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1. Introduction

We present a collection of results about the connection between non-local operators
and irregular domains. We are concerned with the interplay between macroscopic and mi-
croscopic analysis of Feller motions on bounded and unbounded domains. Our discussion
relies on the fact that anomalous motions on regular domains can be considered in order
to describe motions on irregular domains. Here, by irregular domains we mean domains
with irregular boundaries or interfaces, for example, of the fractal type.

Fractional Cauchy problems have been considered as models for motions on non-
homogeneous domains, for instance, fractals. In the same spirit, we consider anomalous
motions for non-local boundary value problems, that is, the motions exhibit anomalous
behavior only near the boundary. Non-local boundary conditions therefore introduce
models for motions on irregular domains, for example, domains with trap boundaries (trap
domains, in the sequel).

The presentation will run as follows. First, we recall some facts about non-local
operators and the associated processes. Sometimes, non-local operators are also referred to
as generalized fractional operators. However, there is no fractional order to be considered.
We move to the next sections by discussing the non-local initial value problems and then
the non-local boundary value problems. For the latter, we underline some connection
with the case of random Koch domains and, in particular, with the boundary behaviors
introduced by the non-local boundary conditions.

2. Markov Processes, Time Changes, Non-Local Operators
2.1. Markov Processes

Let X = {Xi}1>0 with Xg = x € Q be the Markov process on () with generator
(G,D(G)), where (G,D(G)) is the generator of the semigroup Q;; then, we have the
following probabilistic representation:

Qif(x) = Ex[f(X)].
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We recall that for the Markovian semigroup Q;, the generator is defined by:

GF(x) = tim 2 = f(X)

A ®

for f in some set of real-valued functions and for which the limit exists in some sense.
Then, we say that f belongs to the domain of the generator D(G). In case X is a Feller
process for instance, the domain D(G) consists of continuous functions vanishing at infinity
for which (1) exists as a uniform limit. Examples of Feller processes are given by the
Brownian motion (with Gf = f”), the Poisson process (with Gf = A(F — 1)f where
Ff(x) = f(x +1) is the forward operator) and, in general, Lévy processes (for which we
will consider G = —¥(—A) to be better defined further on). For the Brownian motion, the
forward and backward Kolmogorov’s equation have the same reading in terms of heat
equations. A Poisson process (started at zero, for instance) is driven by A(1 — B) f, where
Bf(x) = f(x — 1) is the backward operator. We skip here a discussion on Lévy processes.

We say that X is a Feller process if X is a strong Markov process that is right-continuous
with no discontinuity other than jumps. If X is a continuous strong Markov process, we
say that X is a Feller diffusion (or simply, diffusion).

For the process X started at x with density p(t, x,y), it holds that

P.(X; € D) = /Dp(t,x,y)dy, DCO
and

Ey[f(X:)] = /Qf(y)r)(t,x,y)dy, t>0,xcQ

where E; is the expectation with respect to Py. The function u(t, x) = Q;f(x) solves the
Cauchy problem:

u _ Gu, ug=f e D(G).
ot
2.2. Subordinators and Inverses
The Bernstein function
(M) :/ (1 —e_)‘z)(p(dz), A>0 2)
0

where ¢ on (0, c0) with fooo (1 Az)¢p(dz) < o0, is now a Lévy measure and can be associated
with a Lévy process. Thus, the symbol @ is the Laplace exponent of a subordinator H; with
Hy = 0, that is,

Eolexp(—AH;)] = exp(—tP(A)).

We also recall that

U = [T et 5 =gz = [ o) ®)

and ¢ is the so-called tail of the Lévy measure.
Let us introduce the inverse process

Li:=inf{s >0: H; >t} =inf{s >0 : Hy ¢ (0,£)}

with Ly = 0. We do not consider (except in some well-mentioned case) step-processes
with ¢((0,00)) < 00, and therefore, we focus only on strictly increasing subordinators with
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infinite measures. Thus, the inverse process L turns out to be a continuous process. Both
random times H and L are not decreasing. By definition, we also can write:

Po(Ht < S) = Po(Ls > t), s,t > 0. 4)

It is worth noting that H can be regarded as a hitting time for a Markov process,
whereas L can be regarded as a local time for a Markov process [1]. We denote by & and /
the following densities:

Po(H; € dx) = h(t,x)dx, Po(Ls € dx) =1(t, x)dx.
As usual, we denote by Py the probability of a process started at x = 0.

Remark 1. For ®(A) = A* (that is, for stable subordinators), the following relation between
densities holds:

v
=a—, z0>0.
z

This result has been stated in the famous book [1] without proof; thus, we refer to [2].

From (4), straightforward calculation gives:

/0o e MI(t,x)dt = @e"‘q’w, A>0. (5)
0

It suffices to consider that

d d
l(t,x) = —EP()(L)} > x) = —ﬁPo(t > Hx)

in (5). We recall that [3], for a good function f, for A > @1 (w):

Eo [ / e M f(Lt)dt} = @EO [ / e M (1) dt} (6)
0 0
Denote by I(A, x) the Laplace transform (5). Assume that ¥V x > 0, for n > 1:
lim A"I(A,x) = lim A" (A, x) = 0. 7
Aggl+/\ I(A,x) =0 and /\gr;o)x I(A,x)=0 (7)

Then, we conclude that Vx > 0, forn > 1, A" I(A, x) € Cy[0,0) and in particular:
IM >0 : Vx>0, [A"I(A,x)] < M.
Thus, under (7):
Vx>0 I(-,x) € C%®0,00).

A further check shows that (n = 0 and Formula (5)):

. . DP(A)
Vx>0 I( L, (0 ff lim ——= .
x> (-,x) € L1(0,00) i /g% <@

Concerning E(t, &) = e~ 1), assume that V¢ > 0, for n > 1, &" E(t, &) € Cyl0, ), and
therefore, {" h(t, ¢) is bounded as well. Then, we have that

VE>0 h(t,) € C®(0,00).
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Here, we obviously have that
Vt>0 h(t-)e Li(0,00).
Remark 2. We notice that the Laplace transform ii(\) with A > w exists for u in the set of
piecewise continuous functions of exponential order w. That is, given M > 0, 3T such that
lu(t)| < Me'“ for t > T. This fact will be also discussed further on.
Proposition 1. We have that 1(z,0) = ¢(z), z > 0.

Proof. Just considering (5). O

Proposition 2. Let us write:
x(z) = /Oooh(t,z)dt, and £(z) =1(z,0), z>0.
Then, x and ¢ are associated Sonine kernels. Moreover,
./H%K(z)ﬂ(l—z)dz:/OlK(z)E(l—z)dz:l. 8)

Proof. It is enough to consider the Laplace transforms of x and /. [

We notice that, for a stable subordinator, for which ®(z) = z*:

E /oo e Mgt = 1 /oo ef/\xﬁdx
o1 Jo A& 0 I'(a)

from which we obtain the potential density of Hy, that is,

/ Bt x)dt = 52— = k(x), x> 0.
0
The inverse of A*~! gives:

1(t,0) = —1 j=n), t>0

I'l—a

Thus, Formula (8) is verified. The convolutions « * 1 and ¢ * u can be used in order to define
the fractional integral and the fractional derivative of a given function u, respectively. Indeed,

e [t -y

is the well-known Riemann-Liouville derivative written in terms of the associated fractional
integral. Notice that

Diu(x) :== %I;f“u(x) =

Du(x) = %(u LO), Thu(x) = (1) (x).

We also recall the Caputo-Dzherbashian derivative:

1 X
o = / _ —& — Dlx _
D%u(x) =) ./0 u'(s)(x —s)""ds S (u(x) —u(0))
where 1’ = du/ds. The Caputo—-Dzherbashian derivative (also termed the Caputo deriva-
tive) was introduced by Caputo in [4-6] and previously by Dzherbashian in [7,8]. The
Riemann-Liouville derivatives have a long history.
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The previous operators are obtained by convolution and represent well-known objects
in fractional calculus where a has a clear meaning in terms of fractional order. Some
criticisms have been also reported in the literature about the definition of derivative and
integral for some operators (see, for example, [9]). In the following, we consider non-local
operators for which we do not have a direct link with a fractional order but with a symbol &
and, therefore, with a convolution kernel (singular or not, see the last section). We basically
move from the following “types” of operators:

(i) Marchaud (type) operators:

DL () = [ (u(x) — u(x = y))p(dy)

and
DEu(x) = [ (u(x) — ulx+))g(dy);
(i) Riemann-Liouville (type) operators:
d [x —
DY u(x) = o [ ulx=y)p(v)dy

and

DL u(x) = o [ ul - @)y

(iii) Caputo-Dzherbashian (type) operators

ofu(t) = [t -9y

0

where 1/ = du/dt is the derivative of u(t).

These operators coincide in a certain class of functions. A key fact is played by the
extension of zero for the negative part of the real line. That is, for those functions u for
which u(x) = 0 for x < 0, a quick check shows that, under the right assumptions for the
existence of Laplace transforms in each definition, the Laplace symbols coincide.

2.3. Non-Local (Space) Operators
Let (G, D(G)) be the generator of the semigroup Q;. We consider the representation:

~(=G)f() = [ (Quf(x) = £(x))g(at) ©)

given by Phillips, where ® has been introduced in (2). This nice representation has been
considered in [10] and previously for G = Ain[11]. Indeed, in case of subordinate Brownian
semigroups obtained via stable measure, we also refer to Bochner’s subordination. For
a general Markov process with generator G we refer to Phillips. Let ¥ be the Fourier
multiplier of G. Then, the Fourier symbol of the semigroup Q; = €'C is written as Qr=et¥,
For a well-defined function f, from (2) we have that

/Reiéx(_cp(—G)f(x))dx - (/Ow (e—”’@j = 1)4>(dt)>f(§)

== ®o¥(%) f(0)-
Thus, @ o ¥ is the Fourier multiplier of A = —®(—G).
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Remark 3. The subordinator H, with symbol ®, has a density h satisfying
oth = —®(0x)h.
See the Phillips’ representation with the translation semigroup
e o(x) = v(x — ).

Remark 4. We observe that

x*ﬂ(

Du(x) = ®(9x)u(x) — Ti—a)

u(0)

where 0y = 0/9x is the first partial derivative, the generator of the translation semigroup. Thus,
P (9y)u(x) gives a Riemann—Liouville operator.

Remark 5. (Dirichlet boundary condition) In a general setting, for compact domains, we have the
compact representation:

D(—Aq)v(x) =) P(u)(v,er) e(x), x €O (10)
P

with v(x) = 0 if x € Q). A sketch of proof can be given by considering that
Qrex(x) = e~ Mhey ().

From the Phillips’ representation and the fact that

o(x) =) (v, e) ex(x)

k

We obtain (10). Then, the equation is satisfied term-by-term, the convergence is easily verified
by considering the suitable space H® of functions v € L? such that ¥y (u)* (v, ex) < oo. Observe
that ®(uy) is written as in (2); thus, the spectral representation (10) coincides with (9).

Remark 6. We note that if H is the stable subordinator with symbol ®(&) = ¢* and Q; is the
semigroup of a Brownian motion on R? with ¥ (&) = |&|?, then |&|** is the symbol ¥ o ® of the
fractional Laplacian:

—®(—=G) = —(-A)% ac(0,1) (11)

where (—A)“u is defined as Cauchy principal value. The Phillips’ representation (11) holds only on
R?, d > 1. We underline that the Phillips’ representation on Q0 C R? coincides with the spectral
definition —(—Aq)*, where (A, D(Aq)) is the generator of a Brownian motion on Q). Thus, we
obtain —®(—Aq) as in (10) in case Aq, is the Dirichlet Laplacian.

2.4. Non-Local (Time) Operators

Let M > 0and w > 0. Let My, be the set of (piecewise) continuous functions on [0, c0)

of exponential order w such that |u(t)| < Me™!. Denote by i the Laplace transform of u.
Then, we define the operator @?’ : My — My, such that
e(A)

/O T e MOPu() dt = d(A)iI(M) — EHu0), A>w (12)
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where ® is given in (2). Since u is exponentially bounded, the integral i is absolutely
convergent for A > w. By Lerch’s theorem the inverse Laplace transforms u and DPu are
uniquely defined. We note that

o(A)
A

u(0) =(Air(A) — u(0)) 2W) 13)

S)i(A) — A

and thus, D{® can be written as a convolution involving the ordinary derivative and the
inverse transform of (3) iff u € My, N C([0,0), R ) and u’ € My,. By Young’s convolution
inequality we obtain

[ iotatrar< ([T wrar) (im M), penw) (19

where lim, o ®(A)/A is finite only in some cases. Indeed, suppose that f € L,(R), g €
Ly(R)and 1/p+1/g=1/r+1with1 < p,q,7 < co. Then,

1&gl < 1 fllp lgllg-

Now set f = 1’ and g = ¢. Take the limit for A — 0 of the Laplace transform g(A) in
order to obtain ||g]|1.

We notice that when ®(A) = A (that is, when we deal with the ordinary derivative),
we have that H; =t and L; = t a.s., and in (14), the equality holds. We observe that Qf’u is
well-defined for u such that u, u’ € My,. Forw =0, u € Cp[0,0) is a Lipschitz function on
[0, o0). Indeed, we are considering u with (piecewise) continuous and bounded derivative.
Formula (14) gives the relevant information stated in the following propositions.

Proposition 3. Let ® be such that

D)
lim 2\ — @y < o,
A0 A 0 <

Ifu € AC[0,00), then ®Pu € L1]0,00).
Proof. The statement follows from (14) for p =1. O

Proposition 4. Let us consider the parabolic problem ©u = Au for some generator (A, D(A))
and a given ®. Then, the existence of the corresponding elliptic problem —Ail = Dqf is given
according to (14).

Proof. Let us consider #i(x) = [~ u(t, x)dt, where u is the solution to ®u = Au with
ug = f € D(A). Set F(A) := fooo e~ M®DPu dt. Under the assumptions in Proposition 3, as
A 1 0, there exists @y = ®’(0) such that F — —®(f and —Ai = Oy f. O

Remark 7. We recall that for ®(A) = A%, the symbol of a stable subordinator of order w, the
operator D becomes the Caputo—Dzherbashian derivative:

DPu(t) = ml_a) /Ot (:/_(SS))ads —: D}u(t)

with u'(s) = du/ds. Notice that for u(s) = s* /T (a + 1), we obtain

DPu(t) = 1.
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Remark 8. A further example is given by the symbol ®(A) = A?* + A% for « € (0,1/2).
DP becomes the fractional telegraph operator:

9Pu = D?u + Dfu.
The telegraph equation

%u  ou
ﬁ‘FE—AM

is associated with the telegraph process

t t
Xt:/ Vsds:/(—l)NSds,
0 0

where N is a Poisson process. We are able to write the corresponding Langevin equation for the
position X; and the velocity V. The fractional telegraph equation and the probabilistic representation
of the solution has been investigated in [12,13] and in a general setting in [14]. The probabilistic
representation of the fractional telegraph equation has an interesting connection with the inverse of
the sum of independent stable subordinators. A further reading in case of higher dimension can be
found in [15].

The operator D (and the associated non-local Cauchy problem) has been considered,
with some alternative representation in [16-19] reported here in chronological order. Con-
cerning the fractional Cauchy problem, we also recall the works [20-23]. Further references
will be given below for the non-local Cauchy problem.

2.5. Non-Local Operators and Subordinators

Let us write the equations governing H and L in case ® does not include the time-
dependent-continuity for / (see [24,25]). In particular, we consider densities associated
with & such that

h(t,0) = lim Ae™'®W) = lim exp(InA — tD(A)) =0 V&> 0.

A—ro0 A—ro0
That is,
Vt>0, tP(A)—InA—o00 as A — oo,

For our convenience, here, we write 1 for a function u = u(t, x) such that u(t,x) — f(x)
as t | 0. We also recall that, for p > 1, WP is the set of functions in L? with first derivative in L”.
The set WS 7 is the collection of functions in W extended with zero on (—oo, 0]. The function

hy € CY((0,00), Wy (0,00))
written as
iyt x) = [ Fx = (e, )y = EolF(x — H)Lycr,)

is the unique solution to

%hf(t,x) — D Iy(x), (1) € (0,00) x (0,00)
he(t,0)=0, t>0 (15)
hr(0,x) = f(x) € Wy (0,00)
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and the function
Iy € CVH(WH(0,00), (0,00))

written as

1p(t, ) = [ £ = )1t )y = Bolf(x = L)L)

is the unique solution to

Z);le(t,x) = —%lf(t,x), (t,x) € (0,00) x (0,00)
I¢(t,0) =0, t>0 (16)
1£(0,x) = f(x) € L(0,c0).

Notice that in the latter problem, as f € LP(0,c0) with p > 1, we obtain If(t,-) €
LF(0,00) ¥Vt > 0 (just by applying the Young’s inequality). Moreover, we observe that 1
and Iy may be more regular than clL

Let us write:

o)

I_df(x):/ooohf(t,x)dt and z‘f(x):/o L (t,x)dt. (17)

We can immediately check that the Abel (type) equation f(x) = D® & £(x) gives the
elliptic problem associated with (15). On the other hand, the elliptic problem associated
with (16) exists only if lim) |y ®(A)/A < co. Such a fact is not surprising by considering

f=1

R A _ o . PA)
h(x) = [ Eoltype)ldt = Eo[HY] = xlim ==,

In case the elliptic problem exists, it takes the form:

. A J
70= (im0 ) 3w

Now, we move to the PDEs connection concerned with non-local equations and
non-local boundary conditions.

3. Non-Local Initial Value Problems

First, we recall that for u(t, x) = Q:f(x), the following problem is solved:

ou

gzcu, ug = f € D(G)

We have the probabilistic representation

u(t,x) = Ex[f(X4)]

where X = {X;}+>0 on E has the generator (G, D(G)). Then, we define the time-changed pro-
cess
Xti=Xg,, t>0

on E as the composition X o L and the time-changed process

XM =Xy, t>0
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on E as the composition X o H. The governing equations of X} and HY, together with their
properties, have been extensively investigated in recent years.

3.1. Parabolic Problems

Let us consider the time non-local Cauchy problem:
oPu=Gu, uy=feD(G). (18)

The probabilistic representation of the solution to (18) is written in terms of the time-
changed process X' = {X}};>0, that is,

u(t,x) = Ex[f(X})] (19)
and
E.[f(XP)] = Ex[f("X}), t < ¢ = QF f(x)

where L is the lifetime of XL, the part process of *X* = {*X}},>¢ on E. The fact that L is
continuous implies that

ELf(CXP)t < 0 = Blf(X0) Le< T = [T Qf@Ro(Lieds) @)

where Q;f(x) = Ex[f(X¢)] = Ex[f(*X¢),t < {] and { is the lifetime of X, the part process
of *X = {*X;}s>0 on E. Indeed, X on E (and therefore X" on E) is obtained by killing *X
on Q = E* D E (*X" on E* O E). For the time-changed process, we have that

QMp = Po(t < TF) = Py(Ly < ) = /000 Py(s < {)Po(L; € ds). 1)

We notice that QF is not a semigroup (indeed, the random time is not Markovian).
For the process X with generator (G, D(G)) and the independent subordinator H with
symbol (2), the process X/T = Xp,, t > 0 can be considered in order to solve the problem:

?)lt‘ — —®(—G)u, u=f€D®(—G)) C D(G). (22)

The probabilistic representation of the solutions to (22) is given by
u(t, x) = Ex[f(X{")]
and
Ex[f(X{)] = B [f(XP), t < ] = Q' f()

where ¢ is the lifetime of XH, that is, the part process of *X!! on E. We notice that if H is a
stable subordinator with symbol ®(A) = A* and X is a Brownian motion; then, —®(—G)
is the fractional Laplacian. Since H is not continuous, X! may have jumps. We underline
the fact that ®(—G) is a generator of a Markov process. Indeed, X! is the composition of
Markov processes. Thus, we may consider also A = —®(—G) in the next theorem.

Now, we state the following result (see [3] (Theorem 5.2)).

Theorem 1. Let (A, D(A)) be the generator of the Feller process X = (X, t > 0) on E. Then,
u(t,x) = Ex[f(XF)], t > 0, x € E is the unique strong solution in L2(E) to

DPu = Au, uy=f e D(A) (23)

in the sense that:
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@t u(t,-)is such that ¢ € C([0,00),R) and ¢’ € My;
O : x — u(-,x) is such that 9, A% € D(A);

Vit >0 9Pu(t,x) = Au(t,x) holds a.e in E;

Vx€E u(t,x)— f(x)ast | 0.

=

We underline that there is a consistent literature on this topic, and therefore the
references are intended to be illustrative, not exhaustive. In [26], the authors study mild
solutions (in a sense specified in the paper) for space-time pseudo-differential equations.
In [19], the time-changed Cy-semigroup has been investigated. Similarly, in [16], the author
proves the existence and uniqueness of strong solutions to general time fractional equations
with initial data f € D(A). In [27], the authors establish the existence and uniqueness for
weak solutions and initial data f € L2.

3.2. Elliptic Problems

We proceed with a short discussion of results which will be useful below. The solution to
~Gu=/f onE

is given by

14x)_-ExL£€f(XQd%

where ( is the lifetime of X. We may write

w@:Aw@ﬂmm

which plays an interesting role in the discussion of elliptic problems for time-changed processes
(Propositions 3 and 4). The reader should have in mind Formula (14). If f = 1, then:

Qilp(x) = Py(Xt € E) = Py (t < 1)

where 7 :=inf{s > 0 : X; ¢ E} is the first exit time of X from E and

[ee]
/PN<QW:&M]
0
is the mean exit time of X from E, that is, the solution to:
—Gu=1 E-

We move now to the non-local problems.
Concerning the process X!, the solution to

is given by:
u(x) = Ex[t]

where T} 1= inf{s > 0 : X! ¢ E} is the first exit time of X!’ from E.
Concerning the process X}, the solution to

—Gu = q)l(O)lE
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is given by:
u(x) = Ex[tf]
where % := inf{s > 0 : XL ¢ E} is the first exit time of X* from E. Moreover,
E.[tf] = '(0) Ex[(]

where ( is the lifetime of the base process X;. If we have a Dirichlet boundary condition,
for example, then { = 1. We recall that
. D(A)
@'(0) = lim ——
© AS0 A

is finite only in some cases and determines the delay of the base process in a sense to be
better specified below. We discuss in detail this relation in the next section. Here, we only
anticipate the following cases as introductory examples. If we have ®(A) = A%, then the
inverse L; to a stable subordinator slows down X;, and the composition XtL turns out to be
delayed. Indeed, we obtain that E,[{ L} = 0. On the other hand, fora > 0,b > 0

P(A) =aln(1+A/b) = /000(1 _e—Ay)ue—bydyy

is the symbol of the gamma subordinator H with density

t
xut—le—bxdx

Pyo(H; € dx) = T (at)
and
Eole ] = /Ooo e"MPy(Hy € dx) = (1+ A/b) " = e ten(1+A/b)
We have that
@'(0) = g <

and the mean value of the lifetime ¢ is finite. The time-changed process X/ is known
as variance gamma process or Laplace motion (see [24] and the references therein). It is
a Lévy process with no diffusion component (a pure jump process). The increments are
independent and follow a variance-gamma distribution, which is a generalization of the
Laplace distribution (modified Bessel function K).

3.3. Delayed and Rushed Processes
We start with the following definition given in [28] for the Brownian motion.

Definition 1. Let E C R? be an open connected set with finite volume. Let B C E be a closed ball
with non-zero radius. Let X be a reflected Brownian motion on E and denote by Tp = inf{t > 0 :
X; € B} the first hitting time of B by X. We say that E is a trap domain for X if

sup Ey[Tp] = co.
xcE

Otherwise, we say that E is a non-trap domain for X.

In Definition 1, the random time Ty plays the role of lifetime for the Brownian motion
on E \ B reflected on oE \ 9B and killed on 9B.
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Further on, we denote by { (possibly with some superscript) the lifetime of a process X,
that is, for the process X; in E with Xy = x € E (denote by E¢ the complement set of E):

(=inf{t >0 : X; € E°}.

Let T be a random time and denote by X' := X o T the process X time-changed by
T. It is well-known that X is Markovian only for a Markovian time change T; otherwise,
from the Markov process X, we obtain a non-Markov process X!. Denote by ¢ the lifetime
of XT. We consider the following characterization in terms of lifetimes given in [29].

Definition 2. Let E C RY:
- Wesay that X is delayed by T if Ex[{T] > E4[{], Vx € E.
- Wesay that X is rushed by T if Ex["] < Ex[Z], Vx € E.

Otherwise, we say that X runs with its velocity.

Remark 9. Let X be a Brownian motion. If X is killed on oE, we notice that Ex[{] < co. We
underline the fact that if X is reflected on oE \ 0B and killed on 0B with B C E, we have that
sup, Ex[C] < oo only if E is non-trap for X. Examples of non-trap domains are given by smooth
domains and snowflakes domains as the scale irregular (Koch) fractals in Figures 1 and 2 (see [30]
for details). Figures 1 and 2 are realizations of the random domain obtained by randomly choosing
the contraction factor step by step in the construction of the pre-fractals.

oo

Figure 1. Koch curves outside the square. We have Neumann condition on oE \ 9B and Dirichlet

condition on 0B, where B is the Ball inside E. The domains are non-trap for the Brownian motion.

Figure 2. Koch curves inside the square. We have the Dirichlet condition on the boundary dE. The
domains are non-trap for the Brownian motion.
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Theorem 2. ([29]) Let ® be the Bernstein function in (2). Let H be the subordinator with symbol ®.
We have:

E.[("] = E:[H;], x€E. (24)

Theorem 3. ([29]) Let ® be the Bernstein Function (2). Let L be the inverse to a subordinator H
with symbol ®. We have that

E«[¢f] = E:[L;], x€E. (25)

The previous results must be read by considering that

Ex[H] = lﬁ}}

E,[C] (26)

whereas Ej[L;] is known only in some cases (see, for example, [24]).

The time change may lead to an unexpected situation. The gamma subordinator
represents a nice example in this direction. Let H be characterized by ®(A) = aln(1+ A/b)
with 0 < a,b < co. Then, ®(A)/A — b/a for A | 0, as mentioned above. This means that,
for b < a, for example, the base process X is rushed by L and the process X cannot be
considered as a delayed process. We have a delaying effect for b > a. The process X" is
actually a delayed process in case L is an inverse to a stable subordinator (with ®(A) = A%).
Indeed, the lifetime {* turns out to be finite with some probability, but its mean value is
infinite. Definition 2 must be therefore understood by considering all possible paths of a
time-changed process. This means that we have processes “delayed in mean” or “rushed
in mean”.

4. An Irregular Domain

Our aim is to underline some relation between non-local operators and the “regularity”
of the domains. Such a connection is given in terms of stochastic processes describing the
motions in those domains. In order to be clear, we present here a discussion based on a
simple and instructive case, the fractal Koch domain.

4.1. Random Koch Domains (RKD)
Let ¢, € (2,4) witha € I C N be the reciprocal of the contraction factor for the family
¥(@) of contractive similitudes 1/)1(”) : C — Cgiven by:

z 1
l, l, I

@y _ Z 0(6) 4 L 1 1 @, y_z-1
Py (2) gae +2+z Y Y, (2) 7 +1

where 0(¢,) = arcsin(/l;(4 —€,)/2). Let Z = [N with I C N, |I| = N, and let ¢ =
(C1,82,...) € E. We call ¢ an environment sequence, where ¢, says which family of
contractive similitudes we are using at level 1. Set /() (0) = 1 and

0 (n) =TT e,
i=1
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We define a left shift S on & such that if & = (&q, 8,83, ...), then S¢ = (&2, &3, .. .). For
B C R?set Y@ (B) = Ut 1[11.(”)(B) and Y,(E)(B) = Y o...0YE)(B). The fractal K(¢)
associated with the environment sequence ¢ is defined by

=
K® = v ()
n=1

where I' = {P;, P} with P; = (0,0) and P, = (1,0). For { € &, we define the word space
W =we = {(wy,wy,...): 1 <w; <4}, and forw € W, we set w|n = (wy, ..., wy) and
Yoln = lpz(fll) o---0 ¢§,n"). The volume measure (¢ is the unique Radon measure on K©

such that ,

B (0 (KED)) = -

forallw € W, as, for each a € A, the family ¥(2) has four contractive similitudes. Let Ky be
the line segment of unit length with P; = (0,0) and P, = (1,0) as endpoints. We set, for
eachn € N,

Ki¥ = YiP (ko)

and K,(f) is the so-called n-th prefractal (deterministic) curve.
Let us consider the random vector § = (&, &5, . ..), whose components g; take values
on [ with probability mass function P : E — [0, 1]. Thus, the construction of the random

n-th pre-fractal curve KSF) = YSF) (Kp) depends on the realization of ¢ with probability
P(¢; = ¢;) for its i-th component. We assume that {{;};—1 _, are identically distributed

and ¢§; L ¢; fori # j; that is, we obtain the curve Kﬁlé) with probability

P(Eln = gln) = [[ P& = &)
i=1

where ¢|n = (&y,...,¢,) and {|n = (§1,...,Cn). Further on, we only use the superscript
(&|n) or (&|n) in order to streamline the notation.

Given the random environment sequence &, the random fractal K(¢) is therefore defined
by the deterministic fractal K(¢).

Let Q€l") be the planar domain obtained from a regular polygon by replacing each
()

side with a pre-fractal curve K>’ and Q(¢) be the planar domain obtained by replacing each
side with the corresponding fractal curve K(©). We introduce the random planar domains
Q") and O©) by considering the random curves K,(f) and K®). Examples of (pre-fractal)
random Koch domains are given in Figure 3 (outward curves), Figure 4 (inward curves)
and Figure 5 (inward curves) by choosing the square as the regular polygon.

Theorem 4. For the sequence of (random) Hausdorff dimensions d€1"), we have that

d@m o g@ = I
E[lnﬁgl}

Proof. Since ¢; faw ¢y, Vi, we have that the Hausdorff dimension d @) of the curve K9 can
be obtained by considering the strong law of large numbers and the fact that

In4" In4 ag In4
?:1651' % ?:165,' E[lnﬁgl]'

n — oo.
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Then (see [31] (Lemma 2.3)),

In4 In4
d®) — = ) 27
Lo, (6)P@&=3 — Elinig ] @7)

Figure 3. Outward curves.

Figure 4. Inward curves.

Figure 5. Inward curves.
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The measure (¢ satisfies the following property. There exist two positive constants,
C;, Cy, such that

) )

Cﬂ’d(g < V(g) (B(P, 1’) mK(g)) < Czrd@ , VPe K(g), (28)

where B(P,r) denotes the Euclidean ball with a center in P and radius 0 < r < 1 (see [31]).
According to Jonsson and Wallin [32], we say that K©) is a d-set with respect to the
Hausdorff measure ¢, with d = d(©). The sequence

¢(Eln)
4n

2l _ where (@ =TTeg, @9
i=1

is obtained from the realization of ¢|n and, therefore, from the realization of the random
variable (/") with mean value given by

n
n
E[g(';"\n)] =] [ E[fg,-] = (EV;‘J) .
i=
For « = Elz € (2,4), we find the mean value E[c (")) = a" /4" from (29). In terms of
that sequence, we are able to deal with the pre-fractal (and fractal) boundary by introducing,
for example, the Revuz measure associated with some boundary functional. In particular,
we take into account the integral

(¢ln) (¢ln)
o /30@\") f(x)1p(x)ds, A €00, neN

where s is the arc-length measure on the pre-fractal boundary leading to the Hausdorff
measure #(¢) on the fractal boundary, as 11 — oo, ¢(¢I") ensures convergence.

The random contraction factors give rise to random (pre-fractal) Koch domains Ol
The random (fractal) Koch domains Q(¢) are obtained as described above. In order to gain
a clear picture of the relevance of the Koch domain in our analysis, we recall an example
introduced in [28]. Assume that the construction of a Koch curve K¢ is given by the
picture in Figure 6. The Koch domain becomes a trap domain for the Brownian motion
according with the asymptotic behavior of the opening size.

/\ /\

Figure 6. The modified Koch domain (pre-fractal, second step) introduced in [28]. The passage
between triangles is blocked by a wall with a small opening. The construction can be considered
for random Koch domains. The time the process spends in a triangle strongly depends on the size
of the opening. The asymptotic behavior of that size implies the construction of trap or non-trap
Koch domains.
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4.2. Non-Local Initial Value Problem on the RKD

In [33], we consider the sequence of time-changed process X" = X" o L, where X" is
an elastic Brownian motion on Q&™) with elastic coefficient c,,. We study the asymptotic
behavior of X" depending on the asymptotics for c,,. In the deterministic case, the process
X" can be associated with the non-local Cauchy problem on Q¢

DPu = A"u, ug=f e D(A").

Denote by I the set of continuous functions from [0, %) to Ey = Q(¢) U3 which are
right continuous on [0, o) with left limits on (0,c0). Here, 0 is the cemetery point, that
is, E} is the one-point compactification of E" = Ql", n € N. Denote by D the set of
non-decreasing continuous functions from [0, c0) to [0,00). Let X be the process on the
random fractal Q%) with generator (A, D(A)), where A is the Neumann, the Dirichlet or
the Robin Laplacian if ¢, — ¢ with ¢ = 0, co or a constant.

Theorem 5. ([33]) Asn — oo,
Xt XL in distributionin D & —as. on Q).

This result says that we have a time-change representation for the solution to the
non-local Cauchy problem on the (fractal) Koch snowflakes.

The Koch domain (as the random Koch domain) is quite regular in a sense to be better
explained. Under Definition 1, Koch domains are non-trap for the Brownian motion, and
therefore, we may say that the boundary Q%) is regular.

5. Non-Local Boundary Value Problems
5.1. Singular Kernels

For a bounded subset () of R?, we first focus on the fractional boundary value problem:

d
a—lj(t,x) =Au(t,x), t>0,x€Q

nDfu(t, x) + oonu(t, x) +cu(t,x) =0, >0, x € 9Q (30)

u(0,x) = f(x), xeQ

where 17, 0, ¢ are positive constants, & € (0, 1), du is the outer normal derivative and D} u(t, x)
is the Caputo-Dzherbashian fractional derivative. As before, we write us = us(t, x) for the
function such that

ug—f as t]O0.

Then, we introduce the space

a n— [e)
Dy = {(P = Pfla - ‘a—(f(t,x)’ <o(x)t* Lvel (an)}.

We also introduce the processes X = {X;};>0 and X = {X;}>¢ defined as follows.
Let X = {X;}>0 be a Brownian motion on Q = Q U 9Q), where Q) is a bounded subset
of RY. Let L = {L;}+>0 be an inverse to an a-stable subordinator H = {Ht}>0. Define
the time-changed process X = {X¢}+>0 as the composition X := X o L with L; = tif X is
running on () and L; = L; if X is on 9Q). Furthermore, we define X as the composition of
an elastic Brownian motion (Robin boundary condition for the associated Cauchy problem)
and the inverse to the process

Vi=t+Ho (/o)
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where v = {7t };>0 is the local time on 9Q) of the reflecting Brownian motion X on (). We
recall that an elastic Brownian motion can be written by considering the couple (X, ).
We have the following result.

Theorem 6. ([34]) For the solution u € C?((0,00),Q) N Dy to the fractional boundary value
problem (30), we have that:

(i) The solution is given by:

u(t,x) = /ﬁf(y) </0 p(s, x,y)l(t,s;y)ds)m(dy), t>0,xeQ (31)
with the probabilistic representation
u(t,x) =Ex[f(Xy)], t>0,xe; (32)

(i)  Moreover, the following representation holds true:

u(t,x) =Ex[f(X)]
=E[f(X" oV exp(~(c/0)yo i T)], t>0xc0 @)

where V,; 1 is the inverse to V; = t + H o (/7). The process X = {X;}1>0 can be
constructed as a time-changed elastic Brownian motion.

The previous results give a clear picture about the boundary behavior of the associated
process near the boundary. In particular, by considering the representation in terms of X,
since the process H may have jumps, then the inverse to V; slows down the process on the
boundary according with the plateaus associated with those jumps (see Figure 7). Asa =1,
the process V; becomes V; = t + (17/0)7:, and X corresponds to the elastic sticky Brownian
motion. An interesting description in terms of excursions and waiting times can be given
as in Figure 8.

The fractional boundary value problem above introduces independent waiting times on the
boundary Q) in terms of V. This means that a given stop can be explained by an endogenous effect.
We exploit such a reading in order to provide a connection with trap boundaries.

For example, the process X on a (non-trap) Koch domain can be considered in order
to describe the motion of a Brownian motion B* on a (trap) Koch domain obtained as in
Figure 6.

il

Figure 7. The 1-dimensional path (a realization of X or X) exhibits a trap effect at zero. The process
stops for a random amount of time (according with V~1); then, it reflects continuously. The same effect
can be considered on the boundary 9Q) for d-dimensional motions with random time-change V1.
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Figure 8. Graphs in a forest in which the distances are randomly determined by V~!. Each graph
represents an excursion of X in the sense of Lukasiewicz path with a rotation for the edges of each
vertex in order to obtain the (more attractive) Lichtenberg figures. The waiting time at zero gives the
random distance between Lightning graphs.

In the papers [34,35], the lifetime of the process X has been investigated together with
an interesting connection with irregular domains. In particular, the time the process spends
on the boundary can be related with a delayed reflection or an irregular boundary as well.
The non-local boundary value problem (for a smooth domain) can be therefore associated
with a local boundary value problem (for an irregular domain).

A further result concerning non-local boundary conditions has been investigated in [25].
We provide here only the main idea. Let Dy = D; U D; be the set given by considering the
sets:

Dy = {(p Vx>0, ¢(-,x) € W(0,00) and Vt >0, hﬂ}@?(p(t,x) exists}
X.
and
D, = {(p Vit >0, ¢(t,-) € Wr®(0,00) and V¢ >0, liﬂ;Dg’Jr(p(t,x) exists}.
X

Then, we state the following result concerning the problem:

%(t,x):g%‘(t,x), £>0, x € (0,00)

oY u(t,0) +oD®,u(t,0) =0, >0 (34)
u(0,x) = f(x), x € [0,00)

for an initial datum f € C[0, c0) N L*®(0, 00) and positive constants 7, 0.

Theorem 7. ([25]) For the solution u € C'?((0, ), (0,00)) N Dy to the problem (34), we have
the following probabilistic representation:

u(t,x) = Ex[X?] = E:[f(XT o Vt_l +Ryo Vt_l)]/ t>0, x €[0,00)

where

- The couple (X, y) has been defined above;

- V"1 is an inverse as defined in the previous theorem with H = HY;

- Ry = Ho L — tis the composition of a subordinator and its inverse with H = H®.
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A detailed discussion on the path behavior of that process is given in [25]. The process
near the boundary jumps inside the domain because of R;, and then it stops there according
to V, 7! (see Figure 9). Here, we recall that a subordinator can be obtained from a compound
Poisson process (see [36]), written as:

1 Nnt
EZekeXk, t>0, neN
k=1

where N; is a Poisson process, and xj are exponential random variables such that P(x; > x) =
e **and P(ex = 1) = 1. The case in which P(e; = +1) = pand P(ex = —1) = q leads to the
limit Hy; — Hyt as n — co. Concerning our case, we can approximate the last jump of H given
by R by considering the jump Yy = eyeXr with power law P(Y} € dy) = ocn’“y”’"ll(pl/n)dy.
The jump never occur if its length is less than a given threshold.

In case D?, is written in terms of a non-singular kernel, the jumps can be well-
described, as in the next section, and the process R; can be associated with a compound
Poisson process. This boundary behavior with jumps has been first investigated in [37,38]
with no mention about non-local operators which have been considered in [25]. The novelty
concerned with random holding time at the boundary has been first treated in [34,35]
by extending the sticky boundary condition introduced by Feller in [39] and Wentzell
in [40] with the probabilistic representation in terms of sample paths obtained by It6 and
McKean ([38], Section 10).

AR

Figure 9. The path of X™ o Vt’l +Ryo0 V;l. The process exhibits a jump and stop behavior near the

boundary. Indeed, the process never hits the zero point boundary; it jumps near the boundary
according to R, and then it stops for a random amount of time according to V1.

The connection between the local and non-local boundary value problems seems to be
quite intriguing. Consider the problems:

%—I;{(t,x) _ yg—Z(t,x) + g%‘(t,x), £50, x € (0,00)
S—Z(t,o) — cou(t,0), £50 (35)
u(0,x) = f(x), x € [0,00)

and 5 5 52
S ) =u5 (b3) + 55 (%), 130, x € (0,09)
DPu(t,0) + cru(t,0) = ¢y, t>0 (36)
u(0,x) = f(x), x € [0,00)

where ®(A) = /A + (1/2)2 — \/(1/2)? introduces the so-called tempered derivative (of
Caputo-Dzherbashian type). For the sake of simplicity, here we consider cy, c1, c3 as given
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constants. In [41], starting from a previous result in [42], it has been shown that the solution
coincides in case f is constant. Thus, for the elastic drifted Brownian motion, say Xt” 0 we
can write:

u(t,x) = Bx[f(X}"0) M)

where the multiplicative functional associated with the elastic condition can be written in terms
of L, the inverse to a subordinator H with symbol ®. In particular, M* is equivalent to
M2 = Me12(L), which is associated with the non-local (tempered) boundary condition.

In the literature, some works deal with non-local boundary value problems with
different meaning (see, for example, [43—45]). Our approach is motivated by the clear
effort to find a description for anomalous behavior near smooth boundaries with possible
application in case of irregular boundaries.

5.2. Non-Singular Kernels

We focus on a famous operator which has been deeply discussed in the last few
years. Recently, in a series of papers starting from [46], some authors considered the
Caputo-Fabrizio operator (for a given constant a):

2 u(x) = ]1\4502 /ax u'(T) exp [_a(lx_—:)} dt

where M(«) is a normalizing function such that M(0) = M(1) = 1, and a« € (0,1) is
the fractional order of the operator. The operator has been introduced as a fractional
derivative, although the proper definition of fractional operators is now stimulating a deep
debate [47]. However, the operator 9,5“) can be regarded as a non-singular operator and
can be included in the class of integro-differential operators. As pointed out in [46], we
have that @,E“)u(x) — u'(x)asa — 1and @t(“)u(x) — u(x) —u(a) as « — 0. For the sake
of simplicity, we assume here that a = 0 and ©(0) = 0. Our results are concerned with the
boundary value problem in which the boundary-operator

%E“)u +cau=0, c>0 (37)

is considered. As a consequence of the properties illustrated before for the Caputo—Fabrizio
operator as « — 0 or « — 1, we have

u(x)=0 or u'(x) =—cu(x), (38)

respectively, in place of (37). The conditions (38) correspond to Dirichlet or Robin conditions,
respectively. For & € [0,1] and ¢ > 0, we consider the solution to

ou
g—Gu, uy = f

with
(2 + cart)|4—g = 0

where G is the generator of a Markov process on [0, c0).

In [46], the authors provided some properties of %E“)u(x). For a = 0 for instance, the
Laplace transform reads as follows (as usual, we denote by # the Laplace transform of u)

M(a)
=

[T e A utn) ax =T a70) () [Te e Era

0
:M(a)m(mm) — u(0)). (39)
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From now on, we assume that
M(x) =1 and a=0. (40)

The Laplace transform (39) corresponds to the Laplace transform of the fractional
operator D® with Levy symbol and measure

o
11—«

O(A) = (0+1)—— and ¢((y,00)) = (0+1)e?, 0= (41)

0+ A
where, as a quick check shows,

im 2w 1
A0 A o

From a probability view-point, the symbol ® characterizes a subordinator H, that is, a
non-negative, non-decreasing process. Notice that ¢((0,00)) < oo if « < 1, and the process
H; is a step-process: its trajectories are not strictly increasing. The inverse to a subordinator
can be defined as:

Ly=inf{s >0 : Hs > t}, t>0
from which we also obtain the relation:
Po(H; < x) =Py(Ly > 1), x,t>0. 42)

As w — 1, we obtain ®(A) = A as expected, and the process H corresponds to the
elementary subordinator H; = t. We recall that L; may have plateaus only if the process
H; may have jumps (at least for « # 1). Since H; has non-decreasing paths, the inverse L;
may have jumps (L is not continuous). Thus, H is not strictly increasing, and L; cannot
be continuous. As & — 0, the ratio ®(A) /A gives an infinite mean life time and therefore
a delayed process on the boundary. This actually corresponds to an absorption at x = 0,
whereas the Dirichlet condition suggests a kill. We still have [3]:

R _ o) © _AH,
E, Vo e f(Lt)dt} = g /0 =M (1)t 43)
Thus, for f = 1p with D C (0, »):
/ " e Mpy(Ly € DYt = 2N / 1M gy (44)
0 A Jp
We also write:

/ e MPy(Ly € dx)dt = Me*xcb(’\)dx
0

and the density ! of L solves:

where L is an inverse of H with symbol ®(A) = (0 +1) (HLA' It can be easily shown that H
is a compound Poisson process. Indeed, consider the process
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where N;~Pois((6 + 1)t) and Y} are i.i.d. random variables with Y;~Exp(6), 6 > 0. For
the reader’s convenience, we recall that, for Ny 1 Y,

—AHy - —AY1| _— —AY; N
E[e M) _ELEe ”] E{(E[e ”]) }
:exp(—(9+1)t<1—E[e_}mD).

Thus, it turns out that
E[e M) = exp<—t(6 + 1)/ (1- eAy)BeGydy), A>0.
0
Our focus is on the boundary condition

%g“)u(t,O) + cau(t,0) =0

corresponding to the drifted process H; + cat =: H;. The process H; may have jumps, never
plateaus, except for ¢ = 0. This process is therefore strictly increasing with continuous
inverse H;” 1 for which (see also [48]).

P(H; "' >s) = P(t < Hs) = P(t — cas < Hs)

and

/oo e MP(H; ! > 5)dt = %e*s(c”"w(eﬂ)ﬁ), A > 0.
0

By considering the symbol ®(A) = caA + %/\, we have the (space) non-local bound-

ary condition discussed in the previous section. The interested reader can also consult [49]
for a discussion on this operator.
Many other cases can be considered. Indeed, the operator

X
P2u(x) = / u' o (x — 1)dt (45)
0
with the non-singular kernel % can be associated with a compound Poisson process as
above. Let us consider P(Yy € dy) = fy, (y)dy for the jumps from the boundary, where

Y takes values in some set supp(Yy) = supp(fy,) C (0,00). We do not consider negative
jumps. Then, we obtain:

E[e M) = exp(—t(@ + 1)/ (1—e ™) fy, (y)dy), A>0
0
and, for u such that u(x) = 0as x <0:

ZPu(x) =(0+1) [ (u(x) ~ ulx — ) i 1)y
e Y du
== 0+1) [ fq) [ GGc—z)dzdy
——(6+1)/00d—u(x—z)/oof (y)dy dz
o 0 dZ z N y y
X
:(9+1)/0 W'(x—2)P(Y; > z)dz.
Thus, straightforward calculations lead to (45) with non-singular kernel

H(z)=(0+1)P(Y1 >z), 6>-1
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A quick example is given by Y; distributed as a Mittag—Leffler random variable for
which P(Y; > y) = E4(—ry®) withr > 0and a € (0,1]. It is well-known that for « = 1, we
have Y;~Exp(r), obtaining the case discussed above.
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