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Abstract

We prove large-scale C*° regularity for solutions of nonlinear elliptic equations
with random coefficients, thereby obtaining a version of the statement of Hilbert’s
19th problem in the context of homogenization. The analysis proceeds by itera-
tively improving three statements together: (i) the regularity of the homogenized
Lagrangian L, (ii) the commutation of higher-order linearization and homogeniza-
tion, and (iii) large-scale C*!-type regularity for higher-order linearization errors.
We consequently obtain a quantitative estimate on the scaling of linearization errors,
a Liouville-type theorem describing the polynomially-growing solutions of the sys-
tem of higher-order linearized equations, and an explicit (heterogenous analogue
of the) Taylor series for an arbitrary solution of the nonlinear equations—with the
remainder term optimally controlled. These results give a complete generalization
to the nonlinear setting of the large-scale regularity theory in homogenization for
linear elliptic equations.
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1. Introduction

1.1. Motivation: Quantitative Homogenization for Nonlinear Equations

This article is concerned with nonlinear, divergence-form, uniformly elliptic
equations of the form

~V - (DpL(Vu(x),x)) =0 inU CRY, d2=2. (1.1

The Lagrangian L(p, x) is assumed to be uniformly convex and regular in p and
possess some mild regularity in x. Furthermore, L is a stochastic object: it is sampled
by a probability measure P which is statistically stationary and satisfies a unit range
of dependence. This essentially means that x +— L(-, x) is a random field, valued
in the space of uniformly convex functions, the law of which is independent of x
(or, to be precise, periodic in x; see Section 1.4 for the assumptions).

The objective is to describe the statistical behavior of the solutions of (1.1), with
respect to the probability measure P, on large length scales. In other words, we
want to understand what the solution u looks like in the case that the “macroscopic”
domain U is very large relative to “microscopic” scale, which is the correlation
length scale of the coefficients (taken to the unit scale).

At a qualitative level, a satisfactory characterization of the solutions, in the
regime in which the ratio of these two length scales is large, is provided by the
principle of homogenization. First proved in this context by Dal Maso and Mod-
ica[11,12],itasserts roughly that a solution of (1.1)is, with probability approaching
one, close in L (relative to its size in L?) to a solution of a deterministic equation
of the form

=V - (DpL (Vipom)) =0 inU (1.2)

for an effective Lagrangian L which is also uniformly convex and C!-1.
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This result is of great importance, from both the theoretical and computation
points of view, since the complexity of the homogenized equation (1.2) is signifi-
cantly less than that of (1.1) as it is both deterministic and spatially homogeneous. It
hints that the structure of (1.1) should, on large domains and with high probability,
possess some of the structure of a constant coefficient equation and thus we may
expect it to be more amenable to our analysis than the worst-possible heterogeneous
equation of the form (1.1). In other words, since the Lagrangian L is sampled by a
probability measure P with nice ergodic properties, rather than given to us by the
devil, can we expect its solutions to have a nicer structure? In order to answer this
kind of question, we need to build a quantitative theory of homogenization.

To be of practical use, the principle of homogenization must be made quantita-
tive. We need to have answers to questions such as:

e How large does the ratio of scale separation need to be before we can be rea-
sonably sure that solutions of (1.1) are close to those of (1.2)? In other words,
what is the size of a typical error in the homogenization approximation in terms
of the size of U?

e Can we estimate the probability of the unlikely event that the error is large?

e What is D ,,Z and how can we efficiently compute it? How regular can we
expect it to be? Can we efficiently compute its derivatives?

e Can we describe the fluctuations of the solutions?

In this paper we show that (1.1) has a C* structure. In particular, we will es-
sentially answer the third question posed above by demonstrating that the effec-
tive Lagrangian L is as regular as L(-, x) with estimates for its derivatives. We
will identify the higher derivatives of L as the homogenized coefficients of cer-
tain linearized equations and give quantitative homogenization estimates for these,
implicitly indicating a computational method for approximating them and thus a
Taylor approximation for L. Finally, we will prove large-scale CX! type estimates
for solutions of (1.1), for k € N as large as can be expected from the regularity
assumptions on L, a result analogous to Hilbert’s 19th problem, famously given
for spatially homogeneous Lagrangians by De Giorgi and Nash. For this classical
result, the main roadblock was in obtaining the continuity of solutions to linear
equations, as it is completely straightforward to differentiate the equation apply the
Schauder theory, which was previously known. In the case of homogenization, the
situation is reversed, as it is less clear how one should “differentiate the equation”
since literally doing so would produce negative powers of ¢, even if the coefficients
were smooth. Our analysis resolves this difficulty and reveals the interplay between
these three seemingly different kinds of results: (i) the regularity of L, (ii) the ho-
mogenization of linearized equations and the commutability of homogenization
and linearization, and (iii) the large-scale regularity of the solutions. These three
statements must be proved together, iteratively in the parameter k € N which rep-
resents the degree of regularity of L, the order of the linearized equation, and the
order of the C*:! estimate.
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1.2. Background: Large-Scale Regularity Theory and Its Crucial Role in
Quantitative Homogenization

In the last decade, beginning with the work of Gloria and Otto [16,18], a quan-
titative theory of homogenization has been developed to give precise answers to
questions like the ones stated in the previous subsection. Until now, most of the
progress has come in the case of /inear equations

—V.a(x)Vu =0, (1.3)

which corresponds to the special case L(p, x) = %p -a(x)p of (1.1), where a(x)
is a symmetric matrix. By now there is an essentially complete quantitative theory
for linear equations, and we refer to the monograph [4] and the references therein
for a comprehensive presentation of this theory. Quantitative homogenization for
the nonlinear equation (1.1) has a comparatively sparse literature; in fact, the only
such results of which we are aware are those of [5,6] (see also [4, Chapter 11]),
our previous paper [1] and a new paper of Fischer and Neukamm [14] which was
posted to arXiv as we were finishing the present article.

Quantitative homogenization is inextractably linked to regularity estimates on
the solutions of the heterogeneous equation. This is not surprising when we consider
that the homogenized flux D pZ(Vuhom) should be related to the spatial average
(say, on some mesoscopic scale) of the heterogeneous flux D, L(Vu(x), x). In order
for spatial averages of the latter to converge nicely, we need to have bounds. It could
be unfortunate and lead to a very slow rate of homogenization if, for instance, the
flux was concentrated on sets of very small measure which percolate only on very
large scales. To rule this out we need much better estimates: ideally, we would like
to know that the size of the flux on small scales is the same as on large scales, which
amounts to a W1 estimate on solutions.

Unfortunately, solutions of equations with highly oscillating coefficients do not
possess very strong regularity, in general. Indeed, the best deterministic elliptic
regularity estimate for solutions of (1.1), which does not degenerate as the size of
the domain U becomes large, is C%? in terms of Holder regularity (the De Giorgi—
Nash estimate) and W12*% in terms of Sobolev regularity (the Meyers estimate).
The tiny exponent § > 0 in each estimate becomes small as the ellipticity ratio
becomes large (see [4, Example 3.1]) and thus both estimates are far short of the
desired regularity class W1 = %1,

One of the main insights in the quantitative theory of homogenization is that,
compared to a generic (“worst-case”) L, solutions of the equation (1.1) have much
better regularity if L is sampled by an ergodic probability measure P. This is an
effect of homogenization itself: on large scales, (1.1) should be a “small pertur-
bation” of (1.2), and therefore better regularity estimates for the former can be
inherited from the latter. This is the same idea used to prove the classical Schauder
estimates. In the context of homogenization, the result states that there exists a ran-
dom variable X (sometimes called the minimal scale) which is finite almost surely
such that, forevery X < r < %R and solution u € H'(Bg) of (1.1) with U = Bg,
we have the estimate
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IVul>? < C (1 +][ |W|2> . (1.4)
B, Br

Here C depends only on dimension and ellipticity and fU = ﬁ f y denotes the
mean of a function in U. If we could send r — 0 in (1.4), it would imply that

IVu(0)]* £ C (1 +][ |W|2> ,
Bg

which is a true Lipschitz estimate, same estimate in fact as holds for the homog-
enized equation (1.2). As (1.4) is valid only for r > X, it is sometimes called a
“large-scale C%! estimate” or a “Lipschitz estimate down to the microscopic scale”.
This estimate, first demonstrated in [6] in the stochastic setting, is a generalization
of the celebrated result in the case of (non-random) periodic coefficients due to
Avellaneda and Lin [7]. Of course, it then becomes very important to quantify the
size of X'. The estimate proved in [6], which is essentially optimal, states that X" is
bounded up to “almost volume-order large deviations”: forevery s < d and r 2 1,

P[X > r] £ Cexp (—crs) . (1.5)

Here the constant C depends only on s, d, and the ellipticity. A proof of this large-
scale regularity estimate together with (1.5) can be found in [4, Chapter 3] in the
linear case and in [4, Chapter 11] for the nonlinear case. The right side of (1.5)
represents the probability of the unlikely event that the L sampled by P will be a
“worst-case” L in the ball of radius r. A proof of the optimality of (1.5) can be
found in [4, Section 3.6].

This large-scale regularity theory introduced in [6] was further developed in the
case of (1.3) in [2,3,5,15,17] and now plays an essential role in the quantitative
theory of stochastic homogenization. Whether one employs functional inequali-
ties [13,17] or renormalization arguments [2,3,19], it is a crucial ingredient in the
proof of the optimal error estimates in homogenization for (1.3): see the mono-
graph [4] and the references therein for a complete presentation of these develop-
ments.

The large-scale C*! estimate is, from one point of view, the best regularity
one can expect solutions of (1.1) or (1.3) to satisfy: since the coefficients are
rapidly oscillating, there is no hope for the gradient to exhibit continuity on the
macroscopic scale. However, as previously shown in the periodic case in [7,9], the
solutions of the linear equation (1.3) still have a C*° structure. To state what we
mean, let us first think of an (interior) CX! estimate not as a pointwise bound on the
(k + 1)th derivatives of a function, but as an estimate on how well a function may
be approximated on small balls by a kth order polynomial. By Taylor’s theorem,
these are of course equivalent in the following sense:

‘VkHu(O)‘ Zlimsup% inf flu — pll 2z, -
r—0 T pepy =

where Py denotes the set of polynomials of degree at most k and and we use the

fl
notation [[w|l 2.y == (fy |w|?)? to denote the volume-normalized L*(U) norm.
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Thus the interior C*! estimate for a harmonic function can be stated in the form:
for any harmonic function u in Bg and any r € (0, %R],

r \k+1
inf flu — <c (—) inf |lu — . 1.6
el [|u p”Lz(Br) = R =% llu p”Lz(BR) (1.6)

Moreover, the infimum on the left side may be replaced by the set of harmonic
polynomials of degree at most k.

As we cannot expect a solution of (1.1) to have regularity beyond C%! in
a classical (pointwise) sense, in order to make sense of a C k.1 estimate for the
heterogeneous equation (1.3) we need to replace the set of polynomials by a het-
erogeneous analogue. The classical Liouville theorem says that the set of harmonic
functions which grow like o(|x|¥*1) is just the set of harmonic polynomials of
degree at most k. This suggests that we should use the (random) vector space

Ay = {M e HL.(RY) : =V .aVu =0, limsup r*! leell 25,y = O}.

r—00

We think of these as “a(x)-harmonic polynomials.” It turns out that one can prove
that, P-almost surely, this set is finite dimensional and has the same dimension as
the set of at most kth order harmonic polynomials. In fact, one can match any a(x)-
harmonic polynomial to an a-harmonic polynomial in the highest degree, and vice
versa. In close analogy to (1.6), the statement of large-scale C*! regularity is then
as follows: there exists a minimal scale X satisfying (1.5) such that, forany R > 24X
and any solution u € H'(Bg) of =V -aVu = 0, we can find ¢ € A; such that, for
every r € [X, %R]

r\k+1
I =l 25, < € (%) Jnt =l 2, (17)

see [4, Theorem 3.8] for the full statement, which was first proved in the periodic
setting by Avellaneda and Lin [8]. Subsequent versions of this result, which are
based on the ideas of [7,8] in their more quantitative formulation given in [6], were
proved in various works [2,15,17], with the full statement here given in [3, 10].

In all of its various forms, higher regularity in stochastic homogenzations is
based on the simple idea that solutions of the heterogeneous equation should be
close to those of the homogenized equation, which should have much better regu-
larity. In the case of the linear equation (1.3), it does not a large leap, technically
or philosophically, to go from (1.4) to (1.7). Indeed, to gain control over higher
derivatives, one just needs to differentiate the equation (not in the microscopic pa-
rameters, of course, but in macroscopic ones) and, luckily, since the equation is
linear, this does not change the equation. Roughly speaking, the idea is analogous
to bootstrapping the regularity of a constant-coefficient, linear equation by differ-
entiating it. Therefore the estimate (1.7) is perhaps not too surprising once one has
the large-scale C*! estimate in hand.
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1.3. Summary of the Results Proved in this Paper

The situation is very different in the nonlinear case. When one differentiates the
equation (again, in a macroscopic parameter) we get a new equation, namely the
first-order linearized equation. If we want to apply a large-scale regularity result to
this equation, we must first (quantitatively) homogenize it! Achieving higher-order
regularity estimates requires repeatedly differentiating the equation, which lead to
a hierarchy of linearized equations requiring homogenization estimates.

Let us be a bit more explicit. The gradient of the homogenized Lagrangian L
is given by the well-known formula

D,L(p)=E [/ DyL (p+ Vép(x), x) dx]
(0,134

= lim + D,L(p+ Vép(x),x) dx, (1.8)
B,

r—00
where ¢, is the first-order corrector with slope p € R, that is, it satisfies
~V-D,L(p+Ve,(x),x) =0 inR?,

Vo, is Z-stationary, E |:/ V¢, (x) dxi| =0.
(0,1}

The limit in the second line of (1.8) is to be understood in a IP-almost sure sense, and
it is a consequence of the ergodic theorem, which states that macroscopic averages
of stationary fields must converge to their expectations. The formula (1.8) says
that D pZ( p) is the flux per unit volume of the first-order corrector with slope p €
R<. It naturally arises when we homogenize the nonlinear equation. We can try to
show that L € C? by formally differentiating (1.8), which leads to the expression

Dy, L(p) =E [/0 ) DL (p+ Vp(x).x) (e + V (3¢, (x))) dx:| .
[0,1]
If we define the linearized coefficients around £, + ¢, by

a,(x) == D)L (p+ Vo, (x), x)

and put ¢ ;121 = 0p;¢p(x), then we see that ¥ ;(7121 is the first-order corrector with

slope e; of the linear equation with coefficients a:
—V-a, (e +Vyf),) =0 inRY,

Vl//l(,{z,i is Zd—stationary, E |: /[

o1 Vp.e (X) dx] =0.
]

We call ¢ 1(712 a first-order linearized corrector. Moreover, we have the formula

D,d,L(p)=E [/[0 . a,(x) (¢ + Vrpe (1)) dx] =a,¢.
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That is, “linearization and homogenization commute”: the Hessian of L at p should
be equal to the homogenized coefficients a, corresponding to the linear equation
with coefficient field a, = D?,L( p + Vé,(-), ). This reasoning is only formal,
but since the right side of the above formula for DIZ,Z is well-defined (and only
needs qualitative homogenization), we should expect that it should be rather easy
to confirm it rigorously. Moreover, while quantitative homogenization of the origi-
nal nonlinear equation gives us a C%! estimate, we should expect that quantitative
homogenization of the linearized equation should give us a C%! estimate for dif-
ferences of solutions and a large-scale C!-! estimate for solutions. This is indeed
the case and was proved in our previous paper [1], where we were motivated by
the goal of obtaining this regularity estimate for differences of solutions in antic-
ipation of its important role in the proof of optimal quantitative homogenization
estimates. Indeed, in the very recent preprint [14], Fischer and Neukamm showed
that this estimate can be combined with spectral gap-type assumptions on the prob-
ability measure to obtain quantitative bounds on the first-order correctors which
are optimal in the scaling of the error.

We may attempt to differentiate the formula for the homogenized Lagrangian
a second time, with the ambition of obtaining a C 3 estimate for L, a C%! estimate
for solutions and a higher-order improvement of our C%! estimate for differences
(which will be a C%! estimate for linearization errors): we get

Dyd,,0,,L(p) =E [/[O’l]d a,,(x)vwf,%gi,ej (x) dx]
cu[[ D S0 e o) (o4 VAL, ) 0]
If we define the vector field
F2 peie;(x) = D’L(p + Ve (x), x) <6i + Vlﬂfﬁé) (ej + Vlﬂﬁ_/) ,

then we see that wﬁi,e ; 1s the first-order corrector with slope zero of the linear
equation

—V-a,Vy D =V -Fy . inRY (1.9)

p.ei.ej

and the formula for the tensor D?,Z becomes

DPaPi aij(p) =E [[0 134 al’(x)vwl(},)ei,ej (x) + F2,p,e,‘,€j (x) dxi| = FZ,P,ei,eja

(1.10)
the corresponding homogenized coefficient. Unlike the case for the Hessian of L, we
should not expect this formula to be valid under qualitative ergodic assumptions! In-
deed, the qualitative homogenization of (1.9) and thus the validity of (1.10) requires

that F p ¢, ; belong to L?, in the sense that E [f[o,l]d |F2,p,e;,e_; (x)|2 dx] < 00,
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and due to the product of two first-order correctors we only have L!-type integra-
bility for Fy, p,ei,ej.l This is a serious problem which can only be fixed using the
large-scale regularity theory for the first-order linearized equation, and a suitable
bound on the minimal scale X', thereby obtaining a bound in L>°([]y) and hence
L4 ) for Vl//[(,{;i, with at least a fourth moment in expectation. Note that this
also requires some regularity of the Lagrangian L on the smallest scale.

If we differentiate the equation once more in an effort to prove that L € C*, we
will be faced with similar difficulties, this time with the more complicated vector
field

B, 0000 1= D L(p + V(). ) (e + Vo), ) Virid)

p.ei.ej,ek p.ei p.ej.ek

p.ej D.ei ek

+ D L(p + Ve, (x), x) (ej + vy ) vy @
+ DL(p + Ve, (x). x) (ek + le;%gk) Vo2, .

+ DAL+ V00, ) (e + VYD),

(e + Vo)) (ex + vl ).

Notice that the last term has three factors of the first-order linearized correctors
instead of two, and is thus “even further” from being obviously L? than was Ff,,z)e[ -
Homogenizing the third-order linearized equation will therefore require large-scale
regularity estimates for both the first-order and second-order linearized equations,
and one can now see the situation will get worse as the order increases beyond
three. Moreover, proving quantitative homogenization for these equations will also
require some smoothness of the homogenized coefficients associated to the lower-
order equations, due to the needs for the homogenized solutions to be smooth in
quantitative two-scale expansion arguments.

This suggests a bootstrap argument for progressively and simultaneously obtain-
ing (i) the smoothness of L; (ii) the higher-order large-scale regularity of solutions
(and solutions of linearized equations); and (iii) the homogenization of the higher-
order linearized equations and commutation of homogenization and higher-order
linearization. The point of this paper is to formalize this idea and thereby give a
proof of “Hilbert’s 19th problem for homogenization”. Here is a rough schematic
of the argument, as discussed above, which comes in three distinct steps, discussed
in more detail below:

e Homogenization & large-scale C! regularity for the linearized equations up
toorder N = L e C**N,

e L € C*N and large-scale C*! regularity for the linearized equations up to
order N —> homogenization for the linearized equations up to order N + 1.

o L cC¥N, large-scale C%! regularity for the linearized equations up to order
N and homogenization for the linearized equations up to order N+ 1 —
large-scale C%! regularity for the linearized equations up to order N + 1.

! To be pedantic, we actually have Lits -type integrability for a tiny § > O by the Meyers
estimate, but this does not help.
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The three implications above are the focus of most of the paper and their proofs
are given in Sections 2-5.

Once this induction argument is completed, we consequently obtain a full C*-1-
type large scale regularity estimate for solutions of the original nonlinear equation,
generalizing (1.7). The main question becomes what the replacement for Ay should
be, that is, what the “polynomials” should be. We show that these are certain solu-
tions of the system of linearized equations (linearized around a first-order corrector)
exhibiting polynomial-type growth, which we classify by providing a Liouville-type
result which is part of the statement of the theorem (see the discussion between
the statements of Theorems 1.5 and 1.6, below, for a definition of these spaces,
which are denoted by WY). The resulting theorem we obtain, which is a version
of the statement of Hilbert’s 19th problem in the context of homogenization, pro-
vides a very precise description of the solutions of (1.1) in terms of the first-order
correctors and the correctors of a hierarchy of linear equations.

We also obtain, as a corollary, the improvement of the scaling of linearization
errors—which is closely related to the regularity of solutions. To motivate this
result, suppose we are given two solutions u, v € H'(Bg) of (1.1) in a large ball
(R > 1) which are close to each other in the sense that

”VM_VUHLZ(BR) < ”VMHLZ(BR)‘ (111)

Suppose that we attempt to approximate the difference u — v by the solution w €
H'(Bg /2) of the linearized problem

-v. (Df,L(Vu, x)Vw) =0 inBg.
w=v—u on 0 Bg.

Then we may ask the question of how small we should expect the first-order lin-
earization error to be. The best answer that we have from deterministic elliptic
regularity estimates is that there exists a small exponent §(d, A) > 0 such that

146
Ilue _U_w||L2(BR) <c ||M_U||L2(BR) . (1.12)
Il 203 = el 2y

This can be easily proved for instance using the Meyers gradient L>* estimate,
and it is sharp in the sense that it is not possible to do better than the very small
exponent 8. We can say roughly that the space of solutions of (1.1) is a C+
manifold, but no better. Of course, if L does not depend on x, or if R is of order
one and L is smooth in both variables (p, x), then one expects to have the estimate
above with 6 = 1 and to be able to prove more precise estimates using higher-order
linearized equations. In fact, this is essentially a reformulation of the statement of
Hilbert’s 19th problem (indeed—see Appendix E, where we give a proof of Hilbert’s
19th problem in its classical formulation by following this line of reasoning).

In this paper we also prove a large-scale version of the quadratic response to
first-order linearization in the context of homogenization, which states that (1.12)
holds with § = 1 whenever R is larger than a random minimal scale. Moreover,
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we prove a full slate of higher-order versions of this result: see Corollary 1.4.
These results roughly assert that, with probability one, the large-scale structure of
solutions of (1.1) resembles that of a smooth manifold.

In the next two subsections, we state our assumptions and give the precise
statements of the results discussed above.

1.4. Assumptions and Notation

In this subsection, we state the standing assumptions in force throughout the
paper.

We fix following global parameters: the dimension d € N with d = 2, a
constant A € [1, co) measuring the ellipticity, an integer N € N with N = 1
measuring the smoothness of the Lagrangian, and constants My, Ko € [1, 00). For
short, we denote

data := (d, A, N, My, Kp).

This allows us to, for instance, denote constants C which depend on (d, A, N, My, Kp)
by simply C(data) instead of C(d, A, N, My, Ko).

The probability space is the set  of all Lagrangians L : R? x R — R, written
as a function of (p, x) € R? x R, satisfying the following conditions:

(L1) Lis2+N times differentiable in the variable p and, forevery k € {2, ...,2+
N3}, the function D;L is uniformly Lipschitz in both variables and satisfies

k
[DPL]COJ(WXW) < Ko. (1.13)

For k = 1, we assume that, for z € R,
[DpL(z )] o gy < Kol + Iz)). (1.14)

(L2) L is uniformly convex in the variable p: for every p € R¢ and x € R,

Iy £ DyL(p.x) < Alq.
(L3) D,L(0, ) is uniformly bounded:

| D, L. ')”Lw(Rd) = Mo.
We define 2 to be the set of all such Lagrangians L:

Q :={L : L satisfies (L1), (L2) and (L3)}.

Note that 2 depends on the fixed parameters (d, A, N, Mg, Ko). It is endowed with
the following family of o -algebras: for each Borel subset U C RY, define

F(U) := the o-algebra generated by the family of random variables
L L(p,x), (p.x)eRxU.

The largest of these is denoted by F := F(R?).
We assume that the law of the “canonical Lagrangian™ L is a probability mea-
sure P on (€2, F) satisfying the following two assumptions:
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(P1) P has a unit range of dependence: for all Borel subsets U, V € R? such that
dist(U, V) = 1,

F(U) and F (V) are P-independent.
(P2) P is stationary with respect to Z¢-translations: for every z € Z¢ and E € F,
P(E]=P[T.E],

where the translation group {7}, 7« actson Q by (T, L)(p, x) = L(p, x+2).

The expectation with respect to [P is denoted by [E.

Since we will be often concerned with measuring the stretched exponential mo-
ments of the random variables we encounter, the following notation is convenient:
for every o € (0, 00), 6§ > 0, and random variable X on 2, we write

X<0,0) s E [exp ((%) )] <o,

This is essentially notation for an Orlicz norm on (€2, IP). Some basic properties of
this notation is given in [4, Appendix A].

1.5. Statement of the Main Results

We begin by introducing the higher-order linearized equations. These can be
computed by hand, as we did for the second and third linearized equations in
Section 1.3, but it is convenient to work with more compact formulas. Observe

that, by Taylor’s formula with remainder, we have, for every n € {0, ..., N + 1},
"1 CK
D,L h,ox) =Y —=DMUL(pg, x)h® | < —— |p "+,
pL(po+h. x) ;k! A e T
Define, for p, x, hy, ..., hN € R andr € R,
N+l N ok
G(t.p.hi, . hnx) =) k‘DkHL(p,x) > ~h
k=2 j=1

Also define, foreachm € {1,...,N+ 1} and p,x, Ay, ..., hpy—1 € R4,
F}n(p7hla "-7hm—1’x) = (8;’"(}) (09 p7h17'-'ahlﬂ—laov-"aoax)- (115)

Observe that F1 = 0 by definition (that is, the right side of the first linearized
equation is zero, as we have already seen).

Our first main result concerns the regularity of the effective Lagrangian L and
states that it has essentially the same regularity in p as we assumed for L.
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Theorem 1.1. (Regularity of L). For every B € (0, 1), the effective Lagrangian L

belongs to ClocN ﬁ(Rd) and, for every M € [1, 00), there exists C (8, M, data) < oo
such that
|2Z]

In view of Theorem 1.1, we may introduce homogenized versions of the above
functions. We define, for every p € R?, {h; }N CRYand§ € R,

<c.
CNABy) ~

N1 ) N j ®k
G(t, p hi,....hN) ;=Z Dk+1L(p) Z :
k= 2 j=1
and then, for every m € {1, ..., N+ 1} and {1;}",' C R,
Fo(p hi,....hm—1) = (3/"G) (0, p, h1, ..., hy—1,0,...,0). (1.16)

As above, we have that F| = 0 by definition.

In the next theorem, we present a statement concerning the commutability of
homogenization and higher-order linearizations. It generalizes [1, Theorem 1.1],
which proved the result in the case N = 1.

Theorem 1.2. (Homogenization of higher-order linearized equations).
Letn € {0,...,N}, 8 € (0,3], M € [1,00), and Uy, ..., Uyt S R? be a
sequence of bounded Lipschitz domains satisfying

Ups1 S Up, Yme(l,... ,n}. (1.17)

There exist o (data) > 0, o« ({Uy,}, 8, data) > 0, C ({U,,}, M, 8, data) < oo, and a
random variable X satisfying

X =0, (C) (1.18)

such that the following statement is valid. Let ¢ € (0, 1], f € WL-248(Uy) be such
that

||Vf||L2+6(U1) =M,

and, for eachm € {1,...,n + 1}, fix gu € WL2H(U,,) and let u* € H'(Uy)
and the functions wi € HY(UY), w5 € HY\(Uy), ..., wy | € HY(U,11) satisfy,
foreverym € {1, ..., n + 1}, the Dirichlet problems

— V(DL (Vu®, %)) =0 in Uy,
u® = f, on Uy,
~ V- (DAL (Vut, £) Vu, ) = V- (B (Val, Vo, Va1 8) in U,

m—1

wfh = &m on oU,,.

(1.19)
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Finally, let u € HY(Uy) and, for everym € {1,...,n + 1}, the function w,, €
H'(U,,) satisfy the homogenized problems

—V-DL (Vi) =0 in Uy,
u=f on dUq,
_v. (DZZ(VE) Vwm) =V (Fy (Vi, VD1, ..., V1)) in Uy,

Wy = gm on dUy,.
(1.20)
Then, for everym € {1, ...,n + 1}, we have the estimate
m m
| Vwh, = VW] o1y, S XD |V e (1.21)
j=1

Observe that, due to the assumed regularity of L in the spatial variable and the
Schauder estimates, the vector fields Fy,,(Vu®, Vw{, ..., Vw? _,, %) on the right
side of the equations for w,, in (1.19) belong to L>°(U,;). In particular, they belong
to L?(U,,) and therefore the Dirichlet problems in (1.19) are well-posed in the
sense that the solutions w,, belong to H'(U,,). Of course, this regularity given by
the application of the Schauder estimate depends on ¢ (and indeed the constants
blow up like a large power of ¢ ~!) and therefore this remark is not very useful as a
quantitative statement. To prove the homogenization result for the mth linearized
equation, we will need to possess much better bounds on these vector fields, which
amounts to better regularity on the solutions Vu, Vwy, ..., Vw,_1.

This is the reason we must prove Theorems 1.1 and 1.2 at the same time (in
an induction on the order m of the linearized equation and of the regularity of
D?L) as the following result on the large-scale regularity of solutions of the lin-
earized equations and of the linearization errors. Its statement is a generalization of
the large-scale C%! estimates for linearized equation and differences of solutions
proved in [1].

As mentioned above, throughout the paper we use the following notation for
volume-normalized L? norms: for each p € [1, 00), U € R¢ with |U| < oo and
f e L),

1

v 1
1Al Ly = (]i | f1P dX) =1UI ? I flliLe) -

Theorem 1.3. (Large-scale C%! estimates for the linearized equations).

Letn € {0,...,N}, g € [2,00),andM € [1, 00). Then there exist o (q, data) >
0, a constant C (g, M, data) < oo and a random variable X satisfying X < O, (C)
such that the following statement is valid. For R € [2X, oc0) andu, v, wi, ..., Wy+1
€ H'(BR) satisfying, for everym € {1, ...,n + 1},

”VMHLZ(BR) 4 ”VUHLZ(BR) =M
- V. (DpL(Vu, x)) =0 and —-V- (D,,L(Vv, x)) =0 in Bg,
—V. (D,%L (Vu, x) Vwm> =V . (F,(Vu,Vwy.....Vwy,_1.x) in Bg.
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and defining, for m € {0, ..., n}, the mth order linearization error &, € H'(Bg)
by
G|
Em :=v—u—25wk,
k=1
then we have, for everyr € [X, %R] andm € {0, ..., n}, the estimates
m+1 1 mil
IVwniillgapy S C Y (E |wi — (i), IILz(BR)) (1.22)
i=1
and
IVEmllLan,)
m m+1 m+1

i

] i+1
< CZ (E |& — &g, ”y(BR))

i=0

m ]
3 (b ol
i=1
(1.23)

The main interest in the above theorem is the case of the exponent g = 2.
However, we must consider arbitrarily large exponents ¢ € [2, co) in order for the
induction argument to work. In particular, in order to show that Theorem 1.3 for
some n implies Theorem 1.2 for n 4 1, we need to consider potentially very large g
(depending on n).

As mentioned above, Theorems 1.1, 1.2 and 1.3 are proved together in an
induction argument. Each of the theorems has already been proved in the case N = 0
and g = 2 in our previous paper [1]. The integrability in Theorem 1.3 is upgraded
to g € (2, o0) in Propositions 4.7 and 5.1 below for w; and &, respectively. These
serve as the base case of the induction. The main induction step is comprised of the
following three implications:

e Regularity of L (Section 2). We show that if Theorems 1.1, 1.2 and 1.3 are
valid for some n € {0,...,N — 1}, then Theorems 1.1 is valid for n + 1.
The argument essentially consists of differentiating the corrector equation for
the nth linearized equation in the parameter p. However, the reader should not be
misled into expecting a simple argument based on the implicit function theorem.
Due to the lack of sufficient spatial integrability of the vector fields F,,, it is
necessary to use the large-scale regularity theory (that is, the assumed validity
of Theorem 1.3 for n) to complete the argument.

e Homogenization of higher-order linearized equations (Section 3). We argue,
forn € {0, ..., N—1}, that if Theorem 1.1 is valid for n + 1 and Theorems 1.2
and 1.3 are valid for 7, then Theorems 1.2 is valid for n 4 1. The regularity of L
allows us to write down the homogenized equation, while the homogenization
and regularity estimates for the previous linearized equations allow us to localize
the heterogeneous equation; that is, approximate it with another equation which
has a finite range of dependence and bounded coefficients. This allows us to
apply homogenization estimates from [4].
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e Large-scale CO' regularity of linearized solutions and linearization errors
(Sections 4 and 5). We argue, for n € {0, ..., N — 1}, that if Theorems 1.1
and 1.2 are valid for n 4+ 1 and Theorem 1.3 is valid for n, then we may
conclude that Theorem 1.3 is also valid for n 4+ 1. Here we use the method
introduced in [6] of applying a quantitative excess decay iteration, based on
the “harmonic” approximation provided by the quantitative homogenization
statement. This estimate controls the regularity of the w,,’s on “large” scales
(that is, larger than a multiple of the microscopic scale). To obtain L7-type
integrability for Vw,,, itis also necessary to control the small scales, and for this
we apply deterministic Calder6n—Zygmund-type estimates (this is our reason
for assuming L possesses some small-scale spatial regularity). The estimates for
the linearization errors &,,_1 are then obtained as a consequence by comparing
them to wy,.

From a high-level point of view, the induction argument summarized above
resembles the resolution of Hilbert’s 19th problem on the regularity of minimizers
of integral functionals with uniformly convex and smooth integrands. The previous
three theorems allow us to prove the next two results, which can be considered as
resolutions of Hilbert’s 19th problem in the context of homogenization.

The first is the following result on precision of the higher-order linearization
approximations which matches the one we have in the constant-coefficient case, as
discussed near the end of Section 1.3:

Corollary 1.4. (Large-scale estimates of linearization errors). Fixn € {0, ..., N},
M € [1, 00) and let Uy, Uy, ..., U, C R4 be a sequence of bounded Lipschitz
domains satisfying

Uni1 CUp, Ymefll,....,n—1}. (1.24)

There exist constants o (data) € (O, %], C{Un}, M, data) < oo and a random
variable X satisfying

X =0, (C)
such that the following statement is valid. Let r € [X,00), n € {1,...,N} and
u,ve H (rUp) satisfy
— V- (DyL(Vu,x)) =0 and —V-(D,L(Vv,x)) =0 inrU,
||Vu||L2(rU0) \% ||Vv”L2(rU0) =M,

and recursively define w,, € H'(rUy,), foreverym € {1, ..., n}, to be the solution
of the Dirichlet problem

-V (DIZ,L (Vu, x) Vwm) =V -F,Vu,Vwi,...,Vwy_1,x)) inrUy,,
m—1 1

wm=v—u—zawk onrdU,.
k=1
(1.25)
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Then, for everym € {1, ...,n},
|
Vv -V (u—l—kXI:Ewk)

Corollary 1.4 is an easy consequence of the previous theorems stated above. Its
proof is presented in Section 6.

The analysis of the linearized equations presented in the theorems above allow
us to develop a higher regularity theory for solutions of the nonlinear equation
on large scales, in analogy to the role of the Schauder theory in the resolution of
Hilbert’s 19th problem on the regularity of solutions of nonlinear equations with
smooth (or constant) coefficients. This result generalizes the large-scale C!!-type
estimate proved in our previous paper [1] to higher-order regularity as well as the
result in the linear case [4, Theorem 3.6].

Before giving the statement of this result, we introduce some additional notation
and provide some motivational discussion. Given a domain U C RY, we define

m+1
< (IVu=Vollpguy) - (1:26)
L*(rUn)

L) = {u € H..(U) : =V - D,L(Vu,x) =0in U}.

This is the set of solutions of the nonlinear equation in the domain U, which we
note is a stochastic object. We next define £ to be the set of global solutions of
the nonlinear equation which exhibit at most linear growth at infinity:

Ly := {u € LRY) : limsupr~" [lull 25, < oo}.

r—0o0

For each p € RY, we denote the affine function ¢ p by £,(x) :== p - x. Observe
that if the difference of two elements of £ has strictly sublinear growth at infinity,
it must be constant, by the C%!-type estimate for differences (the estimate (1.23)
with m = 0). Therefore the following theorem, which was proved in [1], gives a
complete classification of L.

Theorem 1.5. (Large-scale C 1’l-type estimate [1, Theorem 1.3]).
Fixo € (0,d)andM € [1, 00). Thereexist8(o,d, A) € (O, %], C(M, o, data) <
o0 and a random variable X; which satisfies the estimate

Xo = 05 (0) (1.27)
such that the following statements are valid:

(i) For every u € L satisfying lim sup,._, o % Hu — (u)p, ||L2(B ) < M, there exist
an affine function £ such that, for every R 2> X,

lu — €l 25, < CR'.
(ii) For every p € By, there exists u € L satisfying, for every R = X,

||u ) < CR'7S.

- 6[, ”LZ(BR
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(iii) For every R 2 X; and u € L(BR) satisfying % ||u — (u) gy || 12(Bp) <M, there
exists ¢ € L1 such that, for every r € [X5, R], B

r\2 .
I = Bll205,) < € () ink e =¥l (1.28)

Statements (i) and (ii) of the above theorem, which give the characterization
of L1, can be considered as a first-order Liouville-type theorem. In the case of
deterministic, periodic coefficient fields, this result was proved by Moser and
Struwe [23], who generalized the result of Avellaneda and Lin [8] in the linear
case. Part (iii) of the theorem is a quantitative version of this Liouville-type result,
which we call a “large-scale C"! estimate” since it states that, on large scales,
an arbitrary solution of the nonlinear equation can be approximated by an ele-
ments of £; with the same precision as harmonic functions can be approximated
by affine functions. It can be compared to similar statements in the linear case (see
for instance [4,17]).

In this paper we prove a higher-order version of Theorem 1.5. We will show that,
just as a harmonic function can be approximated locally by harmonic polynomials,
we can approximate an arbitrary element of £(Bg) by elements of a random set
of functions which are the natural analogue of harmonic polynomials. In order to
state this result, we must first define this space of functions.

Let us first discuss the constant-coefficient case. If L is a smooth Lagrangian,
we know from the resolution of Hilbert’s 19th problem that solutions of —V -
D pZ(Vﬁ) = 0 are smooth and thus may be approximated by a Taylor expansion
at each point. One may then ask, can we characterize the possible Taylor polyno-
mials? In Appendix E we provide such a characterization in terms of the linearized
equations. The quadratic part is an 4, := D?L(p)-harmonic polynomial and the
higher-order polynomials satisfy the equations the linearized equations, involving
the F,,’s as right hand sides. More precisely, for each p € R? and n € N, we set

——p,hom

W

n

= {(wl, L., Wy) € Hltc(Rd; R") : form € {1, ..., n} we have
. —m o — . 11— —
Jim = 0l 25,y = 0. Jim RNV 2, = 0.

—V-(a,Vw,) =V -F, (p,Vui,..., Viiu_1) }

. —5p.hom
It is not too hard to show that WZ C Pﬁ“’m X oee X 73,}1‘1’?, where PhO™ gtands
for homogeneous polynomials of degree j. Indeed, we see, by Liouville’s theorem,
that wy is an 4 ,-harmonic polynomial of degree two. More importantly, according

to Appendix E, we have that if u solves —V - D pZ(Vﬁ) = 0 in the neighborhood

of origin, and we set p = Vu(0) and wy, (x) := m#HVm“ﬁ(O) x®m+D then
_ _ —p,hom
(wi, ..., wy) e W, .

In particular, w,, is a sum of a special solution of

V- (a,Vo, +Fy (p, Vi, ..., Viiy_1)) =0
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. hom - . . . hOm o, . .
inP "7 and an a-harmonic polynomial in P’} . For our purposes it is convenient

to relax the growth condition at the origin and define simply

Wﬁ = {(wl,...,wn) €Prx---XPyy : form e {1,...,n} we have
: —1-m — _
Rh—I>nooR ”Vwm”£2(3R) =0,
— V- (a,Vwy) =V -F, (p, VU1, ..., Vily_1) }

With this definition, we lose the homogeneity of polynomials. Following the ap-
proach in [4, Chapter 3], it is natural to define heterogeneous versions of these
spaces by

W2 .= {(wl,...,wn) € H]LC(R‘[;R”) : form € {1, ..., n} we have

limsup R~ [Vl 2 5,,) = 0,
R—o0 -

=V (DAL + Yy, Vi) =V By (p + Yoy, Vur. ... Vi) }

that is, the tuplets of heterogeneous solutions with prescribed growth. Here £, + ¢,
is the unique element of £; (up to additive constants) satisfying

1
lim —
r—>oo r

||¢P Hyw,) =0.

In other words, ¢, is the first-order corrector with slope p: see Lemma 2.10.

The next theorem gives a higher-order Liouville-type result which classifies
the spaces W/, and states that they may be used to approximate any solution of the
nonlinear equation with the precision of a C™! estimate.

Theorem 1.6. (Large-scale regularity). Fixn € {1, ..., N}and M € [1, 0o0). There
exist constants o (n, M, data), §(n, data) € (0, %] and a random variable X satis-
fying the estimate

X SO, (Cn,M,d, A)) (1.29)
such that the following statements hold:

(1),, There exists a constant C(n, M, data) < oo such that, for every p € By

and (wy, ..., wy) € WX, there exists (W1, ..., w,) € Ws such that, for every
RZ2Xandm e {l,...,n},
R\" (1 i
lwm — Wl 25y < CR'™ (;) > (; Ilwille(M) . (1.30)
i=
(ii),, For every p € By and (w1, ..., wy) € Wf;, there exists (Wi, ..., wy,) €

W/ satisfying (1.30) for every R > X andm € {1, ..., n}.
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(iii),, There exists C(n, M, data) < oo such that, for every R 2 X and v €
L(BR) satisfying IIVvlle(BR) < M, there exist p € Bc and (wy, ..., wy,) €
W/ such that, defining

k .
§(x) = V() = px = (1) = Y =

i=1

we have, for everyr € [X, %R] andk € {0, 1, ..., n}, the following estimates:
k k1 k Etl
fray 7 \k+1 1 T+1
(IV&ill2,) " SC (E> (E l& = Emill s
i=0 i=0
(1.31)
and
< rA\k+1 1
IVedlzm, <€ (%) % e =l (132)

The proof of Theorem 1.6 is given in Section 7.

We conclude this introduction with some comments about the possibility of
generalizing our results in two different directions. First, it is not possible that our
results can be extended from the scalar case to general nonlinear elliptic systems.
Indeed, for even for constant-coefficient, analytic Lagrangians exhibiting uniform
ellipticity and quadratic growth, there are explicit counterexamples (in dimensions
larger than two) demonstrating that solutions may not even be Lipschitz: see for
instance the dark side survey [22, Sections 3.3 & 3.4]. However, our arguments
readily adapt in certain situations special cases (as might be expected), such as
the two dimensional case or under an assumption that L has a particular form
such as an Uhlenbeck-type structure (see [22, Section 4.7]). Roughly speaking,
if one can identify conditions under which constant-coefficient elliptic systems
have C! regularity, and these conditions are preserved by homogenization, then
our techniques should be expected to apply.

Second, one might wonder whether it is possible to develop an analogous theory
(in the scalar case) for functionals exhibiting non-quadratic growth, for example
heterogeneous versions of the p-Laplacian for p € (1, 0o)\{2}, under assumptions
such as [22, (2.20)]. This is indeed an interesting problem which seems to be wide
open. Of course, qualitative homogenization is well-known in such asetting [11,12].
The main roadblock at the present time to establishing a quantitative theory of
homogenization, as well as a large-scale regularity theory, is a better understanding
of the homogenized Lagrangian. In particular, we would need to show that ellipticity
and growth assumptions such as [22, (2.20)] are preserved by homogenization,
without which there is no hope for higher regularity. To our knowledge this is open
even in the periodic setting.

Appendices C-E of this paper contain estimates for constant-coefficient equa-
tions which are essentially known but not to our knowledge written anywhere. We
also collect some auxiliary estimates and computations in Appendices A and B.
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2. Regularity Estimates for the Effective Lagrangian

In this section, we suppose that n € {0, ..., N — 1} is such that
the statements of Theorems 1.1, 1.2 and 1.3 are valid for n. 2.1)

The goal is to prove Theorem 1.1 for n + 1.

We proceed by constructing the linearized correctors wlgmh) uptom =n+ 2
and relate the correctors of different orders to each other via differentiation in the
parameter p. We show that these results allow us to improve the regularity of D*L
up to C"*1-# and obtain the statement of Theorem 1.1 for n + 1. In particular, this
allows us to define the effective coefficient F,, 1. We also give formulas for the
derivatives of L and for Fm in terms of the correctors, which allow us to relate them
to each other and show that (1.16) holds.

2.1. The First-Order Correctors and Linearized Correctors

In this subsection we construct the linearized correctors up to order n + 2.
For each p € R?, we define ¢p to be the first-order corrector of the nonlinear
equation, that is, the unique solution of

—V - (DyL(p+Vey(x),x)) =0 inRY,

2.2)

Vo, is Zd—stationary, and E [/D qup(x)dx} =0.

0

The existence and uniqueness (up to additive constants) of the first-order correc-
tor ¢, is classical: it can be obtained from a variational argument (applied to an
appropriate function space of stationary functions. Alternatively, it can be shown
(following the proof given in [4, Section 3.4]) that the elements of £, which was
characterized in Theorem 1.5 above (which was proved already in [1]), have sta-
tionary gradients.

We define the coefficient field a,(x) to be the coefficients for the linearized
equation around the solution x = p - x + ¢, (x):

a,(x) = DL (p+ Vép(x).x).

Given p, h € R?, we define the first linearized corrector 1//;,{;1 to satisfy

_v. (ap(x) (h n vl/f,ﬂf;l)) —0 inRY,

Vi l) is Z%-stationary, and E[ /D vw;f;(x)dx] —0.

0

In other words, w;li is the first-order corrector with slope 4 for the equation
which is the linearization around the first-order corrector x — p - x + ¢, (x).
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Form € {2, ..., N+ 2}, we define the mth linearized corrector to be the unique
(modulo additive constants) random field wz(:,nh) satisfying

=V (a,0vy )
—V.F, (p—i—Vd)p(x),h—‘erﬂl(]lz,Vl//(z () VYU 1)(x),x) inRY,

thl()”;l) is Z4- stationary, and E |:/|:I th%l)(x)dx} =0.
0

(2.3)
In other words, wl(jm}z is the corrector with slope zero for the mth linearized equation
around x = p-x +¢p(x) and x = h-x + w;l’z(x), X = Iﬁ;%;l(x), ey X >
w(m 1)(x). Notice that this gives us the complete collection of correctors for the
latter equation, since by linearity we observe that xp(’”) 1//1(71 , 18 the corrector with
slope /’. Furthermore, by the linearity of the map & — h + lel(i 5 (x), it is easy to

see from the structure of the equations of I/I;mh) that, for p, h € R andt € R,

vy, =y, (2.4)
For p,h € RY, we define
k 1 2 k—1
£ = F (p + Ve h+ V) vy vy ) @5
By (2.4), we have that
¢ k()
£y n = 1A

We first show that the the problem (2.3) for the mth linearized corrector is well-
posed form € {2, ..., n+1}. This is accomplished by checking, inductively, using
our hypothesis (2.1) (and in particular the validity of Theorem 1.3 for m < n),
that we have appropriate estimates on the vector fields F,, (- - - ) on the right side.
We have to make this argument at the same time that we obtain estimates on

the smoothness of the correctors wl()mh) as functions of p. In fact, we prove that
Vw(m th_p. DPVI/fI()m), which expressed in coordinates is

(m+1) Zh aplvw(m)

We will also obtain C%!-type bounds on the linearized correctors, which together
with the previous display yields good quantitative control on the smoothness of the
correctors in p.

Before the main statements, let us collect a few preliminary elementary results
needed in the proofs. The following lemma is well-known and can be proved by
the Lax—Milgram lemma (see for instance [21, Chapter 7]).
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Lemma 2.1. Let a(-) be a Z%-stationary random field valued in the symmetric
matrices satisfying the ellipticity bound I; < a < Aly. Suppose that £ is a 7¢-
stationary, R?-valued random field satisfying

E[If1%, 0] < oo

Then there exists a unique random potential field V z satisfying
~V.aVz=V.f inR?

Vzis Zd-stationary, and E |:/D Vz(x) dx] =0.

0

and, for a constant C(d, A) < oo, the estimate

E[IVzl, o, ] < CE[If2. o, ]

Next, a central object in our analysis is the quantity F,, defined in (1.15). Fix
me{2,...,N+1}and x, p,hy,...,hy_1 € R4. One can easily read from the
definition that we have

j 1
1 it Uy

Fupohiohnnx)=m! 35 =Dy Lpx) 3 [I55 @6
2<j<m ij4eij=m k=1 """

(AT i_/>1

It then follows, by Young’s inequality, that there exists C (m, data) < oo such that

m—1
F(po bt 0 S C Y [l @7
i=1
We have, similarly, that
m—1
[Fon Gty et )] corny S C Y il © (2.8)
i=1
and, fork € {1,...,m — 1},
m—k »
| D Fo(po bt . 0 S C Y il T (2.9)

i=1

Using these we get, for x, p, p, hy, le, e hp, fzm_l c R,

Fm(pahlv"'ahmfl’x)_Fm(ﬁ7i’l]5""il‘l’nfl’x)‘
m—1 m m—1 m—i m—i
< clp—pl Y (il + [f]) "+ € 3 ni = | 3 (| +]is]) 7
i=l1 i=l1 j=1

(2.10)
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Therefore, by Young’s inequality, we get, for all § > 0,
B (p. bt o1 %) = B (s, )|
m m—1
) +csy (57 )hi y
i=1

i, )m @.11)

m—1
<clp-pl+ )y (1l +
i=1

Furthermore, as we will be employing an induction argument in m, it is useful to
notice that the leading term in F,, has a simple form, and we have

Fp(p.hi. ... hm1.x) =mDyL(p, )RS WP + Fp(p, by, ... 2, X),
(2.12)
with Fz = 0. Moreover, as is shown in Appendix B, if, for p, h € RY ¢ g(p+th)
is m times differentiable at # = 0 and noticing that sincem < N+ 1, p — L(p, x)
is in €12 then

Fui1(8(p), Dpg(p)h®', ..., DI'g(p)h®™, x)
= D, (Fu(e(p). Dpg(p)h® ... Dy~ g(ph® "= ) -

+D, (Df,L(g(p), x)) h®! (Dgg(p)h‘@m)@l . 2.13)

Our first result in this section gives direct consequences of (2.1) for estimates
on the first-order correctors and linearized correctors.

Theorem 2.2. (Quantitative estimates on linearized correctors). Assume (2.1) is
valid. Fix M € [1, 00). For everym € {2,...,n+ 1} and p, h € RY, there exists
a function wz()mh) satisfying (2.3). Moreover, there exist constants C (M, data) < oo
and o(n,d, N) € (O, %] and a random variable X satisfying X < Oy (C) such
that the following statement is valid. For every p € By, h € B, m e {1,...,n},
andr =2 X,

< ClhmH! (2.14)

m
Loy, ®
Vpin — (vasp +h+> vap’h)
k=1

L%(B))

and,foreverypeBM,heEl,me{l,...,n+1}andr§X,

(m) m

\Y < Clh|™. 2.15
[vui] ooy, < €O 2.15)
Finally, for q € [2,00)andm € {1, ..., n + 1}, there exist constants §(m,d, A) €

(0, %] and C(q,m, M, data) < oo such that, for every p € By and h € B,

| o

< h™). 2.1
roo, S Os (") (2.16)
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Proof. Set, form € {1,...,n+ 1},
§0:=(P+h) X+ dpin(0) = (p- X +¢p(x) and &, =& — Zk,w“‘)

We first collect two consequences of Theorem 1.3 assumed for n. Fix g € [2, 00).
Theorem 1.3 implies that there is a minimal scale X’ such that (1.22) and (1.23)
are valid with g(n + 1) instead of ¢ and for every r € [X , %R] Hence, for every

€ [X, %R] and m € {0, ..., n}, we get the estimates

m+1

LZ(BR)) 2.17)

va(mﬂ)

)
Lq()H»l)(Br) (H 1'[/p h

and

m+1

i+l
LZ(BR)) . (2.18)

IVl st 5, < C Z (wauLz(BR) + |yt
On the other hand, using (2.7) we obtain
| < c Z ‘Vw(’)

In particular, it follows by (2.17) that, for m € {l,...,n + 2}, R > 2X and
relX, 3R,
e

Since le;f’)h is Z¢-stationary random field, we have by the ergodic theorem, after
sending R — oo, that a.s.

(m)

<c Hv ON
LY(B,) Z Vo L%(Bg)

. 2 2i
‘ MllLa 0y = Z Vi £2(Uo)
1=
Furthermore, by Lemma 2.1 and the previous display we get, form € {1, ..., n+2},
that
2 2
E||vy®™) < CE||t")
[H Vo LZ(DO)] =C U ph 2y
) (S W |? "
< CE|x? |t E||vy!
= [ ’”‘ L2<XW,D0>] ; [H Vo LZ(DO)]

Observe that the limiting behavior of &y and ‘ﬁ;,lz, can be identified via their equa-
tions

=V (@ (h+ V@pin = 9) =0 and =V (a, (h+Vy))) =0
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respectively, where

1
a, ;=/0 DAL (p+th+1Vpen+ (1 —1)Ve,, ) dt

By Z¢-stationary of V¢ p and Vo, 1, implying 7% -stationarity of a panda,, we
may apply Lemma 2.1 to obtain

3
< Clhl.

LZ(DO):|
It then follows inductively that, form € {1,...,n 4 2},

E HVI//(m) 2

S RN (w)
Using this together with the ergodic theorem and (2.17), (2.18), we obtain induc-
tively, forg € [2,00),m € {0,...,n+ 1}andr = X,

N

2 |2
E|1V&l2 0, + | V¥

1
2
< Clh|™.

< C ™ and 1VEn—illpas, < CIAI™.

L7(By)

Now (2.16) follows by giving up a volume factor. The proof is complete. O

We next show, again using (2.1), that the corrector 1/;1;";[2) satisfies an L?-type
gradient estimate.

Lemma 2.3. Assume (2.1) is valid. Let M € [1, 00). Suppose that p € By and h €
B\. There exists w{(:z;Z) satisfying (2.3) form = n+2 and a constant C (n, M, data)
such that

>
g C|h|n+2.

(n+2)
\Y
[H 1// L2(Do)}

Proof. The result follows directly by Lemma 2.1 and (2.16) using (2.7). O

Lemma 2.4. Assume (2.1) is valid. Suppose that p € By and h € By. Then, for
m € {l,...,n+ 1}, we have, a.s. and almost everywhere,

<’"+” Zh a,,lvw"’” (2.19)

Moreover, for B € (0, 1) andm € {1, ...,n + 1}, there exists C(8, m, M, data) <
oo such that, fort € (—1, 1),

1
1 2

2y
For m € {l,...,n}, we can take f = 1 in (2.20). Finally, we have, for m €
{1,...,n+ 2}, that, a.s. and almost everywhere,

£ 50 = (Dpap - h) VY + Dyt - . 2.21)
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Proof. Fix p € R and, without loss of generality, 4 € 8 By. By (2.14) we have that
p > p+Ve,(x)is C" and D), V(])p(x)h@f 1//1(3/) forevery j € {2, ..., n}almost
surely for almost every x. Thus (2.20) is valid with 8 = 1 form € {1 ,n—1}
and, by (2.13),

£l = (D £, + Dya, (vw(’”) ) - h. (2.22)

We denote, in short, for  #£ 0,
1
(n) ._ (n) (n) (n+1)
Cpoh =7 (‘/’p+rh,h Vo =V pn ) :

Observe that, by (2.16), E [Hv;[ﬁ’j;’t

L2(|:|0)i| < oofort #0.
Step 1. We prove that, fort € (—1, 1), # 0,

= [vsts,

: <CE ‘D a ( ¢(") 1p(n) )’2
2y) pep p+th,h 22y

1 (n)
+CE| |- (ap+th —a,—Dpa, - h) VY piihn

B 2
K ’ LZ(DO):|

— . 2
f - D, f - h .
i t (p+lh h h ) LZ(DO):|
(2.23)

+CE

To show (2.23), we first claim that the difference quotient solves the equation

V- (apvelh ) =1V (Dyay -k (Vo =V, )
—V- ((ap+th —a, = Dyay - h) ngith,h
— (B = Fon = Doty 1)) (2.24)

Indeed, then (2.23) follows by Lemma 2.1. Rewriting

a,V¢ p(n;)u = (aerthV‘/f,(ﬂzh n o, h)
(apvw(") +1 ) ( 1//(nJrl) f;,t,l)
(fﬁl Dpa, 'h‘/prrrh,h — Dyfy 'h)
Dy (V) T)
— (ap+n —ap — Dpay - h) ng(;zzzh,h - <fp+th w0 — Dpfy s h)

we observe that the first three terms on the right are solenoidal by the equations

of 1//1(:2[ ke w;"h and 1//("+1) respectively, and the fourth term on the right is zero
by (2.22). We thus obtam (2.24).
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Step 2. We will estimate the terms on the right in (2.23) separately, and in this
step we first show that, forr € (—1, 1), ¢ # 0,

2
L2y

2 B
L%Dmi|> . (2.25)

(n) (n)
e[l (995 = v432)

<l (1 +E [Hw}ﬁ’f}m
By the triangle inequality we have

(n) (n+1)
‘pr-&-th,h — VY,

B
1
< 1 (99 + 78] ™ (v ¢ [oesh )

Therefore, by Holder’s inequality and (2.16),

®1 (n) (n)
E |:H Dpaph (Vl/f;:fwh,h ‘/’ 3 )

L2<Do>]

218
L4(Do)> :|

< CitPE |:||D a|’ L™ Oy (HVI//;ch,h + HVI//I(:,%

SR L

2 B
28 (n)
< Clel (1 +E [”v; L2<DO>D ,

L4(o)

2 B
L2<Do>D

p.ht
which is (2.25).
Step 3. We show that
2
E [H (apn —ap = Dyay 1) VU @J <. (2.26)

‘We have that

1 1
2 2 2
Ay —ap—Dpa,-h=t / 51 / Dpapﬂ,mhh@ dsq dso,
0 0
and since

2
Dpap

p=z

we obtain (2.26) by (2.16).
Step 4. We then prove that

LZ(DO):|

2 B
L2<DO>D . (2.27)

|:pr+thh £y n = Dpfy - h‘

< Cle I <1 +E [HV{,(,’?Z,I
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Using decomposition (2.12), we have that
Dy =Dy (nDpay - hVo D+ 8 )

(n) 2 ®2 (n—1) £n

=nDpa, - hvw +nDyjaph VI// +Dpfp’h

—nDya, - hvw(’” g

g
where
g = nD2a,h® vy + Dfr
is a function of V¢, V 1//(]), 1/f(" Y for n > 2, and thus differentiable

in p. In particular, by (2. 16) for every q € [2, c0) there is 6(q, n, data) > 0 and
C(g,n, M, data) < oo such that

<
Loy = 05 (0).

+|pogyit

La(y)
Using the above decomposition for Dpfzy 5 - h, we compute
£ inn

=tA (Dofpssyinn = Dofiss) - sy

1
=nt /0 Dpay - h (Vl//;'ﬂ:nh h VW’D)

— 1, = Dpft - h

1 1
2 2 ) -1
T /o SI/O (nDpaPHlWhh@ Vst +( pg;ﬂl.vzth,h) 'h) dsi dsa.

We have by (2.16) that

2 2 (n) —1
” Dpap+s1s2thh® pr’fi—slth h + (ng;+slszth,h) hHL (|:| ) < O‘S (C)

and therefore

1
fp+thh f D f o h—t/o Dpap'h(vw;ﬁzsth,h _V¢(n)>+05(Cl2)-

The right hand side can be estimated with the aid of (2.25) to obtain (2.27).

Step 5. Conclusion. Combining (2.23) with (2.25), (2.26) and (2.27) yields (2.20)
by Young’s inequality. Now, (2.20) implies (2.19) for m = n. Therefore, we may re-
place n by n + 1 in Steps 1-4 above, and conclude that (2.20) is valid form = n+1
as well, which then gives (2.19) for m = n + 1. Using obtained formula, it is
straightforward to show that (2.20) is valid for m = n with § = 1. Indeed, we
notice that

1

2
< Cle]*P,
L£2(0o)

from which we get (2.20) for m = n with 8 = 1. Finally, (2.20) implies that
t = Vopipisin C"*t2B close to t = 0, and thus we have that (2.21) is valid
by (2.13). The proof is complete. O

+1 +2
E |:”Vw,(;r_n|.)th,h _ vw(m) [v¢(m ) vw(’” )
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Lemma 2.5. Assume (2.1) is valid. Let M € [1,00) and p € By. Then p +—>
P+ Vo, is (n + 2) times differentiable with respect to p and, for g € [2, 00),
there are constants §(q, n, data) € (0, %] and C(q,n, M, data) < oo such that, for
m{l,...,n+ 1},

HD;’%”HM(DO) < 05(C) and E[H DZ+2¢p‘

2
<C
LZ(DOJ -

The proof of Lemma 2.5 relies on a general principle in polarization based on
multilinear analysis, and it is formalized in the following lemma:

Lemma 2.6. Let V be a real, finite-dimensional vector space, and let ® : V' — R
be amultilinear, symmetric form, that is, forall vy, . . ., v, € V and any permutation
o of {1,...,n}, we have

Dy, ..., ) = DP(Wo(1)s - -+ Von))-

For v € V, define ¢ (v) := ®(v,v,...,v). Then, for vy, ..., v, € V, the polar-
ization formula

1
Sy, ..., = o1 Z (_l)ni‘Al(p Z vj

T AC(L,...,n} jeA

holds, where the leftmost summation is over all non-empty subsets A C {1,2, ..., n}
and |A| is the number of elements in A.

Proof. We show the equivalent statement that

S =g [ v | =0l o),
)

AC(L,...n jeA
where the sum on the left is over all non-empty subsets A of {1, 2, ..., n}. For
this, we begin by expanding each summand ¢ (ZjeA vj) = CD(ZJ»GA Vi, ..,

ZjeA vj)fully,asasumoftermsoftheformd>(vj1, v with ji, L gy € Al

Using the symmetry of ®, each such term can be written as ®(vy (1), ..., Vr@w)),
with non-decreasing indices f(1) £ f(2) £ --- < f(n) in A. Denote

Me={f:{l....onf>{1,....n} : FNEFQZ - £ f)
and, for f € M,
imf=J (O}

jell,.n)
Letting c4 (f) denote the number of ordered n-tuples (ji, ..., j,) of elements of
A which can be reordered to form (f(1), ..., f(n)), it follows that the expression

ZAg{l,‘..,n}(_l)n_lAlfﬁ (ZjeA v.,') can be expanded to give

D= Y (DR W) Vi)

AC{L,...,n} feM, im fCA
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Changing the order of summation gives

feM ADim f
where the sum on the right is over all subsets A of {1, 2, ..., n} which contain
im f. Each such subset A can be written as { f (1), ..., f(n)} U B, for some set B,

possibly empty, satisfying B C {1, 2, ...,n}\im f. Hence, as |A| = |im f| 4 | B|
for B defined in this way, we can write our expression as

Z i,y (HDPWry, - Vrm)sy,

where

sfp= (_1)"—\imf| Z (-8l

Finally, it is a well-known combinatorial fact that for every nonempty finite set S,

we have
[S]

Z(—n'B‘ = Z(—l)j <'i|) =0, (2.28)

BCS Jj=0
where the sum on the left is over all subsets B of S. Thus, above, we have
sp=0

unless f(1) < --- < f(n). Therefore f(1) =1, f2) =2,..., f(n) =n, and in
this case sy = 1 and cy1,...»}(f) = n!. It follows that

,,,,,

Z (=" 14y Zvj =nl®(vy,...,v),
)

AC(1,...n jeA
as was to be shown; this proves the polarization formula. O

Proof of Lemma 2.5. The lemma follows from Lemmas 2.3, 2.4, 2.6, and (2.16).
|

We next prove Holder continuity of p D’;,+2¢) pand p f;’}?.

Lemma 2.7. Assume (2.1) is valid. Let M € [1, 00) and B € (0, 1). Then there is
a constant C(B, n, M, data) < oo such that, for all p, p’ € By and h € B1\{0},

2
n+2 n+2
E[HVDP $p = VD by LZ(D())]
1
2 2
—n—2 n+2 _ en+2 < B
+ || E[fp,h Pﬁh‘mmoj <clp-pff. 29
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Proof. Fix M € [1,00) and B € (0, 1), and fix p, p’ € By and h € B1\{0}. By
Lemma 2.1 and equations of lﬂ;";z) nd w("+2) we have that

2
(n+2) (n+2) n+2 n+2
\Y S CE| |[fhF — f
[” Vo V., L2(Do)} - [ L2(Do)]
Therefore, in view of Lemma 2.6, it is enough to show that

1
2 2

E | [+2 — "+2‘ < Clh™2p — 1P, 2.30

[ | SCHITE =P (2.30)

fn+2

By (2.12) we may decompose b S

fn+2 (n+2)D3L(p+V¢p, )(h—i—V(Dpd)ph@])) ( 1/f(n+1)>

+Fusz (p+ Vop h+V (Dpgph®) ...V (Dygph®") ). 23D)

Since F,,45 is C%! in its first argument and polynomial in its last n arguments, we
obtain by homogeneity, the chain rule and Lemma 2.5 that

il

< Clh"Pp - pl.

Foa (p+Vop, 4V (Dpgph®') ...V (Dpgph®") )

1

2 2
LZ(DO):|

Therefore, the leading term is the first one on the right in (2.31). Indeed, we observe
by the above display that

<[l

< CE [H }l’l + V(Dp¢[;h®l)| lvw(l’l+l) w(l’l+l)

¥ (p’+v¢p/, h+V (Dp¢p,h®‘) Y, (D;’,¢prh®”) , )

fn+2 n—+2 2
/
h ph 2@y

1

2 2 ’
] + Clh"p = p'l

' h

£2(0y)
To conclude, we need to estimate the first term on the right. To this end, we use the

triangle inequality to get, for any 8 € [0, 1],

p
‘W/(nm Wf("“)‘ < (‘Vlﬂ("H)‘Jr‘Vl//("H)D (‘W/("H) V1//<n+1>> .

It follows, by Holder’s inequality, that
1
]E |: fn+2 _ n+2 2

LZ(D())]

1-p
4

_4
]E|:Hh+V(Dp¢p ;1%([1 )]
0
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1=
(n+1)’ ‘ (n+1) ¢
v v
e [[fevgi ]+ v }
2
E HV <n+1) (n+1) _
) [ Vi Vi 2oy
By Lemma 2.5 and Holder’s inequality, we get
(n—H) (n+1) 2
v
[H 42 YV LZ(DO):|
8
< [H B — o’ i |
1 2 3
< E[HV /0 Dy 2y s (1) dt ] n|P D p — p'|f

L2y

1\ B
2
} ) dr|h|P D p — p'if

1 2
<C (/ E I:”VD;+2¢tp’+(l—t)p‘
0

L2y
< ClrPet D p — p'if,

together with
1-8
S

L
s } < Clh
= o)

e [sveoe];

and 1

&‘
Y

< C|h|(l_ﬂ)(n+l).

<n+1)‘ ‘ (n+1)
\Y Y
“H Vo [T YV LZ(DOJ

Consequently, combining above displays yields (2.30), finishing the proof. O

2.2. Smoothness of L

It is a well-known and easy consequence of qualitative homogenization that
DL is given by the formula

DL(p)=E [ /D D,L (p+ Vé,(x), x) dx:| .
0
n [1], we proved that L € C? and DL is given by the formula

D*L(p)h=E [/D a, (h + vw“)) } . (2.32)

We next generalize this result to higher derivatives of L by essentially differentiating
the previous formula many times and applying the results of the previous subsection.
Moreover, we validate the statement of Theorem 1.1 for n 4 1.
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Proposition 2.8. Assume that (2.1) is valid. Then Theorem 1.1 is valid for n + 1.

Moreover, for everym € {1,...,n+ l}and h € B}, we have the formula
DZH—ZZ(p)h@(m-H) —F |:/E| (apvw(m+l) + fl()r’nh+l))i| . (2.33)

Proof. Fix M € [1,00) and p € By. We begin by showing (2.33). Starting
from (2.32), and observing that since

£ = DIL(p+ Ve, ) (h+ w(“) :

we have that
Dy (ay (h+VS))) - h=a,79 5, +10).

This implies that

D3L(p)h® =E [ /D (3, + f(?;)]

Assume then, inductively, that for some m € {3, ..., n + 1} we have that, for all
kel2,...,m},
DK L(ph® = E [/D (apwﬂ(k) f;k;l>:| . (2.34)

We prove that (2.34) is valid for k = m + 1 as well. Differentiating with respect to
p yields, using (2.19) and (2.21), that

m—+27 ®(m+1) _ i (m) (m) .
DL (p)h —E _/Do (Dp (ap vy +£07) h)]

—E /D (a, Vst + (Dpap - hVw + DAY h))]
L 0

_ [ (m+1) (m+1)
_IE_/D (a,,w +E )]

proving the induction step. This validates (2.33).
To show the regularity of L, we first observe that Theorem 2.2 and Lemma 2.3,
together with (2.34) and Lemma 2.6, yield that

DL H <c. 235
ke{zr,l.l‘z.i,)fzﬂ} ” pLp) L>®(By) — (2.35)

Fix then p’ € By. Since

le("”) (Dn+2¢ h®(n+2>)
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decomposing
apvlﬂ(m“) +fg1h+l) (a, Vl/f(m+1) (m+1))
=a,V ((DZ+2¢p _ D;H(ﬁp/)h@("”))
+ (ap — ap)V (D2, ) 4 (£ — £
and noticing that

lay () —ay ()] £ [DILC 0| (1P = P+ V8,00 = Vo, )

1
= C/ (4 |VDpupra—np ] deIp = pl,
0
we obtain by Lemmas 2.5 and 2.7, together with Holder’s inequality, that
+37 Qm43) _ pn+37 (4, O(n+3) 431, _ B
| DTN — DEST(p S| < Cln 2 p - /)P,
In view of Lemma 2.6 this yields

DL - < clp-p'lP,

proving that [DZHZ]CW (By) = C. Together with (2.35) we thus get

.
|pi

which is the statement of Theorem 1.1 for n 4 1. The proof is complete. O

<C,
Cn-H,ﬁ(BM) -

Remark 2.9. Since we now have that Theorem 1.1 is valid for n + 1, we also
have that p +— f,,Jrz(p, - ..., ) belongs to CY% for all B € (0, 1). In particular,
for B € (0,1) and M € [1, 00), there exists C(n, 8, M, data) < oo such that, for
every tuplet (hy, ..., hyy1) € RY x ...RRY, we have that

n+1
n+2

[Fn+2(',h1, n+l)]c0ﬁ(3 )y = CZlh | .
i=1

2.3. Sublinearity of Correctors

By the ergodic theorem, we have that, for every p, h € RY andm € {1,...,n+
1}, the correctors and linearized correctors are (qualitatively) sublinear at infinity:

lim sup — ”q)p q)p)

r—00 rIlL2(B,)

P-a.s.
=0,

lim sup — ” w(m) w(m))
L*(By)

r—00

By

The assumption (2.1) allows us to give a quantitative estimate of this sublinearity.
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Lemma 2.10. (Sublinearity of correctors). Assume (2.1) is valid. Let M € [1, c0).
There exist o(data), §(data) > 0, C(M, data) < oo and a random_variable X
satisfying X < Os(C) such that, for everyr = X, p € By, h € B) and m €
{L,....,n+1},

< crl. (2.36)

L%(B))

H‘P” (), wa) w(’"))

rIL*(By) B,
Proof. Fix p € By and h € By. Clearly x > p - x + ¢p(x) belongs to Ly, and
thus the result follows from [1, Theorem 1.3] as in [4, Section 3.4]. Hence we are
left to show that wl(,mh) satisfies the estimate in the statement. For m = 1 the result
follows by [1, Theorem 5.2] and [4, Section 3.4]. We thus proceed inductively.
Assume that (2.36) is valid for m € {1, ..., k} for some k € {1,...,n}. We then
show that it continues to hold for m = k + 1. Since (2.1) is valid, by taking o and
X as in Theorem 1.2, and setting ) := Xz/“, we have that if R := ¢! = Y, then
e X < R™2. Werelabel Y to X and 5 to a. We further take X’ larger, if necessary,
so that [1, Proposition 4.3] is at our disposal. Suppressing both p and & from the

notation, we let ¢, and 1//r(m), form € {1,...,n+ 1}, solve
—V - (DyL(p+Ve¢r,)) =0 in Byut1,,
=V (D2LGp+VOVY™) =V A% in By,
_v. (Df,L(p n V¢,)v1},<’")) =V £5D i By, (2.37)
¢r = 0 on 332;1+]r,
Y =0 on 3 Bynti-m,,
where
£ .— R, (p F Vg h+ VYD vy® vy D, ) :
£ = F,, (p + Ve, h+vyD vy@ L vymD, ) .
Now, ¢, r(l), R r(m_l) all homogenize to zero and we get, by Theorem 1.2,
that, forr = X,
7 (m) l—a
19012+ |9 oy S €71
This and the induction assumption, that is that (2.36) is valid form € {1, ..., k},

together with Lemma 2.11 below, imply that

1 ~ _
- er(k+l) _ w(k+1)‘ < Cr

L2(B) —

n Hf(k+1) _ fr(k-q—l)‘

L%(B)

Combining the previous two displays yields

<crle,

(k+1)
1971208 + |0 sy
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Now, since 1//51:“) — ,(Hl) is ap-harmonic in B,, we have by the Lipschitz esti-

mate [1, Proposition 4.3] that, forr =2 X and t € [X, r],

Cll, kn
S

< < Cr™ %,
L*B) — r

(k+1) (k+1)‘
Hv%’ Vi L2B) —

Therefore, by compactness, there exists W"“) such that, for ¢t € [X, r],

1

r

7 (k+1) < Ccr .

L2B)

vy kD _y A(k+1>‘
2wy " ” vr v

Proceeding now as in [4, Section 3.4] proves that Vl} (k+1) js 74 -stationary. Finally,
by integration by parts we also obtain that E [ Jo, V@UH‘”] = 0 and, therefore,

since ¥ 1 solves the same equation as ¢ ®T1 by the uniqueness we have that
Y &F+D = &+ yp to a constant. The proof is hence complete by the previous
display. O

Above we made use of a lemma, which roughly states that if two solutions of
the systems of linearized equations are close in L? then their gradients are also
close. This lemma will also be applied repeatedly in the following sections.

Lemma 2.11. Suppose that (3.1) holds. Let g € [2, 00) and M € [1, 00). There
exist §(q, data) > 0, C(g, M, data) < oo and a random variable X < Qg (C)

such that the following holds. Let R 2 X, N < n+ 1 and (u, wy, ..., wy),
(i, wy,...,wyN) € (Hl(BR))N"'l each be a solution of the system of the linearized
equations, that is, for everym € {1, ..., N}, we have

”VMHLz(BR) A% ”VUHLZ(BR) é M
-V - (DyL(Vu,x)) =0 and —V-(D,L(Vv,x)) =0 in Bg,
_v. (Df,L (Vu, x) Vwm) =V . Fp(Vu, Voy, ..., Vo 1,x)) in Bg,

and the same holds with (i, W1, ..., wy) in place of (u, wy, ..., wy). Then
- < C -
IVu — Vu||éq(BR/2) =z lu — MHLZ(BR) (2.38)
and, denoting
1 1. -
hi = E H w; — (wi)BR ”LZ(BR) + E H w; — (wi)BR ”LZ(BR) )
we have, for everym € {1, ..., N},

IVw,, — Vi, ”LZ(BR/Z)

1 m—1 m m 1 U T
sC <E lu = ”7”L2<BR>> 2N HCY gl =il 2y )N,
i=1 i—1 =1

(2.39)
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and

1Fm (Vu, Vwi, ..., Vg1, ) = Fpu (Vi, Vior, ..., Vi1, ')”LZ(BR/z)

m—1 m—1 m—i

<C(—|Iu uIILz(BR)>Zh +CZ—||w, wllle(BR)Zh]-

(2.40)

Proof. Let us define a(x) := D,L(Vu,x) and f,(x) := F,(Vu, Vuy, ...,
Vw,,—1, x) and analogously define a and f‘m. We assume that R > 2m+2 Y where
X is as in Theorem 1.3 for n, valid by the assumption of (3.1).

The estimate (2.38) is just the estimate for &y in Theorem 1.3. It also implies

- C -
la—all g, = = lu—ill 25, - (2.41)
/ R L*(Br)

By (2.10), we have that

m—1
[t = Bu| < €IV = Vil Y (Vuil v VD *
i=l1

m—1 m—i
+C Vi = Vi | Y (|Vw,| v [ Vi,
i=1 j=1

m

)T

Using Holder’s inequality and applying Theorem 1.3 for n, we obtain, for any
p €[2,00)and § > 0,

[t -
LP(By-mp)
m—i m—
< (- lu — u||Lz(BR)> Z h +C Z IVwi = Vil s, Z ho
= i=1
(2.42)
We observe that ¢ := w,, — w,, satisfies the equation
_V.ave=V. (fm - fm) +V.((a—4a)Vi,) inBg. (2.43)

By Meyer’s estimate, if § > 0 is small enough, then

scfe. -t
L2 (By i p) TR

IVw, — Vwm||L2+5(B S1p) = lwy, — lZ}m”LZ(BR)

+lla— a”LS(BR/z) vam”LS(BR/z) :
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Combining these and using (2.41) and the validity of Theorem 1.3, we get

Vw, — Vﬁ)m”LHIS(B —m—1p ) = R lwy — wm”LZ(BR)
1 m—1 m
¢ (ﬁ lle — ’Z”LZ(BR)> 2.h
i=1
m—i m—i

m—1
+C Y VWi = Vil e, ) SN,
i=1

Taking §¢ sufficiently small and putting §,, := 27" 89, we get by induction (using
Young’s inequality and rearranging several sums) that, for every m € {1, ..., N},

||Vwm — Vw;n ||L2+5m (327’”711{)

1 m—1 n m 1 m—i
< (M=l ) S0 +C Y g b= il Y,
i=1 i=1 j=l1
Combining this with (2.42), we get

[t -]
L2(Bym-1p)
m—i

<cC (— lu _u”LZ(BR)) Zh +C Z — [lw; — wl||L2(BR) Zh

i=1 j=1

m—i

These imply (2.39) and (2.40) after a covering argument. O

3. Quantitative Homogenization of the Linearized Equations
In this section, we suppose that n € {0, ..., N — 1} is such that

Theorem 1.1 is valid with n + 1 in place of N, 3.1)
Theorems 1.2 and 1.3 are valid for 7. ’

The goal is to prove that Theorem 1.2 is also valid for n + 1 in place of n. That is,
we need to homogenize the (n 4- 2)th linearized equation.

In order to prove homogenization for the (n + 2)th linearized equation, we
follow the procedure used in [1] for homogenizing the first linearized equation. We
first show, using the induction hypothesis (3.1), that the coefficients D[%L (Vus, ’8—‘)
and F, 4 ()EC’ Vu®, Vuws, ..., Vw;i) can be approximated by random fields which
are local (they satisfy a finite range of dependence condition) and locally stationary
(they are stationary up to dependence on a slowly varying macroscopic variable).
This then allows us to apply known quantitative homogenization results for linear
elliptic equations which can be found for instance in [4].
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3.1. Stationary, Finite Range Coelfficient Fields

We proceed in a similar fashion as in [1, Section 3.4] by introducing approxi-
mating equations which are stationary and localized.
We fix an integer k € N which represents the scale on which we localize.

Let vi,k% denote the solution of the Dirichlet problem

_v. (D,,L(Vugf;, x)) =0 inz+ e,

vil =0, on 3(z + Oy,

where £, is the affine function £, (x) := p - x. We then define, for each z € 3kzd,
a coefficient field ﬁgf)z inz 4+ Ly by

A% () == D2L(Vu®(0), %), x €z + T

and then recursively define, for each ® = (p, hy, ..., hy41) € (Rd)n+2, m €

{1,...,n+ 1}and z € 3¥Z, the functions wh e H'(z+ 1 +27™) tobe

m,0,z
the solutions of the sequence Dirichlet problems

—-Vv. (5;",2wa5)®’1) —v.F® inz+ (1+27"M0L,

m,0,z
wff,)@,z = Ln, on d(z + (1 +27™ ),

(k)
where Fm.@, .

€ L2 (z+ (1 + 2=} is defined for m € {1, ...,n + 2} by

i

m,0,z

k k
) = B (Vo 0, 2+ O, p) Vool . Vw;ll,@),z(x),é)é)
Finally, we create 3¥Z?-stationary fields by gluing the above functions together:
for each x € R, we define

(k) (k)
v, (x) = vp’z(x)

k k
w,(n’)@(x), = w,(n,)@yz(x)

(k) 5zl
a, (x) = ap’z(x),

k &k
F:(n,)G)(x) = Fr(n,)G),z(x)’

7 € 3*7% is such that x € 7 + L.

Notice that vg,k) and wr(f ,)® might not be H' functions globally, but we can never-

theless define their gradients locally in z + [J;. The R®**+3_valued random field
(sz(,k) , Vu)i%, el Vw,(ﬁl@) is 3k74 -stationary and has a range of dependence

of at most 3¥4/15 + d, by construction. The same is also true of the corresponding
coefficient fields, since these are local functions of this random field:

(a;,k), F(zlf)@, R Ffﬁ)l@) is 3]‘Zd-stationary and (3.3)
has a range of dependence of at most 3*v/15 + d.
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In the next subsection, we will apply some known quantitative homogenization
estimates to the linear equation

k
v (afve) =V F, . (3.4)

In order to anchor these estimates, we require some deterministic bounds on the
vector field Fgﬁz © and thus on the gradients of the functions w,(f)@) defined above.

These bounds are exploding as a large power of 3, but we will eventually choose 3*
to be relatively small compared with the macroscopic scale (so these large powers
of 3¢ will be absorbed).

Lemma 3.1. Fix M € [1, 00). There exist exponents B(data) > 0, Q(data) < oo
and a constant C(M, data) < oo such that, for everyk € N, m € {1,...,n + 2}
and © = (p, hy, ..., hyy1) € REOHD with | p| <M, we have

|

Proof. By [1, Proposition A.3], there exist 8(d, A) € (0, 1) and C(M, data) < oo
such that, for every z € 3¥Z% and p € By,

(k)
m,®

m—1
< 30k T
cos Oy = C3 ,; |hj| 7. (3.5)

Vv(k)] SC+C su ”Vv(k)
[ Peleos 42000 = xeerg)Dk Pl 2B (x))
<c+c vl
- P2+ D)
<C+C+pn3t.
We deduce the existence of C (M, data) < oo such that
~<’<>] < 3% 3.6
(869 oy, = €37 (3.6)
We will argue by induction in m € {1, ..., n + 2} that there exist Q(data) < oo
and C (M, data) < oo such that
m
k) Qk 07
\Y <C3 hil/ . 3.7
H Ym0z cosyayiamOy = ; 251 ©7)

For m = 1 the claim follows from Proposition A.2 and (3.6). Suppose now that
there exists M € {2,...,n + 2} such that the bound (3.7) holds for each m €

{1,..., M — 1}. Then we obtain that, for some Q (M, data) < oo,
(k) 9 ¥
P ] < 39N |n, |7
[ M0,z J0pa+2-M)0 = 2}‘ il
j=

By the Caccioppoli inequality, we get

M
M
< 39N ny| .
M,0,7 £2(2+(1+%‘27M)|:|/‘) - Z| ]|

J=1

HVw(k)
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In view of (3.6) and the previous two displays, another application of Proposi-
tion A.2 yields, after enlarging Q and C, the bound (3.7) for m = M. This com-
pletes the induction argument and the proof of (3.7). The bound (3.5) immediately
follows. O

By the assumed validity of Theorem 1.3 for n, we also have that, for each
M, g € [2, 00) there exist §(g, data) > 0 and C(M, ¢, data) < oo and a random
variable X = Os(C) such that, for every k € N with 3* > X and every m €
(1,....,n+1}and ©® = (p, hy, ..., hyp1) € RI®HD with |p| £ M, we have

\Y <C h; 3.8
H Wirle.0 Le(a+2-m-H0p = Z | ’ (3-8)
and hence, for such k and ® and m € {1, ...,n + 2},

f (k)
‘Fm,®,0‘

Le((1+2-m-H0p — =C Z ‘h | ©-9)

Observe that (3.5) and (3.9) together imply that, for § and C as above and every
mef{l,...,n+2},

(9]
‘ Fm,(-'),O

m—1
< T
y(mk>=05 C;|h1|f , (3.10)

F(k)

We next study the continuity of a;,k) and F, "¢ in the parameter ©.

Lemma 3.2. (Continuity of a(k) and F(k) in ®). Fixq € [2,00) and M € [1, c0).
There exist constants 8(q data) >0 and 0(q, data), C(gq, M, data) < oo and
a random variable X = Qgs(C) such that, for every k € N with 3k > X,
® = (p.hi.....hay1) € RYTD and @ = (p' bl ... k) € RICTD with
Pl 1P| =M,

(k) (k)
a;’ —a 3.11
H Pl ey ) |p p ’ ( )
and, for everym € {1, ..., n+ 2},
(k) (k)
F - /
” m,0 m,® Lz(Dk)
m—1 m—1 m—i m—i

/
h;

) 7

(3.12)

i=1

<Clp =1y (hil v i) T+ €3 = mit Y- (I v
i=1 j=1

Proof. We take X" to be larger than the random variables in the statements of
Lemma?2.11 and Theorems 1.2 and 1.3 for n. The bound (3.11) is then an immediate
consequence of (2.38) and the obvious fact that

va(k) Vv(k)

Lz(z+Dk+1) Clp=p'l
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We then use the equation for the difference w,(,fy)(a — wr('i‘)@, [see (2.43)] and then
apply the result of Lemma 2.11 to obtain, for every m € {1,...,n + 1},

k) k)
vam,@ 0~ Va0

L2((14+2=m0p)

m
+Clp—p1Y_Ihl7

i=1

(k) (k)
g C|hm_h;n|+CHFm,®0_FmO 0‘

L2((1+2-mp)

m—1
< Clhw—hy |+ Clp=p'1 D (il v |H)])*
i=1

(k) (k)
+CZ_H“}100 zo’,o‘

m—i

. N7
L2<(1+2i>Dk>jZ_}(|h’|V| i)

By induction we now obtain, for every m € {1,...,n + 1},

(k) (k)
vam,@ 0~ VW, o0

L2((1+2-mp)

m—1 m—i m—i

<Clp=p1 Y (Il v [mi])" +c2|h—h;| (Il v |1

J
J
i=1 j=1

This implies (3.12). O

By combining (3.5) and (3.12) and using interpolation, we obtain the existence
of a(data) > 0, Q(data) < oo and C(data) > O such that, with X as in the
statement of Lemma 3.2, then for every k € N with 3k 22X mef{l,...,n+2},
and ® = (p.h1,....hpy1) € R and © = (p' .y, ... ) € RITD
with |p|, |p’'| £ M, we have

k) (k)
F —F ,H
H mO im0 Lo Oy

m—1 m m—i
< 3% p—p' 1Y (il v |B)) T +C3QkZ|h e Z(|h M
i=1
(3.13)
Likewise, we can use (3.6) and (3.11) to obtain
k) _ o) Ok
a0 —af s, SC% =" (3.14)

This variation of Lemma 3.2 will be needed below.
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3.2. Setup of the Proof of Theorem 1.2
We are now ready to begin the proof of the implication
(3.1) = the statement of Theorem 1.2 with n + 1 in place of n.

We fix parameters M € [1,00),§ > 0 and ¢ € (0, 1), a sequence of Lipschitz
domains Uy, Us, ..., Uyyo C Ly satisfying

Ups1 CUp, Yme{l,...,n+1}. (3.15)
a function f € W2+ (U)) satisfying

IV £l =M, (3.16)

and a sequence of boundary conditions g; € Wh2H(U)), ..., guyo € WH2HS

(Unt2). We let u® € f + Hy(Uy) and ws € g1 + Hy(U1), ..., w5 € gnga +

Hy(Uyy2) as well as w € f + HJ(Uy) and wy € g1 + Hi(U1), ..., Wyi2 €

gnyo + HO1 (Up+2) be as in the statement of Theorem 1.2 for n + 1 in place of n.
We denote

af(x) = DI%L (Vug(x), f) ,
) o (3.17)
a(x) := D)L (Vi(x)).
and
F, (x) := Fp (Vu* (x), Vui(x), ..., V), _(x), %), (3.18)
F,(x) :=F,, (Vu(x), Vo1 (x), ..., Viiu_1(x)). '

We also choose K € N to be the unique positive integer satisfying 3= K~1 < ¢ <
37K, We write

Ox) == (Va(x), Vo (x), ..., Vi, (x)). (3.19)

By the assumption (3.1), we only need to homogenize the linearized equation for
m = n + 2. As we have already proved a homogenization result in [1, Theorem
1.1] for the linearized equation with zero right-hand side, it suffices to prove (1.21)
for m = n 4 2 under the assumption that the boundary condition vanishes:

g2 =0 U,y (3.20)

We can write the equations for w, , , and w, 1, respectively as

—V-(a°Vuw,,,) =V -F,,, inUpo, 3.21)
Wy42 =0, on 0U, 42,
and
_— V. (ﬁ(x)VEfH_z) =V. Fn+2 in Un+2a (322)
Wyt2 =0, on dUp+2.
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Our goal is to prove the following estimate: there exists a constant C (M, data) < oo,
exponents o (data) and «(data) > 0 and random variable X satisfying

X =0,(0), (3.23)

as in the statement of the theorem:

n+1 n+2
| Vwh o = Vi | o, S X6 Y [ Ve; ”éwu,-) : (3.24)
j=1

To prove (3.24), we first compare the solution w4 to the solution w?
heterogeneous problem, namely

9 of asecond

—V-(a'Vii,) =V -F_, inU-.

(3.25)
Wy, =0, on dU, 12,

where the coefficient fields a® and l:“fl 4o are defined in terms of the localized,
stationary approximating coefficients (introduced above in Section 3.1) by

~ k
a‘(x) == a(V%(x) (f) ,

e . pk X
Fn+2 T Fn+2,6(x) (8) .

(3.26)

The parameter k € N will be chosen below in such a way that 1 < 3F « &7
We also need to declare a second mesoscopic scale by taking / € N such that 1 «
3% « 3 « e !and, foreverym € {1,...,n+ 1},

Upi1 + el CU,. (3.27)

Like k, the parameter / will be declared later in this section. For convenience we
will also take a slightly smaller domain U, 13 than U, 4>, which also depends on &
and / and is defined by

Upys = {x ceUpyr : x+ el € Un+2} . (3.28)

Thus we have (3.27) forevery m € {1, ..., n 4 2}. See Section 3.4 below for more
on the choices of the parameters k and /.

The estimate (3.24) follows from the following two estimates, which are proved
separately below (here X denotes a random variable as in the statement of the
theorem):

n+1 n+2
“sz+2 =V, 4, ”L2(U,,,) S Xe® Zl ”ng H L§+5(Uj) , (3.29)
j:
and
n+1

n+2
| Vi 2 = Viuia| o,y S X% Y || Ve, | 2w, - (3.30)
j=1
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3.3. Estimates on Size of the w;, and w,,

To prepare for the proofs of (3.29) and (3.30), we present some preliminary
bounds on the size of the w;, ’s. The first is a set of deterministic bounds representing
the “worst-case scenario” in which nothing has homogenized up to the current scale.

Lemma 3.3. There exist exponents B(d, A) € (0,1) and Q(data) < oo and a
constant C({Up}, M, Ko, data) < oo such that, for everym € {1, ..., n + 2},

" m
[Vws, ||C0,ﬁ(UmH) < ce? Z [ve; ||L’2+s<u,-> . (3.31)
j=1

Proof. By [1, Proposition A.3], there exist 8(d, A) € (0, 1), Q(data) < oo and
C{Un}, M, Ko, data) < oo such that

[Vue]coﬁ(Ul) Sce @

and hence
[a"]cosy,) < Ce°. (3.32)

We will argue by inductioninm € {1, ..., n+2} that there exists Q (m, data) < co
and C(m, {Ui}, M, Ky, data) < oo such that

m
[V, “covﬂ(umﬂ) sce @) |l (3.33)
j=1
For m = 1 the claim follows from Proposition A.2 and (3.32). Suppose now
that there exists M € {2,...,n + 2} such that the bound (3.33) holds for each
m € {1,..., M — 1}. Then we obtain that, for some Q(M, data) < oo,

M

M

”Ffw“LZ(UM) S ce© Z K
=1

Then by the basic energy estimate, we get

M
M
|Vwi, ||L2(UM) < Ce? Z |7
=1

In view of (3.6) and the previous two displays, another application of Proposi-
tion A.2 yields, after enlarging Q and C, the bound (3.33) for m = M. This
completes the induction argument and the proof of the lemma. O

The typical size of |Vwy, | is much better than (3.31) gives.
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Lemma 3.4. Foreachq € [2, 00), there existo (q, data) > 0, C(g, M, Ko, data) <
oo and a random variable X satisfying

X =0,(C)
such that, for eachm € {1,...,n + 1},
" m
||Vw§1 HL‘Z(U,,IH) S X Z ” Vgj ”LJZM(UJ-) . (3.34)

j=1
Proof. We argue by induction in m. Assume that (3.34) holds form € {1, ..., M —
1} forsome M < n+ 1. By (3.1), in particular the assumed validity of Theorem 1.3
form < n + 1, it suffices to show that

a u
||Vwi,1 ||L2(UM) =CX Z ” Vg;j ”LJZ(U,-) . (3.35)
j=1
The induction hypothesis yields that
M-1 M
¥l 20y S CX 2; 1Veil 2w, (3.36)
]:

and then the basic energy estimate yields (3.35). O

We also require bounds on the homogenized solutions u and wy, ..., Wy42.
These are consequences of elliptic regularity estimates presented in Appendix D,
namely Lemma D.1, which is applicable here because of the assumption (3.1)
which ensures that L € C3*N-# for every B € (0, 1). We obtain the existence of
C (M, data) < oo such that, for every m € {1,...,n + 1},

”Vﬁncﬂ‘l(ﬁz) § C,

m
B B (3.37)
VBl o1 @7, 0 S € D Mgill 2 -
i=1

In particular, the function ® defined in (3.19) is Lipschitz continuous. By the global
Meyers estimate, we also have, for some 8(d, A) > 0 and C(M, data) < oo, the
bound
_ o
Vw2l 2@, S € [Fnsal 25,00 S € D8Il g, - (B38)
i=1

We may also apply Lemma D.1 to get a bound on wy4. In view of the merely
mesoscopic gap between dU, 42 and U, 13, which is much smaller than the macro-
scopic gaps between dU,, and U, 41 form € {1, ..., n + 1}, cf. (3.15) and (3.28),
the estimate we obtain is, for every g € (0, 1),

—0 n+1 42
VB2l cop@,, s = C (3’e) Yo lsill by (3.39)
i=1

for an exponent Q (8, data) < oo which can be explicitly computed rather easily
(but for our purposes is not worth the bother) and a constant C(8, M, data) < oo.
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3.4. The Mesoscopic Parameters k and [

Here we enter into a discussion regarding the choice of the parameters k and [
which specify the mesoscopic scales. Recall that 1 <« 3% « 3/ « 7!, As we
will eventually see later in this section, we will estimate the left sides of (3.29)
and (3.30) by expressions of the form

a (A2 o (Al —ka N\ 2k0 e 2
C(s (e3') " +37(e3)) 43R4 (e3) 3 )Z||vg,||L-2+5(Uj),

j=1
(3.40)
where Q(data) < oo is a large exponent and «(data) > 0 is a small exponent. We
then need to choose k and [ so that the expression in parentheses is a positive power
of ¢. We may do this as follows. First, we may assume throughout for convenience
that Q 2 1 2 4«. Then we may take care of the first two terms by choosing / so
that €3/ is a “very large” mesoscale: we let [ be defined so that

3l < ef0 < g3+,
Then we see that, for some g > 0,
£ (831)7Q 4370 (83l>71 < ceP.
Next, we take care of the last term: since, for some 8 > 0,

(s3l)a 3#Q < ch3ke,

we can make this smaller than Sg by taking £3* to be a “very small” mesoscale.
We take k so that, for 8 and Q as in the previous display,

B
3¢ < gm20 < 3R

From this we deduce that (831)0[ 3kQ <C sg. We see that this choice of k also
makes the third term inside the parentheses on the right side of (3.40) smaller than
a positive power of . With these choices, we obtain that, for some g > 0,

a (al\ @ | At (2" ke N\ 2k0 - w2 )
Cle (83) +3 (83) +3 +(83) 3 Z”ngHL'HB(Uj)§C£.

j=1

(3.41)
Throughout the rest of this section, we will allow the exponents « € (0, 4—11] and Q €
[1, o0) to vary in each occurrence, but will always depend only on data. Similarly,
we let ¢ and C denote positive constants which may vary in each occurrence and
whose dependence will be clear from the context.



Higher-Order Linearization and Regularity 679

3.5. The Minimal Scales

Many of the estimates we will use in the proof of Theorem 1.2 are determin-
istic estimates (that is, the constants C in the estimate are not random) but which
are valid only above a minimal scale X which satisfies X = Os(C) for some
§(data) > 0 and C(M, data) < oo. This includes, for instance, the estimates of
Theorems 1.1, 1.2 and 1.3 assumed to be valid by our assumption (3.1), as well as
Lemmas 2.11, 3.1, 3.2 and 3.4, some estimates like (3.13) which appear in the text,
and future estimates such as those of Lemmas 3.5, 3.6 and 3.7. We stress that this
list is not exhaustive.

In our proofs of (3.29) and (3.30), we may always suppose that 3 > X', where
X is the maximum of all of these minimal scales. In fact, we may suppose that 3* is
larger than the stationary translation 7, X of X by any element of z € Z¢ Ne~'U].
To see why, first we remark that if X" is any random variable satisfying ¥ = Os(C),
then a union bounds gives that, for any Q < oo the random variable

X = sup {3j+1 : sup  T,X >3/ (3.42)

7€Z4N39i U,
satisfies, for a possibly smaller § and larger C < oo, depending also on Q, the
estimate X = Os/2(C). Since, as explained in the previous subsection, 3% isa
small but positive power of ¢!, we see that by choosing Q suitably we have that
k> x implies the validity of all of our estimates. Finally, in the event that 3¢ < X,
we can use the deterministic bounds obtained in Lemma 3.3 and (3.38) very crudely
as follows:

|V, = Viuia ”H*I(U,Hz) = C[[Vupys = Vilnga HLZ(UHZ)

g ¢ ||lei+2 ||L2(U +2) +C ”Vw”"’_ZHLZ(UnJrZ)

n+1

(1 +e” )Z Ve, HLZ'*"S(U )’

Then we use that
(I +e Ny _yp, S el =0s0(Co), (3.43)

where in the previous display the exponent Q is larger in the second instance than
in the first. This yields (3.29) and (3.30) in the event {3% > X }, so we do not have
to worry about this event.

Therefore, throughout the rest of this section, we let X denote a minimal scale
satisfying X = Os(C) which, in addition to both § and C, may vary in each
occurrence.

3.6. The Proof of the Local Stationary Approximation

We now turn to the proof of (3.29), which amounts to showing that the dif-
ference between the coefficient fields (a®, F¢ Jr2) and (a°, Fe i) is small. This is
accomplished by an application of Lemma 2.11.
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Lemma 3.5. There exist a(data) > 0, Q(data) < oo and C(M, data) < oo and a
minimal scale X = Os(C) such that, if3k > X, then

Vw2 = Vg ||L2(Um)

N2l L N ek N 2k - 7
<c (s“ (3) F 3 (e3) 3he s (3)3 Q) 2 Iveil das,)-
j=1
(3.44)

Proof. Throughout A" denotes a random scale which may change from line to line
and satisfies X = O3(C).

For each z € 3!74 with z + 8|:|1+] C Up41, we compare Vu and Vw?, to the

)
functions VvV (.5 - () and Vu 'S B2 (%), using Lemma 2.11 and the assumed
validity of Theorems 1.2 and 1.3 for n. The latter yields that, if el > X, then for
every such z, and everym € {1,...,n+ 1}
_d
2

€ = 2o £ Co (e3) 7

dm m
b =
||w — W H L2(z+g|:|1+1) ( ) Z ” Vg, ||sz+a(U,.) :
Jj=1 '
Likewise, if 3! = X, then for every z as above, and every m € {1,...,n + 1},
) Y g < la
) UVE(Z)’%' (8) b L2400y — €3

,(,ll)()(z) z ( ) vam(z)

|

Here we used (3.37) in order that the C not depend implicitly on |Vu(z)| and in
order that the prefactor on the right side of the second line be is as it is, rather

than Z;fl:] |ij () | )/L'l. Using (3.37) again, we see that

" m
<c3le Z 1Ve; ”LJM(U_,) :
i=1

L2(z+e(1+2-m)))

Hu - (u(z) + Ew(z)) ”Lz(z+sD1+1) < 232,

m m
me - (wm (Z) + vam(z)) ||L2(z+8D]+1) = C82321 Z ”ng || ZZ-HS(UJ.) .
j=1

Combining the three previous displays with the triangle inequality, we get, for all
such m and z and provided that 3/ > X,
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ut — ”%(z),g (E) - E(Z)‘

L2(z+00p4 )
l —5-1 l 17! l
C<8°‘<53> +3*“<83) +e3>,

R0 R
Wi =W, 50,2 (2) — Wm(2)

L2(z+e(1+2-m)))

_d_ —1 " z
<c <8a (831> =1 4-la <531) N 83z> S IVesl favs, -

j=1

An application of Lemma 2.11 then yields

[vur =voir - (2)

Vi(z), £ \e

I —5-1 1 ! 1
§C<8“<83> +3’°‘(£3) +83),
L2(z+¢[0))
HVw,‘j1 —vu?

m®(). 2 \&

L2 (z+e))

_d_1 —1 n m
<c (g“ (3) 7 37 (e3) 4 83’> 2 Vel s, -
j=1

By L7 interpolation and the bounds (3.8) and (3.34), we obtain, for every g €
[2, 00), an X such that 3! = X implies that, for every m and z as above,

3 1 .
”V”F - V”(v)u(z),§ ()

NEl ! ! !
§C<e°‘(83) +3—“(83> +e3),
L9(z+e0))
”wan —vu?

mB(),2 \e

L4 (z+el))

_d_q -1 i n
<cC (3“ (831) g3l (831) + 53Z> Z |Vsi ”L/2+5(U,~) :
j=1

This estimate implies

I .
a® — a(v)mz) (E)

! —5-1 l 7! l
§C<£°‘(83) -}-37&(83) +83),
L9 (z4+0))

(0]
’61""2 o Fn+2,@(z) (E)

L9(z+e))
n+l n+2

_d_q -1 =
<c <Ea (e3) e () 4 831) S IVl bus,
j=1

By a very similar argument, comparing the functions Vv(vl)ﬁ(z) - (+)and VwZ% .5

(E) to va(%(z)é (E) and wa:’)@(z)% (g), also using Lemma 2.11 and the assumed
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validity of Theorems 1.2 and 1.3 for n, we obtain, for all m and z as above,

0] . a® . —k
‘av”(Z) Aviio) ( ) Li(z+eld) — S
: . n+2
F® . (k) . k
‘ n+2, O(z) n42,0(2) ( ) L9G+ell) = sc3 Zl ” Vg, ||L2+5(U e
J

Using (3.13) and (3.14), in view of (3.37), we find an exponent Q(data) < oo such
that, for every m and z as above,

NG <c ( ) ok
a® aVu(z)( ) L9(+ed) = e3')3
n+2

Qk
L"(z+s|:|;) ( ) ; ” ng ||L2+5(U D

)
n+2 n+2,@(z) (E)

Combining the above estimates, we finally obtain that, for every z and m as above,

—d_ -
Iof = 8y S € (s (23) 3o (o) 3t atie)),

3 e
Fn+2 - Fn+2

L4 (z+el))
ntl nt2

<c (s“ (831)7%71 + 370 (831)71 437k 4 e3’+’<Q> Z 1980 2sco

Using that these coefficient fields are bounded and that the boundary layer (that is,
the set of points which lie in U, but not in any cube of the form z 4+ e[J; with z
as above) has thickness O (g3'), we get from the previous estimate that

—a “L‘f(Um) S CA,

|a*

where (in order to shorten the expressions) we denote

. -1 o
A:= (8“ (831) P43l (531> 437k 4 (831) SkQ) )

To complete the proof of the lemma, we observe that ¢ = w;_ , — w;_ , €
HO1 (U, 42) satisfies the equation

n+l n+2

< CAZ ”Vg] L2+5(U ) ’

e e
n+2 Fn+2‘

LY(Un+2)

V&V =V ([, —Fop )+ V(@ —a%) Var,,) . (349)

By the basic energy estimate (test the equation for ¢ with ¢), we obtain

||V§“L2(Un+z) < (HF2+2 - F2+2‘ + ” (58 —a )an+2 ||L2(U,l+z)>

L2(Un+2)
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The first term on the right side is already estimated above. For the second term, we
use the Meyers estimate and (3.34), without forgetting (3.20), to find §(d, A) > 0
such that

n+1 n+2
”an+2 HL”‘S(U,Hz) =C “F +2 HL2+5(U,1+2) =C Z ” Vgj ” L2+5(U i)’
j=1

Therefore, by Holder’s inequality and the above estimate on [|a® — a®(| 4, .7,

4+25

with exponent g := , we obtain

| (@ —a®) Vuy,, HL2(U,Z+2)

n+tl n+2

= ”ﬁs —a’ ”L%(Ul) va'iJrZ ||L2+3(Un+z) = CAZ ” Vgj ”LZ‘S(U/‘) ’
j=1

This completes the proof of (3.44). O

In view of the discussion in Sections 3.4 and 3.5, Lemma 3.5 implies (3.29).

3.7. Homogenization Estimates for the Approximating Equations

To prepare for the proof of (3.29), we apply the quantitative homogenization

estimates proved in [4] for the linear equation (3.4). We denote by ag,) and Fn 2.0
the homogenized coefficients.

By an application of the results of [4, Chapter 11], the solutions v(-, U, e, ®)
of the family of Dirichlet problems

—V-(aVVo(, U,e,0) =V Fl, o iU,
U(',U,e, ®) Zﬁe on 3U,

(3.46)

indexed over bounded Lipschitz domains U C R? and e € By and © € R4+,
satisfy the following quantitative homogenization estimate: there existx (s, d, A) >
0, B(data) > 0, §(data) > 0 and Q(data) < oo and C(s, M, data) < oo and
a random variable X = Os(C) such that, for every ® = (p, hy, ..., hy41) €
R4 +2) with |p| £ M, e € R and every [ € N with 3% > X,

37 o€, Oy e, ©) = | 2y + 37 VoG, Oisri e, ©) — ¢ o o,

_ k
+3 ’Ha},’f)vv(-,mm,e, 0+, o — (e + L, O)HH’I(DI)

n+1
< 3730k el + 3 " |hy | (3.47)
j=1
as well as
n+l
[Voe, Ot e, O o,y < C123% (el + Y |y 2 7. (3.48)

j=1
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To obtain (3.47), we change the scale by performing a dilation x > 3* ’7(15 +d) 2 —‘ X

so that the resulting coefficient fields have a unit range of dependence and are
still Zd-stationary, cf. (3.3). We then apply [4, Lemma 11.11] to obtain (3.47), us-
ing Lemma 3.1, namely (3.5), to give a bound on the parameter K in the application
of the former. The reason we quote results for general nonlinear equations, despite
the fact that (3.46) is linear, is because (3.46) has a nonzero right-hand side and the
results for linear equations have not been formalized in that generality.

The bound (3.48) is a consequence the large-scale C%!-type estimate for the
equation (3.4) (see [4, Theorem 11.13]) which, together with a routine union bound,
yields (3.48) with the left side replaced by SUP, <747, Vv ”L2 (- Indeed,

if we denote by X, the minimal scale in the large-scale C%! estimate, then a union
bound yields (for any s € (0, d), so in particular we can take s > 1),

1

max {k’ eN: max X, > <log3k/_k)s } < O5(C).
zez4ny

We obtain (3.48) by combining this bound for SUP, c7dn [, Vv ”LZ G+U—b ) with

the deterministic bounds (3.5), (3.6) and an application of the Schauder estimates

(see Proposition A.2).

We also need the following estimate for the difference of v’s on overlapping
cubes, which can be inferred from (3.47) and the Caccioppoli inequality: there ex-
ista(s,d, A) > 0, B(data) > 0,8(data) > Oand Q(data) < coand C(s, M, data) <
oo and arandom variable X = O3(C) such that, forevery ® = (p, hy, ..., hy41) €
R4"+2) with |p| £ M, e € R? and every [ € N with 3% > x,

Z [Vo(,z+ 01, e.0) = Vo (-, 2+, e, ©) ||L2(z/+[lz)

Z’E3lZdﬂ|:|l+1
ntl n+2
<370 e +3%4 ) |y ). (3.49)
j=1

Finally, we mention that we have the following deterministic estimate on the func-
tions v(-, z + LJ;11, e, ®) which states that

. k)
O O REIEL. (TR 20 J
ntl n+2
<Cflel+> |7 . (3.50)
j=1

This follows from testing the problem (3.46) with U = z + [ ;4 with the test
function v(-, z4+j41, e, ©) — €, € Hy (z+J;41) and then using (3.9) with m =
n+2.

Our next goal is to compare the homogenized coefficients F,f?@ for the approx-

imating equations to the functions F,, (®) defined in (1.16). In view of the results

of Section 2, it is natural to proceed by comparing the vector fields Ffff’)@ to fl(,'?’h)

defined in (2.5). This is accomplished by invoking Lemma 2.11 again.
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Lemma 3.6. Fix g € [2, 00) and M € [1, 00). There exist §(q, data), a(g, data) €
(0, %], C(g, M, data) < oo such that, for every k € N with 3¥ > X, m e
{1,....,n+2}and p, h € R? with |p| £ M, we have

_a® < —ko
Hap a, =R Os (C3 ) (3.51)
and, for ® := (p, h,0,---,0) € RI"+2)
(®) (m) < —ka |, \m
”F Bon | o,y = O ( 37 hl ) (3.52)

Proof. We take X to be the maximum of the random scales in Theorem 2.2, Lem-
mas 2.10 and 2.11 and Theorems 1.2 and 1.3 for n, the latter two being valid by
assumption (3.1). Assume 3F > X

By Lemma 2.10 and the assumed validity of Theorem 1.2 for n, we have

—k (k) k
3 ‘ <Z + ¢p (¢p)Dk+l) ‘ L2(|:|k+1) S a
(k) (1) (1 ka
37K [ (z +y) (xp ) < c3
and, form € {2,...,n+ 1},
3k [, ® <w(m> (1/[(,")) ) < c3kappm,
Fm8,0 s0 2 a2-mOy

By Theorem 2.2 and the assumed validity of Theorem 1.3 for n, we also have that,
foreverym € {1,...,n+ 1},

(k) ‘ H (m) <
\YJ Clh 3.53
H Wm,0,0{ 12((142-m T, Vpoh L2((+2-m0y = A" (3-53)
Using these estimates and Lemma 2.11, we obtain, form € {2,...,n + 1},
(k) (m) —ka (7, m
me,@w ~V i, S 3T (3.54)

The previous display holds for 3¥* > X. Combining this estimate with (2.16)
and (3.10) and using L? interpolation, we obtain

(k) (m)
vam,®,0 ALY

< —ka m
i S0 (03 Ih| ) (3.55)

The conclusion of the lemma now follows. 0O

We next observe that the homogenized coefficients a '(k) and Ffﬁz,@) agree, up
to a small error, with a, := D?L(p) and F, (). ThlS will help us eventually
to prove that the homogenized coefficients for the linearized equations are the
linearized coefficients of the homogenized equation.
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Lemma 3.7. Fix M € [1, 00). There exist a(data) > 0 and C(n, M, data) < oo

such that, for every © = (p, hy, ..., hyt1) € By x R4G+D
5, —ap| < cae (3.56)
and
—(k) _ n+1 el
B0~ Faia(@)] < €375 [ 37 |y (3.57)
j=1

Proof. We first give the argument in the case that ® = (p, /1, 0, ..., 0). From the

definition (1.16) and Proposition 2.8, we see that (2'1 P F,,+2(®)) are the homoge-

nized coefficients for the stationary coefficient fields (a i ;’f;z) ) By Lemma 3.6,
and the bounds (3.5) and (2.16), we find that, for every g € [2, 00),

_ ak) < —ka
2 =2l o, 205 (37) (3.58)
and
[Fo — 1) < 05 (ca3™r ) (3.59)
m® ey = 7 ’ '

with the constants C depending additionally on g. The result now follows easily by
the Meyers estimate in the case ® = (p, £, 0, ..., 0). Indeed, by subtracting the
equations and applying Holder’s inequality and the Meyers estimate, we can show
that the first-order correctors for the two linear problems are close in the LZ(D;{)
norm (with a second moment in expectation). Therefore their fluxes are also close,
and taking the expectations of the fluxes gives the homogenized coefficients. This
argument can also be performed in a finite volume box [1; with the result obtained
after sending M — oo. See [1, Lemma 3.2] for a similar argument.

For general © the result follows by polarization (see Lemma 2.6) and the mul-

. . =(k =
tilinear structure shared by the functions © F; nead®—F,1»(©). O

We alsorequire the following continuity estimate for the functions w (-, U, e, ©®)
in (e, ©®). Following the proof of Lemma 3.2 for L? dependence in © (we need need
to do one more step of the iteration described there), using (3.47) for L? dependence
in e, and then interpolating this result with (3.48), we obtain exponents « (data) > 0
and Q(data) < ooandarandom variable X = Os(C) suchthat, foreverye, ¢’ € R4
and © = (p, hi, ..., hyq1) € R and © = (p/ k), ... h, ) € RICTD
with |p|, |p/| £ M, if 3¥ > X, then

”VU('& Dl-i—lv e, ®) - VU(', Dl-‘rlv 6/, 8/) ||L°°(|:|1)
m—1 m
)i

<123 p - p'1* > (1l v |h]
i=1

m—i m—i

m—1
+C123° 3 —h;|“Z(|hj|v h’j) 7, (3.60)
i=l1

j=1
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3.8. Homogenization of the Locally Stationary Equation

We next present the proof of (3.30), which is the final step in the proof of
Theorem 1.2. The argument follows a fairly routine (albeit technical) two-scale ex-
pansion argument and requires the homogenization estimates given in Section 3.7.

The proof of (3.30). In view of the discussion in Section 3.5, we may assume
throughout that 3¥ > X where X is any minimal scale described above. We be-
gin by building an approximation of the solution w;,_,, of (3.25) built out of the
solutions of (3.46). We select a smooth function € C° (Rd) such that, for some
C(d) <ooandeachi € {1, 2},

j N _ Y

L. <¢< Lo, HV’;HLOC <C (83) , and Z f(-—z) =1 inR“.
zee3lzd

(3.61)

We can construct such a ¢ by a suitable mollification of 1 0,- Wewrite £ 1= ¢(-—z)

for short. We next define a function f)i € HO1 (Up42) by

Uy 4o (X) 1= Wyy2(x)

+ Y (v (5 2+ O VB22). 02) = £yi,ae () -
z€e3!Z4NU, 13
Since v

W, € HO1 (Un+2), We have that

Vo5 — Vg s ”Lz(u,,m SC||V-a'Vi,,, - V-2V, HH—I(U,H_Z)

=C |V (a'Vi, +F,) (3.62)

HHfl(Unm '

A preliminary goal is therefore to prove the estimate
v (8 Vi, + T |
H P2 )y,
-0 1 o n+l n+2
<c (a“ (e3) " 437 (e3) 4374 (e3) 3’<Q) S8l o -
J
j=1

(3.63)

The proof of (3.63) is essentially completed in Steps 1-5 below: see (3.72) and (3.73).
After obtaining this estimate, we will prove that

n+l n+2
~ — —a(l—k) 2 Ok =S
1V3, 12 = VOura| g1y, S €303 gl ay, - B64)
i=1

Together these inequalities imply (3.30).
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Denote v; :=v (-, £ 4+ [j11, VW,42(2), ©(2)) for short and compute

Vﬁf,.;_z(x) = Z (vfz(x) (8Uz()5_c) - EVWnJrz(Z)(x)) + (X)) Vo, ()s_c))

2653/ZdﬁUn+3
+ |Vl - ) @ VIne) |- (3.65)
z€e3!74NU, 43
Thus
N ~(k) .
a*vViy,, = Z Ceay g VUz (Z)
Z€£3ldeUn+3

+ Z 58V§z (81)2(?) - evwn+2(z)('x))

z€e3!74NU, 43

+ Y e (a-al, () Ve ()

z€e3!74NU, 43
+a3 | Vo)~ ) cWVEIe@ . (3.60)
7€e3!Z4NU, 43
Using the equation for v;, we find that

V.(ﬁevﬁ;+2+ﬁ;§+2>: 3 V;Z.(ﬁg%(z)(é)VUZ(é)—{—F’(fll@(z)(é))

7€e3!Z9NUy 43

+Vo Y @ (@ -al, () Ve )

z€e3!74NU, 43

- (k) .
+V- Fft+2 - Z ;ZFI‘H—Z,@(Z) (5))

z€e3!74NU, 43

+ V. Z a*ve, (gvz(é) - ngnJrz(Z)(x)))

7€e3!Z9NUy 43

+v.a (an+2(x)— > Cz(x)vwn+2(2)))~

7€e3!Z4NUp 43

Therefore, we have that

V~(€1€V~5 e )H
H Un2 ) )

scl Y Ve (3, () Ve () +E 50 ()
z€e3!Z4NU, 43 H- (Ups)
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+C >

z€e3!74NU, 13

+C|F,, - Z

z€e3!74NU, 13

&0 (&

agc;(z) ( )) Vo, ( )

L2(Up+2)

= (k) .
é-ZFn+2@(z) (g)
L2(U71+2)

689

+C >

7€e3'Z9NU, 43

— UVi,10(2) (X))

LZ(U)1+2)

V¢, (5Uz(§)

+C (Va2 — Y

z€e3!Z9NU, 43

£ () Vp42(2) (3.67)

L2(Up+2)

We next estimate each of the five terms on the right side of the previous display.

Step 1. The estimate of the first term on the right side of (3.67). This is where we
use the homogenized equation for w,7. Fix h € HO1 (Up+2) with ||A]| g1 (Uns2) = 1.
By the equation for w, 4, and integration by parts that

0= / Vh(x) - (ﬁ(x)Vw,H_z(x) + F,H_z(x)) dx
Un+2

= _/U,,+2h(x) >

2€3!74NU, 43

+ / Vh(x)- Y
Un+2

z€3!Z4\Up 43

Vi (x) - (A(0) VWpga(x) + Frya(x)) dx

2(x) (@) VW42 (x) + Fpyn(x)) dx

Therefore we may have
[ Y Ve (8 () Ve () 4, o () o
Unt2 z€e3! 240U, 13 T

[
Up+2

z€e3!Z49NU, 43

+ / VAol
Uni2

For the first term on the right, we use (3.37), (3.47), (3.56) and (3.57) to obtain

-/Un+z ! Z

7€e3!Z9NU, 43

< Vi, - (ag(Z()( )V” ( )+F(k) Bz

D @) (A VW) + Frya(x) | dx

2€3/Z\Up43

Vi, - (ag{;(z) ( )Vv ( ) + FSZZ B@) ( ) avVu,4o + Fn+2> dx

n+1 ni2

<c Wl 10,00 (3—a(17k)3Qk + 371(&) Z lgi ”LT(U,-) .
i=1
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For the second term, we denote
Untsa = {x €Unts 1 x + 8|:|l+1 c Un+3} s (3.63)

observe that |U, 12\Uy,14| < Ce3!, and compute, using the Holder inequality, to
obtain, using also (3.38),

/U VAL Y @) (B0 V() + F()| dx

2e31Z4\Up 43

< ClIVhl 2, [8V0nr2 + Fusa| 2 0,00

_38 _ =
< C VR, (D75 IVTs2l 2o, + 83 [Faszl )
+2

n+1 n
S CUIVAllL2w, ) €3 D lgill by, -

i=1

Combining the above estimates and taking the supremum over h € Hé(U,Hz)

> ve (8, () Ve () +F, ()
2€e3124NU, 4 3 H~1(Upt2)

n+1
< € (370032 1374 4 3)9) 3 g
i=1

n+2

LUy

Step 2. The estimate of the second term on the right side of (3.67). We use
(3.14), (3.37) and (3.50) to find

> (@ -al, () Ve )

z€£3ldeUn+3 Lz(Un+2)

c Y | -8 ) e

z€63lZdﬂUn+3

c ¥ |

z€e3!Z4NU, 13

L2(z+edry )

[IA

e =) (. :
a® — AVi(2) (E) ’Loo(z+eDl+1) vaz (E) ”LZ(HSDHI)

n+2

o n+1 nre
< 3% (e3') D lgill -
i=1
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Step 3. The estimate of the third term on the right side of (3.67). We have
by (3.13) and (3.37) that

ko, — Z {ZFIH»Z,@(Z) ()

z€e3!74NUp 43 L2(Up42)
", - B )
<C Z ¢z (Fn+2 - Fn+2,®(z) (E))
2€63'Z4NU, 43 L2(Un42)
=

c X

Z683lZdﬂUn+3

. - B B
Fn+2 - Fn+2,(~)(z) (a) L2c+e01m)

+2

« n+1 ni2
< 3% (e3') Y laill by -
i=1

Step 4. The estimate of the fourth term on the right side of (3.67). For conve-
nience, extend v, so that it is equal to the affine function £vy,,,(;) outside of the
cube z + [ ;4. By the triangle inequality, we have

D0 Ve (e0:(2) — v, (1)

7€e3124NU, 43 L2(Up42)

§ Z V;z (Evy(é) _van+2(y))

v,z€e3!74NUp 43 L%2(Un+42)

+le Y Ve (0 - u(R)
)7,26831ZdﬂU71+3 Lz(UnJrZ)

i 3 Ve |Vpi2(2) — Vilnia ()] . (3.69)
y,ZEE3IdeUn+3s y~z Lz(UnJrZ)

where here and below we use the notation y ~ z tomean that y+[1;; and z+[]; 4
have nonempty intersection. Using (3.61) and the fact that ) __ 3174 V¢, = 0, we
have that

/ —1
Y ovelsc (83 ) 1y (3.70)
ZES3IZdﬂUn+3

where

Vo= {x eR? : (x4 1) N U3 £ @} 3.71)
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is a boundary layer of U,3 of thickness £3/. Observe that |V| < Ce3!. Thus
by (3.47) we find that

Z Ve (evy(2) — €vminm))

v,z€e3!Z4NU, 13 L2(Upso)

-1
<C (831) e|lly Z (8vy(§) - vaﬁz(y))
yeeld!ZdNU, 13 Lz(Un+2)

n+1
< 3N gt
i=1

Lz(U)

Combining (3.61) with (3.49), (3.37) and the triangle inequality to compare the
v;’s on overlapping cubes, we find that

P Z Ve (v:(2) — vy(2))

v,2€e3!Z4NUp 43 L2(Up12)
< Z IVEN pooqray - € vy — 2 ”Lz((y+|:|1+1)ﬂ(z+D1+1))
v,z€e3 Z4NUp 43, y~2
n+1 12
< 3= k>3QkZ||g,||L2(U)

i=1

For the last term, we compute, using (3.39),

> Ve |V42(2) — Va2 (0))|
y,zE&‘3lZdﬂUn+3, y~z Lz(Un+2)
1 l —
< celtP3 ||an+2||co.ﬂ(Un+3) Z V¢, |
v,2€e3Z4NU, 13, y~z L2(Unt2)
n+1

g Csa ( ) Z”gl ||L2(U)

Putting the above inequalities together, we find that

DoV (ev:(2) — Ly ()
z€e3!74NU, 43 L2(Unsa)
n+l1

g C <3 a(l— k)3Qk + & ( ) ) Z ”g[”Lz(U)
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Step 5. The estimate of the fifth term on the right side of (3.67). Recall that U}, 4
is defined in (3.68). We have that, using (3.38) and (3.39),

Vw2 — Z £ Vint2(2)
l7d
z€e3 7 ﬁUn+3 L2 (UrH»Z)

S|V 1= ) &

z€e3!1Z4NU, 43 L2(Upsa)

+ Z ¢, (Vg — Vwy,42(2))
z€e3!Z4NU, 13 L2(Un42)

_ [ —
< ||an+2”L2(U,,+2\U,l+4) + Ce3 ||an+2||c0-ﬁ(Un+3)

ntl n+2

8 _ -0 nt2
< C|Un42\Unsal %7 Vg2l 120315, ) + CE® (831) > lsill b,
i=1
n+1

-0 12
=C ((a3l)a + & (931) ) Z lgill 2y, -
i=1

Step 6. Let us summarize what we have shown so far. Substituting the results
of the five previous steps into (3.67), we obtain that

v.(ﬁsws . )H
H n+2 n+2 H1 (Ups2)

<c (e (83’)_Q +37l (831)_1 +37H 4 (e3) 340 % 19615,
= ~ g./ L2+5(Uj) .
J:
(3.72)
This implies by (3.62) that
[V5512 = Vgl 2,
"2 ! N! k N\ 2k0 = 2
< o —la —ko N
<c <a (e3) " 437 (e3) 4374 (e3') 3 )2 1V85 ] s -
j=
(3.73)

Therefore to obtain the lemma it suffices to prove (3.64). To prove this bound, we
use the identity

Vi, 12(x) = Viyg2(x)

=V ( Z c(x0) (v (£, 2 + Uiyt VB,42(), O)) — KVwM(z)(x))) ;

1683lZdﬂU,,+3
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which, combined with (3.47), and (3.37), yields

[ V55 5 (x) — Viuga (x) HH’I(UH-Z)

A

Yo @ (v (3 L+ O, Va42(2), 02) = £y, 4000 (0))

z€€3/74NU, 43 L2(Uny2)

n+1 ni2 n+1 2

Ce3'37 =030k 3 gy 1 S C3TRZOEN N gl L

i=1 i=1

N

This is (3.64).
In view of the selection of the mesoscopic parameters k and / in Section 3.4,
which gives us (3.41), the proof of (3.30) is now complete. 0O

4. Large-Scale C*'-Type Estimates for Linearized Equations

In the next two sections, we suppose that n € {0, ..., N — 1} is such that

Theorems 1.1 and 1.2 are valid for n + 1 in place of n, @.1)
and Theorem 1.3 is valid for n. ’

The goal is to prove that Theorem 1.3 is also valid for n + 1. Combined with the
results of the previous two sections and an induction argument, this completes the
proof of Theorems 1.1, 1.2 and 1.3.

The goal of this section is to prove the half of Theorem 1.3, namely esti-
mate (1.22) for w, 1. The estimate (1.23) will be the focus of Section 5.

Both of the estimate in the conditional proof of Theorem 1.3 are obtained by
“harmonic” approximation: homogenization says that on large scales the hetero-
geneous equations behave like the homogenized equations, and therefore we may
expect the former to inherit some of the better regularity estimates of the latter. The
quantitative version of the homogenization statement provided by Theorem 1.2
allows us to prove a C%!-type estimate, following a well-known excess decay
argument originally introduced in [6].

4.1. Approximation of wyo by Smooth Functions

The large-scale regularity estimates are obtained by approximating the solutions
of the linearized equations for the heterogeneous Lagrangian L, as well as the
linearization errors, by the solutions of the linearized equations for the homogenized
Lagrangian L. Since the latter possess better smoothness properties, this allows us
to implement an excess decay iteration for the former.

We begin by giving a quantitative statement concerning the smoothness of solu-
tions to the linearized equations for the homogenized operator L. This is essentially
well-known, but we need a more precise statement than we could find in the liter-
ature.



Higher-Order Linearization and Regularity 695

We next present the statement concerning the approximating of the solutions w,
of the linearized equations for L, as well as the linearized errors &,,, by solutions of
the linearized equations for L. For the wy,’s, this is essentially a rephrasing of the
assumed validity of Theorem 1.2 for n + 1 in place of N, see (4.1). For the &,,’s,
this can be thought of as a homogenization result.

Lemma 4.1. (Smooth approximation of w;, 7). Assume that (4.1) holds. Fix M €
[1, 00). There exist §(n,d, A) € (0,d), a(d, A) € (O, %], Cn,M,d, A) < o0
and a random variable X satisfying

X =0s(C)
such that the following statement is valid. For every R =2 X andu, v, wy, ..., Wp42
S HI(BR) satisfying, for eachm € {1, ..., n + 2},
— V- (DpL (Vu,x)) =0 and —V-(D,L(Vv,x)) =0 in Bg,

_v. (Df,L (Y, x) Vwm> =V . (F,(x, Vi, Vi, ..., V1)) in Bg.

”VMHLZ(BR) \% ”VUHLZ(BR) =M,

4.2)
ifweletu,v,wi, ..., Wy4a € H! (BRr/2) be the solutions of the Dirichlet problems
—V-(D,L(Vu))=0 and —V-(D,L(Vv))=0 in Bg,
il - S — .
-v. (DPL (VD) Vwm) =V (B (V& VD1, .., VB) i1 By mp
U=U, V=0, Wy = Wy onaB%(Hz,m)R,
4.3)
then we have, for eachm € {1, ..., n 4+ 2}, the estimate
m 1 ';l
=Bl o S CR Z} (E | wi = (wi) g, ||LZ(BR)) 44
1=

Proof. Denote, in short, R, := %(1 +27™)R and ryy, := }‘(Rm — R,,—1). Since
we assume (4.1), we have that Theorem 1.2 applied for n + 1 instead of N and
Theorem 1.3, assumed now for n in place of N, are both valid. In particular, there is
o(n,data) € (0, 1) and C(n, M, data) < oo, a random variable X < O, (C) such
that, for R > X andm € {1, ...,n + 2}, Theorem 1.3 gives

; ||Vwi||Llﬂ(2+6)(BRi) =C ; <E [wi — (wi)p, ||L2(BR)) . (4.5)
and Theorem 1.2 yields
m
lwin — Bl 25, ) < XR¢ Z [Vw, ”ZM(BR.) . (4.6)

We set
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Clearly ¥ = O}, (C) and X = X, and if R > X, then YR~% < R™2% In
conclusion, by taking o smaller if necessary, we obtain by (4.6) that, for m €
{1,...,n+2}and R = X,

m
I =Bl 28, S CR™ D _IVWill s, - 4.7)

i=1
Furthermore, we notice that (2.7) yields
n+l

[F(x, Vi, Vo, ..., V)] £ C Y (V|7
i=1

and thus we get, by (4.5) and (4.7), that

m

m—1
1 1
”Fm(X, Vu, les R} Vwm71)||éz+5(BRn771) § C Z <§ le - (wi)BR HLZ(BR)>
i=1

It then follows by the Meyers estimate and equation of w,, that

LS|
Vw2455, ) SC D (E |wi — (wi) g, ||L2(BR)> ;
i=1

finishing the proof of (4.4) by (4.7). O

4.2. Excess Decay Iteration for wyy;

In this subsection we conditionally prove the statement of Theorem 1.3 forn+1
and for ¢ = 2. The restriction on ¢ will be removed in the next subsection. The
proof is by a decay of excess iteration, following along similar lines as the argument
from [6], using “harmonic” approximation. The statement we prove is summarized
in the following proposition:

Proposition 4.2. Assume that (4.1) holds. Fix M € [1, 00). Then there exist con-
stants o (data), a(d, A) € (O, %], C(M, data) < oo and a random variable X
satisfying

X = 0,(C)

such that the following statement is valid: let R € [X,00) and u, wy, ..., w,
satisfy, foreachm € {1,...,n+ 1},

— V- (DyL (Vu,x)) =0 in Bg,

_v. (Df,L (Vu, x) Vwm> — V. (Vu,Vwy, ..., Vo 1)) in Bg,

(4.8)
where u satisfy the normalization

1
R ”” — () By “LZ(BR) M
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Then, form € {1, ..., n + 2} and for everyr € [X, %R], we have

R tePy r
<c

i

r 1\ 7% . 1
<— + ;) inf — |lwy — E”LZ(B,) + var'l”Lz(Br)
m

1 7
(E s — g o (BR)) . (4.9)
1

Remark 4.3. Proposition 4.2 holds for n = 0 by [1, Proposition 4.3] without
assuming (4.1).

Proof. The proof is based on combination of harmonic approximation and decay
estimates for homogenized solutions presented in Appendix D. The necessary esti-
mate is (D.7). We take the minimal scale X" as the maximum of the minimal scale in
Lemma 4.1 and in Theorem 1.3, which is valid with n in place of N, corresponding
g = 2, and a constant R(M, data) € [1, 00) to be fixed in the course of the proof.
This choice, in particular, implies that there exist constants C (M, data) < oo and
o (data) € (0, 5] such that ¥ < O, (C) and X > R.

We will prove the statement using induction in shrinking radii. Indeed, we set,
for j € Nand 6 € (0, %], rj := 67ro, where ro € [X,8R] and § € (0, %]
Parameters 6, § and R will all be fixed in the course of the proof. Having fixed 6, §
and R, we assume that there is J € Nsuchthatryy; < X < ry for some J € N.If
there is no such J or X = R, the result will follow simply by giving up a volume
factor. Furthermore, we device the notation of this proof in such a way that it will
also allow us to prove the result of the next lemma, Lemma 4.4.

We denote, in short, form € {1,...,n 42} and y € [0, 1) to be fixed,

m—1 ’l"f

1
L2(Byy) + ZI: (E |wi — (wi) g, HLZ(BR)) (4.10)

1
Dn = — H Wy — (wm)B,.O
ro

and
1 ro 1\”
E,, := inf — -/ — 4+ — ] D,,. 4.11
m Py To [lwp, ”LZ(B:-O) + (R + ’”O) m ( )
Theorem 1.3 implies that, for r € [X, %R] and m € {1, ...,n + 1}, we have that
IVwll 25, S CY (E |wi — (wi) g, ||Lz(BR)) : (4.12)
i=1

Notice then that, by (4.12) and Poincaré’s inequality, we have, forr € [ X, %R] and
m e {l,...,n+ 2}, that

m
i

m—1
1 -
Z (; ”wi — (wi)p, LZ(B,)> < CDy,. (4.13)

i=1
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Step 1. Letting u; solve

— V- (D,L(Vu;)) =0 in By,

uj=1u on 8Bzr/.,

we show that there exist, forn € (0, 1], constantsa(d, A) € (0, %),8(77, M, data) <
oo and R(n, M, data) < oo such that, for j € {0, ..., J},

Lt u—e = it — ] <q(fe L)
— inf |ju — — inf |u; — < - 4+ —
2rj tePy L2<BZ"./> 2rj eep LZ(BZ’/') ="\ & rj

(4.14)
The parameter 7 shall be fixed later in (4.19). On the one hand, we have from [1,
Theorem 2.3] that there exist constants 81(d, A) € (0,1) and C(M,d, A) < oo
such that ;s
1 ro 1\"
— inf -7 <Cl—+— .
2ro elenPI lu ”LZ(BZro) = <R + ro>
On the other hand, by harmonic approximation ([1, Corollary 2.2]) and Lipschitz
estimate for u ([1, Theorem 2.3]) we get that there exist constants 8> (d, A) € (0, 1)
and C(M, d, A) < oo such that

Hu _Ej”LZ(Brj) < er_ﬁz.

Thus (4.14) follows by the triangle inequality by taking o) := %(,31 A B2), and
choosing § small enough and R large enough so that

1 3B !
C (5 + ﬁ> +CR272 <, (4.15)

We assume, from now on, that § and R are such that (4.15) is valid.

Step 2. Letting j € {0,...,J}andm € {1,...,n+2},and Wy j,..., Wy, ; to
solve, with i as in Step 2, equations

=V (D2L(VH)) Vi) = V- B (V. W1 g Ter) 0 Bynomy

Wmn,j = Wmn on BB%(HTM),.,. ,

we show that then there is oy (data) € (0, %] such that

1

_ o
p | win — wm»f’|Lz(B,.j/2) < Cr; “zr—j me — (W),

2
L7(Br;)

m—1 n
13

_ I
+Cr ) (} [wi = wi g ||L2<BR))

i=1
(4.16)

This, however, is a direct consequence of (4.12) and Lemma 4.1.
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Step 3. Induction assumption. Set o := é(oel A o), where o1 and «» are as in
Steps 1 and 2, respectively, and 8 comes from the C"*%# regularity of L. Let § j

be defined as a
5; = (4 L 4.17)
=\ 7 r;l—cr . .
We assume inductively that, for j* € {1,...,J}, j € {0,...,j*}, and m €
{1,...,n + 2}, we have, for a constant C € [1, 00) to be fixed in Step 5, that
inf ! £ <§;E d ! <CD
Zlen | Z lwm — ||L2(Br_/) =0jE, an Z me - (wm)B,j Lz(Brj) = m-
(4.18)

Here D,, and E,, are defined in (4.10) and (4.11), respectively. Obviously (4.18)
is valid for j = 0 by the definitions of D,, and E,,. Fixing

n:=(1vC)"F, (4.19)
we have that (4.14) implies
1 p o 1\%
C|— inf |u; —¢ <§i|l—=+—) . 4.20
(5t =de,) =0 (Geg) - o
Using (4.16) and (4.18) as well, we obtain, form € {1,...,n + 1},
1 |
. - < —a2 < _p5tlg.
” |wm — Wi, ||L2(Brj/2) S CCr;*Dy = 292 8j+1Em 4.21)
provided that
CCo 5 2R 2% < % (4.22)

We assume, from now on, that R is such that both (4.15) and (4.22) are valid.
Step 4. We show that the first inequality in (4.18) continues to hold for j =
J* + 1. First, by the triangle inequality, (4.21) and (4.18), we have that

r . —
8_ inf me,j _EHLZ(BVJ-/Z)

jrj teP
1 1

< — N — W

= SJr] Elen71;1 “wm EHLz(Brj/z) + 5]r] || Wiy W, j ||L2(Brj/2)

< 2E,
and
- 4 _ < W : — —
S Elen7£1 lwm ZIILQ(Br/_H) = S Zl€n7£1 |, j K”Lz(Ber)—i_zEm'

By a similar computation, using also the induction assumption (4.18),

m

< CCD,,.
L*(Br; )

21
; (; le - (wi)Brj/Z

i=1
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Now, applying (D.7) we obtain by the previous three displays, (4.20) and (4.13),
foreachm € {1, ..., n + 2}, that

(L)ﬂL inf @ — £
Tj+1/) Tj41 LePy g L2(8,,,)

" 1 . _

m—1
1 _
+C8; <;“wi—(wi)3rj/2
i=1 \'/

m
i

m

L*(By;2)
1 P& (1 ’
+C <E eiefgl | — EHLZ(B,j/Z)) ; (E Hwi - (wi)Brj/z Lz(Brj/Z))
< C8;Ey. (4.23)

and, consequently,

! ! 8; ris )’ 1 B
inf -t < —E.+C (L (—”) En < 7+C97>E .
8j41rjt1 tePy i ”LZ(B'/'H) =2 (8,/'+1 rj "=\2 m

B . . .
7 < %, we obtain that the first inequality

Thus, choosing 6 small enough so that C6
in (4.18) is valid for j = j* + 1.
Step 5. The last step in the proof is to show the second inequality in (4.18) for
j = j*+ 1. Let £; be the minimizing affine function in inf,cp, |wy, — EIILz(Brj).
Then, by the triangle inequality and the first inequality in (4.18) valid for j €
{0,....j"}
Ve — VEi| £ C6js1 +8)En

Thus, summation gives that

J*+1
[Vejq1 — Veo| £ CEp Y 65
j=0
Therefore,
1
‘ Wm — (wm)Br.* 5 é “ Wm — Zj*-H ||L2 B + |V€j*+l|
Tjt1 L (Br./'*ﬂ) Fjr+1 *( "'*“)
Jr+1
< CEn Y 8;+|Veol.
Jj=0

By the triangle inequality we have that

< 8E,, D,
Ly = oo TS

8 8
Ve g — lwm — Loll ;2 + — |lwm — (W) B
o L (B"()) ro o
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and hence
J¥ 1

1
<cD 5;.

rj*+1

H Wm — (wm)Brj*_H

Choosing C = C, where C is as in the above inequality, verifies the second in-
equality in (4.18) for j = j* 4 1. This finishes the proof of the induction step, and
thus completes the proof. 0O

To show Lipschitz estimates for the linearization errors in the next section, we
need a small variant of the previous proposition.

Lemma 4.4. Assume that (4.1) holds. Fix M € [1, 00). Then there exist constants

a(data), o (n, M, data), 0(n, M, data) € (0, %] and C(o, M, data) < oo, and a
random variable X satisfying

X = 0,(C)

such that the following statement is valid. Let R € [X, 00) and u, wy, ..., wy,
satisfy, foreachm € {1,...,n+ 1},

— V- (DyL (Vu,x)) =0 in BR,
_v. (DﬁL (Vu, x) Vwm) — V. (Vu,Vwy, ..., Vo, 1)) inBg,

(4.24)
and, forr € [X, %R],
_v. (Df,L (Vu, x) Vw,,+2> — V. (F(Vu, Voy, ..., Vions1)) in By,
where u satisfy the normalization
1
_ — <
R ”” (u) By “Lz(BR) =M

Then

. 1
inf or lwn+2 — E”LZ(Bg,)

LeP, Or
< Lot Djwppn — 12 +c(i+l)al||w — (Wnt2)
= 2P, 1 L%(B,) R , , n+2 n+2)B, || L2(B,)
Foo\ e
+C (E + ;) Z <E “wi — (wi) gy ||L2(BR)> . (4.25)

i=1

Proof. The proofis arearrangement of the argument in the proof of Proposition 4.2.
Indeed, we take rp = r and combine the first inequality of (4.23) with (4.16)
and (4.9), which is valid form € {1,...,n+1}. O
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4.3. Improvement of Spatial Integrability

We next complete the conditional proof of (1.22) by improving the spatial
integrability of (4.25) from L? to L4 for every g € [2, 00). To do this, we use the
estimate (4.25) to pass from the large scale R to the microscopic, random scale X.
We then use deterministic estimates from classical elliptic regularity theory to
obtain local L7 estimates in balls of radius one, picking up a volume factor—which
is power of X'—as a price to pay. The first formalize the latter step in the following
lemma:

Lemma 4.5. Assume (4.1) and the hypotheses of Theorem 1.3. Let § € (0, 1)
and q € (2,00). Then there exist o (q, data) € (0,d), C(q, M, data) < oo and
a random variable X satisfying X = Oy (C) such that, for every r = X and
mef{l,...,n+2},

m

d% (-2

A2\ << /1 7
IVwlla s, < C (1 +r WP A ) > (E |wi = (wi) g, HLZ(BR))

= (4.26)

Proof. In view of the assumption of (4.1) and thus the validity of Theorem 1.3
for n, we only need to prove (4.26) form = n + 2. Fix g € (2,00), r € [2, 00),
B € (0, 1) to be selected below. The C LA _estimate in Proposition A.2, together
with a covering argument, yields

d
IVull oo s,y + [Vulcos g,y < Cr2 |Vull 2, -

Setting a := D%L(Vu, x), we deduce by the assumption of (L1) that

d
[alcosp,) = C (1 + [Vu]co.ﬁ(Br)) =C <1 +r2 ||Vu||L2(32,)> .
Applying Proposition A.1 we find that, for each x € B,2 and g € (2, o<],
||an+2||Lq(B] x))

d(g=2)
=C [a]c(z),q;f(gr) ||an+2||L2(Bz(x)) + C Ity (Vu, Vuy, ..., an+1)||L‘1(Bz(x))

a%q-2)
<C <1 +r P ||VM||L2(BZ,)) IVwat21l 22 (8, (x))
+ Clifns2 (Vu, Vwi, oo, Ve D ll a8y () -

By a covering argument, we therefore obtain

d(g-2)
IVwni2llLa (B, ) =C (1 +r %P ”VMHLZ(Bzr)) IVwpi2llz2(5,)
+C ||fn+2 (Vu,Vuwy, ..., an+1)||Lq(B,) . (4.27)

If we now take X’ to be the maximum of the minimal scales in the statements of:

(1) [4, Theorem 11.13];



Higher-Order Linearization and Regularity 703

(2) Theorem 1.3 for n in place of N and with a sufficiently large exponent of spatial
integrability ¢’ in place of ¢ (which can be computed explicitly in terms of our g
using the Holder inequality, although we omit this computation)—the validity
of which is given by assumption (4.1);

(3) Proposition 4.2;

then we have that X = O, (C) as stated in the lemma and that » = X" implies the
following estimates:

Vu ”LZ(BZr) =C,

n+l n+2
22 (Vu, Vi, ..., Vwyi )l gap,) = C Z (E [wi = (wi) g, ”LZ(BR))
i=1
and
n+2 1 #
||an+2||L2(Br) =C Z <E ” w; — (wi)BR ||L2(BR)>
i=1
Combining these with (4.27), we obtain
nt2

d%(q-2)

L0\ 2 i
||an+2||Lq(Br/2) é Ccl1 +r 4B 2q Z E || w; — (wl)BR HLZ(BR)
i=1

This completes the proof of the lemma. O

In the next lemma we finally achieve the goal of this section, which is to show
that (4.1) implies (1.22) form = n + 1.

Lemma 4.6. Assume that (4.1) holds. Fix M € [1, 00) and g € (2, 00). Then there
exist constants o (g, data) € (0, d), C(q, M, data) < oo and a random variable X
satisfying

X = 0,(C)
such that the following is valid. Suppose that R € [X, 00) and u, wy, ..., w, €
HY(Bg) such that, for everym € {1, ..., n + 2},

1
7= @il g <M
— V- (DL (Vu,x)) =0 in B,

—V. (Df,L (Y, x) Vwm> =V . (F,(Vu,Vwy.....Vwn,_1)) in Bz,

(4.28)
Then, for everyr € [X, %R], we have

n+2 n+2

1 i
IVwni2ll o,y = C Z (E |wi — (wi) ||L2(BR)> . (4.29)
i=1
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Proof. Fix g € (2, 00). Select a parameter 6 € (0, 1) which will denote a meso-
scopic scale. For each z € R?, we take X, to be the random variable X in the
statement of Proposition 4.2, centered at the point z. Define another random vari-
able (a minimal scale) by

YVi=sup{3f:keN, sup & >3k
ze74 NByk
It is clear from Proposition 4.2 and an routine union bound argument that
Y= 0s(0).
Next, for every k € Nand z € RY we let Zk. denote the random variable

IVwpl g
Zyo = sup sup 1L @+ —

(w,wy, ..., wpyo) mefl,..., n+2} m

Dt (3_k H wi — (Wi) 10,

T

L2<z+Dk+1>>

where the supremum is taken over all (u, wy, ..., wy42) € (H] (z+ Dk+1))n+3
satisfying, for every m € {1, ...,n + 2},

l|vu”L2(z+\:|k+1) M,

—V-D,L(Vu,x) =0 inz + g,

_v. (D,%L (Vu, x) Vwm> =V (F(Vit, Vi, ..., Vi1, %)) inz + et
(4.30)

Observe that Z ; is F(z + [x1)-measurable and, by Lemma 4.5 and an easy
covering argument, it satisfies the estimate

Zy2 < O0g(0). (4.31)

Fix A € [1, co) and define another random variable (a minimal scale) Z by

-

1
L k. [0k 77d 2 q
Z :=sup{3°: | |32 N Dk-ﬁ-l‘ Zign,. | ZA
ze3MK 724Ny,

We will show below that, if A is chosen sufficiently large (depending of course on
the appropriate parameters) then

Z < 0,(C). (4.32)

Assuming that (4.32) holds for the moment, let us finish the proof of the lemma. Sup-
pose now that k € N satisfies ) v Z < 3k <381 < R Let (u, wy, ..., wpy2) €

(H! (BR))nJr3 satisfy (4.28). Then we have that
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“an+2”£1(|:|]()
1

q
—1
:(‘wuzdmmk\ > |an+2|(zq(z+|jwﬂ))
ze310K 740, -
1

! n+2 (n+2)q q
[0k 7d - —ok ||, ! q
= ’3 Z ﬁDk’ Z Z (3 Hw, (wt)ZJerk'Hl L2(2+E|mk1+l)> Zioi.z

2e3M0K zan 0, i=1
1

n+2 n42 H
i -1
E k|l . [0k 77d q
=¢ <3 H Wi~ (2 O LZ(DkH)) (‘3 Zen D"‘ > ZWH.Z)
i=1 =

ze31k1z4 [,

n+2 rx%
—k
SCA z : (3 ‘ wi — (wi)z+|:|k+l 2d ))
i=1 L k+1

n+2

n+2
1 i
SCAY. (E ’wi - w0, LZ(BR)> .
i-1 =

Note that in the third and final lines we used that 3% = Y, that is, we used the result
of Proposition 4.2. This is the desired estimate for X = ) Vv Z, and so the proof
of the lemma is complete subject to the verification of (4.32).

Turning to the proof of (4.32), we notice first that it suffices to show, for A
sufficiently large, the existence of o (g, data) > 0 and C(g, M, data) < oo such
that, for every k € N,

P ’3f9k1zd N DH]‘ 1 S Z.. =AY S Cexp (—c3kf’) .
2€3M0K 74N
(4.33)
Indeed, we can see that (4.33) implies (4.32) using a simple union bound. Fix then
a parameter A € [1, 0o0) and compute, using (4.31) and the Chebyshev inequality,

P |: sup Zroazin0,, > k:| < exp (—cr?). (4.34)
2e310K1z4ny

Using the simple large deviations bound for sums of bounded, independent random
variables, we have

-1
0k rpd q q
P| [3™1Z¢ N Oy ) (. A %) ZE[ 2l Aa]+1
ZE3(ek]Zdﬂ|:|k+1

<34 exp (—c)»‘z ’3r9k]Zd N ey D <34 exp (—c3d(1_9)kk_2) . (4.35)

Here we are careful to notice that, while the collection {Z?(a K.z Az e3lzdn
(i1 1} of random variables is not independent (since adjacent cubes are touching
and thus not separated by a unit distance), we can partition this collection into
3¢ many subcollections which have an equal number of elements and each of
which is independent. The large deviations estimate can then be applied to each
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subcollection, and then a union bound yields (4.35). Combining (4.34), (4.35) and
the observation that E [Z?Gkhz A k] <E I:Z?Gk],z:l < C by (4.31), we obtain

~1
Ok d q
P ‘3( 17, kaH’ ) 2. 2 C 1
ZE3(ek]Zdﬂ|:|k+1

< Cexp (—c (AU A Sd(l_e)kk_2>> .

Taking & 1= 3709k and A7 := C + 1 yields (4.33). O

The above proof, in view of Remark 4.3, gives the following result without
assuming (4.1). This, together with (5.1) below, serves as the base case for the
induction.

Proposition 4.7. Let g € [2,00), M € [1, 00). Then there exist o (q, data) > 0
and C(g, M, data) < oo and a random variable X satisfying X < O, (C) such
that the following statement is valid. For R € [2X, o0) and u, w, € H'(Bg)
satisfying | Vull ;2 g < Mand

— V- (DpL(Vu,x)) =0 in Bg,
—-v. (D?,L (Vu, x) le) —0 in Bg,

we have, forallr € [X, %R],

C
IVwilizos,) < % lwn = sl 2, (4.36)

5. Large-Scale C*!-Type Estimate for Linearization Errors

In this section we continue to suppose thatn € {0, ..., N — 1} is such that (4.1)
holds. The goal is to complete the proof that Theorem 1.3 is also valid for n + 1.
Combined with the results of the previous three sections and an induction argument,
this completes the proof of Theorems 1.1, 1.2 and 1.3.

5.1. Excess Decay Iteration for &,11

We start by proving higher integrability for a difference of two solutions. This,
together with Proposition 4.7, yields the base case for the induction.

Proposition 5.1. FixM € [1, co)andq € [2, 00). There exista(data), o (¢, data) €
(0, %] C(gq, M, data) < oo and a random variable X satisfying

X =0,(0)
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such that the following statement is vali: for every R 2 X and u,v € H'(Bg)
satisfying, for eachm € {1, ..., n + 1},

{—V-(DPL(Vu,x))=O and —V -(D,L(Vv,x)) =0 in Bg, 5

||VM||L2(BR) Vv ”VUHLZ(BR) § M,

Then, form e {l,...,n+ 1}, =u—vandr € [X,%R], we have

r N 1 1
IV&ollLacn,) + (E + ;) Klen']g] - €0 — E”LZ(BY) = CE ”SO — (50) By ”LZ(BR) ’
(5.2)

Proof. On the one hand, the estimate

r INY 1 1
IVéoll 25, + (E + ;) Jnf >80 = €ll 25,y = C 80 = G0)me ] 203
(5.3)
follows by [1, Proposition 4.2]. On the other hand, the proof of

1
IVéollLas,) = C 5 60 = Go)gel 205 (5.4)

is similar to the proof of L7-integrability of w presented in Section 4.3. Indeed,
noticing that &j satisfies the equation

1
—V.avg =0, ak) :=/ D> F(tVu(x) + (1 — )V (x), x) dt,
0

we have by the normalization in (5.1) and C'¢ regularity of u and v that we may
replace wq with &y in Lemma 4.5 applied with m = 1. Using this together with the
Lipschitz estimate (5.3) for &y as in the proof of Lemma 4.6, concludes the proof
of (5.4). We omit further details. 0O

Proposition 5.2. Assume that (4.1) holds. Fix M € [1, 00). There exist constants
a(n, data), o (n, data) € (O, %], C(n, M, data) < oo and a random variable X
satisfying
X = OU(C)

such that the following statement is valid. Forevery R 2 X andu, v, wy, ..., Wy
e H'(Bp) solving, foreachm € {1, ..., n+ 1},

— V- (DyL (Vu,x)) =0 and —V-(D,L(Vv,x))=0 in Bg,

_v. (Df,L (Vu, x) Vwm) = V. Fp(x, Ve, Vi, ..., V1)) in Bg,

”VMHLZ(BR) \% ”VUHLZ(BR) g M,
(5.5)
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we have, form € {1,...,n+ 1} andr € [X, %R], the estimate

S D |
(E + _> /lm7£1 ; IVEn — K”LZ(B,.) + “V‘i‘_m”LZ(Br)

r €

1

<c Z(; (E |6 — Epell s,y + = |wi — (wi) g, ||L2(BR>> . (5.6)
1=

Proof. We start by fixing some notation. Let g(n, d, A) be as in Lemma C.1,
applied for n + 1 instead of n. Corresponding this g, choose X" to be the maximum
of minimum scales appearing in Proposition 5.1, Theorem 1.3 and Lemma 4.4, of
which last two are valid for n+ 1 in place of N by (4.1). We also assume that X' = R,
by taking X v R instead of X', where R will be fixed in the course of the proof to
depend on parameters (n, M, data). Chosen this way, X" satisfies X < O, (C) for
some constants o (n, data) > 0 and C(n, M, data) < oo.

Letr; = GjnR, where 6 is as in Lemma 4.4 and n € (0, %] The constant
n, as well as R, will be fixed in the course of the proof, so that 1 is small and R
is large. We track down the dependencies on 7 and R carefully and, in particular,
constants denoted by C below do not depend on them. We may assume, without
loss of generality, that nR = X.

Set, fork € {0, 1, ...,n},

1
B = o &1 —
LR, Skt1 — G+ By, 2By

k k+2
1 1 i+1
=
5.7
‘We denote
Ry = % (1 + 2—") R.

Step 1. Induction on degree. We assume that, for fixed k € {0, ..., n}, we have,
forevery m € {0, ..., k} and every r € [X, Ry],

r 1\ 7% . 1
(E + ;) Elen7£1 ; VE&n — E”Lz(Br) + IVé&n ”Lz(Br)

m+1

m 1 i+1
<) (16~ ©nlin)

moy il
# 3 (g 1o = ol )
i=1

(5.8)

Notice that if k = 0, then (5.8) follows by Proposition 5.1.
Step 2. Cacciopppoli estimate for &;1. We show that, for all » € [X, Ri],

V&1l
L2<B(172*]"*2)r

C
) g 7 ||$k+1 - (sk+l)Br Lz(Br) + CEk (59)
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We first have by (C.2) that

IV €+ IILz(B k)

< CZ ( |& — &),

By Theorem 1.3 and the choice of g in the beginning of the proof, we obtain, for
every r € [X, %R] andm € {1, ..., k + 1}, the estimates

l

LI(B,)

k+2
i+1
k+2
Lz(Br)) +CIVéollicy, + CZ [v5

1 | i
”VmeZlI(B g Z (E ||wl - (wi)BR ||L2(BR)> (510)
and, by Proposition 5.1,

V€0l Lo,y < Hfo PN PR

Combining above displays yields (5.9) in view of the induction assumption, that is,
that (5.8) holds form € {0, ..., k}.

Step 3. We prove that there is a constant C < oo independent of 1 and R such
that, for j € Np such that r; = 2(X Vv R), we have

1
inf — ||§k+1 — s, )

[67)1 ]
1 .
< — inf —IISk 1—£ll,2 +C Err1 — Erv1) + Cei™ Eg,
=200 + L*(By)) + +1B,,; Lz(B) €j
(5.11)
where
erm (T ) (5.12)
J 2 R Vj

and «(data) is the minimum of parameter « appearing in statements of Proposi-
tion 5.1 and Lemma 4.4.
Let us fix j € Np such that r; = 2(X v R). We argue in two cases, namely,
either (5.13) or (5.15) below is valid. We prove that in both cases (5.11) follows.
Step 3.1. We first assume that

k1 bl
E, > &j ( ”éo (60) By H L2(Bg) + Z ( |wl (Wi) B ”LZ(BR)) ) ’

(5.13)
where ¢; has been fixed in (5.12). We show that this implies

1
inf — — ¢ < C¢/E 5.14
P 1 ||§k+1 ||L2(B) jEk- ( )
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Notice that this gives (5.11). To show (5.14), we have by the triangle inequality that
1 1 k+1
Ziel}lgl Z I§k-+1 _e”g(g,.j) = eiergl E 5o —Ell B + Z lnf — ||wz fllg(g,j).
By the choice of «, we get by Proposition 5.1 that
inf iIIEo—EII 2 §C<Q+l>al||€o—(éo)3RH 2
LePy 1 L (Brj) R rj) R L*(Br)
and, by Proposition 4.2,
1\ a1 i
nf ; lw; = €l 25, < € < + r—j) }; (E Jwn = (wn) sy ||Lz(BR)> :
Combining the estimates and using (5.13), we have that
o
Jnf % i1 — Ll 25, = C (% + %) e Ex.

We then obtain (5.14) by the choice of ¢; in (5.12), provided that (5.13) is valid.
Step 3.2. We then assume that (5.13) is not the case, that is,

k+1 1 L
Er = < |60 — (EO)BR||L2(BR)+Z( Jwi — (wi)BR“Lz(BR)) )

(5.15)
holds with ¢; defined in (5.12). We validate (5.11) also in this case. To this end,
let us first observe an immediate consequence of (5.15). By Young’s inequality, we
have

k+1 L2dY

Ej Z ( |wl (w;) B ||L2(BR))
k+2

FEnE
< Ce k+l 4o Z( [wit1 — (wi+1)BR”L2(BR)> )

and

¢z L6 — @s | s = 46 + + (E |50 — E0)Bs IILQ(BR)) :

Hence we get, by the definition of E; in (5.7) and reabsorption, that

k2
Er < Cell. (5.16)
Let then wy, 42, j solve
_v. (Df,L (Vu, x) Vwmﬁ,j) =V B2 (Vit, Vo, ..., Vg1, ) in By,

Wint2,j = Emtl on BBrj.
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It follows from Lemma C.1, together with (5.2), (5.10) and (5.8), assumed induc-
tively form € {1, ..., k}, that

[V (D2LVu )Y (1 — wisa ) )|

H7'(B))
k+1 . k+3
< ch(nva 1||LM(B 5 IVE g0 )+||Vwi||;§(k+3>(3”)>
: LT,
< cEF?,

Consequently, since §x41 — wiy2,j € H&(Brj), (5.16) yields

1 -
- 61 = wiral s, ) = CeJ Er (5.17)

By Lemma 4.4 we have

1

inf w — 4
LeP Fjt1 ” S “LZ(B"H)
1
< — inf — 1 Ce-—
=200 r Hwk+21 ”LZ(B )+ J H wit2,j — (Wi, J)B,J )
k+1 k+2
+Cej Z <_ ” wi — (i) gy ||L2(BR)) . (5.18)
Combining this with (5.17) and the triangle inequality yields (5.11).
Step 4. We show that, for r € [2(X, Vv R), rg] we have
1
; ”5k+1 - " Lz(Br) é CEk (519)

We proceed inductively, and assume J € Ny is such that r; = 2(X v R) and
for all j € {0, ..., J} we assume that there exists a constant C(d, ) € [1, o0),
independent of n and R, such that

< CE;.

1
r_j ”5k+1 — g, L5,

This is true for J = 0 by the definition of E;. We claim that it continues to hold
for j = J + 1 as well. Combining (5.14) and (5.11) with the induction assumption
we have, for j € {1, ..., J}, that

1 2l =)
Zg}gl 7 Ex+1 — Z”LZ(Br D= E sz - ||§k+1 leéz(Br_,-) +C (ng +8j Ex.

Since r; 2 R, we may take R large and 5 small enough so that

4 o\ 1\ T 1
CZ(CE,-FE; )§CC(1—9n+l)> (rH—ﬁ) §§.
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Thus, by summing and reabsorbing,

J+1
. 1
Z inf = ||sk+1 U2,y = b = I8 = L2, +Ex = 2B (5.20)

Letting £; being the minimizing affine function in infyep, 1§k — E”LZ(B. ) we
= )j
obtain by the above display and the triangle inequality that

Vej 11 — VEo| £ C(o~ T Ey.

By the triangle inequality again, we obtain that

1 1
Vol < C(d) (% 851 = Coll2s,) + 7o 8 = G,

) < 2B
L?(By)

and, consequently, for C(d, 6) < oo,
IVEs41| = CEg.

We thus obtain by the triangle inequality, together with (5.20) and the above display,
that, there exists C(d, 8) < oo such that

, < CEq.
LX(By, )

m H§k+1 — Gr+ DB,

Hence we can take C = C, proving the induction step. Letting then J be such that
r € (rj+1, ry], we obtain (5.19) by giving up a volume factor.

Step 5. Conclusion. To conclude, we obtain from (5.11) and (5.19) by iterating
that

. i
inf — —¢ <C 2’—}—221 Jei | E
(&P, 1 lEx+1 ||L2(B ) o J k

We hence find « such that, for all » € [2(X A R, ro],

ro 1\7®

Moreover, by (5.19) and (5.9) we deduce that, for all r € [2(X A R), Rg4+1],

k+1 m+1

1 i+1
V&1l 205, < Z( & — (5,-)BR||L2(BR)+E||wi+1—(wi+1>BR}|£2(BR)> :

Therefore, (5.8) is valid for m = k + 1, by giving up a volume factor. This proves
the induction step and completes the proof. O
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5.2. Improvement of Spatial Integrability

Following the strategy in Section 4.3, we improve the spatial integrability
of (5.6) from L2 to L for every g € [2, 00). Fix g € [2, 00). Now, &,41 solves

—V - (DEL(Vu, V1) =V By,

where E,, | satisfies the estimate (C.13) for § = ¢ and n 4 1 instead of n. Recall
that both (1.22) and (1.23) are valid for m € {1, ..., n} with 2nq instead of g.
These, together with Proposition 5.1, yields by (C.13) that, for R = X,

n 1 %
B 1l (ppp) SC D (; |& — &) gy ||L2(BR))
i=0

n+1 nt2

l i
00 3] CATTI .

Having this at our disposal, we may repeat the proof of Section 4.3 to conclude (5.6)
for g € [2, 00).

6. Sharp Estimates of Linearization Errors

Here we show that Corollary 1.4 is a consequence of Theorems 1.1, 1.2 and 1.3.

Proof of Corollary 1.4. Foreach k € {0,...,n — 1}, let {BJ(.k)} be a finite family
of balls such that

U B and U4B](.k) C Uiy 6.1)
j j

By the Vitali covering lemma, we may further assume that %Bj(.k) N %Bi(k) =10
wheneveri # j.Let Z be the finite set consisting of the centers of these balls. The
size of Z depends only on the geometry of the sequence of domains Uy, Uy, ..., U,.
Let X be the maximum of the random variables X" given in Theorem 1.3, centered
at elements of Z, divided by the radius of the smallest ball. We assume that r = X.

This ensures the validity of Theorem 1.3 in each of the balls B;k): that is, for every

q €[2,00)and m € {1, ..., n}, we have the estimate
m m
IVwnll o gom, < € Zl 19l 5 o, (6.2)
P |

and hence, by the covering,

m

m
VWl < € Y IVwill 2y, - (6.3)

i=1



714 ScOTT ARMSTRONG, SAMUEL J. FERGUSON & Tuomo Kuusrt

Proceeding with the proof of the corollary, we define, as usual,

m 1

En :=v—u—zﬁwk.

k=1

Arguing by induction, let us suppose that m € N with m = 1 and 6 > 0 are such

that, for every j € {0,...,m — 1} and g € [2, 00), there exists C(q, data) < oo
such that
j+l
| Ve ”LZW(UI-) + [ Vw4 ||y(U_,-+l) sC (”V” - V””y(on)) - 64

This obviously holds for m = 1 and some 6(d, A) > 0 by the Meyers estimate
and Theorem 1.3. We will show that it must also hold for m + 1 and some other
(possibly smaller) exponent 6 > 0.

Step 1. We show that

m+1

1Vns1l 2, S € (190 = Vollpgey) - (6.5)
By the basic energy estimate,
v - IVu — Vv||£z(rU0) ifm =0,
I wm+1“L2(Um+1) sC- .
= 1¥mi1C, Vu, Vwr, ..., Vw2, ifm =1,
where
" m+1
Fps1 (o Vi, Vo, ., Vo) £ C Y [V
k=1
By Theorem 1.3 (using our definition of X and the fact that » = X) and the
induction hypothesis, we have, for every k € {1, ..., m},
m+1 k=1 1 mliJrl m+1
IVl S SCY <E ||w,-||Lz(U,,,_])) < (IVu = Vollpguy) -
= m i:1

This completes the proof of (6.5).
Step 2. We show that

m+1
1V8nll 2oy S € (190 = Vollzggy ) - (6.6)

Observe that, sincem 2 1, &, € HO1 (Un), that is, &, vanishes on dU,,. Therefore,
by Meyers estimate and Lemma C.1, in particular (C.13) with g = 2 + %9 and
§ = %9, we get

L (Br

m—1 m—1
m+1 m+1
i 1 i
1VEnll 2on g, < € <§ V&5 g+ 17600 S+ D1Vl g i ))
i=1 - = R

i=1
m+1
< (IVu=Vollpey,) -

This completes the proof of (6.6).
The corollary now follows by induction. O
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7. Liouville Theorems and Higher Regularity

In this section we prove Theorem 1.6 by an induction in the degree n. The
initial step n = 1 has been already established in [1]. Indeed, (i); and (ii); are
consequences of [1, Theorem 5.2], and (iii); follows from Theorem 1.5 whichis [1,
Theorem 1.3]. Moreover, these estimates hold with optimal stochastic integrability,
namely we may take any o € (0, d) for n = 1 (with the constant C then depending
additionally on o).

Throughout the section we will use the following notation: given p € RY and
k € N, we denote

. 1 dy . . —k—1
AL = {u e Bb®Y) =V (a,Vu) =0, lim r ™ ful 2, = 0]
and

A= [ﬁe Hiy RY) =V (8,V7) =0, lim r |7l 25, = 0}.

Remark 7.1. In proving Theorem 1.6(ii),, by induction in n, it will be necessary

to prove a stronger statement, namely that, for every p € By, (Wy, ..., w,) € Wf
and (wq,...,wy—1) € Wf:fl satisfying (1.30) for m € {1,...,n — 1}, there
exists w,, satisfying (1.30) for m = n such that (wq, ..., w,) € wW?.

Proof of Theorem 1.6 (ii),, For fixed n, we will take X" as the maximum of random
variables X' appearing in Theorem 1.2, Theorem 1.3 corresponding ¢ = 2 + 4§,
where § is as in Theorem 1.2, and a deterministic constant R(n, M, d, A) < oo.
Clearly (1.29) holds then.

Given p € By and (wy, ..., w,) € WS , our goal is to prove that there exists
a tuplet (wy, ..., wy) € WP such that (1.30) holds for every R 2 X and k €
{1,...,n}.

Step 1. Induction assumption. We proceed inductively and assume that there
is a tuplet (wy, ..., wy—_1) € W,’:_l such that (1.30) is true for every R = X and
m € {1, ...,n— 1}. The base case for the induction is valid by the results of [1], as
mentioned at the beginning of this section. Our goal is therefore to construct w,, such
that (wy, ..., w,) € WE and (1.30) holds for every R 2 X andk € {1,...,n}.

Recall that since (wq, ..., w,) € Wﬁ , we have, for every R = X, that
n z non n
1 _ ! R 1 o i
> (E ||wi||Lz(BR)) < C(d) (;) > (; ||wi||Lz(BX)) BN CAY
i=l i=1

Moreover, by the induction assumption, if the lower bound R for X’ is large enough,
we deduce by (1.30) that, for R = X andm € {1,...,n — 1},

"1 7 R\" < (1 i
Z(E ||w,-||Lz(BR)) gz(;) Z(; ||w,-||Lz<BX)) . (12

i=1 i=1
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Step 1. Letr; := 2/ X and let wy, j, j € N, solve

-V (a,,Vw,,,j) =V -F,(p+V¢,, Vwi,...,Vw,_1,-) in B,j,

_ (7.3)
Wy, j = Wy on 8B,j.
‘We show that
- < 1—a (Ti\" . L i
|wn,; — W ”LZ(Br,.,l) < cr! (E) 21: <} ||w,'||Lz(BX)> . a4
1=
Theorem 1.2 yields that, for m € {1, ..., n}, solutions of
— V- (D,L(Vij)) =0 in B,
—v. (Df,f(wj)vwm,j) =V F,(Vii;, V@1 j. ..., Viu-1,;) in B, .
uj(x) =p-x+¢px) forx € 3B,,,,,
Wy, j =Wy, me{l,...,n—1}, on BBVH'HW
Whp,j = Wy on 3Brj

satisfy the estimate

n—1 n
||wn.j — Wy, j ”Lz(Bri) < erl._a <||an ”LZM(Brj) + Z (IIVw; ”LH(S(B’H”_,,,)) i ) .

i=1

By Theorem 1.3, together with (7.1) and (7.2), assumed form € {1,...,n — 1},
we obtain

o _ ri\n n 1 o zﬂ
” Wp,j — Wy, j HL2<Brj) § erl, o (}1) 21: <} ”wi”Lz(BX)) . (7.5)
i=

Similarly, by Theorems 1.2 and 1.3, together with (7.2) valid form € {1, ..., n—1},
we get, form € {1,...,n — 1}, that

o o ri\Mm e 1
lwm =il o, )= e (3) 2 <} ||wi||L2(BX)>

i=

m
i

Consequently, again by (1.30) assumed form € {1, ..., n — 1}, that

m

. m 1 T
[ = Tl < €11 (@) <§ ”w,.”LZ(BX)) T

‘We denote, in short,
£ = Fu(V;, VWi j, ..., Viiy_1 ),
together with

a,:=D;L(p) and fy :=Fu(p,Vr..... VI, ).
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Now, it is easy to see (cf. the proof of [1, Theorem 5.2]) that

Vu; — 0 <cr¢,

” J PHL Brjyy) = 1

so that, by Theorem 1.1,
D2L(VE;) —i H < HD3ZH T <cre
H g Vi) ! LBy, ) Pl Lo (Bow) “ ! p”L Brjpr) = 7

Therefore, by an analogous computation to the proof of Lemma 2.11, using (7.6),
we get

n

n
— _ —a/2 ri\”n 1 . !
s~ Ful s, < O () §(} ||w,-||L2(BX))

as well as

< cpe2!

. - _
HDpL(wj) =8|y SO

“wn - (wn)Brn Lz(Brj) .

By testing the equation

=V &V~ W) = V- ((DELVE) = )V 4y —Fa) in By,
Wy,j — Wy =0 on 3By,

with w,, ; — w,, we then obtain

n

n -
_ _ 1=5 | 1—a/2\ (Ti\" - '
|@n.j = ||L2(B,._,,) sC (rj T ) (}) Z 7 Will L25.)

i=1

Therefore, (7.4) follows by (7.5) and the above display by taking § = «/2.

Step 2. We show that there is w, such that (w1, ..., w,) € W? and w,, satis-

fies (1.30). Setting z, ; := wy, j — wy, j+1 We have by the triangle inequality that
< =8 (Ti\" Syars i

”Z"»j ||L2(Brj) = C}’] (E) Z <} ”wi”Lz(BX)) . (7.7)

i=1

Notice that z,, j is a,-harmonicin B, - Thus, by [1, Theorem 5.2], wefind ¢, ; € AP
such that, for every r € [X, 7}],

r n+1
fons =0uiliion SC(F) onsllpgs - O®

Consequently, for every r € [X, r}],

r g _ N~ 1 _
lzn. = @0l 2s,) §C<r—j> r! 5(}) Z(} ”wi”Lz(BX))

i=1

n
i
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Setting then d)n,j = Wp,j — Z/{l;} ¢n,h, we have that Ijjn’k — wn,j — Zf:—jl (Zn,i o
én.i) and it follows that, for all j, k € N, j < k,

- - _ ri\”n n 1 o ’ll
||w,,,k — w”’jHLz(Brj) < Cr/l. § (é) ; (} ”wi”Lz(BX)> . (7.9

Therefore, { x}72 j is a Cauchy sequence and, by the Caccioppoli estimate and
the diagonal argument, we find w, such that

— V- (a,Vw,) =V -F(p+ Vé,, Vur,...,Vw,_1,) inR?  (7.10)
and, forall j € N,
~ s (T N~ (L :
| wn — wn,j||L2(B yEcn) (}) 3 (E ||wi||L2(BX)> AT

We now use the facts that (w1, ..., w,) € W,I: and ¢, ; € AP together with (7.7)
and (7.8), to deduce that

j—1 j—1 r; n
904025, ) < (h) lénl 200,
h=1 h=1
Jj—1 n
< (2 (10nsay) * bons = 9nil2n,)
h=1
j—1 A\ n n
<o (2) 0 () S (miti)
h=1 i=1

n n
1-s (77" — 7
= er (E) § (”wl ||£2(3X)> .

i=

Combining this with (7.11) yields that w, satisfies (1.30). Moreover, obviously
(wy, ..., w,) € WE. The proof is complete. O

Proof of Theorem 1.6 (i), Let X’ be as in the beginning of the proof of (ii),,. Fix
R =2 X.We proceed via induction. Assume that (wy, ..., w,_1) satisfy (1.30), that
is, we find Wy, ..., w,_1) € W/, such that, fork € {I,...,n — 1} and 1 > X,

_ st (1 _ i
lwe = Wil 25, < Ct' ‘3(}) Z(E ||wi||L2(BX)) : (7.12)
i=1

Since (W1, ..., Wy—1) € P2 X --- x P,, we have by the homogeneity that
F(p,Vwi,...,Vw,_1) € Py.

We find, by Remark 7.2 below, a solutionw € P,,4+1 such that (wy, ..., w,—1, w) €
Wf and that there exists a constant C(n, d, A) < oo such that, for every t = X,

_ " 7
||w||Lz(B,):Cz< ) Z(E ||w,-||Lz<BX)) : (7.13)

i=1
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Consequently, Remark 7.1 provides us w such that (w1, ..., w,_1, ) € WE and,
fort 2 X,
A= i
I =Wl 2, < CCr' ™ (;) > (; @i ||Lz(BX)) : (7.14)

i=1
Moreover, by the equations and the growth condition at infinity, w, — w € .Af: 11
Therefore, by [1, Theorem 5.2], there is g € 7(5 1 such that, for all ¢ > X,

lw, —w — ‘Z||L2(Bt) < ct™? ||‘I||L2(Bt) .

Wessetw,, := w+q.Obviously, (wy, ..., W,—1, w,) € Wf: since g is @ ,-harmonic.
By (7.13) and the triangle inequality we have, for r = X, that

t\" 1 |
t<}> Z (} ”wi”Lz(BX)) < E ”q”LZ(B/)

i=1
¢ n+1
- ”q”LZ(B,) + HEHLZ(B/) § 3 ”w"”LZ(BQ § c (}) ||w””L2(BX)

and

A= i
lall 25, = 2Ct ( X) Zl (; ||w,-||Lz<BX>)
1=
1 z

nn— H
= ||q||Lz(B,)+||wuLz(B):sct( ) Z( [w; IIL2<BX>) :

i=1

We thus have by the triangle inequality that

_ 1 - L
lwy — Wyl 2 §*|Iwn—w—6I||L23 +llw—wl 25
L=(By) t L=(B) L*(Br)

nn—1 2
g Ct_SAa <IIqIIL2(B,) + ”wHLZ(B) +1 ( > ( lw; ”LZ(B,\»)) )
i=1

i=
n

t\' (1 i
< cqldne (7) > (7 @i 2 )
= L (Bx) | >
X)) —\x

proving the induction step and finishing the proof of (i),,. O

Remark 7.2. We show that there is w such that (7.13) is valid. Indeed, by letting v
solve

{ ~V -3,V =V -F(p, V..., V1) in Bk, (7.15)

7=0 on dBg,
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using the fact that F(p, Vwy, ..., Vw,_;) is a polynomial of degree n, it is straight-
forward to show by homogeneity that

n+1 1
W(x) = Z %vmv(mx@m

m=2"

solves B
—V.-(@vw) =V - -F(p, Vi, ..., Vi,_1) in R%

‘We have the estimate

m+1
’Vm+lv(o)‘ g C Z kam H VkF(p, Vwy, ..., Vw,_1)
=0

— L2(Bg)
forallm € {1, ..., n}, and by the equations of wi, ..., w,—1 we see that
_ n—1 1 T
|VF. v V|, < CRT (Z = ||w,-||Lz(BR)) .

Therefore, forall R > Oandm € {1, ..., n},

n—1
- I

i=

Thus we have that, for r = R,

—1 i
_ t\' [« 1,
IV® Il 25, < C (E) (Z = ||w,~||Lz(BR)> ,

i=1
which yields (7.13).

We now turn to the proof of the large-scale C™! estimate.
Proof of Theorem 1.6 (iii),, Fix M € [1, co). By Theorem 1.3 there exist constants
o(n, M, data) € (0, 1) and C(n, M, data) < oo and arandom variable X satisfying
X £ O, (C) so that the statement of Theorem 1.3 is valid with ¢ = 2(n + 2). We
now divide the proof in two steps.

Step 1. Induction assumption. Assume (iii),,_;. Consequently there is p € B¢
and a tuplet (wy, ..., w,—1) such that, fork € {0,...,n — 1} and

k
w; (x)
it

E(x) =v@x) —p-x—¢px) - §o(x) :==v(x) = p-x —¢p(x),

i=1
we have that there exists C (k, M, data) such that, for every m € {0, ..., n — 1} and
for every r € [X, %(1 +27%2)R],

r

IVEmll 25 SC(-)m+1 H ™ A inf l||v—¢||LzB : (7.16)
L=(By) = R k oely R L=(Bgr)
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where we denote, in short,

m

1
. ==
= 3 (21 @)

i=0

Our goal is to show that (7.16) continues to hold with m = n and for every r €
[X, %(1 + 2_"_2)R]. The base case n = 1 is valid since, by [1, Theorem 1.3], we
have that there is p € B¢ such that, for all r € [ X, %R],

1
IVEoll 25,y < c( ) inf — v = ¢l 25, - (7.17)
i L

Step 2. Construction of a special solution. We construct a solution w, of
~V - (apViby) = V-F, (p+ Vép, Vur,...,Vw,_1,-) in R?  (7.18)

satisfying, forr = X,

. r\" .
1Vl 2w s,y £ € (%) (HzlA;glfz ;llv—wlm(sm)- (7.19)
L 1 L

To show this, it first follows by (7.16) and the triangle inequality that, for m €
{1,...,n—1},

1
1 m+1 m
. m+1
IVw, ”LZ(B,-) <C <¢1££| E lv— ¢”L2<BR)) ||vém|L2(Br) +IVEn_1 ”Lz(Br) .

Since we have Theorem 1.3 at our disposal with ¢ = 2(n + 1), we can increase the
integrability and obtain by (1.22) and (7.16) that, for r € [X, 3(1 + 327")R] and
mef{l,...,n—1},

r

m m . 1
IVl 2 s, < € (%) (Hm A ot 2l —¢IIL2<BR>>- (7.20)
L 1 L

Consequently, by (1.23) and (7.20), we also get, for m € {0,...,n — 1} and
re[X, 31+ 227 R], that

< rymtl m—+1 : 1
IVenlgorngs, SC (7)) (Mt A ink 2o =6l ). 020

Next, Theorem 1.6(i),,_; yields that we find (wy, ..., w,—1) € W:_l such that,
forme{l,...,n—1},
- ||wm Wl 25, S CX° Z ( I[w; llewX)) : (7.22)

i=1

In particular, applying this inductively, assuming that the lower bound R for X is

such that CR™ < 1, we deduce by (7.20) that, fork € {1,...,n — 1},

_ XN
IVl 205,y < C % Hen inf =@l ) - (7.23)
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By Remark 7.2 we find a solution w,, of
-V (a,Vw,) =V -F(p,Vuy,..., Vi,_1)

satisfying, for r = X,

n—1
o r\”n —
IVl 25, = € () (Z IIwa||L2<BX>>
i=1

In view of (7.23) this yields, for r = X, that

n
i

n 1
IVl 25, c(i) Hi_ A dnf — v =l 25, ) - (7.24)
- " R ¢€£1 R - R

By Remark 7.1 we then find @, solving (7.18) such that, for r = X,

n n
~ o _ r n 1 _ i
i =l 2, < Cr' 7 (5) 20 (E IlwillewX)) . (7.25)

=

Now (7.19) follows by (7.23), (7.24) and (7.25) together with Theorem 1.3.

Step 3. We show the induction step, that is, we validate (7.16) for k = n and
relX, %(1 + 27"=2)R]. Denote §n =&, — %Ibn. We begin by deducing an
estimate for &,. Appendix C tells us that &, solves the equation

_v. (a,,vén) —V.E, inBg

and there exist constants C (n, M, data) < oo such that

n—1

1Bl 2,y S € Z V&l e, +C Z VUil gy, (726
By (7.21) and (7.20) we then obtain, for r € [X, %(1 + %2’”)R], that

r n+1
1Bl 25,y < C<E> (|-|"+1 A jnt —||v ¢||L2(BR)>. (7.27)

Next, set, for j € No, r; := %9/(1 + 2_"_2)R where 0(n, M, data) € (0, %]
will be fixed shortly. Let ¢g € A” 42 and, for given ¢; € AP 42> lethj solve

i —V-(a,Vhj)=0 inB,, (128)

=& —¢; on dB,,.
By testing and (7.27) we get

r\n+l1 " 1
() <c (E) <H A Jnt ol = ¢||LZ(BR)>.
(7.29)

Hv%n — Ve — Vh;
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Furthermore, by [1, Theorem 5.2], there is q~5 ji+1 € Af i) such that

7050

+2 . .
LBy, < CO"*||Vhj — Ve, ||£<Brj>'

Combining, we have by the triangle inequality, for ¢ := @ i+l +@; € Af; 1o
that

< Comt? | VE, - Vo]

H Vén - V‘PH]‘ L2(B,))

_d (rntl n+1
+com (%) (H A jnf —||v ¢||L2<BR>>'

2
L2Br;,))

Choosing COY2 = 1, we thus arrive at

Vé, = Vit
T H " e
7+1 LBy, ))

1/2
< - T | V&, - v, +

C n+1 : 1
L2+0(Brj) Rn+1 (Hn—l A ¢lél/t~:1 R llv— ¢“L2(BR) :

It follows by iteration that, for r € [X, 3(1 +27""2)R],

r >n+3/2

inf Hv~ _v < (—
Sn = VO L2B) ~  \R

P
¢€‘An+2

inf H VE, — v¢‘
peA L,

PN ]
(%) <Hn_lA¢IQEIE||U—¢||L2(BR) .

We can now revisit [4, Proof of (3.49)] and obtain that there exists ¢ € Ap
such that, taking w, = w, + ¢ and &, = &, — n,wn, we get, for all r €
[X, 5(14+27"" )R],

L*(Byy)

r\n+l 1
+1 ,
IV6ul 2, = € () (Hz A nf 2l = ¢Ile<BR>) (7.30)
Since ¢ € An+1, we see that (wy, ..., w,) € WY. Now (7.16) follows for k = n

by the previous inequality together with the Caccioppoli estimate and (7.27). The
proof is complete. O
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Appendix A: Deterministic Regularity Estimates

In this first appendix, we record some deterministic regularity estimates of Schauder and
Calderén—Zygmund type for linear equations with Holder continuous coefficients. These
estimates, while well-known, are not typically written with explicit dependence on the reg-
ularity of the coefficients, which is needed for our purposes in this paper.

Proposition A.1. (Calderén-Zygmund gradient L9 estimates). Let 8 € (0, 1], g € [2, 00)
anda € R4 pe q symmetric matrix with entries in C 0.8 (B2) satisfying

Iy <a(x) £ Aly, Vx € By.
Suppose f € L9(By; ]Rd) andu € H! (B») is a solution of
-V .(@Vu) =V -f inBj.

Then u € Wllo’cq (By) and there exists C(q, d, A) < oo such that

d 2
c 2 ﬁ(l_’)
IVullzas) < Cexp (§ (1-2)) (1 + (8l oo ) ) 1Vull 2y + C I Lacay) -
(A.1)

Proof. We will explain how to extract the statement of the proposition from that of [4,
Proposition 7.3]. The latter asserts the existence of 8o (g, d, A) > 0 such that, for every ball

x e Byandr e (0, %] satisfying

OSCR,, (x) a é 80,

we have, for a constant C(gq, d, A) < 0o, the estimate
IVullLa (s, (x)) = € <”Vu”L2(Bzr(x)) + “f”y(Bz,(x») :
Since oscp,, a < (2;’)/3 [a]co'ﬁ(BQ)’ we have the above estimate for every x € By and

1 —1 B
=303 (80 [a]co~ﬂ<Bz>) :

From this, Fubini’s theorem and Young’s inequality for convolutions, we obtain

1
V| <cC / <|Vu|q * (—11,;,)) (x) dx
Li(B1) J B, | By |
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:C/ ][ [Vu(y)|? dydx
B ()
%
§C/ (][ Va2 dy) dx+C/ f ()1 dy d
B Bar(x) By J By (x)
1
< c/ (qu|2 *( 1 )) (x)
B By, | P

< C|vul?

dx + C Iy 5,

+C I g,

—1p
L2(B2) HlBZrl > L4/2(B5)

= Cr G0Vl + C I,

This completes the proof. O
Proposition A.2. Let € (0, 1) anda € RY*d peq symmetric matrix with entries in C 0.8(By)

satisfying
I; S a(x) £ Al;, VYx € By.

Suppose f € Co’ﬁ(Bz; Rd) and u € Hl(Bz) is a solution of
—V.-@Vu)=V-f inBj.

Then u € Cll.f (B2) and there exists C(B, d, A) < oo such that

||V’4||L°°(B1) s<C (1 + [3]C0 B(By )> ||VM||L2(32) +C [f]Cva’(Bz) (A.2)

and
d

[VM]CO,ﬁ(Bl) (1 + [a]CO B (B, )> ”VMHLZ(BZ) +C [f]COvﬁ(Bz) . (A.3)

Proof. We will explain how to extract the statement of the proposition from the gradient
Holder estimate found in [20, Theorem 3.13]. The latter states that, under the assumption
that

[a]CO,ﬁ(Bz) <1,
there exists C(8, d, A) < oo such that

19ullcos gy < € (190020, + Wlcosay)) -
After changing the scale, we obtain the corresponding statement in B;-, which asserts that,
under the assumption that
P lalcosg,) < 1.
there exists C(8, d, A) < oo such that

IVull oo s,y + P (Vulcos g,y < € (190l 25, + 7P Flcos sy, ) -

1

Therefore we take r := 2 Ala] and apply the previous statement in every ball B;-(x)

CO B(By)
with x € Bj to obtain

IVull gy + sup rP [Vulcos s, ) < C SUP <||VM||L2(B2 oy 1P [flco ﬂ(Bzr(x))>

x€eB]

<c (ff 190l 225,y + 7 [flcos s -
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After a covering argument, we obtain

_d
IVullzoeq + P (Vuleosgay < € (12 IVul 2y + 7 Hcos )

which yields the proposition. O

Appendix B: Differentiation of F,,
In this appendix, we show that (2.13) holds.

LemmaB.1. Fixm € Nand h, p € R, Suppose that z — L(z,x) is C"*2 and t >
g(p + th) is m times differentiable at 0. Then

Fuy1&(p), Dpg(mh®', ... Dy g(p)h®", x)

=D, (Fu(a(p). Dpg(ph®.... Dy~ lg(mh®" =D x)) 1
®1
+ Dy (D3L&(p). 1)) h®" (Dyg(ph®m) ™. (B.1)

Proof. We first observe that the terms D,,g(p)h®1, R DZ’g(p)h‘g’m in (B.1) are precisely
the directional derivatives of g in the A direction, up to mth degree. The terms in (B.1)
involve derivatives of z + L(z, x) up to the (m + 2)th degree. Hence, we can assume by
approximation, without loss of generality, that z — L(z, x) and p + g(p) are polynomials,
of degrees at most m + 2 and m, respectively. Fix i € R< and let t € R. We write

.
t) . .

gp+thy=g(p)+ Y FD{,g(mh@f.
j=1""

Denote
m

. ‘ 1
zj(p) := Dpg(p)h® and Z(p,1) =) 21 (P)-
j=1"
Examining the relation between the p and ¢ derivatives of Z(p, t), we find that
DpZ(p.1)-h =) —2zj11(p) = 4 Z(p,1) — 21 (p). (B.2)
=
Set now, for fixed i, x € R4 s

m+1
1
Gnx(t,p) = Y D LGP, ) Zp, )
k=2 "

and, by the definition of Fy, in (1.15),

3G x (0, p) =Fp(g(p). 21(P), ..., Ziy—1(P), X),

and similarly for F,,, 1. Computing the directional derivative, recalling that we assume that
z+ L(z, x) is a (m + 2)th degree polynomial,

m+1

DpGix(t.p)-h="7)
k=2

o O @) 0 @02 (D20 - 1)
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m+1
1 K+l ®*k—1) ®1
+k§(’<—1>’D” L(g(p), x) (Z(p, 1) @ (p)H®',

we get by (B.2) that
%G x(t, p) = DpGp (1, p) - h + Dy L(&(p), ) (Z(p. ))®" (21 (p))®" .
Consequently, we have
0" G x (0. p) = Dpd" Gy x (0. p) - h + D3 L(g(p). x) (21 (p))®" @m (p)®'
which is (B.1), concluding the proof. O

Appendix C: Linearization Errors
In this appendix we compute the equation satisfied by a higher-order linearization error and
thereby obtain gradient estimates.

Lemma C.1. (Equation for the linearization error). Fix M, R € (0, 00) and n € N with
n > 2. Assume that p — L(p, x) is C"t11 for every x € R? and

n

1
> I Ll et xpay <M.
k=1""

Suppose that u, v, wi, ..., wy € Hl(BR) satisfy
V- (DpL(Vu,x) — DpL(Vv,x)) =0 in Bg
and, for eachm € {1, ..., n},
_v. (Df,L (Vu, x) Vwm> =V Fp(Vi, Vi, ..., Vwy,_1,x) in Bg,
where ¥y, is defined in (1.15). Denote &y = v — u and, for eachm € {1, ..., n},
m
Eni=v—u— Z %

k=1

Then there is vector field E,, such that &, solves

V. <D2L(Vu, ~)V$n) —V.E, inBg

and there exists a constant C(n, M, d) < oo such that
n—1 n—1 wi L n—h
[Eal € Y2191 | 1901+ Y [V=E] (C.1)
h=0 ’

i=1

Furthermore, there exist constants C(n,M,d) < oo, g(n,d) € (2,00) and §(d, A)
IS (0, %] such that

" 1 i+1
V&l ., scy (E |6 — Gi)pe ||y<BR>)
L (B%(]+2—”)R)

i=1

n+l

n+l

/ . (C.2)
L4(Bg)

wi

n—1
1
+ C V&l g +C X |V
i=1

i
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Proof. Throughout the proof we use the notation s; = lezl % and £y = v — u, so that

&k = 0 — Sk
Step 1. Recalling that F| = 0, we may rewrite

DpL(Vv,x) — DpL(Vu, x) — D*L(Vu, x)Vé,

n
1
=Y <D2L(Vu,x)Vwk +Fp(Vu, Vo, ..., Vwk,l,x)) +E,

k=1
where we define

n

1
Eo=y o (D’;“L(w,x)(vgo)@’k —Fy(Vu, Vuy, ..., Vwk_l,x))

k=2

n
1
+ DpL(Vv.x) = 3 = D L (Vi x)(VEo) .
k=0

By the equations of u, v and wy, we have that
V. (D2L(w, x)vg,,) —V.E,.

It thus remains to estimate E,;.
Step 2. We show that, fork € {2,...n}and m € {k, ..., n},

(VE)®* =S +EP,

where SS,{) and E,s{) are defined, for j € {2, ..., k}, recursively as

m+1—j

i=1

and
m+1—j 1
E(]) Z E(] ) ® V + (VSO)®(]*1) ® V%’m 1)
i=1
with
S}l) :=Vs; and E;l) = V§;.
Indeed, suppose that we have, for j € {1,...,k —1}andm € {j, ..., n}, that
Ve =8, + B,

This is obviously true for j = 1. We compute, form € {k, ..., n},

m+1—k Wi

(V&)™ = 3 (Vea)** V@Vl + (Ve ** TV @ Ve

i=l1
m+1—k m+1—k

(C.3)

(C.4)

(C.5)

(C.6)

= Y sieva+ Z Ep ® Vol + (V) ® ) @ Vo)

i=1
=8® L gV,

which proves the recursive formula (C.3).
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Step 3. We show that, for k € {2, ..., n} there exists a constant C(n, k, d) < 0o such that

1—k nt1—k o\

n+ 1
| <c > vl Vel 3 2 €7

i!
1=

The statement is easy to verify by induction. Indeed, for m = j = 2 we have by (C.5) that

1
2 —
[ED| < 1961 @ Vuy + Veg @ Vei| < C Y [Vl (Véo| + [Vun >~

h=1
Assume then that, form € {2,...,n — 1} and j € {2, ..., m}, we have
' m+1—j myl=j m—h
B <c Y wai|ival+ X V] (C3)
h=0 i=1
By the definition of E,(,j), we have, for j € {2, ..., n}, that
D] < o S~ [eG=D] [
J Jj— i i—1
‘E,, ‘gc 3 [EYS Hv7 +C Vel [ VE,_ -y (C.9)
i=1

By (C.8), using Fubini for sums, we obtain,

i=1 =1

w; n+l—jn4+2—i— n+2—i—j wy 1 n—i=h w
1 7 .
O3V [v= s e Z Z el [ 1vel+ Y |V Vo

ntl—j n+2—j—h ntl—j 1 n—i=h w:
<y val Y [1IVEI+ DD (Vwl? V=l
h=0 :

i=1 =1

n4l—j n4l—j | n=h
sc Y wal|ivel+ Y v
h=0

This, together with (C.9), proves the induction step, and gives also (C.7).
Step 4. We show that

n n—1 n—h
l wl l
]; (k' DK L(Vu, x) ((vg0)®k s;k))) <c Z IVE| <|V.§0 + Z ‘V
(C.10)
By the recursive formula we have, for k € {2, ..., n}, that
(Ve =8 +E
and thus (C.10) follows by (C.7).
Step 5. We show that
|
Z o (Dk'HL(Vu x)S(k) Fr(Vu,Vwy, ..., Vwi_1, x)) =0. (C.11)

k=2
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For this, we first abbreviate
Fy =F,(Vu,Vwy, ..., Vwg_1,x)
and observe that, by definition,
1 1 i+1 wi Wi ;
—F, = — D) L(Vu, x Vlg..@vV—~L
k=2 Py ke ) Vg, i
j§2 iy teij=kiy,..., ljzl
Second, we observe that, by induction on j = 2, we have
s = 3 ) vV g gt
"o i! j !
mén ipteij=m:iy,..., ijzl

for all n = j. Third, by commutativity of addition, we observe that

> ZTD;{HL(VM,X) 3 v_;:(g,...@v_;-:

. 11: Lj.

m<n \j=2" il j=m i, 21 ! 1
1 w; w; .
- ~ pitl i 4
_ZJ'D,, L(Vu,x) [ Y > Vir @ ®vij!

j;Z ’ mgn i1+-~-ij=m2i1,...,ij>1

Finally, letting F;, = 0 for m < 2 and Sf,j) = 0 for j > n for notational convenience, we
note that the above equation may be rewritten as

_ Jj+l1 ()
§ m!Fm_ § j!Dp L(Vu, x)S;’,
m<n j22

which is (C.11).
Step 6. Conclusion. We have that
SN |
DpL(Vv,x)— Y ED];,"'IL(Vu,x)(Vv — V)@ < Cc|vo—vu™t. (C.12)
k=0 "
Indeed, by a Taylor expansion, we see that

|Z|n+l
COl (B ) (k+ D!

n
1
DyLGo+2.2) = Y =Dk Lo, 0| £ [DpH L)
k=0 "

Applying this with zg = Vu and z = Vv — Vu gives (C.12). Combining this with the
previous steps yields the desired estimate (C.1) for E,. Finally, by the Holder and Young
inequalities, we get, for all ¢ € [2, 00) and r € (0, R],
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n_1 n—h
wi |7
IEnllosy < 31Vl oo s, |vso|+Z(v A
h=1 L5 s
< h+l n+ ’
< (Z V6 [yt + I8N g +ZH = qu(g ))
(C.13)

Let §p be the Meyers exponent corresponding A. Let

ln+1—h

= 5
Th=aq+ 500+

16
g and ¢ := 8—n(n + 1).
0

Set also Ry, = %(1 + 27")R. With this notation the previous display yields, by Holder’s
inequality, that

m—1
h+1 +1 l
B lam sy < € | 3 1980155 )+||Véollzq(3)+ZH o
h=1

Now (C.2) follows by the Caccioppoli estimate, concluding the proof. 0O

Appendix D: Regularity for Constant Coefficient Linearized Equations

In this appendix we prove a lemma tracking down the regularity of a solution (wy, ..., W)
of the linearized system in the case that L is a smooth, constant-coefficient Lagrangian.
Throughout we fix n € Ng, A € [1, 00), B € (0, 1), and assume that L satisfies

Ig £ DILE Aly (D.1)

and for all My € [1, co) there is C(Mg, B, d) < oo such that

|»z]

Lemma D.1. (Regularity of wy, ). Letn € [%, 1), M € [1, o) and R € (0, 00). Assume that
L satisfies (D.1) and (D.2). Let u, wy, ..., wy solve the equations, form € {1,...,n+ 1},

<c. D.2
A (Buy) B2

—V-(DPZ(VE)) =0 in Bg,
. - (D.3)
—v. (D,%L (Vi) Vw,,,) =V (F (V& VI, ..., V1)) in Bg,
where Fy, has been defined in (1.16) and 1 satisfies
L, _
% ||u — () By ||L2(BR) <M. (D.4)
Then, form € {1, ...,n + 1}, there exists a constant C(m, n, M, B, d, A) < oo such that

m

”Vwm”LOC(B,,R) CZ (7 le (wi)BR “LZ(BR)> [ (D5)
i=1
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Moreover, letting

1 B
§e€(0,00)N||— inf ||u—2¢ ,o00), D.6
©.00) |:<R£e7’1 I ||L2(BR)) ) (D0
we have, form € {1,...,n + 1}, that

Rﬂ [Vwm]c().ﬂ(BWR)

m

m 1 - % m—1 1, - z
g Cé ; (ﬁ Zg}g] ”wi - EHLZ(BR)) + Cé ; (E ”wi - (wi)BR ”LZ(BR))

1 B m n

. _ 1 - - ;
+C (E ot e = ‘f”ywm) > (E |wi — i) g, ||y<BR)) . (D.7)

i=1

and, form e {1,...,n}andk € {1,...,n+1—m},

RK Hv"“wm H + RktA [V"“wm]
LOO(BUR) COJg(BnR)
n 1 lﬂ m—1 1 ?
= 21: (ﬁ o, I E”LZ(BR)) e 2,: <E |wi — @), ||L2(BR))
i= i
+C (E Zlen7£1 it = E"E(BR)) Z (; i — @) g, ”E<3R>) . (D.8)

i=1

Notice that by (D.4) we may always take 6 = M# in (D.6). When applying the result in
practice, we typically take 8 to be very small.

Proof. Fixm e {1,...,n+1},n € [%, 1),M e [1,00).Letu,wy, ..., wy, solve (D.3) and
assume (D.4). Fix also § as in (D.6).
Throughout the proof we denote, for 6 € (0, 00),

m

m
i i

i el 1
8 (Sl o)
i=1

m

m
1
9 . . J—
E,(n) =0 Z (97 Zlen7£1 lw; — Z”LZ(BR))
i=1
m

1 . _ B 1, B ;
* (E elen7£1 i = K”LZ(BR)) Z (E [wi — @) g, ”Q(BR)>

i=1
‘We also denote B _
£, =Fn(Vu,Vwy,...,Vw,,_1)
and, for j € N,

Rj:=@+27/(1—n)R and r;:=27/"8(1—pR.

Below we denote by C a constant depending only on parameters (m, n, M, B, d, A). It may
change from line to line.

Step 1. Basic properties of u. In view of [1, Proposition A.1], assumption (D.1) and normal-
ization (D.4) imply that there exists a constant Mg (17, M, d, A) < oo such that

IIVEIILOO( ) < Mo. (D.9)

Ltk
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Therefore, (D.2) is applicable in B Q+mR° and we obtain by [1, Proposition A.1] that
3

R? HvzﬁH <Cinf i — 2, - (D.10)
= (BRr)
(B%(H )R) LePy
We also define .
b(x) := DAL (VD). (D.11)
We have by (D.10) and (D.4) that
C
I; <b(x) < Al; and R ||Vb||LOO(B](I RE R f % — €1l 2 < C8YP.
(D.12)
Notice also that, by (D.12), we have
M = ’
E,, <C2}< [w; — (wi)BR“y(Bm) . (D.13)
iz
Step 2. Induction assumption on degree m. We assume inductively that, for j € {1, ..., m—1}
there exists a constant K (7, M, Ko, d, A) < oo such that
B o . )
Rj [Vw/]co’ﬁ(BRj) < K/Ej (D.14)
and
/1 /
|V, ||L°O<BR_,) <K; Zl (E |[w; — @) g, IILZ(BR)> : (D.15)
1=

Notice that the case m = 2 has been established in [1, Proposition A.1].

Throughout the next steps of the proof, we let constants C depend on parameters ({K; } _ 1 ,m,n, M, B,Kop, d, .
and they may change from line to line.

Step 3. Bounds on f. We show that under induction assumptions (D.14) and (D.15), we have

that

m—1

= 1, _ i

“fm ||LOQ(BRm71) é C E (E ||w, - (wi)BR “Lz(BR)) (D16)
i=1

and, forr € (0, y] and y € Bg,,, defining
fm,y,r = Fm ((Vﬁ)B,(y)s (le)Br(y)s EERE) (vwm—l)B,(y)) ’ (D.17)
we have that p
7 7 r (©)]
[ = Fnr | oo g, 00y S € <E) EW. (D.18)
To show (D.16), we have by (D.15) that

m

n
L%(Bg)

m—1 m

=C Z (* |wi — @), IILZ(BR)> - (D.19)

m—1 m m—1 i
Z ”Vwi“[iOO(Bqu) =C Z Klm Z ( le 7j)BR
i=1 i=1 j=1

which yields (D.16) by (2.7).
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To show (D.18), using Holder regularity of f,,, with respect to Vi variable, similarly to (2.11),
gives us

m—1
|0 — Ery| < C( p ||V2”||L°°(B,(v)) ( ) ) > (v, + |(Vw,)B,(>)|)
i=1
r\B i rNB _ 7
+ Cé (E) ; (5 1 (E) |Vwi — (Vw,-)B,(y)|>
Applying (D.14) and (D.6) yields that

m

8 (8‘1 (%),/3 |Vw; — (Vﬁ,')Br(y)DT =Cs (5—1E§5))7 < CEy.

Thus (D.18) follows by (D.12) and (D.19).
Step 4. Caccioppoli estimate. We show that under induction assumptions (D.14) and (D.15),
we have that, forall y € Bg, 4, and 7 € (0, 7],

B C
193 = V25, 5) = 5 1m0 = L2, )

+cr |v2a| (Ve A NVTl 25, (7)) + C (%)’3 EY.  (D20)

L%(Br(y))
Since wy, solves the equations, for fy;,; y  defined in (D.17) and any affine function ¢,
~V - V(@ —0) =V - ((b=bO)VE+ T —fmy.r) .
and
=V (bWV@ny — ) =V - ((b—b)VWn + i —fm,y.r).
we obtain (D.20) simply by testing and (D.18).

Step 5. Induction assumption on the scale. We now assume that we find ¢ € (0, 1], a constant
Ce, and r* € (0, ery, ] such that

m m

_ L ,
sup sup ||Vwm||Lz(B,(y))§CsZ<E Hw,-—(w»BRlle(BR)) . (D21

YEBR,, t€lr*,ery] - i=1

Notice that, by the Caccioppoli estimate (D.20) and (D.13), we have, for any ¢ € (0, 1], that

J

j | j
”vwm ”LZ(B (y)) = C8 Z (E ”wl - (wl‘)BR Héz(BR)) s (D22)
i=1

implying that (D.21) is valid for r* = &ry, provided that C; = Cg.

Step 6. We verify that (D.15) is true for j = m. This gives us also (D.5). Actually, we
prove that if (D.21) is valid for some r* € (0, €ry, ], then it remains valid for %r* instead.
This proves, by induction, that we may take any r* € (0, ery;] in (D.21). In particular, we
obtain (D.15) for j = m.

Fix y € Bg,, - Rewriting the equation of wy, as before, for r € (0, ],

=V.by)Vwy) =V ((b —b()Vw, + (fm - fm,y,r)) ,
where fy,, y,  defined in (D.17), and consequently solving

=V (b)VWp,y,) =0 inBr(y),

W, y,r = Wm on 0By (y),
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we obtain by testing and (D.18) that

_ _ _ _ r\B
[Vy.r = V0 “Lz(Br(y)) =Cr ”Vzu||L°°(Br(y)) IVl 28, () + € (}) En

In particular, we get by (D.21) for r € [r*, ery,] that

— — r ﬂ 1— (5)
[V, = V[ 25,0y £ € () (Ces' ™+ 1) ER.
By decay estimate for harmonic functions we have for small enough 6(8,d, A) € (0, %:I

that

1
|V ®m.yr = VBmyr) B ) | 1208, (1) S §9ﬂ [V, y.r = V.80 205,09 -

Therefore, by the triangle inequality, we get
[V = V0m) 50,0 1285, 109
1 _ _ r\A - B
< 508 |V = VB, 0 | 20,00y + € () (Ces' ™ +1) LY.

By an iteration argument we thus obtain that, for r € [0r*, ery,]
r\P _ _
(E) [Vm = V)5, 0| 28, 1)

<c vam — (VOB ) H +C@Ce+HED.  (D23)

Lz (Bsrm (y))

Letting r € [0r*, erp] and n € Ny be such that r € (9”+18rm, 0" erp], we obtain by the
triangle inequality that

VBl 28,0y = C IOl 28,0, )

< ¢ |V = VB, 00

L2(Boner,, ()

n
+C|(VWm)B,,, (]| +C Y ‘(VWm)B o~ VWa)p, (y)‘ .

i=1

Olerm

Thus, by the previous two displays and (D.22), we obtain, for r € [0r*, ey, ], that

m
i

(1
IVBimll 25,y S (Ce +CeCe) Y <E |@i — @) gy ”ywm)

i=1

‘We first take ¢ so small that Ce = % and then choose C; = 2C,. All in all, we have proved
that

m 1 lﬂ
sup ”vw’"”Lz(B,(y)) =Ce Z <E “wl — (W) gy ||L2(BR)) s

telfr*, erpy] i=1

which implies that (D.21) is valid for %r* instead of r*, which was to be shown.
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Step 7. We now prove that (D.14) is valid for j = m, giving also (D.7). An application of
the Caccioppoli estimate (D.20), together with (D.5), which was proved in Step 6 above, we
have that, by giving up volume factors,

_ _ ©)
HVwm — Vwm)B,,, () HLZ(BF, ) < CE,’ .

Therefore, (D.23) yields, forall y € By g, that

rN—B _ D)
reOr) (E> [Vim = Vim0 205, ) = CEm™

This yields, via telescoping summation as in Step 6, that
_ _ r\B
VB (3) = (VB g, 0| = € (%) ER-
Thus, if, on the one hand, r = |x — y| € (0, ], we get by the above two displays that

IV (y) = Vi ()] < |V (3) — (VBm) g, ()| + [V (X) = (V) g, (1) |
+C ”Vwm — (VWm) By, (y) ||L2(B4r(y))

r\B _
=c(z) &
If, on the other hand |x — y| > 7y, we get
V@ (y) = Vi (x)] < CESY
by noticing that

Vwm) g, () — VWm)B,, (x)

< ¢ || v, - vw ” ,
= CPV I = I8 | 28, )

and applying once more (D.20). Thus we have proved (D.7).

Step 8. We finally sketch the proof of (D.8). Since it is very similar to the above reasoning,
we will omit most of the details. We prove the statement by using induction in m and in k.
First, we observe that by differentiation we see that Bi‘jﬁ satisfies the equation

-V (bVZ))]C‘ju) =V - Fy(Vii, Voy,i, ..., va;‘j—‘ﬁ).

Thus we can apply (D.5) and (D.8) for wy = 8,’?}_ u recursively and obtain, by polarization

as in Lemma 2.6, that, for every k € {1,...,n + 1} and n € [%, 1), there is a constant

C(k,n,M, B,d, A) such that
1
R¥ HkarIﬁH 4 Rk+B [V"“ﬁ] <c it o .
COP(Baimrsz) — R tePy L2(Bg)
(D.24)

Next, W] solves —V - (bV}) = 0 and z > b(z) = D3L(Vu(2)) is in C"# by (D.24),

we may differentiate the equation at most n times and obtain that wy € C n+L.A and it is
also straightforward to show that w satisfies (D.8) for m = 1; this is just classical Schauder
theory.

We than assume that (D.8) is valid for everym € {1,...,M}and k € {1,...,n + 1 —m}
with some M € {1, ..., n — 1}. We then show that it continues to hold for m = M + 1 and
ke{l,...,n+ M} as well. Now

L®(Ba+p)R/3)

—V. V) ==V Fu(Vi, Wy, ..., wy).
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Recalling that (A1, ..., hyu—1) — Fm(Vu, hy, ..., hy—_1) is a polynomial, using (D.24)
and (D.8) form € {1,...,M}and k € {1,...,n + 1 —m}, we can actually deduce that

k+ﬁ[ kT o = — < ~®
R+ VK E, (Vi Wy, ..., )] < ceW.
" ! M COP(B(14y)r/2) "

Therefore, using (D.24) once more, we can differentiate the equation of wys 1 k times and
then show that w4 satisfies (D.8). The proof is complete. O

Appendix E: C°° Regularity for Smooth Constant-Coefficient Lagrangians

In this section we give an alternative proof of the statement that C 1,1 regularity implies
C° regularity for smooth, constant-coefficient Lagrangians. Our argument is similar to the
classical argument by Schauder theory, but we keep track of the linearized equations to
obtain a Taylor series with an explicit representation of the Taylor polynomials in terms of
the linearized equations. We note that it is relatively simple to obtain real analyticity for
solutions using this argument.

Proposition E.1. Fix ¢ € (0, %], M e [0,0), N e N o € [2,00), and R € (0, 00].
Suppose that L € CN+2’1(Rd) is uniformly convex, that is, forall ¢, & € RY,

1212 < D*LE)¢ - ¢ < Alg)?

Letu € H! (BR) solve V- DL(Vu) = 0 such that | Vu ||L2(BR) < M. Then there exist con-

stants C(L, M, N, &, data) and polynomials q1, . . ., GN-+2 Such that gy, 41 is homogeneous
polynomial of degree m + 1 solving

—v.(D2L (vg) VIl ) _ v .F, <Vq1, vq—z,...,vq—’") inR4,
P m—+1 2 m
R
and, forallr € (O, 7],
N2
; N+42—¢

Vu-vY 4 <c (i> .
— j! R
J=0" sy

Proof. Without loss of generality, we may take R = 1. By Cl-Lestimates, see for exam-
ple [1, Proposition A.1], we have that

IVu() < CM and  sup =1 ||Vu — Vu(O)ll g, < C. (E.1)
re(0,3/4) -

We set
go =u(0) and ¢1(x) =Vu() - x.

Assume then inductively that, for m € {1, ..., n}, there exists homogeneous polynomials

gm of degree m such that, for every o € [2,00) and ¢ € (0, %], there exists a constant
Nim.o (e, d, A) such that

m .
|V qm| < Ny 2. sup  rMTE|Vu—Vv Z q—Jv SNuno-
re(0.24:1) = e s,
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and that, form € {1, ..., n — 1}, g, 41 satisfies the equation

v (DAL (vqy) vImtL :V~Fm<Vq1,Vq—2,...,Vq—m) inRY,
P m+1 2 m

Let us denote a := D%Z(Vql) and, form € {1,...,n — 1},

— dm+1
Wy = .
" m—+1

By homogeneity, we find a homogeneous polynomial g, 4 of degree n + 1 solving the
equation
v (DP2Lvg)v&tL) = v.F, (Vql, vz vq—”) inRY,
P n+1 2 n
Notice that there is a degree of freedom in the choice of g;, 1. Namely, the solution is unique
up to an a-harmonic polynomial of degree n 4+ 1. We will fix this shortly. To draw parallels
between this appendix and Appendix C, we set

[/ — m+1

w
Wy = An+1 and Emszu—ql—g e qi.
n+1 !
k=1 k=1

Rewrite

DpL (Vu) — DpL (Vq) — D*L (Vq1) Vé

n
1o _ _
-y (DzL (V1) Vil + B (Va1 le,...,vwm_l)) +E,

m=1

where

_ "o
En = Z m!
m=2

(D Lvg)(Vu = Vq®" —Fy (Va1, Vi, .. V1))

n+1

_ 1 _
+DpL(Vu) =Y FDf,“L(vq])(w — Vg ®*.
k=0 "

By the estimate in Appendix C, we have that
n—h

v il
i

n—1 n—1
[Eu| SCYIVEI| IVEI+
h=0

i=1
Taking divergence gives us, by the equations of u, wy, ..., wy, that
—V.aVE, =V -E,.
Using the induction assumption we get that

<cotle,

[Enl Lo s, <

Now Lemma E.2 below allows us to identify the homogeneous a-harmonic polynomial part
of g, 41 of degree n + 1 such that

n+1
sup pmthtelly, v Z q—j‘ <cC
2(n+1)+1 — J:
’E(O’ s ) =1""lre s,
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and
’VH-HLIVH-I ’ <C.

This proves the induction step, and finishes the proof. O

LemmaE.2. Letn € Nandleta € (n,n + 1). Let M € [0, 00) and ¢ € (0, 1). Suppose
that A is a constant symmetric matrix having eigenvalues on the interval [1, A]. There is a

constant C(n, «, &,d, A) such that if F € LP(By) and u € Hl(Bl) solve
V-AVu=V_-F,

and that F € LP (B)) satisfies, for r € (0, 1),
IFllLr (B, = Mr?, (E.2)

then there is A-harmonic q € Py41 such that

sup Vi = Vgl Lo,y = € (190l 25, + M)
re(0,1—¢)

Proof. We proceed via harmonic approximation. Let v, € u + HO1 (Br) be A-harmonic.
Denote .

Ayy1:={p € Pyy1 : pis A — harmonic}
By Calderén—Zygmund estimates and (E.2),

IVor = Vull 25 < CMr?.
Using the oscillation decay estimate

inf Vo = V§loo(z,) < €O inf [V, = Vil 25 )
éEAn-H qe-An-H -

and defining
D(r) = rfa lﬂf ||VM—V@||LP(Br),
GeAnt

we obtain by the triangle inequality, for 6 > 0 such that C prtl-a — %, that

D@Or) < %D(r) + CM.

It follows by reabsorption that, for r € (0, 1),

sup D) S C(D(r)+M).
te(0,r)

In particular, letting g; be the minimizing element of jn_,_] in the definition of D(¢), we get
by the triangle inequality that

| Vain = Vai| o,y £ CHUTMD(/2) + D) £ CETDE) +M).

This allows us to identify g € Z,Hr] such that, for ¢t € (0, r),

n+1
St ’Vjc}t(()) —Vigo)| £ i Dy + W),
j=1

and it follows that
IVu —Vqllprs, SCr*(D(1 —¢) +M).

The proof is complete by an easy estimate D(1 — &) < Ce(||Vu ”Lz(Bl) +M). O
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