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Abstract
This paper has two primary objectives. The first one is to demonstrate that the solutions
of master equation

(0O = A)'ulx, 1) = f(u(x, 1), (x,1) € Bi(0) xR,

subject to the vanishing exterior condition, are radially symmetric and strictly decreas-
ing with respect to the origin in B (0) for any ¢+ € R. Another one is to establish the
Liouville theorem for homogeneous master equation

0 — A)’u(x,r) =0, in R" x R,

which states that all bounded solutions must be constant. We propose a new method-
ology for a direct method of moving planes applicable to the fully fractional heat
operator (3; — A)*, and the proof of our main results based on this direct method
involves the perturbation technique, limit argument as well as Fourier transform. This
study opens up a way to investigate the geometric behavior of master equations, and
provides valuable insights for establishing qualitative properties of solutions and even
for deriving important Liouville theorems for other types of fractional order parabolic
equations.
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1 Introduction

The objective of this paper is to explore the qualitative properties of solutions to space-
time dual nonlocal equations involving the fractional powers of the heat operator
(0; — A)*. More specifically, we establish the radial symmetry and monotonicity of
solutions for the following master equation in a unit ball

(0, — A)u(x,t) = f(u(x,t)), (x,t) € B1(0) x R, 11
u(x,t) =0, (x,1) € B{f(0) x R, ’

for any ¢ € R, and prove the Liouville theorem for the homogeneous master equations
3 — A)’u(x,t) =0, in R*" xR (1.2)

in the whole space.

The first proposal of such a fully fractional heat operator (9, — A)* is attributed
to the mathematician Marcel Riesz, who introduced it in [26]. This nonlocal operator
can be defined in the following pointwise form

@ — D) ulx, 1) —Cmf f woD G0 ESE (1)

t _ .L,)2+]+S

where 0 < s < 1, the integral in y is taken in the Cauchy principal value sense and
the normalization positive constant

1
(47)3 |0 (=)

Cn,s -
with I'(-) denoting the Gamma function. The singular integral in (1.3) is well defined
in R” x R provided

u(x, 1) € CHFSTER x R)y N L(R" x R)

x,t,loc
for some ¢ > 0, where the slowly increasing function space L(R" x R) is defined by

x|

t -0
LR" xR := Ju(x, 1) € LL (R" xR) | / / Juteole M9 g <00l
—co JRT 1 4 (1 — )2 FIHS

@ Springer



Radial symmetry and Liouville...

for V¢ € R, and the definition of the local parabolic Holder space Cffii’fc“ R* x R)
will be specified in Sect. 2. In particular, if u is bounded, we can ensure the integrability
of (1.3) by assuming only that u is local parabolic Holder continuous. We notice that
the operator (9; — A)* is nonlocal both in space and time, since the value of (3; — A)’u
at a given point (x, #) depends on the values of u over the whole R" and even on all the
past time before ¢. The intriguing aspect of this problem is that applying the space-time
nonlocal operator (d; — A)* to a function that only depends on either space or time, it
reduces to a familiar fractional order operator, as discussed in [27]. More precisely, if
u is only a function of x, then

(0 = A)'u(x) = (=A)’u(x),

where (—A)* is the well-known fractional Laplacian of order 2s. While if u = u(z),
then
(0 — A)'u(t) = d,u(),

where 97 is usually denoted by Dy, representing the Marchaud left fractional
derivative of order s, defined as

s 1 " u(t) —u(r)
Pt = iy |G

Moreover, it should be noted that as s tends to 1 from the left side, the fractional power
of heat operator (3; — A)*® converges to the local heat operator 9; — A (cf. [17]).

The master equation has a wide range of applications in physical and biological
phenomena, such as anomalous diffusion [19], chaotic dynamics [30], biological inva-
sions [2], among others. In addition to these areas, it has also been employed in the
financial field [25], where it can model the correlation between waiting times and price
jumps in transactions. From a probabilistic perspective, the master equation plays a
crucial role in the theory of continuous time random walk, where u represents the
distribution of particles that make random jumps simultaneously with random time
lags (cf. [24]). This is in contrast to the nonlocal parabolic equations

hu+ (—A’u=f 1.4)
or the dual fractional parabolic equation

U+ (—A)u = f, (1.5)
where jumps are independent of the waiting times. In other words, the master equation
takes into account the strong correlation between the waiting times and the particle
jumps, whereas the nonlocal parabolic equation (1.4) or the dual fractional parabolic
equation (1.5) do not. It is evident that the master equation is of great importance in var-

ious fields, and continuous research on it can drive us towards a deeper understanding
of complex phenomena.
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Nowadays substantial progress has been made in a series of remarkable papers [1, 4,
27] investigating the existence, uniqueness and regularity of solutions to master equa-
tions. The primary approach used in such studies is the extension method introduced
by Caffarelli and Silvestre [3], which extends the master equation to a local degenerate
parabolic equation in a higher dimensional space. As far as we know, there is limited
understanding of the geometric behavior of solutions to the master equation. This lack
of results can mainly be attributed to the challenges posed by the non-locality and
strong correlation of the operator (d; — A)* within the framework of master equation.
The only related paper we are aware of is [11], in which Chen and Ma utilized a direct
sliding method to establish that the entire solution of the master equation in (1.1) is
monotone increasing and one-dimensional symmetric in R” x R, and thus proved the
Gibbons’ conjecture in this context.

The method of moving planes, which was introduced by Alexandroff in [18], is
a commonly used technique to study the monotonicity and symmetry of solutions
to local elliptic and parabolic equations. However, this approach cannot be directly
applied to pseudo-differential equations involving the fractional Laplacian, due to the
non-locality of this operator. One effective method is to combine the aforementioned
extension method, which enables us to apply the traditional method of moving planes
designed for local equations to the extended problem, thereby establishing the proper-
ties of solutions. Another useful approach is to convert the given pseudo-differential
equations into their equivalent integral equations. By doing so, one can use the method
of moving planes in integral forms and the regularity lifting to investigate the prop-
erties of solutions (cf. [9, 10]). These two effective methods have been successfully
employed to investigate elliptic equations involving the fractional Laplacian. How-
ever, the above two methods can only be applied to equations involving the fractional
Laplacian, and sometimes one may need to perform cumbersome calculations and
to impose additional restrictions on the problem, which may not be necessary when
dealing with the fractional equations directly.

A decade later, Chen, Li, and Li [8] made further progress by introducing a direct
method of moving planes. This method removed the restrictions and greatly sim-
plified the proof process. Since then, this effective direct method has been widely
applied to establish the symmetry, monotonicity, non-existence, and even to obtain
estimates in a boundary layer of solutions for various elliptic equations and systems
involving the fractional Laplacian, the fully nonlinear nonlocal operators, the frac-
tional p-Laplacians as well as the higher order fractional operators. For more details,
please refer to [5-7, 13, 21-23, 31] and the references therein. The direct method of
moving planes is noteworthy for its ability not only to explore the symmetry, mono-
tonicity, and non-existence of positive solutions for the fractional parabolic equations
of type (1.4) (cf. [14-16, 29]), but also for its recent generalization to investigate the
monotonicity of solutions for the dual nonlocal parabolic equations of type (1.5) in a
half-space (cf. [12]).

In contrast, there has been no progress in investigating the feasibility of a direct
method of moving plane for the master equation, and in exploring how to utilize this
approach to derive qualitative properties of solutions to the master equation. As we
have observed that the kernel of the fully fractional heat operator (3; — A)* possesses
aradial decreasing property, thus it is hopeful to establish the direct method of moving
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planes, which is exactly the research objective of this paper. The innovation of this
paper is that it overcomes the difficulties arising from the non-locality and strong
correlation of the operator (3; — A)®, and avoids the heavy reliance on extension
method as in classical approach when studying the master equations. By establishing
various maximum principles, we have developed a direct method of moving plane
applicable to the master equation, which has allowed us to obtain the radial symmetry
and strict monotonicity of solution u(x, t) to the master equation (1.1) in a unit ball
for any t € R. More surprisingly, we have also applied this direct method to establish
the Liouville theorem of the homogeneous master equation in R” x R.

To illustrate the main results of this paper, we start by presenting the notation that
will be used throughout the subsequent sections. Let x| be any given direction in R",

T, ={x=(x1,x) e R" | x; = A for A € R}
be the moving planes perpendicular to x-axis,
Sp={xeR"|x; <A}and Q; = {x € B1(0) | x; < A}

be the region to the left of the hyperplane 7, in R” and in B;(0) respectively. We
denote the reflection of x with respect to the hyperplane 7), as

Xt = Q0 —x1, X, X).
Let u; (x, 1) = u(x*, 1), we define
wi(x, 1) = up(x, 1) —u(x,1),

which represents the comparison between the values of u(x, t) and ux*, 1), It is
obvious that w; (x, t) is an antisymmetric function of x with respect to the hyperplane
T).

We are now ready to present the main results of this paper. Our primary outcome
is the narrow region principle for antisymmetric functions in bounded domains.

Theorem 1 Let Q2 be a bounded narrow domain containing in the narrow slab {x €
25 | A —1 < x1 < A} with some small l. Suppose that

w(x, 1) € CZS—FG,S-FG(Q x R) N E(Rn % R)

x,t,loc

is lower semi-continuous up to the boundary 92 and bounded from below in Q2 x R,
and satisfies

0 — A)Sw(x,t) =clx,Hw(x, 1), (x,1) € 2 xR,
w(x,t) >0, (x,1) € (Z)\Q) xR, (1.6)
w(x, 1) = —wkx*, 1), (x,1) € Z) xR,
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where the coefficient function c(x, t) has a uniformly upper bound Cy. Then
wx,t) >0, in T, xR (1.7)

for sufficiently small I. Furthermore, if w(x, t) attains zero at some point (x°, 19) €
Q x R, then
wx,t) =0, in R" x (=00, ty]. (1.8)

The above narrow region principle is a crucial element in implementing the method
of moving planes, as it provides a starting point to observe some geometric behavior of
solutions. Based on this maximum principle, we construct a direct method of moving
planes that is suitable for the master equations, and then determine the maximum
distance that the plane can be moved while maintaining the desired property. This
allows us to demonstrate the following radial symmetry and strict monotonicity result.

Theorem 2 Let
u(x,1) € C* T (B1(0) x R)
be a positive bounded solution of

0 — A)'u(x, 1) = f(u(x,1)), (x,1) € B1(0) xR,
u(x,t) =0, (x,1) € B{(0) x R.

Suppose that f € C'([0, +00)) satisfies f(0) > 0 and f'(0) < 0. Then u(x,t) is
radially symmetric and strictly decreasing about the origin in B1(0) for any t € R.

To establish the Liouville theorem for the homogeneous master equation in R” x R,
which has important applications in several areas of mathematics and physics, we first
establish the following maximum principle for antisymmetric functions in unbounded
domains.

Theorem 3 Let

w(x, 1) € CEFeste(s, x R)n L(R" x R)

x,t,loc

be upper semi-continuous up to the boundary T and bounded from above in %, x R.
Suppose that

(0, — A)Sw(x,t) <0, atthe pointsin ) x R where w(x,t) > 0, (1.9)
wx, ) = —wkt, 1), in Ty x R, ’
then there holds that
wx, 1) <0in X x R. (1.10)

Remark 1 Compared to the narrow domain principle (Theorem 1) and the maximum
principle (Theorem 3), although the overall proof methods of both theorems are based
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on the contradiction and perturbation technique, the former only has ¢ belonging to an
unbounded interval, while the latter has both x and 7 belonging to unbounded domains,
and x does not belong to a narrow region. In the latter case, x and 7 need to be perturbed
simultaneously, and it is more effective to construct a sequence of auxiliary functions
in an antisymmetric form.

By utilizing this maximum principle to show that the solutions are symmetric with
respect to all hyperplanes in R” for any ¢ € R, and combining with Fourier transform,
we establish the Liouville theorem for the homogeneous master equation in R” x R.

Theorem 4 Assume that

u(x,t) € CEHsTemn x R)

x,t,loc

is a bounded solution of
0 — AN)’u(x,t) =0, (x,1) e R" xR,

Then u(x, t) must be a constant.

Remark 2 As is well known, the classical Liouville theorem states that any bounded
harmonic function defined on the whole space must be a constant. In fact, this bounded-
ness condition can be relaxed to one-sided boundedness. However, under this relaxed
condition, the Liouville theorem for the caloric function satisfying heat equation

(3 — Mu(x, 1) =0, in R" x R (1.11)

is not valid. For instance, the function u(x, ) = ¢** is a positive nonconstant solution
of (1.11) in R” xR. Since the master equations recover the classical parabolic equations
in limit cases, then in this sense Theorem 4 can be regarded as a generalization of the
Liouville theorem for the local heat equation to the case of master equations involving
the fractional heat operator (9; — A)*, where the bounded condition may not be optimal
but is still reasonable.

Remark 3 In contrast to the nonlocal elliptic equation (—A)*u(x) = 0 and the non-
local parabolic equations 9;u(x, t) + (—A)*u(x, t) = 0, where the Liouville theorem
can be directly proven by the maximum principles in unbounded domains. But for the
space-time nonlocal equation (1.2), where the operator (9; — A)® with respect to the
time variable ¢ is also nonlocal, such maximum principle can only determine that the
solution is solely dependent on the variable ¢. To further prove that the solution must
be a constant, Fourier transform is applied.

To conclude this section, we will provide a brief outline of the structure of this
paper. In Sect. 2, we present the definition of parabolic Holder space, as well as some
auxiliary results that are necessary for proving our main theorems. Sect. 3 is devoted
to demonstrating two maximum principle: the narrow domain principle (Theorem 1)
and the maximum principle in unbounded domains (Theorem 3). By utilizing these
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maximum principles, we establish a direct method of moving planes for the master
equation, which enables us to complete the proof of Theorem 2 and Theorem 4 in the
last section.

2 Preliminaries

In this section, we present the definition of the parabolic Holder space and collect some
useful preliminary estimates, which are necessary for establishing our main results.
Throughout this paper, we use C to denote a general constant whose value may vary
from line to line.

Now we start by stating the definition of parabolic Holder space Cff)‘,’“(R” x R)
(cf. [20]) as follows.

(i) When0 < o < % ifu(x,t) e C)%f’,’“ (R" x R), then there exists a constant C > 0
such that

1 20l
uGe, 0y —u(y, 0 = C (v =yl +1r = 1)
forany x, y e R* and ¢, v € R.

(i1)) When % < a <1, we say that

u(x,1) € Ci%*(R" x R) := C;** V¥R x R),

x,t

if u is a-Holder continuous in # uniformly with respect to x and its gradient V,u is
(2 — 1)-Holder continuous in x uniformly with respect to ¢ and (o — %)-Hélder
continuous in ¢ uniformly with respect to x.

(iii) While fora > 1,ifu(x, 1) € C)%f";“ (R™ x R), then it means that

du, D*u e CF2 IR x R).

x,t

In addition, we can analogously define the local parabolic Holder space

Cc*% (R" x R).

x,t,loc

In the following, we provide the boundedness estimates for the nonlocal operators 97
and (d; — A)*® acting on smooth functions, respectively. These estimates are repeatedly
employed in establishing our main results.

Lemma 1 (cf. [12]) Let
ne (1) € C° ((—r2 102 + to)) ,

For some tg € R and r > 0, then there exists a positive constant C that depends only
on s such that

K c . 2 2
[0, nr ()] < 5 in (=r"+10,r" + 10).
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Lemma 2 (cf. [11]) Let
b0, 1) € C§° (B (%) x (=12 410,72 +10))

for some (xo, t9) € R® x R and r > 0, then there exists a positive constant C that
depends only on s and n such that

C

|0 = &' r(x, D) < — i B, (x%) x (=2 + 19, 7% + 10).

3 Various maximum principles for antisymmetric functions

In this section, we demonstrate various maximum principles for antisymmetric func-
tions, namely, Theorem 1 and Theorem 3. It will be shown in the later section that
these principles play a crucial role in establishing a direct method of moving planes
for the master equations.

3.1 Narrow region principle in bounded domains

Our first objective is to prove Theorem 1, which establishes a narrow region principle
for antisymmetric functions in bounded domains. This principle is a key ingredient
in demonstrating the radial symmetry and monotonicity of solutions for the master
equation (1.1).

Proof of Theorem 1 We first argue by contradiction to derive (1.7). Due to the narrow
region £2 is bounded and the function w is lower semi-continuous up to the boundary
052, there must exist x(¢) € €2 such that

w(x(t),t) = min w(x, ) (3.1
xeQ

for each fixed r € R. If (1.7) is not valid, we may assume on the contrary that there
exists a positive constant m such that

inf w(x,t) =infwx@),t) =—m < 0. (3.2)
QxR R

Since ¢ belongs to R that is an unbounded domain, the infimum of w(x(¢), r) with
respect to ¢ may not be attainable, but there certainly exists a sequence {(x (), f&x)} C
2 x R such that

w(x(ty), ty) = —myp — —m as k — o0.

Let &y = m — my, then it is evident that &4 is nonnegative and ¢ — O ask — 0. In
order to remedy scenario that the infimum of w with respect to  may not be attained,
we need to perturb w with respect to the variable ¢ such that the perturbed function
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can attain its infimum. For this purpose, we introduce the following auxiliary function

ve(x, 1) = w(x, 1) — ene (),

where
() =t —1) € C° (=1 + 1, 1 + 1))
is a smooth cut-off function that satisfies

1 reih,
"(t)_{o, t¢(_f 2 (3.3)

and 0 < n(¢) < 1. One one hand, we have
Ve (x (), 1) = wx(t), k) — & = —my —m +my = —m.

On the other hand, if (x,¢) € Q x (R\ (=1 4+ f%, 1 + 1)), then it follows from (3.2)
that
vr(x,t) = wx,t) > —m.

Based on the above analysis and the exterior condition in (1.6) satisfied by w, there
exists

G i) e x (=144, 1+1)
such that

—m—¢ < vk(ik, 1) = inf vg(x,t) = inf wv(x,t) < —m. (3.4)
QxR xR

From this, it is not difficult to further verify that
—m<w@E, ) < —m+e=—myg <O. (3.5)

Next, we derive a contradiction at the minimum point ()Ek, fr) of v in 3 x R. On
the one hand, by performing a direct calculation and combining the anti-symmetry
of w in x with the decreasing property of the kernel of operator (3; — A)*® due to
|xk — y| < |x¥ — y*|, we have

(& — A ve(FF, 1)

I 1) — _liky?
= Cn,s / / vk(x_ : tk) n vk](y’ T)e m dy d'L'
—oo JR2 (tx — ‘K)7+ +s

I v (@, ) — v ) o
= Cn,s/ / k( _’ k) 7 kl(y’ )e 4 —1) dyd'L'
—olJE (@ —r)2 T
k2

Ik wu(GR ) — vt ) B
+C / / — - e &0 dydt
s NN (tk _ ‘17)7+1+S
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i v, 1) — o (y,s 0, e
<C 4o dydr
" [oo /):A (tk - t)2+1+s

T P ko2
+Cm/ / vk(X_, D) nvk(y IR (e dy dr
—otm -
/tk / u @, 1) —w(, 0 +am(@) Sl
= Cn,s
2

4([1‘ T)
P = dydr

z v (3K ) — w ) +¢ ) _lEFA2
+C”/ / (X5, 1) Ot 1) + eemi( )
Py

o dydr
(tk _ .L.)2+1+A Y
_ 5 6_ Z(t;vrl) d
=2C, svr(x", ¢ T
0,5 Uk (EF k)/ /zx(tk—r)z“ﬂ y
P
tk T
2C, ek f / (e dydr. (3.6)
N (tk _ .[)2+1+s

In order to estimate two integrals in the last line of (3.6), we make a change of variables

B |)Ek _ yk|2
A1)
and derive
Ix —y*2

e 4g-v d
T
ns/ /ZA (tk t)2+1+s dy
/ /+OO e t |)Ek_y)»|2 drd
= n— = " y
@m) 3D (=) S o (EEy5+i4s 422

4° ,/ 1 ./+“ s
= — _ e 'r2™ 7 drdy
TZ|T(=s)| Jx, IXk =y n+2s fo

#T(5 +5) 1
= n zk An+2s dy'
72| (=s)| Jx, 1X° — yArt=

Substituting the above equality into (3.6), and applying ni € [0, 1] and (3.4) to arrive
at

(3 — A v (5, 1)

_ 1 1
< Cu(xk, 7 — _dy+C —
< Cop(X", 1) —/EA |)Ek _yk|n+2s y+Cek \/ZA |)Ek _ y)»ln—i-ZS y
Cu(x*, i) Cey
= 128 25
Cm Cey,
< ~ 7 + yio 3.7
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On the other hand, starting from the differential equation in (1.6) and combining
the fact that C (x, t) has a uniformly upper bound Cy, (3.5) with Lemma 1, we obtain

& — A wGE, i) — ex (0 — A i (i)
@, Bow G, 7)) — erdS (B
—Com — Cgy. (3.8)

(@ — A ve(F*, 1)

v

Then a combination of (3.7) and (3.8) yields that

Cm Ceg Cm

—Com < _lTs+lTs+C8k_) T

as k — oo. Dividing both side of the preceding inequality by —m, we deduce that

which is a contradiction for sufficiently small /. Hence, we conclude that (1.7) is true.
In the sequel, we remain to demonstrate the validity of (1.8). It follows from (1.7)
that

w(xo, to) = min w(x,t) = 0.
xR
The equation in (1.6) obviously implies that
@ — A)*wx% 1) = 0. (3.9)

Besides, through a straightforward calculation, we derive

_0—y2
_Cns/ / w. 1) —— ¢ %00 dydr

(tg — T) 2+
[0—y* 2 10—y2
/ / w(y 7) I:e AM-1) — o 4G-D) :| dydr.
5 (g — 1) 3T

Since w(x,t) > 0in ¥, x R and

& — A w(ix, 1)

_|207y1‘2 _‘:07),‘2
e Ho —e oM < (),

then it follows from (3.9) that

w(x,t) =0 for (x,t) € ) x (—o0, 1y].
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Finally, the antisymmetry of w(x, t) with respect to x infers that
w(x,t) =0in R" x (—o0, tp].
Therefore, the proof of Theorem 1 is completed. O

3.2 Maximum principle in unbounded domains

We proceed to prove Theorem 3, which establishes the maximum principle for anti-
symmetric functions in unbounded domains. This principle is a fundamental ingredient
in proving the Liouville theorem for homogeneous master equations.

Proof of Theorem 3 The proof goes by contradiction, if (1.10) is violated, since w(x, t)
has an upper bound in X, x R, then there exists a positive constant A such that

sup w(x,t) =A > 0. (3.10)
xR

Note that the set X, x R is unbounded, then the supremum of w(x, ) may not be
attained. Even so, (3.10) implies that there exists a sequence {(x¥, 7x)} C ¥, x R such
that

0 <wixX 5)=Ar > A, as k — oo. (3.11)

Let ey = A — Ay, then the sequence {e;} is nonnegative and tends to zero as k — oo.

Given that the supremum of w(x, t) with respect to both x and ¢+ may not be
attained, it is necessary to perturb the function w with respect to both x and ¢ such
that the perturbed function not only attains the supremum, but also preserves the
antisymmetry in x. With this aim, we need to introduce an antisymmetric auxiliary
function. Let ¢ (x) € C3° (R") satisfy

50) TR, x € BIO).
0, x ¢ Bi(0).

We denote r; = dist (xk , Ty.), then it is not difficult to verify that

ok A Lk
dp(x) = ¢ (z(xr—kx)> — ¢ (M) e (B%k(xk) U B%k ((xk)}‘))

Tk

is an antisymmetric function with respect to the plane 7), and

max @ (x) = O () = p(x*) = 1.
xeRn

@ Springer



L.Maetal.

We further select a smooth cut-off function of ¢ that
_ Ik 0o Tk Tk\2
nk(t)—n(—(%)z) e (= PP+ (5),

where 7 is defined in (3.3).
Now we choose the antisymmetric auxiliary function as follows

Vi(x, 1) = w(x, 1) + ex Pr ()i (7).
Let
0y (ho 1) = By () x (e — ()% 1+ (5)7)
be a parabolic cylinder, then a straightforward calculation implies that
Vbt = wx ) + e = Ac+ A — A = A,
and
Vi(x,t) = w(x,t) < Afor (x,1) € (8 x R)\ Q%k(xk, ).

Thus, the auxiliary function Vi (x, t) must attain its maximum value in X; x R. More
precisely, there exists a point &, 7 e On (xk, 1) such that
2

A+e = ViGE 5 = sup Vi(x,1) = A > 0. (3.12)
xR

Meanwhile, it follows from the definition of V} that
A>wGE ) = A—e = Ar >0,

then we can apply the differential inequality in (1.9) to w at point ()Ek, ).

Next, we intend to derive a contradiction at the maximum point (x¥, 7;) of Vy in
¥, x R. On one hand, combining the definition of Vj with the differential inequality
in (1.9) and Lemma 2, we obtain

- - - C
(0 = 8) Ve B = 0 = 8w, ) + e, = ) (@@ metin)) <

(3k.13)
On the other hand, starting from the definition of operator (3; — A)® and utilizing
the antisymmetry of auxiliary function Vj, the radial decrease of the kernel as well as
(3.12), we compute

(B — A Vi(Z*, 1)
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forViER R) = V(1) et
=C / / — > Lo Hig—o) dydr
m,s 5, (tk _ .[)2+l+s

G Ve GGR, 1) + Vi (y, T) el
1C / / G- dydr
s 5, (tk _ .L.)2+1+3 y

k 5 =12
>2a”/‘t/ Vie X m?(g“%ﬂdyw
5 (7 — 1) 2T

4T(5+s _ 1
=2 n (2 )Vk(-ik’tk) — Mt dy
25T (=9)| 5, [k — yA [t
CA
- (3.14)
k

Finally, a combination of (3.13) and (3.14) yields that
A < Ceg,

which leads to a contradiction for sufficiently large k. Hence, we conclude that (1.10)
is valid, and then the proof of Theorem 3 is completed.
O

4 The proof of main results

In this section, we will show how the maximum principles established previously
can be used to develop a direct method of moving planes applicable to the master
equations. By means of this direct method, we complete the proof of our main results
(i.e., Theorem 2 and Theorem 4).

4.1 Radial symmetry of solutions in a unit ball

In this subsection, we apply the narrow region principle (Theorem 1) to initiate the
moving plane and combine the perturbation technique with the limit argument to prove
that solutions of the master equation subject to the vanishing exterior condition are
radially symmetric and strictly decreasing with respect to the origin in Bj(0) for any
t € R, under appropriate assumptions on the nonhomogeneous term f.

Proof of Theorem 2 To carrying out the method of moving planes, we choose x| to be
any direction and let Tj, X, Qj, x*, and w,_be defined as in Sect. 1. By a direct
calculation, we have

0 — A)Sw;(x,1) = Cyp(x,Hwy(x,1), (x,1) € Q) xR,
wy (x,1) >0, (x,1) € (Z3\2)) xR, “.1)
wy(x, 1) = —wy (x*, 1), (x,1) € Ty xR,
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where the coefficient function

Sflunx, 1) — fulx, 1)

u)(x,t) —u(x,t)

Ci(x,t) =

is bounded ensured by f € C 1([0, 400)) and the boundedness of u. Now we divide
the proof into two steps.

Step 1. Start moving the plane 7, from x; = —1 to the right along x;-axis. If A is
sufficiently close to —1, then €2; is a narrow region. Furthermore, the assumptions in
Theorem 2 guarantee that we can apply the narrow region principle, as established in
Theorem 1, to problem (4.1). This allows us to deduce that

wy(x, 1) > 0in Q) x R. 4.2)
Note that inequality (4.2) provides a starting point to move the plane 7.

Step 2. In the second step, we continue to move the plane 7;, to the right along x-axis
as long as (4.2) is valid to its limiting position. Let

)\ozsup{)»<0|wu(x,t)20, (x,t)eEﬂfooranylLf)\},

Our purpose is to show that
M =0 4.3)

by a contradiction argument. Otherwise, if Ao < 0, then the definition of A implies
that there exists a sequence of negative numbers {A;} with {*A;} N\ A¢ such that

inf wy, (x,t) = inf wy, (x,t) = —my <0,
xR QxR

and
mi — 0, as k — o0,

where we use wy, (x, t) > 0in (2, \ £2,,) x R. Since R is an unbounded interval, the
infimum of w;, with respect to t may not be attained, but there must exist a sequence
((x%, 1)} € 2;, x R and a nonnegative sequence {gx} N\, 0 as k — oo, such that

w, (5, 1) = inf wy, () < —my + gmy < 0.
XGEAk

To address the situation where the infimum of w;, withrespect to f may not be attained,
we need to introduce the following auxiliary function

Wi(x, 1) = wy, (x, 1) — gpmpne(2),
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where ni(t) = n(t — ;) and n(¢) is a smooth cut-off function defined in (3.3). A
straightforward computation leads to

Wi (xX, 1) < —my,
and
Wi(x, 1) = w;, (x,1) 2 —my

for |t — x| > 1. Hence, the auxiliary function W (x, t) could attain its minimum at
some point

G ) ey x e — 1+ 1),

such that
—my — exmy < WG, f) = _inf_ We(x, 1) < —my. 4.4)
E)‘k xR
It follows that
—my < wy, G5, i) < —myp + exmyp < 0. (4.5)

Next, we focus on the estimate of Wy at its minimum point ()E", fr). On one hand,
analogous to the estimate of (3.7), applying the antisymmetry of w;, in x and |xk—y| <
|xk — y*|, we derive

B — A Wi (Z*, 1)

‘}kivkk|2
0 - Ik - 4(1_k’—r)
<20, Wi ,rk>/ f £ dydr
n,s oo 3y, (fx — ‘L’)7+1+S
_ Ry 2
e 4(lk 7)
+2C Ekmk/ / dydr
s Ty (tk _ .L.)2+l+s
1
= CWi(E*, 1) —dy-irCSkmk/ 5 4y
i, |xk _ ykk|n+2s 5, |xk _ ykk|n+2s
—Cmyp(C — &)

= dist(&k, T, )

o —Cmi(C — &)

= —x (4.6)

On the other hand, combining the differential equation in (4.1), (4.5) with the
boundedness of Cj, ()Ek , 1) and Lemma 1, we derive

(B — A Wi (T, i) = (3 — A wy, (B*, &) — exmp (B — A ()
= G5, (&5, yws, GF, ) — exmicd 0 (@)
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> —C, X, i)my — Cepmy. 4.7)
Thus, a combination of (4.6) and (4.7) yields that

C(C — &)

Co G, 1) = =Cex + ——5

> C(C — &x).
By virtue of ¢ — 0 as k — oo, we deduce that

Co G5 ) = Co>0
for sufficiently large k. From this, owing to

Co, G5, 1) = f(&) for & € (up, (&%, ), u(Z*, 7))

and the assumption f'(0) < 0, there must exist a subsequence of {(x*, 7)) (still
denoted by {(x*, 7)}) such that

u@,5) > Cy > 0. 4.8)
To proceed, we denote
We(x, 1) = wi (x, 7 + 1) and Cr(x, 1) = Coy (¥, 1+ Bt).

It follows from Arzela-Ascoli theorem that there exists some functions w(x, t) and
C(x, t) such that

lim wy(x,t) = w(x,t) and lim Ci(x,1) = C(x,1).
k—o00 k— o0

Furthermore, on account of the equation
(0 — A’ wg(x, 1) = Cr(x, Wi (x, 1), in Q3 x R,

and utilizing the regularity theory for master equation established in [27], we obtain
that the limit function w satisfies

0 — A w(x, 1) = Clx, Dw(x, 1), in Q, x R, (4.9)

by Ay — XAp as k — oo. Due to €2, is a bounded domain, we may assume that
¥ — x9, then applying (4.5) to derive

w(x0,0) « W (x*, 0) = wy, (F*, %) — 0,

as k — oo, that is to say,
w(x°,0) = 0.
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Combining the limit equation (4.9) with a direct calculation, we obtain

0= —A)wx°0)

X 7\2
= —Cn s‘/ / w(y’ T) ‘ ‘ dy dr
n ( .L,)z-‘r]-‘rs‘

AO‘Z

|x —y 10—y2

4t e 4
- Cns/ /E w(y, T) (— .C)z+1+s (_t)%+l+s dydr.

Thereby the nonnegativity of w(x, #) in X, x R, the antisymmetry of w(x, t) with
respect to x, and the radial decrease of the kernel ensure that the following identity

w(x, 1) =0 in R" x (—00, 0] (4.10)

holds.
Furthermore, taking the same translation for u as follows

up(x, 1) = u(x, t + ).
Similarly to the above argument regarding wy, we also have

Iim wug(x,t) = u(x,t),
k—o00

and u(x, t) satisfies the limit equation
(0 — A)’ux,t) = fa(x, 1)), (x,1) € B1(0) x R. (4.11)
Then it follows from (4.8) that

(x°,0) = lim ux(x*,0) = lim uG*, 7) > 0. (4.12)
k—o00 k—o00

Now we claim that
i(x,0) > 0 for any x € B1(0). (4.13)

If not, then there exists a point x € B;(0) such that
u(x,0) =0 = min u(x,0)
R*xR

by the exterior condition and the interior positivity of u. It follows that

2
(3 — A)i(%,0) = _C'“/f 00T R G dr <0,

(—=71) 2+1+s
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In contrary, we apply the assumption f(0) > 0 and the limit equation (4.11) to lead
to

(8 — A)'u(x,0) = f@a(x,0)) = f(0) = 0.
Thus, we conclude that
0 — A)*u(x,0) =0.
Taking into account that u > 0, we arrive at
i(x, 1) =0in R" x (—o0, 0],
which contradicts (4.12). From this, we verify that the assertion (4.13) is valid.

Finally, a combination of it(x, 0) = 0 in B{(0), (4.13) and A¢ < 0 yields that there
must exist x € B{(0) such that x** € B;(0) and

w(x,0) = a(x*,0) — i(x, 0) = u(x, 0) > 0,

which contradict (4.10). Therefore, we prove that the limiting position must be Tp, i.e.,
Ao = 0. By arbitrarily choosing the direction of x; and combining with the definition
of Ag, we conclude that u(x, r) must be radially symmetric and monotone decreasing
about the origin in x € B1(0) for any ¢ € R.

We have yet to prove that such decrease is strict, in fact, it is sufficient to argue that

wy(x,t) >0in ) xR (4.14)

for any —1 < A < 0. If not, then there exist some Ag € (—1, 0) and a point % 1) €
Q;, x R such that
wy (x°, 70) = 0.

Combining the differential equation in (4.1) with the definition of nonlocal operator
(0; — A)’, we deduce that

0= (3 — A wi, (Y, 10)
= Cn s / f ( w)LO (y r) —_— € 40077) dy d'L'

_ .L.)2+1+S

02 2
_ Cn . / / wxo (y, T) |:e \x4(’0v 1')I . ‘:(10 vl\_) :| dy dr.
i (to — .L.)2+l+s

Since wy,(x, 1) > 0in X3, x R and

_ 9—y*0p2 _0—y2
e 4(tp—7) —e 4(tg—7) < O’
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then we must have wy, (x, ) = 0in X, x (=00, fy]. However, it contradicts the fact
that w;,(x, 1) # 0in X, for any fixed r € (—o00, #], due to the exterior condition
and the interior positivity of u(x, ¢). Hence, we verify that the assertion (4.14) is valid,
and thus the proof of Theorem 2 is completed.

O

4.2 Liouville type theorem in the whole space

At the end of this paper, we utilize the maximum principle in unbounded domains
(Theorem 3) to show that solutions are symmetric with respect to all hyperplanes
in R"” for any ¢ € R, and combine with Fourier transform to complete the proof of
Liouville theorem (Theorem 4) for homogeneous master equation

0 — AN)’u(x,t) =0, in R" x R.

Proof of Theorem 4 For any fixed t € R, we first claim that u(x, f) is symmetric with
respect to any hyperplane in R”. Let x| be any given direction in R", where we keep
the notations 75, ¥;, x*, u; and w, as defined above. For any A € R, according to
equation (1.2), we immediately calculate that w, satisfies

(0, — A)wy(x,t) =0, in X x R,
wy(x, 1) = —wy(x*, 1), in T, x R.

Meanwhile, the boundedness of u implies that w,, is also bounded. Then in terms of
Theorem 3, we derive
wy(x,1) <0in X; x R.

Replacing w; with —w; and following a similar argument as above, we can obtain
wy(x,1) >0in X, x R.

Thus, it follows that
wy(x,t) =0in Z) x R.

Thereby the arbitrariness of A implies that u(x, #) is symmetric with respect to any
hyperplane perpendicular to x1-axis. Furthermore, since the choice of x; direction is
also arbitrary, we verify that u(x, t) is symmetric with respect to any hyperplane in
R”" for any fixed ¢ € R. Therefore, we deduce that # must depend only on ¢, i.e.,

u(x,t) =u(t) in R* x R.
From this, the proof Theorem 4 boils down to showing that the bounded solution

u(t) of
Dlu(t)=0inR (4.15)

must be a constant.
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Note that the boundedness of u implies that u belongs to a one-side distributional
space L, (R). More precisely,

dt < +oo forany ¢ € R},

t
u(t) € Ly (R) = {u € L (R) | / %

in which one can define Dy u as a distribution
+00 +o0
[ ) v = [ by a
NS oo

for any ¥ € S (cf. [28]). Here D?
defined as

is the Marchaud right fractional derivative,

Y0 -y (@ d
IF( s)| (r =)t

which only takes into account the values of Y that occur after time ¢ in the future.
Moreover, in such a setting u is a tempered distribution, then we can define its Fourier
transform and the inverse Fourier transform in the sense of distributions. Applying the
fact presented in [28] that

right

rlghtw (n =

)

F(Dfign¥)(p) = (—=ip)* F(Y)(p)

for any ¥ € S, then it follows from (4.15) that

+o00 +00
0 :/ (Dpogu () ¥ (1) dt :/ u(t) Dy ¥ (1) dt

—0o0 —00

+o0
= / u@F " ((=ip) F)(p) (1) dr
(4.16)

forany ¢ € S.
In the sequel, we show that

(Fu, ¢) =0 forany ¢ € C(R \ {0)). 4.17)

Let ¢ € C°(R\ {0}), then the function (¢ P also belongs to C°(R \ {0}) C S.
There must exist a function ¥ € S such that

@ (p)
(—ip)®’

FW)(p) =

It follows from (4.16) that

(Fu, ¢) = (Fu, (—=ip)* F(¥)(p))
= (u, F~H ((=ip)* F(¥)(p)))
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+00
= / u(®)F 1 ((=ip)s F(§)(p)) (¢) dt = 0.

—00

Hence, the assertion (4.17) is valid, which implies that F(u) is supported at the origin.
From this, we conclude that u(¢) is a polynomial of . While the boundedness of u
indicates that

u(t) = C.

In conclusion, we complete the proof of Theorem 4.
O
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