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Schauder Estimates for Equations Associated
with Lévy Generators

Franziska Kiithn

Abstract. We study the regularity of solutions to the integro-differential
equation Af — \f = g associated with the infinitesimal generator A of a
Lévy process. We show that gradient estimates for the transition density
can be used to derive Schauder estimates for f. Our main result allows
us to establish Schauder estimates for a wide class of Lévy generators,
including generators of stable Lévy processes and subordinated Brown-
ian motions. Moreover, we obtain new insights on the (domain of the)
infinitesimal generator of a Lévy process whose characteristic exponent
1 satisfies Re (&) < [£]* for large |£|. We discuss the optimality of our
results by studying in detail the domain of the infinitesimal generator
of the Cauchy process.
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1. Introduction

Let (X;)¢>0 be a Lévy process. By the Lévy-Khintchine formula, the infini-
tesimal generator (A, D(A)) of (X;)¢>0 has the representation

Af(x) = b V(@) + 5 (Q - V2 f(2))

+/ (P +9) - F(z) - V() -yl (v) v(dy)
y#0

for smooth compactly supported functions f € C®(R?) where (b,Q,v) is

the Lévy triplet of (X;);>0, cf. Sect. 2. In this paper, we study the Hélder
regularity of solutions f € D(A) to the integro-differential equation

Af+of =g (1)
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for fixed o € R. We are interested in the following question: If g is S-Holder
continuous for some ( > 0, then what can we say about the regularity of f?
In particular: How regular is a function f € D(A)?

For the particular case that A is a second order differential operator, i. e.
v = 0, the regularity of solutions to (1) is well understood, see e.g. [12], and
therefore our focus is on non-local Lévy generators. An important example
of a non-local Lévy generator is the fractional Laplacian

()21 (0) = caa [

y#0
which is the infinitesimal generator of the isotropic a-stable Lévy process,
a € (0,2), and which plays an important role in analysis and probability
theory, see e. g. the survey paper [27] for further information. Bass [3] showed
that the solution to —(—A)®/2f = g satisfies the Schauder estimate

1 llepn ey < L (1l + ol oz

for B > 0 such that neither 8 nor o + § are integers. More recently, Ros-
Oton and Serra [29] established Schauder estimates for solutions to (1) for
generators of symmetric stable Lévy processes. Bae and Kassmann [1] intro-
duced generalized Holder space and studied, in particular, the regularity of
solutions for Lévy operators of the form

Af(x) = / U4 = 1) = 1) -y (9))

(F@+y) — F@) -V () vl () m% dy

1

S —
lyle(lyl)

where ¢ : R? — (0,00) is a “nice” function. Furthermore, it is known that
the classical theory for pseudo-differential operators can be used to study the
regularity of solutions to (1) if the characteristic exponent ¢ of (X;);>o is
sufficiently smooth, see [17,37]. Since

Y € C*"(RY) — ly[*" v(dy) < oo <= B(|X1]|*") <00, neN,
ly|>1

cf. [20,30], this approach excludes many interesting examples of Lévy pro-
cesses which do not have moments of sufficiently high order. Let us mention
that the questions, which we discuss in this paper, are also related to the
regularity of harmonic functions: If g =0 and ¢ = 0 in (1), i.e. Af =0, then
f is harmonic for A, and there is an extensive literature on the regularity of
functions which are harmonic for a Lévy generator, cf. [13,16,26,38] and the
references therein. The regularity of solutions to elliptic integro-differential
equations Af = g has been studied, more generally, for classes of Lévy-type
operators, see e.g. [1,3,11,17,22], and for non-linear integro-differential op-
erators, greatly influenced by the works of Barles et al. [2] and Caffarelli and
Silvestre [9].

The approach, which we follow in this paper, relies on regularizing prop-
erties of the resolvent Ry associated with the Lévy process (X;);>o,

Ryh(x) == / e MEh(z + X;)dt,  A>0,h € By(RY), z € R%
(0,00)
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The main idea is to use gradient estimates for the transition density p; of X}
to measure the regularizing effect of Ry. More precisely, we will show that
the gradient estimate

/ |Vpe ()| de < Mt te (0,7,
Rd

implies that Ry has a regularizing effect of order a, i.e.
heC(RY) = Ryh € COT(RY)
for any 0 > 0, cf. Sect. 2 for the definition of the Holder—Zygmund spaces

CJ(RY). As D(A) = Ry(Cso(R?)) this gives, in particular, D(A) C C(R?).
Our main result, Theorem 1.1, shows that, more generally, the implication

Af € CQ(RY) = fe o (RY)
holds for any § > 0.

1.1. Theorem. Let (X;)i>0 be a Lévy process with infinitesimal generator
(A,D(A)) and characteristic exponent ¢ : RY — C satisfying the Hartman—
Wintner condition

Re ) (§)
im
l¢]—o0 log(|€])
Assume that there exist constants M >0, T > 0 and « € (0,2] such that the
transition density py of (X¢)i>0 satisfies

= 0. (HW)

/]Rd|th(x)\dac§Mt_l/°‘, t e (0,7]. (2)

If f € D(A) is such that
Af +of =g € (R
for some § >0 and ¢ € R, then f € CX°(RY) and the Schauder estimate
[ £llco+smay < L(llglles may + [1Flloc) (3)
holds for a constant L = L(p,8,, M,d, T). In particular, D(A) C C% (RY).

1.2. Remark. (i) From the proof of Theorem 1.1 it is possible to obtain an
explicit expression for the constant L in terms of §, o, M, d and T.
(ii) Condition (2) is equivalent to saying that the associated semigroup
Pou(z) := Eu(x + X;) satisfies the gradient estimate

VPullso < MtV ullo,  te(0,T), ue By(RY),

cf. [24, Lemma 4.1] for details.

(iii) Tt is no restriction to assume that o < 2. If (2) holds for some « > 0,
then a < 2, cf. Remark 3.2(ii).

(iv) The Hartman—Wintner condition (HW) ensures that X; has a smooth
density p; for all ¢ > 0, see [19] for a thorough discussion of (HW).



10 Page 4 of 21 F. Kithn IEOT

Gradient estimates for Lévy processes have been intensively studied in
the last years, e. g. [14,18,21, 26, 35] to mention but a few, and therefore Theo-
rem 1.1 applies to a wide class of Lévy processes. If (X;);>0 is a subordinated
Brownian motion, then it is possible to derive gradient estimates from heat
kernel estimates for the transition density using the dimension walk formula,
cf. [23, Corollary 3.2].

Theorem 1.1 will be proved in Sects. 3 and 4 we will illustrate Theo-
rem 1.1 with some examples and applications. In particular, we will present
Schauder estimates for elliptic equations Af + of = g associated with gener-
ators of continuous Lévy processes, stable Lévy processes and subordinated
Brownian motions. Moreover, we will study in detail the infinitesimal gen-
erator (A, D(A)) of a Lévy process whose characteristic exponent 1) satisfies
the sector condition, |Im(€)| < ¢|Re(&)], and

Rey(§) < [§]*  as [¢] — oo

combining Theorem 1.1 with results from [25,35] we will show that

Car(RY) == [ CLR?) € D(4) C CL(RY), (4)
B>a

and this, in turn, will allow us to prove that D(A) is an algebra, that is
f-g€D(A) for any f,g € D(A), and that

Alf-9)=9-Af+f-Ag+T(f,9),  [f,9€D(A)

where I is the Carré du Champ operator, cf. Theorem 4.3. It is natural to ask
whether the inclusions in (4) are strict and whether (4) is the optimal way to
describe D(A) in terms of Holder spaces. In Sect. 5 we will investigate these
questions for the case o = 1, which is of particular interest since there is no
canonical way to define the Hélder space C*(RY). We will show for the two-
dimensional Cauchy process that (4) (with o = 1) is indeed the best possible
way to describe the domain in terms of Holder spaces and, moreover, we will
see that the inclusions are strict.

2. Basic Definitions and Notation
We consider the d-dimensional Euclidean space R? with the canonical scalar
product = -y := ijl z;y; and the Borel o-algebra B(R?) generated by

the open balls B(x,r). For functions f,g : R? — (0,00) we write f < g as
|z| — oo if there exist constants ¢ > 0 and R > 0 such that

1
Ef(x) <g(z) <cf(x) for all |z| > R.
If f is a real-valued function, then supp f denotes its support, V f the gradient
and V2f the Hessian of f. For a > 0 we set
la] :=max{k € No;k < a} and [aof :=max{k e Ngp;k<a}. (5)

Function spaces By(RY) is the space of bounded Borel-measurable functions
f : R? — R. The smooth functions with compact support are denoted by
C>(RY), and Co(R?) is the space of continuous functions f : RY — R
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vanishing at infinity. Superscripts £ € IN are used to denote the order of
differentiability, e.g. f € C* (R?) means that f and its derivatives up to

order k are Cy (R?)-functions. For a > 0 we define Hélder-Zygmund spaces
Cit (R7) by

@ ALaJ+l T
CH(RY) := { f € CoRY; (I leg may = I fllo +  sup w < o0
©ERY, h£0 |h|
(6)

where

Anf(x) = fz+h) = fz) A} f(2) = DA @), j22
are iterated difference operators. Moreover, we set

CL(RY) :=Cy(RY)NCLIRY) and CLF(RY) := [ e RY).  (7)
e>0
For a € (0,00)\IN the Hélder space C&(RY) coincides with the “classical”
Holder space Cp' (R?%) equipped with norm

o]
P f(x) — % f(y
g =17l + 3 3 10% oo + max sup 2SO =W
— — BeNE w2y |z —y
7= fﬁﬁﬂ“] 18l=|c)

If « € IN is an integer, then the Holder—Zygmund space C*(R?) is strictly
larger than C2(R?). For a = 1 it is possible to show that C}(RY) is strictly
larger than the space of bounded Lipschitz continuous functions, cf. [36
p. 148], which is, in turn, strictly larger than C}(R?). By [39, Theorem
2.7.2.2], it holds for all o > 0 that

|AFOS f ()]
I £llcg ®ay =< I fllogray + D>, sup 7%\“—4 (8)
BENG 0§|€f5<6
[B<e

for any ¢ € (0,00] and k, ¢ € Ny such that £ < « and ¢ + k > «. We will use
the following result from interpolation theory. If T : Cy(R%) — Cp(R9) is a
linear operator such that

||T||C§1—>Cfl < oo and HTHC;Q_)C}?2 < oo
for some constants «; > 0, 3; > 0 where
ITllx—y = inf{e > 0:¥F € Y, [Ifly <1: [TF]x <),
then

1712 e )

for all A € (0,1); this inequality follows from the interpolatlon theorem, see
e.g. [39, Sect. 1.3.3] or [28, Theorem 1.6], and the fact that C;*(R?) is the
real interpolation space (Cp(R?), C&*(R%) ) o0, cf. [39, Theorem 2.7.2.1].

Lévy processes Throughout, (£2,.4,P) is a probability space. A stochastic
process X; : Q — R? is a (d-dimensional) Lévy process if X; = 0 almost

T llgpessamma_epmra—soss < T30 _gon
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surely, (X;);>0 has independent and stationary increments and ¢t — X;(w)
is right-continuous with finite left-hand limits for almost all w € Q. By the
Lévy—Khintchine formula, any Lévy process is uniquely determined in distri-
bution by its characteristic exponent 1 : R4 — C through the relation

Eexp(i€X;) = exp(—t(§)),  ¢>0,¢eR™

The characteristic exponent v has the Lévy—Khintchine representation

WO = -ibegt 56 Qe+ [ (1= by Eloy(u)) vidy). €€ R
y#0

where (b,Q,v) is the Lévy triplet consisting of a vector b € R? (drift vec-
tor), a symmetric positive semi-definite matrix @ € R*¢ (diffusion ma-
trix) and a measure v on R%\{0} which satisfies the integrability condition
fyﬂ) min{1, |y|?} v(dy) < oo, the so-called Lévy measure. If the character-

istic exponent 1 of a Lévy process (X¢);>o satisfies the Hartman—Wintner
condition

 Rey(o)
l¢[—oo log(|€])

)

then X; has a density p; with respect to Lebesgue measure for any ¢t > 0 and
pi has bounded derivatives of arbitrary order; we refer to [19] for a detailed
discussion.

It follows from the independence and stationarity of the increments
that any Lévy process (X¢)i>0 is a time-homogeneous Markov process, i.e.
P.f(z) == Ef(x + X;) defines a Markov semigroup. We denote by (A4, D(A))
the infinitesimal generator associated with (X;);>o,

D(A) = {f € Coo(Rd); dg € Coo(Rd) : lim Hptftf — gH — 0} ,

t—0
hf-7
t )

Af = lim feDA).

It is well-known that C2°(R?) is contained in D(A) and that
Af() = b Vf() + 5 (@ 2/ (2))
[ () = £@) - V@) v (iuD) vidy)
y#0

for any f € C°(R%), see e.g. [30, Theorem 31.5]; here (b, Q,v) denotes the
Lévy triplet of (X;)¢>0. Moreover, the resolvent

Rﬁ@y:/ e MPf(z)dt,  feBy(RY), A>0,zecRY,
(0,00)

satisfies Ry (Coo(R?)) = D(A) for any A > 0. Our standard reference for Lévy
processes is the monograph [30] by Sato.
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3. Proof of Theorem 1.1

The first two results in this section prepare the proof of Theorem 1.1 but are
of independent interest.

3.1. Proposition. Let (X;);>0 be a Lévy process with resolvent (Rx)x>o and
infinitesimal generator (A, D(A)). Assume that the Hartman—Wintner con-
dition (HW) holds. If the transition density p; satisfies

[ o pta)lde < Mem et 0.5 e (1), (10
]Rd

for some constants M > 0, m >0, and « € (0,2], then each of the following
statements hold true.

(1) Ra(Bp(R%)) C C(RY) for any A > 3m and
IRAflleg may < Kllflloe:— f € By(RY) (11)

for a constant K = K(m,«,d, X\, M).
(ii) If @ > 1 then Ry\(Cx(R%)) C CL (RY) for any A > m.
(i) D(4) C €% (RY).

Proof of Proposition 3.1. (i) It was shown in [24, Lemma 4.1] that (10) im-
plies

/Rd |0, 0, p2e ()] d < c(t)? forall t>0,4,j=1,...,d (12)

where ¢(t) := Me™'¢=1/*. For the readers’ convenience we briefly explain the
idea of the proof. By the Chapman—Kolmogorov equation, we have

pat(w) = /]R , pe(z —y)pe(y) dy,

and so
0@ = [ pOemle =9y = [ mlo=20un()dz (13
which implies
00, Opm(e) = [ (0n,mlo = 2) (0umi(2)) =
Applying Tonelli’s theorem we conclude that

and this proves (12). Iterating the procedure, we get
/ |05 pi(x)| da < c(t)P! for all 8 € INg. (14)
Rd
Now fix f € By(R9), A > 3m and z,h € R%. Since

g = [ e )y
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we have
|Rxf(z +3h) + 3Rxf(x +h) —3Rxf(x +2h) — Raf(z)| < I + I

where

e M f(y)q(t,y) dy dt

R4

t<|h|>

e Mf(y)alt,y) dydt

t>|h|> JRE

with
qa(t,y) = (pe(y — x = 3h) + 3pe(y — & — h) = 3pe(y —  — 2h) — ps(y — ).
Using f]Rd |pe(z + y)| dy = 1 it follows from the triangle inequality that

|hl®
B <8l sup [ lpetldy [ dt=SAC S
zeR4 JR4 0

To estimate I we note that, by the multivariate version of Taylor’s theorem,

lq ty\<C’|h\SZZ/ 8%p,(y — & — irh)| dr

i=115]=3

for an absolute constant C' > 0. Applying Tonelli’s theorem and using (14)
we get

I, < Cd®|h)? ||f||oomaxZ/ _’\t/ / 10%pi(y — & — irh)| dy dr dt
>|h|*

< Cd3M3|h|3||f||oo/ 6(3m7)\)tt73/a dt
t>|h|

As A > 3m and « € (0, 2] this implies
B < CEMMP|fll [ %%t = CEM |
t>|h|o 3-a
Consequently, we have shown that

|Rxf(x + 3h) + 3Ry f(x + h) — 3Ry f(x + 2h) — Ry f(z)| < C'|n|*

for all z, h € R?, and by (8) this proves (11).

(ii) If @ > 1 then a straight-forward application of the differentiation lemma
for parametrized integrals, see e. g. [32, Theorem 12.5] or [24, Proposition A.1],
shows that

oo of@) == [ [ @ty )y
0,00) J R4
for f € By(R%), A >m and j € {1,...,d}. Since this clearly implies that

N / )/R N (e + y)On, pe(y) dy dt,
0,00 d
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the dominated convergence theorem entails that lim,| . [0z, Rxf(z)| = 0
for any f € O (RY).
(iii) Since Ry(Coo(R?)) = D(A) for any A > 0, the assertion is obvious from

(i) and (ii). O
3.2. Remark. (i) If there are constants M > 0, T' > 0 and « € (0,2] such
that
[ Joam@lde<bee, te@Lic (L) (1)
R4

then there exists m > 0 such that (10) holds. Indeed: Fix ¢t € (0,T) and
i€{l,...,d}. It follows from (13) that

/}Rd |0, p2t ()] d < /R |0z, Pt (2)] (/R |pt(ﬂc—z)dm) dz

:/ |02, pe(2)] dz < c(t) := Mt~V
R4
which gives
. Ps(@)|dxe < c(s = s orall se |1 .
O, d 2) = M2Yes~Ve  for all T,2T
R4
By iteration we find that
. Ps() ] dx < s~ orall se |2"7°T, , ke IN.
O, dz < M(2Y*)ks=t/a  for all k1T 9FT) ke IN
R4

Hence, (10) holds for m := log(2/(«T)).
(if) If (15) holds for some v > 0, then o < 2. Indeed: The Fourier transform
of x +— 0p,pt(x) equals ifje_w’(&), and therefore

sup ¢ < o, pil 2 = [ 10.,1(a)|
£eRY R4

Since the characteristic exponent 1 satisfies |¢)(&)| < e(1+]€]?), € € RY,
for some constant ¢ > 0 this gives

/ |8ijt(x)| d./L' Z Supd |§je_0t(1+|£|2) Z Clt_l/z,
R ¢ER

In Proposition 3.1 we have seen that Ryf € C&(R?) for f € Cyp(R).
Our next result, Corollary 3.3, shows that, more generally,

feCl(RY = Ryf et (RY
for any 8 > 0.

3.3. Corollary. Let (X;);>0 be a Lévy process with resolvent (Rx)x>o and
infinitesimal generator (A, D(A)) such that its characteristic exponent v sat-
isfies the Hartman—Wintner condition (HW). If there exist constants M > 0,
m >0 and a € (0,2] such that the transition density p; satisfies

/ |02, e ()| dz < Me™t 1/, t>0,i€{l,...,d},
R4
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then there exists for any k € N a constant K = K(d, M,a,\, k) > 0 such
that

||R)\f||cl‘:+ﬁ(]Rd) S K”f”Cg(]Rd) fO'f' all f S Cbﬁ(]Rd), 6 S (0, k)7 A 2 3m.
(16)
Proof. Fix A > 3m and k € IN, and let f € CF(R?). Since

g = [ [ e, e

it follows from an application of the differentiation lemma for parametrized
integrals that

it = [ oot dyd= m@nE 9

for any multi-index v € IN¢ with |y| = Z?Zl v; < k. By Proposition 3.1,
there exists a constant K > 0 such that

107 R Fleg sy = 1B (@ F)(@)llep o) < K110 o
and so, by (8),
1B flls o oy < K| fllogqmey for all f € CE(RY
for some constant ¢ = ¢(k) > 1. On the other hand, Proposition 3.1 shows
that
IRxRlleo(ray < Kllhllcymey — for all ke Cy(RY).
Applying the interpolation theorem, cf. (9), we thus find that
1BBlep oy < K Bllgpuay. € CRY
for any g € (0, k). O
A close look at the proof of Corollary 3.3 shows that Ry f € clfrel (R%)
for any f € C2 (R9), cf. (5) for the definition of [a] and [3]; this is a conse-

quence of (17) and Proposition 3.1(ii).
We are now ready to prove Theorem 1.1.

Proof of Theorem 1.1. Let f € D(A) be such that Af + of = g € C(R?) for
some § > 0 and p € R. It follows from (2) and Remark 3.2(i) that p; satisfies
(10) for some m > 0, and we set \ := 3m-+1. Since D(A) = Ry (Cs (R?)) there
is h € Cso (R?) such that f = Ryh. As Af+of = g we have ARyh+oR)\h = g,
and using that (Aid —A)Rxh = h this gives

h=A\+0)Rxh—g. (18)

We claim that for any k& € INg there exists a constant ¢ > 0 (not depending
on f, g) such that

SN (k
he " Y and Ao oy < ok (lgllegrn + IRl (19)

we prove (19) by induction. For k = 0 the assertion is obvious as h € C,(R?)
and [[AR)A]lso < ||h|lco- Now suppose that (19) holds for some k € INp. It
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follows from Corollary 3.3 (with 8 = d A (ak)) that Ryh € C?Jr(&/\(ak))(Rd)
and

||R)\h||c;x+(5/\(cxk))(Rd) < K”h”cgl\(ka)(Rd).

Since, by assumption, g € C/ (R?) we find from (18) that h € Clg(kH)Q)M(IRd)
and
[Bllgsncrtnor gay < llglles may + 1A+ el [BxRll ot oncen ra)

< ||g||C§(]Rd') + K|)\ + QI HhHCi/\(ka)(Rd)

< lglleg oy + KA+ olew (lglegcea + I1Rlo )

i.e. (19) holds for k + 1. We conclude that (19) holds for any k € INy. If we
choose k € IN sufficiently large such that ka > 6§, then we find in particular
h € CJ(RY). Applying once more Corollary 3.3 we obtain that

IR~ cots gay < K llBllcgmay < Ken(llgllegmey + [1hlloo)-
Finally we note that h = (A\id —A) f implies
1Plloe < Allflloe + 1 Afllse = Allflloc + llgllos

and therefore we conclude that

| Flles s gy = BRI o oy < LI lleg oy + 1 ]1c)- 0

4. Examples

In this section we illustrate Theorem 1.1 with some examples and
applications.

Applying Theorem 1.1 to Lévy processes with continuous sample paths,
we recover a classical result, see e.g. [12], on the regularity of the solutions
to the second order elliptic differential equation

d

—|—Zb (9%,]0 Zz%jaxyang( ) ( )

zl]l

4.1. Ezample. Let (B;);>0 be a d-dimensional Brownian motion, b € RY,
and let Q € R¥? be a symmetric positive definite matrix. The infinitesimal
generator (A, D(A)) of the Lévy process X; := bt + @Q - B; satisfies

1
Af(z) =b-Vf(z)+50(Q- VZf(x),  feCL(RY,
and has the following properties:
(i) D(A) C CZL(RY),
(ii) If Af + of = g € C}(R?) for some § > 0 and g € R, then f € C?H(Rd).
Moreover, there exists a finite constant L = L(d, §, o) > 0 such that

I llege2 gy < L (147 legrey + 1/l ), F € D(A).
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For the definition of the Holder spaces C% (R?) and Cf*(R?) we refer the
reader to Sect. 2. Since there is a closed formula for the transition density p;
of X; — which is of course of Gaussian type — it can be easily verified that
the assumptions of Theorem 1.1 are satisfied for o = 2, and this proves the
assertion of Example 4.1.

Our next result applies to a large class of Lévy processes, including
stable Lévy processes.

4.2. Example. Let (Lt)t>0 be a pure-jump Lévy process with infinitesimal
generator (A, D(A)). Assume that its Lévy measure v satisfies

A>//Sd1 (ro)r='= u(df) dr
+ / /S LAy p(do) dr, A€ BIRN\{0})

for some constants a € (0,2), 8 € (0,00] and a finite measure p on the unit
sphere $¢~! C R? which is non-degenerate, in the sense that its support is
not contained in $4=' NV where V C R? is a lower-dimensional subspace.
Then:
(i) D(A) € C(RY),
(ii) If f € D(A) is such that Af + of = g € C)(R?) for some § > 0 and
0 € R, then f € CI?H (R4). Moreover, there exists for any § > 0 a finite
constant L = L(«, 8, u,d, d, 0) such that

1 llegs oy < L (1A legeaay +11fl) s f € D(A).

Example 4.2 is a direct consequence of Theorem 1.1, Remark 1.2(ii) and
[35, Example 1.5].

The remaining part of this section is devoted to Lévy processes whose
characteristic exponent 1) satisfies

Rey(§) < [€]* as [§] — o0
for some « € (0,2). This class of Lévy processes covers many important and
interesting examples, e. g.
e isotropic stable, relativistic stable and tempered stable Lévy processes,
e subordinated Brownian motions with characteristic exponent of the
form (&) = f(|€|?) for a Bernstein function f satisfying f(\) =< \*/2
for large A, cf. [34] for details.
e Lévy processes with symbol of the form
wE) =lgl* +1el”,  €eR,
for 8 € (0, ).
4.3. Theorem. Let (X;);>0 be a Lévy process with infinitesimal generator
(A, D(A)). If the characteristic exponent 1 satisfies the sector condition,
[Tm (&) < cRep(§), and
Rey(§) < [€]*  as [¢] — o0 (20)
for some a. € (0,2), then:
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(1) C&F(RY) := Upsq O (RY) S D(A) C CL(RY).
(ii) If f € D(A) is such that Af + of € CJ(R?) for some § >0 and ¢ € R,
then f € C2T°(RY) and

1 lleg sqmay < L (1A legmey + 1) f € D(A).

for some constant L = L(6, o, @).
(iii) D(A) is an algebra, i.e. f,g € D(A) implies f - g € D(A), and

A(f - 9)(x) = f(x)Ag(x) + g(x)Af(x) + T (f,9)(x) (21)
for any f,g € D(A) where

M@= [ (1)~ S@) ot ) - o) vids) @)

y#0
is the Carré du Champ operator, cf. Remark (iii); here v denotes the
Lévy measure of (X)i>0-

Part (i) and (ii) of Theorem 4.3 follow by combining Theorem 1.1 with
results obtained in [25,35]. The main part of the proof is concerned with part
(iil); they key point is to prove that

. E([fle+Xy) — f(2)] - [g(x + Xy) —g(z
and for this the information on the regularity of f,g € D(A) (i.e. part (i))
plays the crucial role; in particular, it allows us to show that the integral on
the right-hand side of (22) is well-defined.

4.4. Remark. (i) The proof of Theorem 4.3(iii) shows the following slightly
more general statement: Let (X;);>¢ be a Lévy process with generator
(A, D(A)) and characteristic exponent v satisfying

)
1
el e

for some o € (0,2). Let f,g € D(A) be such that

[flz+y)— fl@)] < Cilyl™ and |g(z +y) — g(z)| < Calyl™
for all z € RY and |y| < 1. If 81 + 2 > « then f-g € D(A) and (21)
holds.

(ii) Theorem 4.3 can be used to prove inclusions of the form D(A) C D(L)
for Lévy generators A and L. More precisely, if (X;);>0 and (Y;)i>0
are Lévy processes with characteristic exponent v and 1[), respectively,
which both satisfy the sector condition and

Re(€) < [€]* and Redp(€) < [¢]° as |¢] — oo

for @« < 3, then Theorem 4.3 shows that the domain of the genera-
tor of (Y¥2);>0 is contained in the domain of the generator of (X;);>o.
For instance, the domain D(A(®)) of the generator associated with the
isotropic a-stable Lévy process, o € (0,2], satisfies D(A®)) C D(A®)
for a < f3; this is a well-known result which can be, for instance, also
proved using subordination, cf. [34, Theorem 13.6].

< 0
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(iii) In contrast to other authors, we consider the Carré du champ operator
[ as an operator on Cs (R?) and not on L?(dx). For further information
on the Carré du champ operator we refer the reader to [8,10].

Proof of Theorem 4.3. Under the growth condition (20) it is shown in [35]
that the semigroup P, f(z) := Ef(x + X;) satisfies the gradient estimate

IVPiflloo < ct ™| flloe,  t€(0,1], f € By(R?)

for some absolute constant ¢ > 0. Since this implies [ |Vp,(z)|dz < 't~V
cf. Remark 1.2(ii), Theorem 1.1 gives (ii) and D(A) C C% (R?). To prove
CS (R C D(A), B > a, we need some properties of the Lévy triplet (b, Q,v)
which are consequences of the growth condition (20) and the sector condition.
As a < 2 it follows from [25, Lemma A.3] that @ = 0 and [25, Lemma A.3]
also shows b = fly|<1 yv(dy) if o < 1. Moreover,

/ ly|? v(dy) < oo for all 3> a, (23)
0<|y|<1

see e. g. [5,31] or [25, Lemma A.2] for a detailed proof. By [25, Theorem 4.1],
these properties of the Lévy triplet imply that C2 (RY) C D(A) for 8 > o
It remains to prove (iii). Let f,g € D(A) and fix 2 € R%. We will first show
that

with T'(f, g)(z) defined in (22). Pick a truncation function x € C®(R9),
Lpo,1) < X < 1po,2) and set x-(y) := x(¢~'y). Since the function

y—= (1 =x)(f(z+y) = f@)(g(z+y) —g(x))
is continuous and equal to zero in a neighbourhood of x, the weak convergence
t71P(X; € ) — v(-) as t — 0, cf. [30, Corollary 8.9] or [25, Corollary 3.3],
yields

E((1 = x=(X0)(f(z + X¢) — f(2))(g(z + Xi) — g()))
t—0 t

= /;50(1 = xXeW)(f(z +y) = f(x)(g(z +y) — g(x)) v(dy).
By (i), we have f,g € D(A) C C% (R%) and so

|(f(z +y) = f(2)) (9(z +y) = g(2)| < Cmin{|y* "V 1}, z,y € RY
(*)
using (23) a straight-forward application of the dominated convergence the-
orem now shows that the right-hand side of the previous equation converges
to T'(f, g)(x) as e — 0. On the other hand, supp x. C B(0,2¢) and (*) give

B (xe(Xe)(f(z + Xo) = f(2))(9(x + Xi) — g(2)))]

<E <|Xt|2(a/\1)1{\xt|§28}) = /

P <|Xt|2(D‘A1) > r) dr.
(0,2¢)
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Applying the maximal inequality, see e. g. [7, Corollary 5.2], and invoking the
growth condition (20) we thus find

2¢e
B (x=(Xo) (f(Xe) = f(2))(9(X2) = g(2)))| < Ct/o sup —[P(¢)]dr

‘E‘Sr—l/‘z(aAl)

2e
< c’t/ p—a/2(an1) g,
0

for absolute constants c,c¢’ > 0. As fol r=/2(eA) dr < oo an application of
the monotone convergence theorem yields
B (xe (Xo) (f(X) = f(2))(9(X:) — g()))|

lim sup lim sup =0,
e—0 t—0 t

and combining this with the earlier consideration, this proves (24). Now let
f,g € D(A) and fix x € RY. Clearly,

E(f(z+ Xe)g(z + X)) — f(x)g(x)
= [(@)E(g(z + Xi) — g(2)) + g()E(f(z + X;) - f(2))
+E((f(z + X)) = (@) (9(z + Xi) = g(2)))-

Dividing both sides by ¢ and letting ¢t to 0 we obtain from (24) and the very
definition of the generator A that

L(F - 9)(a) := Jim © [E(f(x + Xo)g(o + X)) — f(@)g(x)]
= () Ag(w) + 9(x)Af () + T(f, )(x).

Using the estimate (x) it follows from the dominated convergence theorem
that T'(f,g) € Cs(R?), and, hence, L(f - g) € Coo(R?). This implies that
f-g€D(A) and A(f - g) = L(f - g), see e.g. [7, Theorem 1.33]. O

5. Domain of the Infinitesimal Generator of Two-Dimensional
Cauchy Process

Let (X¢):>0 be an isotropic a-stable Lévy process, a € (0,2). It follows from
Theorem 4.3(i) that the domain D(A) of the infinitesimal generator of (X;)¢>0
satisfies

Csr(RY) = | CR(RT) € D(4) € CL(RY).
B>a

In this section we investigate whether this is the optimal way to describe
D(A) in terms of Holder spaces and whether the inclusions are strict. The
case o = 1 is particularly interesting since there are several functions spaces
which are possible candidates to describe the domain:

e the space of Lipschitz continuous functions Lip(R%) vanishing at infinity,
e the space CL (R?) of differentiable functions vanishing at infinity,
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e the Zygmund space CL (R?) of functions f vanishing at infinity and
satisfying
[ALf(@) = |f(x+h) + flx = h) = 2f(2)| < CIAl,  @,heRY,
for some constant C' > 0, see (6).

We will show that the domain D(A) of the generator of the two-dimensional
Cauchy process has the following properties:

e There exists a function f € CL (R?) which is not in D(A), cf. Proposi-

° tTlcl)lrelrz'}a;(ists a function f € D(A) which is not Lipschitz continuous, cf.
Theorem 5.2.
This implies that
D(A) € Lip(R?) N Coo (R?) Lip(R?) N Coc(R?) Z D(A)
D(A) £ CL(R?) O (R?) € D(4)

which clearly shows that the function spaces Lip(R?) N Cy (R?) and CL (R?)
are not well suited for describing D(A). We conclude that

CIH(R?) C D(A) C CL(R?)

is the best possible way to describe D(A) in terms of Holder spaces and,
moreover, the inclusions are strict.

5.1. Proposition. Let (X;);>0 be a d-dimensional Cauchy process with gen-
erator (A, D(A)). Then there exists a function f € CL (RY) which is not in
D(A).

Proof. Let x € C°(R%) be such that 10,174y < x < 1B(0,1/2), and define

x
=1 — d
If we set o(r) := |logr|~!, then p(r) — 0 as r — 0 and
1
f@) =040 2 +lalp(a)), o] < 1

which shows that f is differentiable at + = 0 and Vf(0) = 0. For  # 0
the differentiability is obvious. Clearly, f and its derivatives are vanishing at
infinity, and so f € CL (R?). Since the transition density p; of X, satisfies

t
pe(y) = CW’ ly| > t,

for some constant ¢ > 0, we find from

Ef(X,) - f(0) _ 1 X,
t ztEngwmﬂmqmd“g

that

EIX IO L WL pi(u) dy

t <|y|<1/4 | Llog(|yl)|

1 1 .
2 C/ 7d dy =0 007
t<lyl<1/a [y* [log(ly|)|
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and so f ¢ D(A). O

5.2. Theorem. Let (X;)i>0 be a 2-dimensional Cauchy process with generator
(A,D(A)). Then there exists a function f € D(A) which is not Lipschitz
continuous.

Let us mention that the proof of Theorem 5.2 has been inspired by
Giinter [15] who constructed a function f € Cu (R?) which is in the domain
of the generator of three-dimensional Brownian motion but which is not twice
differentiable, see [33, Example 7.25] for a modern account.

For the proof of Theorem 5.2 we need an auxiliary result concerning the
potential operator of an isotropic a-stable Lévy process (X;);>0. Recall that
the potential operator (R, D(Rp)) (in the sense of Yoshida) associated with
a Lévy process (X;)¢>0 and resolvent (Rx)x>o is defined by

D(Ry) = {f € Coo(R); 3g € Coo(R7) : lim [|Rxf = glloc = 0},
Rof = ;\II%RAfa f € D(Ro),
see [4, Sect. 11] for a thorough discussion.

5.3. Lemma. Let (X;);>0 be a d-dimensional isotropic a-stable Lévy process
with resolvent (Rx)x>o0. If o < d then there exists a finite constant cq,o > 0
such that

sup Rau(z) = cq,a / |2| 74Uz + 2) dz (25)
A>0 R4

for any non-negative u € Coo(R?). In particular, any non-negative function
u € Coo(RY) N LY (dx) is in the domain D(Rg) of the potential operator Ry.

Proof of Lemma 5.3. Identity (25) is a direct consequence of the scaling prop-
erty of the transition density of (X;)¢>0; it is a classical result in poten-
tial theory, see e.g. [6] for a proof. For the second assertion, we note that
f]RdﬂB(O,l) ly|*~4 dy < oo implies, by dominated convergence, that sup,- R
u € Coo(R?) for any non-negative function u € Cu (RY) N LY (dz). By [33,
Theorem 7.24(d)] this entails that u € D(Rg) for any such function w. O

Proof of Theorem 5.2. As Ro(D(Rp)) C D(A), cf. [4, Lemma 11.13(vi)], it
suffices to find u € D(Ry) such that Rpu is not Lipschitz continuous. It
follows from Lemma 5.3 and the linearity of Ry that

Rou(x) = c/ 2| u(x — 2) dz, r € R?
RZ

for any function u € C(R?) N L*(dz). Pick a function f € C.([0,1)) such
that f > 0 and f(0) = 0. If we define

T1 |172‘ 2 2 2
u(xy, ) 1= f(\/x + 22, x = (r1,22) € R?,
Val+ad /el + 23 b

then u € O (R?) N L (dz) € D(Ry). We will show that f can be chosen in
such a way that  — Rou(x) is not Lipschitz continuous at = 0. Introducing
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polar coordinates we find

1 2m .
Rou(0, z9) = c/ rfr) 5 |Sm;0| ek 4 do | dr.
0 0 \/x2+r — 2rxo cosp

Writing
2 | sin | cos ¢ T 2 | sin | cos ¢
I:= dp = + dp
0 \/x%+r272rxgcosgo Jo . \/x§+r272rmzcos<p
and performing a change of variables, ¢ := \/asg + 12 — 2rxs cos p, we get for
xo >0

1 xo+r 1 |ZL’27’I"|
I=— cos p(t)dt — — cos p(t) dt
) |x27r| rxo Totr
) zotr .2 2 t2
== DI g
rTo |zo—r| rTo
and so
4 r 4 €To
I'=3gl s T3 a0
Hence,
4 (1 [™ !
Rou(0,x2) = =c (2/ r2f(r) dr + 1'2/ 1) dr) .
3 \z3.Jo s T
As u(z) = —u(—2x) we have

/]R2 |2| u(z) dz = /]R2 2| Yu(—2) dz = _/]R2 12| Lu(z) d=

which implies Ryu(0) = 0. Consequently, we have shown that

Rou(0,22) = Rou(0) _ 4, (13 /I2 r? f(r) dr + /1 1) dr) :
0 ey T

) 3\ 73

If we choose f(r) = [log(r)| =" x(r)1(0,0)(r) for a cut-off function y satisfying

Lio,1/2) < x < Lpp,1), then limy, |0 f; f(f) dr = oo and

1 [* 1 [* 2 1 1 [* z
—3/ r2f(r)dr| = —3/ A dr’ Siﬁ/ r2dr 2242 0.
L3 Jo z3 Jo |logr| |log |z2| 235 Jo

Thus,
lim Rou(0, z2) — Rou(0) _ 0,
z2|0 T
i.e. z — Rou(z) is not Lipschitz continuous at z = 0. O
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