
istanbul matematiksel bilimler merkezi I M B M istanbul center for mathematical sciences 

 

Optimal control and fully nonlinear equations for
integral diffusions

Luis Caffarelli

University of Texas at Austin,

Department of Mathematics

Abstract.

I will present a unified regularity theory, developed in collaboration with Luis Sil-
vestre, for fractional integral operators (by unified we mean that it reaches the
second order case with uniform estimates), that involves the appropriate versions of
the Alexandrov,Backelman, Pucci theorem, the Krylov Safanov Harnack inequality
and the corresponding regularity of the Hamilton Jacobi Bellman equations.
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