for
v € (0,00). The proof of (9.2) is analogous, with the restriction 0 < s < 1/2 coming from
Lemma

The proof of the first estimate in (b) follows from and an application of the Mean
Value Theorem, namely,

1 o 1 *°
—(m—s)v 1 _ e v)2s dv > / —(m—s)v —2sv, 2s d
I‘(1+2s)/0 c A=) dv 2 555 ), € cvaw

1 1
" (m+ s)ltes 2 T3, 2s

In a similar way we can get the second bound in (b) after choosing z = m, a = s € (0,1/2)
and f=1—sin (5.1). O



NONLOCAL DISCRETE DIFFUSION EQUATIONS, REGULARITY AND APPLICATIONS 27

9.2. Properties of Bessel functions I,. We collect in this subsection some properties of
modified Bessel functions. Let I be the modified Bessel function of the first kind and order
k € Z, defined as

00 1 ¢ 2m—+k
I(t) = i F I (it) = - , ,
0 =70 = 3 e (3) 09
Since k is an integer and 1/T'(n) is taken to be equal zero if n = 0,—1,—2, ..., the function
I}, is defined in the whole real line. It is verified that
I_i(t) = In(2), (9.4)
for each k € Z. Besides, from ({9.3)) it is clear that Ip(0) = 1 and I;(0) = 0 for k # 0. Also,
Ii(t) > 0 (9.5)
for every k € Z and t > 0, and
D e (2t = 1. (9.6)
keZ
On the other hand, there exist constants C, ¢ > 0 such that
c® < I(t) < Cth, ast— 0T,
In fact,
"1
Ik(t) ~ <2> m, for a fixed k?é —1,—2,—37... al’ldt—>0+, (97)
see [19]. It is well known (see [I5]) that
Ii(t) = Ce't™/2 + Ry (t), (9.8)
where

|Ry(t)| < Cre't™/2,  ast — oo.
We also have (see [19]) that, as v — oo,

1 ez\” ¥
I ~ — ] ~ . .
v(2) 2y <2y> 2vy! (9:9)

For the following formula see [20} p. 305]. For Rec > 0, —Rev < Rea < 1/2,
& 2¢)7*I(1/2 — )T
/ e—ctIV(ct)ta—l dt = ( C) ( / Oé) (Oé + 1/)
0 VLS 'v+1-a)
9.3. The fractional discrete Sobolev and Poincaré inequalities. The aim of this sub-
section is to prove Theorem [6.4] The idea is to follow the clever elementary proof of the
fractional Sobolev inequality presented by O. Savin and E. Valdinoci in [23], which makes

use of their Sobolev embedding for sets proved in [24]. We sketch the main steps.
Along this subsection we let

0<s<1/2, sothat 2/(1—2s)>2.

We start by working on the integers Z, then we will see how to get the result for the mesh
Zp, for any h > 0. If R > 0 we denote the discrete interval

Ir:={n€Z:—-R<n<R}.
In this way, if R is an integer then the measure of the interval above is

#Ip =2R — 1, (9.11)

(9.10)
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where we denote by #FE the number of integers points in the set E C Z (counting measure).
As in [23], the following discrete Sobolev embedding for sets (which in fact is valid for any
s > 0) is crucial in the proof.

Lemma 9.3 (Discrete analogue of [24, Lemma A.1]). Let k € Z be fized. Let E C 7Z be a
nonempty finite set. There exists a constant Cs > 0 depending only on s such that

1 —2s
D s 2 C#E)
I¢E

Proof. We assume that k € E, otherwise the conclusion is trivially true as the left hand side
of the inequality is infinite. By replacing E¥ by E — k we can suppose that k =0 € E. Let
R =#E. Then R is a positive integer. If we show that

1 1
Z 1|1 +2s = Z 1] 1+2s7 (9.12)
I¢E 1¢1x
then the conclusion follows. Indeed, we can bound
1 > 1 —2s
> s 2 /R gy Ao = Cu(#E) ™.
I¢Ig
For (9.12]), we first observe that we can use (9.11]) to get
#(E°NIR) = #Ir — #(ENIR)
= (2R—1) - #(EnIg)
> #E—#(EnIg) = #(ENTf).

We estimate now by using this last inequality as follows:

1 1 1
ZWZZWJFZW

l%E liE,lEIR léE,léIR
1 1
Z Z R1+2s ™ Z |1 T+2s
I¢Elelr I¢E,I¢IR
#(E°N IR) 1
= TR T Z |[|T+2s
I¢E,I¢Ig
#(ENTE) 1
2 R1+2s + Z |l|1+2s
Z¢E7Z¢IR
N 1 1 1
= Z |{]T+2s + Z [|T+2s Z 1] 1+2s”
I€E,I¢IR I¢E,I¢IR I¢Ig
and (9.12) is proved. O

Lemma 9.4 (See [23, Lemma 5] with 7' =22 > 1 and n = 1). Let N € Z and let a; be a
bounded, nonnegative, decreasing sequence with a; = 0 for all j > N. There is a constant
Cs > 0 depending only on s such that

2% 1-2s 2 25
Y 2alT <0y > 2Yagia; 7

jez J€Z,a;70
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Lemma 9.5 (Discrete analogue of [23] Lemma 6]). Let f : Z — R be a sequence with compact
support. Define

aj i=#{k € Z: |fx| > 27}. (9.13)
Then there is a constant Cs > 0 depending only on s such that

2
> Panatcey Y b

J€Z,a;#0 JEZ mEL m;é]
Using Lemmas [9.4] and [9.5] we can prove the following result.

Theorem 9.6 (Discrete analogue of the fractional Sobolev inequality on Z). There is a
constant Cs > 0 depending only on s such that for any sequence f : Z — R with compact

support,
(1-2s)/2 Fnl? 1/2
(Sippoe) " ey v B REYT e

JEZ JEZ meZ m;é]

Proof. It is easy to see that the right hand side of (9.14)) is finite (even for the more general
case f € (2, see (6.2), Lemmaand (1.8)). For any j € Z we let A; ={k € Z:|fx] > 27}
Notice that
Aj D Aj+1, and U Aj = 7. (9.15)
JEZ

Let aj = #A; as in (9.13)). We can write

Z ’fj|2/(l_28) _ Z Z ‘fk‘Q/(l_Qs)

JEZ JEZ kGAj\Aj+1

< Z(2j+1)2/(1723)#(14j \ Ajt1)
JEZ
< Z 92(j+1)/(1-2s) ,
JEZL
As 1 —2s < 1, the function ¢p(t) = t1725 ¢ > 0, is concave in [0, 00) and satisfies p(0) = 0.
Hence ¢ is subadditive. Using this and the estimate we just performed above, we get

1-2s
(Sure) s axs o @16
JEZ JEZ

Next we verify that the sequence a; satisfies the hypotheses of Lemma As f has compact
support, we have A; C supp(f), for all j € Z. Then 0 < a; < #supp(f), so the sequence a;
is uniformly bounded in j € Z and each a; is nonnegative. Using it follows that a; is
decreasing. Finally, as f, being a compactly supported sequence of real numbers, is bounded,
there is an N > 0 such that |fi| < 2V for all k € Z. Hence A; is empty for all j > N, which
gives that a; = 0 for all j > N. Thus we can apply Lemma [9.4] to the sequence a;. From
, by Lemma and Lemma we clearly see that follows. O

We are left to prove Lemma for which we follow [23].

Proof of Lemmal9.5 As ||fj| — |fm|| < |fj — fm|, we can assume, by possibly replacing f by
|f], that f > 0. For any j € Z, let us define

Dj=Aj\Ajy1={meZ:2 < f, <2} and d; = #D;.
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As f is bounded with compact support, both a; and d; become zero for j large enough.
Define the convergent series
_ 2j ,—2s .
S = Z 2 aj_ldj.
J€Z,a;_1#0

With this notation we have (see the computation for [23] eq. (32)]):

Z Z 927 —2sd£ <g.

JEL,a;_1£0LELL>5+1
Let j € Z and k € D;. Take any m < j — 2 and any [ € D,,. Then
\fo — fil =20 —2mtL > 97 _9i-1_ 9i-1

from which, by Lemma and the facts that Up<joDy = A5 (disjoint union) and
aj—1 = #A;_1, we deduce

fi -
> oyl vy

meZm<j—21€Dp, meZm<j—21€Dp,

; 1
— 22(-1)
= 2" Z |k — [|1+2s
IgA; 1

> C 22] 723

Now we sum the inequality above among all [ € D,, and use that

_Zde

£>5+1

to get that, for every j € Z,

> Y I e, 017

meZm<j—21€Dy, k€D;
_ 27 2 : 25 —2s
C() [2 a a; — 2 ajldg] .

LET 0> j+1

We sum for all j € Z such that a;_1 # 0 in inequality (9.17)) to get

| fr — fil? 2j —2
20 2. 2 w2 ) ahd = Gos.
Jj€Z,aj— 120 meZm<j—21EDn, kED jEZ,aj,17£O
Therefore, as in [23] p. 2685], we reach the analogue of [23, eq. (36)]:

Y Y Sy liiea ¥ et o

J€Z,a; 10 meZ,m<j—21€Dm kED; J€Z,a;_ 170
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Finally, by symmetry, we can Write

Z Z _ 9 Z i — fml?
‘1+2s i m[t2

JEZ mEL m;éj JmMELmMJ "7 -

fe — fil?
=2 Z 2 Z ”k ‘l-li-Qs

JmeZm<jkeD;jl€Dm
|fx = fil?
DD DD DD B iie
J€Z,a; 10 meZm<j—2keD; €Dy,
and from (9.18)), the conclusion of Lemma [9.5] follows with Cs = 1/Cj. O

Corollary 9.7 (Discrete analogue of Sobolev inequality on Zy,). Let u : Zy — R be a function
with compact support. Then there is a constant Cs > 0 dependmg only on s such that

w2\ V2
HUH 2/(1 2s) < C <h22 Z W) . (919)

JEZ mEL m;é]

Proof. Given the function u on Zj we can define a new function (sequence) f on Z; = Z
through f; := u(hj) = uj, for j € Z. With this notation, for any 1 < p < oo, HuHei =

hl/ P||fller. Then f is a sequence with compact support, so we can apply to it and get
(1—2s)/2 2\ 1/2
(Shpne) oy y ol
JEZL JEZ meZ m;éj
Now we multiply both sides by h(1=25)/2 and ( - ) follows. O
Remark 9.8. Observe that the factor h? appearing in the right hand side of is the

correct one since that expression is nothing but the ¢?(Z; x Zj;) norm of the two-variables
function v = v(hj, hm) : Zy, x Zp, \ {(hj,hm) : j = m} — R given by

|uj — |
|hj _ hm|1+2s
Proof of Theorem[6.4 By applying (L.8) and Corollary [9.7]

h 2 Um’
52 Y - wPRG-mzony Y —hmws
JELZ meZ,m#] JEZ meZ,m#]
> CSHUHZQ/O—?S)‘
h

v(hj,hm) =

and the Sobolev inequality follows. To prove the Poincaré inequality, notice that, by Holder’s
inequality (3.3]) with p=1/(1 —2s) > 1 and p' = 1/(2s),

HUHZ% =h Z ’uj’2 = ||Xsupp(u) : UQHK}L
hj€supp(u)

< ||Xsupp(u)||¢/<2s) ||U2H€;l/<1fzs>

1-2s
= K2 (#, supp(u (hZIU /0= 28))

JEZL
2
= 1% (#n supp(u) ™ ull 2/
h

Then we apply the Sobolev inequality. ]
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9.4. The continuous Poisson problem. In this subsection we prove the following result,
which we believe it belongs to the folklore. We present here a more or less self contained
proof. From now on we denote the Fourier transform of G € L!(R) by

~

G = (27T1)1/2/]R{G(1:)e_i§$ dr, ¢eR.

Theorem 9.9. Let F be a function in C*®, for some 0 < o < 1, having compact support
on R. Take 0 < s <1 such that 0 < o+ 2s < 1. Then the function U defined by

_ F(y)
Ulz) := (—A)°F(z) = A_, ——dy,
(z) == (—=A)*F(x) o) 1 — 5[5

for x € R, where supp(F') denotes the support of F' and A_g > 0 is as in , 1s the unique
classical solution to the fractional Poisson problem such that |U(x)| — 0 as |z| — oo.
Moreover, U € C***25 and there is a constant C > 0 depending only on s, o and the measure
of supp(F'), such that

U]l cowszs < C||F|go.. (9.20)

Proof. Without loss of generality we may assume that F' = 0 outside an interval (— Ry, Rp),
for some Ry > 0. Then we can write

Ro F
Y
“Ro |Z =Y
It is clear that U is well defined because |y|~1*2% is a locally integrable function in R and F
is bounded. Next we prove a series of properties about U that will complete the proof.

(1) U is bounded on R and |U(z)| — 0 as |z| — oco. To see this we first do a computation.
Let r > 0. It is easy to see that the positive function

r
Nsﬂ”(m) = / |z — y‘_1+28 dy, reR,

'

is Holder continuous of order 0 < 2s < 1 on R and smooth in R\ {—r,7}. In particular,

d
%NS,T(:U) =(z+r)¥ - (r—a)® L forany —r <z <. (9.21)
Now, if |y| < r and |z| > 2r then |z — y|~'*2 < (|o| — r) 71725, Hence,

2r
(jal = =2

which shows that |Ns,.(z)| — 0 as |z| — oo. Thus Ny, € C%2. For our claim (1) we
just observe that

N, ()] < for any [2] > 2r,

[U(z)] < A—s||F|| oo Ns,ro (2), for any = € R. (9.22)

(2) Let ¢ € C*®(R) such that (1 + |z|'*2*)D*p € L>®(R), for all k > 0 (that is, ¢ € S,
see the notation in [25, p. 73]). Then

/ U(2)p(a) do = / €2 F(&)B(E) de. (9.23)
R R

It is easy to check that both integrals in (9.23]) are absolutely convergent. We start by
proving the following identity:

1 pyp—
A_S/R |;0\f%)25 dy = (2m)1/2 /]R €172 5(€) de,
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where Z denotes the complex conjugate of z € C. It is readily seen that both integrals
above are absolutely convergent. By Plancherel’s identity and Fubini’s Theorem,

1 ~255(6Y d —t£2
(277)1/2/R|§’ (&) d¢ F(s )27 1/2/ / g §) dg tl s
e—lyl?/(4t) dt
/ / iz ¢ (v) dy 5=
e~ lyl?/(4t) gy
=/ [ /0 i 5]

Hl 23

Next, for any fixed z € R, by the propertles of the Fourier transform,

A / e ) / €725 E) e de.

By multiplying both sides above by F'(z) and integrating in dz we get

F(:U)(p(m—y) 7 — —2s =~ T eim£ T
A /R /R Sk dsay /R /R €[5 B O F(x)e™™ du de,

which gives

_ F(i[] - y) _ —2s 71 -~
/R U(z)p(a) do = A_, /R () /]R S dyds = /IR €72 F(—€)3(—8) de.

We have (—A)*U = F in the sense of distributions in S!. As U is bounded, we
have that U € Ls(R) (see [25] for the notation), namely,

J T
R 1 + |.’E’1+2S
Then (—A)®U can be defined in the distributional sense: for any function % in the

Schwartz class S, we have ((—A)*U, ) := (U, (—A)*yY), see [25, p. 73] for details. The
fractional Laplacian of ¢ € § is defined with the Fourier transform as

(=8)*9(&) = [E[**¥(8).
Using the semigroup language and the Fourier transform as in [28] 29] we get

V() —Y(y)

R |z —y|t2

where A is as in . We have that ¢ := (=A)%Y € S;, namely, ¢ is a C™ function
such that (1+ |x|'*2%) D¢ is bounded, for any k > 0. The latter is claimed in [25] p. 73],
but we show it here for £k = 0 (the proof for £ > 1 is the same as the derivatives and the
fractional Laplacian commute) because we will need the computation at a later stage.
Let us see that

(=A)*Y(x) = As

() — ¢ (y)] 1
o oy dy < Cs,lpm, for all |z| > 1. (9.24)
Let |z| > 1 and y € R. Suppose that | — y| < |z|/2. Then, for any intermediate point

¢ between x and y, we have |z| < |z — &+ €] < |z —y| + [£] < |x|/2 + |£]|, which gives
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|z| < 2|¢|. As a consequence, by the Mean Value Theorem and using that ¢ € S,
|z — Y|

V(@) = v@)l = 0+ DWW Ol Tes

|z — y| |z —
= <
YAl T 2

From here,
[ be-sel, o ERTI
o—yl<lel/z 1T =y T T 2P sy a2 [y
_ Gy Csp
- |:z:]2+25 — |:c\1+25'

On the other hand,

[V(z) —P(y)| <W@N memg
WY — I gy < ¢,
Lw@mn|xw”% V= o e

c, Cos
= Wﬂmﬁ(w)\ + W”LI(R)) S s

Thus (9.24)) is proved. Let us finish then the proof of our claim (3). Using that U € Lg(R),
(19.23) and Plancherel’s identity, for any ¢ € S,

(“AYU, ) = (U, (~A)) = / Ux)(— A (x) de
/ €2 () (CA)w(e) de
/ €72 PO |E[20(e) de

/ (e de = / 2)dz = (F,v).

(4) U is in C%**25 and ) holds. We showed in (1) that U is bounded. From (9.22)),

(9.25)

[Ullzee < Co,ro | Fl| oo - (9.26)
Let 1,29 € R. Suppose that |z — z2| > 1. Then, by using (9.26]),
U (1) = Ul@2)| < 2|Ul[1 < Cs pol| Flpoe o1 — 2|2, (9.27)

Assume next that |z — 22| < 1. Let us take r > 0 sufficiently large so that r >
Ry + |z1] + |x2|. As F = 0 outside the interval (—Rp, Rp) and r > Ry, we can write

Ulen) = Ues) = A [ (F() = F@) (fer —y 7% o — g 4%) dy

-
r

+A,SF T / T — —1+2s To — —1+2s d
(21) 401 | |z — y| ) dy 0.28)

= [ (P~ PE) (- ) ay

-Tr

+ A—SF(xl)(Ns,r(ml) - Ns,r($2))-

Recall the expression for the derivative of the function Ny, (z) for any —r < z < r given
in (9.21). In particular, we can use such a formula for any point between x; and x2



NONLOCAL DISCRETE DIFFUSION EQUATIONS, REGULARITY AND APPLICATIONS 35

because we have chosen r large enough so that —r < z1,29 < r. By the Mean Value
Theorem, for some & between 1 and x2, we have

[ New(21) = No(w2)| = [N, (§)]|21 — 2]

’.1‘1 — .%'2‘ — 0,

1 1
<
e ]
as r — 00. Therefore, by taking the limit as 7 — oo in (9.28)), we see that

U(21) = Ul22)] < Ay /R [F(y) = F(aa)||lzr = y| 72 — oz —y| 77| dy.

The last integral is split into

/ :/ﬁ +/’ T
R |x1—y|<2|z1—22| |z1—y|>2|z1—22]

If |y — z1] < 2|z — 2| then |y — xo] < 4|21 — x2|. Hence

F(y)—-F F(y)-F
1< LOELCAPANY F) - Pl ,
|1 —y|<2|z1 —2] |1 —y|<2|z1—22]

|21 — y[t=2 |2y — y[1—25
— (0%
gwbm/ Jy—o
o1 —yl<2lz1—zz| |21 = Y]
+ CalFloo / (y = 22"+ 22 — 2]
(0% e =
|y —y|<d|z1 —as| |lzg — y|1—28

= Ca,s[F]CO»a|x1 — :L'2|a+25.

To estimate the second integral, suppose that |z1 —y| > 2|z1 — z2|. Let & be an interme-
diate point between x1 and zg. Then |21 —y| < |z1 — &+ | —y| < |z1 — 22| + | —y| <
3lz1—y|+|€—y|. Asa consequence, |z1—y| < 2|¢—y| and so [{—y| 722 < Cflmy—y| 7225
Using this, the Mean Value Theorem and the fact that o + 2s < 1, we can estimate

II < [Fleoa / ly — 21 |*||wr — y[ 71— Jwg — y| | dy
|z1—y|>2|z1—x2|

< CS[F]CO,a‘xl — 1'2’ ‘y _ $1|o¢‘x1 - y‘_2+25 dy
|z1—y|>2|z1 —z2|
= COL,S[F:ICO,C!|.T]_ _ $2|C¥+28'

These estimates for I and I, together with (9.26)) and (9.27)), imply (9.20)).

(5) (—A)*U is a well defined C%*-function and is given by the pointwise formula

Ulx) - U(y)

(=A)°U(x) = As ® |z — y|1+2s

dy, x €R.
The pointwise formula follows from the results of [25], p. 73], see also [2§]. Observe that
the integral above is absolutely convergent and we have the estimate
U(z) = U(y)| / |z —
————— = dy < [U]go,a+2s ———dy
|$ - y|1+28 [ ]C lz—y|<1 ’x - y’1+2s
1 (9.29)
+2 U'Lmy/ S
L -

S Ca78||U||CO,a+25.

y|a+2s

R
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This estimate is valid uniformly in 2 € R, hence (—A)*U is bounded. By [25] p. 74], see
also [28], we conclude that (—A)*U is in C%*(R).

We have
(=A)°U(z) = F(x),
in the pointwise sense. We have seen in (3) that (—A)°U = F in the sense of
distributions. In particular, by the computation made in ((9.25)),
[ v@ Ay v de= [ P s (9.30)
R R
for any ¢ € §. If we show that
/U(x dm—/w () da, (9.31)
R
then, by using (9.30), we get (—A)*U(z) = F(z), for ae. z 6 R and by continuity,

(—A)*U(x) = ( ) for every x € R. So we are left to show Since (—A)*U is
bounded (see (5)) the integral in the right hand side of (9.31)) is absolutely convergent.
We write the left hand side of | - as

AUU(M m—A// PguML (9.32)

fom = 1o
= —4s // 1+(2s)d dz.

In the second identity in (9.33]) we applied Fubini’s Theorem. To justify it, observe that
(19.24)) and ( - ) hold for ¢ € S, so

) Y ()| U (y)|
/ Uiy ly — a2 dwdy < Ca, </|y|<1 Tl dy + /|y|>1 |y 12 dy)

S CS7¢HU||L00 < Q.

and

(9.33)

By adding (9.32)) and ((9.33)),
- y)(W(x) —¥(y))
/RU(HJ)(—A) // |m— =2 dy dx.

To show that the right hand side of (| is also equal to the double integral above
we only need to verify that Fubini’s Theorem can be applied in (9.33) with U and v
interchanged. But this is simpler now because of (9.29 m

Ux
/| )x|1+(28)|dxdy<0asHUHCOa+2s/\w )| dy < oc.

Thus is proved.

U is the unique classical solution to (—A)*U = F in R which vanishes at infinity.
The previous items show that U is a classical solution vanishing at infinity. Let V be
another classical solution vanishing at infinity. Then the difference W := U — V satisfies

(—A)*W =0, inR,

|W(z)] -0, as|z|]— oo,

W e L*(R).
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By the Liouville Theorem for the fractional Laplacian (see for example [14]), W is a
constant and, since it vanishes at infinity, W = 0.

O

Remark 9.10. It is worth noticing that in [26, p. 117] identity (9.23]) is shown for ¢ € S by
using spherical harmonics. Instead, our proof is more elementary (and valid for more general
functions ¢) in the sense that we only use the Gamma function and Plancherel’s identity.
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