1 Fourier transform

Definition 1.1 (Fourier transform). For f € L'(R? C) we call its Fourier transform the

function defined by the following formula
i _d —itx
fie) = @nt [ e fayn

We use also the notation Ff(£) = F(€).
Ezxample 1.2. We have for any € > 0

2
||

lg|?

e = (2775)_g/ e e 5 d.
Rd

We set also
FHI(E) = (2m) 8 / €€ f () dar
Rd
We have what follows.

Theorem 1.3. The following facts hold.

~

(1) We have |f(§)] < (271)7%||f||L1(R47(C). So in particular we have

_d
[ F fll oo ra,cy < (2m) 2| fll 1 (re 0)-

~

(2) (Riemann— Lebesgue Lemma) We have 5lim f(&) =o.
—00

(1.1)

(1.2)

(1.3)

(1.4)

(8) The bounded linear operator F : L*(RY,C) — L®(R%,C) has values in the following

space Cy(R%, C) c L*(R%,C)

Co(R%,C) := {g € C°'(R%,C) : lim g(z) = 0}.

(1.5)

(4) F defines an isomorphism of the space of Schwartz functions S(R?, C) into itself.

(5) F defines an isomorphism of the space of tempered distributions S'(R?, C) into itself.

We have F[O,, f] = —i&;F f.
(6) For f,g € L'(R%,C) we have

Theorem 1.4 (Fourier transform in L?). The following facts hold.



(1) For a function f € LY(R?,C) N LA(R?,C) we have that f € L2(R%,C) and ||f]| 2 =
| fllz2- An operator

F:L*(R%,C) — L*(R%,C) (1.6)
remains defined. For f € L?>(R%,C) for any function o € C.(RY,C) with ¢ = 1 near
0 set

F1(©) = lim 2m) 7 [ o @)oo/ Ao
/o0 Rd
] . (1.7)
= lim (27 _2/ e T f(x)dx.
| /OO( ) o (z)
Then (1.7) defines an isometric isomorphism inside L*(R%,C), so in particular we
have
IFfll2mae,cy = 1 fll L2 rac)- (1.8)
(2) The inverse map is defined by
* : —4d i&x
Ff(a) = Jim (m) [ (/N
/oo R (1.9)

1 i&-x
~ Jim (27) /|€ e

(3) For f € LY(R?,C) N L?(R%,C) the two definitions (1.1) and (1.7) of F coincide (by
dominated convergence). Similarly, for f € L*(R?, C) N L2(RY,C) the two definitions
(1.3) and (1.9) of F* coincide.

_ The above notions extend naturally to vector fields. So we have a Fourier transform f —
f from (LY(R%))? — (Co(R?))4, from (L2(R%))? — (L2(R%))? |, from (S(R%))? — (S(RY))4
and more generally from (S'(R%))? — (S'(R?))?. Notice that all these maps except the 1st
are isomorphisms, and all are one to one maps.

We have the following lemma.

We consider now for A := 3, % and for f € S'(RY, C) the heat equation

u—Au=0, u(0,z)=f(x). (1.10)

By applying F we transform the above problem into

o~

U+ EPa=0, a(0,&) = f(&).

This yields u(t, &) = e*t|5|2f(£). Notice that since f € S'(R?,C) and et ¢ S(RY,C) for

any t > 0, the last product is well defined. Furthermore, we have (t, -) € C°([0, +00), S'(R%, C))

and, as a consequence, since F is an isomorphism of §’(R%, C) also u(t, -) € C°([0, +o0), S’ (R", C)).
—~ x 2 ~ ~

We have e~€> = G(t,¢) with G(t,2) = (2t)~ 3¢~ & . Then, from a(t,€) = G(t,€)f(€) it

follows u(t, x) = (QW)_%G(t, ) % f(x). In particular, for f € LP(R? C), we have

_lz—y|?

ult, x) = (drt) =3 /R e )y,

2



Notice that by (1.2) we have

Lz

(4ﬂt)_§/ e at dxr = 1.
R4

We will write
lz—y|?

S f(x) = (4mt) "2 / e~ 1 f(y)dy. (1.11)
Rd

Notice that for p > 1 we have ||€tAfHLp(Rd) < |||l r(rey and for f € L'(R%) and any z € R?

2 @) < (rt) 4 [ I ldy < ) [ 1l = )l
R4
(1.12)
12
We set also Ky(x) := (47rt)_%e_%. Then '™ f = K; * f. Ki(x —y) is the Heath Kernel.

Lemma 1.5. For any q > p > 1 and j > 1 there exists Cjpq $.1.

_J_df1_1
1962 fllzagen < Congt 4670 fll o for amy £ € PRI, (1.13)

Proof. For brevity we consider only j = 0. Using Young’s convolution inequality
1 1 1
K * fllparey < K¢l Loy 1S || Lo (mey where p +l=—+ >

where
_ay, = _did _dy, =
HKtHLa(Rd) = (47Tt) 2”6 4t ||La(Rd) = Cpqt 2 2a WhereCpq = (471') 2H6 4 HL“(Rd)'
Now
e G I G

and so this yields (1.13) for 7 = 0. The case j € N is obtained in an elementary fashion by
differentiating.

0
Theorem 1.6. p € L'Y(R?) be s.t. fp = 1. Set p.(x) = e p(x/e). Consider
C.(R% C) and for each p € [1,00] let Co(R%,C) (C)p be the closure of C.(R%,C) in LP(R?,C),
so that C.(R?,C), = LP(R?,C) for p < oo and C.(R?,C),, = Co(R%,C) & L>®(R?,C).
Then for any f € C.(R%,C), we have

. _ e rp/md
ll{r(l)pe*f—f in LP(R%, C). (1.14)
In particular we have
li LP(RY
t{%e Af = f in LP(R%,C). (1.15)



d

Proof. Clearly, (1.15) is a special case of (1.14) setting € = v/t and p(z) = (47) 2e~ 2 .
To prove (1.14) we start with f € C.(R?, C). In this case

po f@) = 1a) = [ (Fo=en) = 1@)piwiy

so that, by Minkowski inequality and for A(y) := || f(- —y) — f(:)||r, we have

e * £(2) — f(2)]10 < / ()| A (e v)dy.

Now we have lim, 0 A(y) = 0 and A(y) < 2||f||Lr. So, by dominated convergence we get
sy o £(2) — (@)1 = lim [ 1o(0)|Ae p)dy =0,

So this proves (1.14) for f € C.(R? C). The general case is proved by a density argument.
O

2  Some spaces of functions on L? based Sobolev Spaces

We will introduce the homogeneous Sobolev spaces H¥(R?) and we will generalize the
standard Sobolev spaces H¥(R?). For ¢ € R let (¢) = /1 + |£|? be the Japanese bracket.
For a tempered distribution u we denote by u its Fourier transform. We consider for s € R
the space formed by the tempered distributions u

H*(R%) with norm [ull gs (ray = [(€)°Ull L2y < 00 . (2.1)

We consider for s € R the space formed by the tempered distributions u s.t. u € L} (R?)

loc
H*(R?) with norm HUHHS(Rd) = |17l p2(ray < 00 . (2.2)
The following lemma is elementary.

Lemma 2.1. The following statements are true.

o L2(RY) — H5(RY) defined by f — F* (#) is an isometric isomorphism and all the

H*(R?) are Hilbert spaces with inner product (f,q) s = <<§>5f, &9 12 -

o We have S(R?) C H*(R?) if and only if s > —d/2. Furthermore, this embedding is
dense.

o The H*(RY) have an inner product defined by (f,9) s = <|£\Sf, 1€1°9) 12

We will use also the following.

Lemma 2.2. Let 0 > —d/2. Then C2°(R?) is dense in H(RY).



Proof. Tt is immediate that S(R?) is dense in H*(R%) (because C°(R*\{0}) is dense in
L2(R?,€]?#d€)). So it is enough to show that for any 1 € S(R?) and for xy € C(R?, [0, 1])

a cutoff function with xy = 1 near the origin, then x (E) ) oo, ¢ in H(R?) for any
n
o > —d/2. Indeed recall

— ~

Fx9(6) = (21)2 F(€)g(€) so that

2

I (5) -l = [ delef

:/d§]§|2" /(2@ ) (0 (6= 1) = ) dn

Gt s f | -

We split in the right integrating in |n| < C and in |n| > C, where C is arbitrary. In the
integral in |n| < C we get a sequence that, essentially by dominated convergence, converges
to 0. Next, we consider the integral in || > C. We can bound it from above by

g 2% _ 1) |
(2n) /n|zcdn|x ((/ € / D (¢ s) +wm>. (2.3)

Now we claim that for ¢ independent of 1 we have
dé < c+c[n|*. (2.4)

[1eee /J(s—n>2

Indeed, we spit the integral into regions |n| < ||, |n] ~ || and |n| > |¢|. We have

~ 2
[ e fpe-nfasm™ [ st
In>¢| In>1¢|

/ €
[n|< €]

Finally, for |n| ~ ||

/ €
[n|~|&]

So we proved (2.4). Inserting this in (2.3) and taking C sufficiently large we obtain that
(2.3) is arbitrarily small.

/ (2m) S ndR ()P — md — B(E)

2

So

We have

~ 2
G(e—n)| de = il

el des [ le-nP

e de< [ e=ar @] s sl [ @] d+ ol

O



Remark 2.3. We will also consider the space H"(Rfl) N H'*(R?) for ¢ > —d/2. Then, by
a similar argument, C°(R?) is dense in H?(R%) N H1+7(R%).

While the H $(R%) have an inner product, in general they are not complete topological
vector spaces and the following will be important to us.

Proposition 2.4. For s < d/2 the space.Hs(]Rd) is complete and the Fourier transform
establishes an isometric isomorphism F : H5(R?) — L2(R?\{0}, [¢|?*d¢).

The above proposition is a consequence of the following lemma.

Lemma 2.5. Let s < %l. Then we have the following facts.
i L2(Rd\{0} ‘£|28d£) C Lloc(Rd7d£)
o L2(RN\{0}, [¢[**d¢) C S'(RY)

e The Fourier transform F : S'(RY) — S'(RY) is s.t. F (HS(Rd)) = L%(RY, |£]?5d¢)
and establishes an isometry between these two spaces.

Proof. Let g € L*(RA\{0}, |¢]**d¢). Obviously g € LL (RI\{0},d¢). Let now B = {£ €
R : |¢] < 1}. Then

[ tat@tas < ( [ 1e1ac0 2d§> ([1er 23d§>

s vol(Sd-1)
< 4/ vol(S4= 1)(/0 rd=i=2 dT’) HQHLQ(Rd,|§|2Sd5) = WHQHL?(WJQ?W&

Next, we check that L2(R\{0},[¢|?*d¢) ¢ S'(RY). We split ¢ = xBg + xBcg. Then
xBg € L'(RY, d¢) implies xpg € S’(R?). On the other hand we have xgeg € L?(R%, (€)2%d¢).
This in turn implies xpcg € S'(R?), where the embedding L?(R?, (€)27d¢) C S'(RY) for any
o € R follows from

=

L 7€t = [ @7 £ €16 < I aqus groan [ (€000
< W lzagus ey 460722 HIE)™ ol e

for m chosen s.t. 20 +2m > d. O
Remark 2.6. For s > %l the space H* (RY) is not a complete space for the norm indicated.

In particular, the Fourier trasform defines an embedding H*®(R%) Z L2(RN\{0}, |€]?*d¢)
with image which is strictly contained and dense in L?(R%\{0}, [¢|?d¢). The fact that the
image is dense can be seen observing that C2°(R?\{0}) is dense in L?(R%\{0}, |¢|?d¢) and
we have FH*(R%) D C°(R4\{0}).



f€)

is a Borel

For s = 4 + gy with g9 > 0, if we pick f € C°(R?) with f(0) # 0, then

‘d+%0
2 2
function not contained in L}, (R?,d¢). But |¢]* |§J’L§f)€0 = :g |(d£)~€|0 e LY(R?, d¢) implies
z
f(&) 2md |2
that | L2(RY, €| de).
o € LR
% okd
For s = g consider f(§) = Z ?X[3/475/4}(2k]§|). Notice that for each &, at most one term
k=1

of the sum is non zero, because [27%3/4,27%5/4) N [2773/4,2775/4] = ) for j # k. Indeed,
if 7 < k then

27%5/4 < 27U"V5/4 < 2773 /4 where the latter follows from 5 < 6.

Then [¢]2[£(€)] € L*(RY, d€) since

1 — 1
[t eras =3 g2 [l uasn@ede =3 [ 16orusralede < oo

but f, which is supported in the ball B(0,5/4), is not in L'(R%,d¢) since otherwise we
would have

~ 1 ~ 1 B
o> [ @l 23012 [ xousraebde =30 [ xiasaliehae " e

Remark 2.7. For s € (0,1) an equivalent definition of H*(R%) and of its norm is that

u(z +y) — u(z)]?
|y‘d+25

u € Lloc(Rd) and /
R4 xR4

dxdy < oo.
See [1, Proposition 1.37].

Later on we, when discussing the Navier Stokes Equation, we will deal with vector
fields. Given a vector field u = (u’ );l:l c (S'(R4))? its divergence is

0
divu =V -u:= a—uj
=1 7t
Notice that divu = —i Z;'l:1 &7 so that a u is divergence free, that is dive = 0, if and only

if Y0, &9a7 = 0.
We have the following elementary representation in d = 3.



Lemma 2.8. For any u € D'(R3,R3) we have
Au=V(V-u)—V x(Vxu). (2.5)

Proof. Obviously, summing on repeated indexes and for {?j }?:1 the standard basis in R3,
we have

Ay = 61(9]11]?@ — (&@uj?l — 8]6]’&1?1) (2.6)

Recalling the tensor ¢;j;, defined by €123 = 1, €45, = 1 if ijk is an even permutation of 123,
gijk = —1 if ijk is an odd permutation of 123, €;;, = 0 if two indexes are equal, we have

V X (V X U) = €ijkaj(v X u)k?l = 5ijk5ki’j’aj8i’uj’?i
— — —
= (0iirjy — 0ijr8jir) 0jOyuyr € s = 0;05u; ¢ s — 0;0ju; €',

where we used the identity €;jrepijr = €ijk€irjie = 0ird;j1 — 03505 with Kronecker’s deltas.
The last two displayed formulas prove that (2.5) is true.

O
A similar representation is true for d = 2.
Lemma 2.9. For any u € D'(R% R?) we have
Au=V(V-u) = VE(curl u), (2.7)
where curl u := Oyug — dour and VLV = (0,V, =01 V).
Proof. From (2.5) we have
i j k
Au = V(V . u) - 61 82 33
0 0 a1UQ — 82u1
= V(V . u) — (1'82(811142 — 82u1) —jor (81u2 — 82u1)) .
This gives (2.7).
O
Definition 2.10. We call Leray’s projector, the operator P defined by
, . 1 &
(F(Pu)) =@ — e > ggar. (2.8)
k=1

We denote by H(R?) the subspace of L?(R%, RY) formed by divergence free vector fields. We
will also consider V(R?) := H(R?) N HY(R?,RY) and C2(RY, R?) := C(R?, RY) N H(RY).

A direct and elementary computation yields the following.



Lemma 2.11. We have
Pu=—A"'V x (V xu) ford=3 and (2.9)
Pu = —AVE(curl u) for d=2. (2.10)

Proof (sketch). For example in the case d = 3, formally we have

P=1- %Vdiv

and from (2.5) we have

1 . 1
1-— ZVdIV = —ZV X (V X |_|),

which yields (2.9). This was formal, but becomes rigorous taking Fourier Transform.  [J

Lemma 2.12. C2(R% R?) is dense in H(R?) for any d.

Proof. Let us consider dimension d = 3. If u € H thenu =V x A, for A = —A"'V xu €
H'(R% RY). Notice that from Lemma 2.2 we have that C2°(R?,R?) is dense in H'(R?,R%).
Since H! 3 A — V x A € L? is a bounded operator, the statement follows. For d = 2 the
argument is similar and can be generalized to all d. O

Lemma 2.13. C(R? RY) is dense in V(R?) for any d.

Proof. The argument is similar to the previous one. Let us consider dimension d = 3. For
u € V(RY) we have u = Vx A, for A = —A~'Vxu € H'NH?. But from Remark 2.3 we have
that C°(R%,R?) is dense in H'(R? R%) N H2(R?, R?). Since H' N H?>> A -V x Ac H!
is a bounded operator, the statement follows. We will use this lemma only for d = 3. ]

For u € H¥(R?) and A > 0 let us set Pyu := F* (X|¢[<rFu). Notice that this map sends
L?(R%) into itself since

1P xull i ey = €1 X g anFull 2 ray < NEFFull p2(ray = l[ull e (ray-
Notice that P, is a projection, that is P2 = Py, by
P{u =Py oPru=F*(xjgrFPru) = F*(xfgrFu) = F(xjejrFu) = Pru,
If dive = 0 then also divPyu = 0. Indeed
d d d
(divu =0 ) & @ =0) = F(divPyu) = > &Ixjgani’ = xgen » & @ =0,
j=1 j=1 j=1

which in turn implies divPyu = 0.



2.1 L”? based Sobolev Spaces
The following spaces, for p € (1,00) are formed by tempered distributions u s.t. for s € R:
W*P(R?) requiring @ in Ljo(R?) and with [[ullyiepga) = [(1€°8) || pgay 5 (211)
Wop(RY) defined with e o) = [((€)°8)" | o) - (2.12)
We will not use the above spaces except for p = 2. The following is true.
Theorem 2.14. We have
WEP(RY) = WFEP(R?) for all p € (1,00) and all k € N. (2.13)

Proof. For this we need the theory of Calderon and Zygmund operators, see later in Sect.

3. O
For p =1 and p = 0o (2.13) is not true, see [18].

2.2 A generalization of Young’s convolution inequality

We will use Young’s convolution inequality

1 1 1
1f * gl Lr@ay < 1l rray 9l La(may for - 1= » + p (2.14)

but also a generalization.

Definition 2.15 (Distribution functions). The distribution function of a measurable func-
tion g : R? — R is
dy(a) == vol({z € R : |g(x)| > a}).

Notice that dg : [0,00) — [0, 00] is decreasing. This implies that d, is measurable.
Notice that for a function g € LP(R%) with 1 < p < oo we have

l9(x)] o0
/ \g(x)\pdac:/ dac/ pap_lda:/ dapap_l/ dx
R4 R4 0 0 {zeR%:|g(z)|>a}

N (2.15)
= /0 pa?td,(a)da

where the 1st equality is elementary, the last follows immediately by the definition of dg4(«),
and the 2nd follows from Tonelli’s Theorem applied to the positive measurable function

F(z,0) := o~ xg, (I9(x)] - a)xz, ().
Definition 2.16. The Lorentz space LP*>(R%) are defined by

1
LP(RY) = {f € L'(RY) + L®(R?) : || fll pproo (may = sup adj (). (2.16)

10



Ezample 2.17. Let f € LP(R?). Then f € LP*°(R%) with

[ flzeco®ay < 1f Nl Lo may- (2.17)

Indeed by Chebyshev’s inequality we have the following, which proves (2.17),

ds(a) = vol({z : |f(z)] > a}) < ’f‘Zde for any o > 0 (2.18)

Inequality (2.18) follows immediately from.

dy = Pdy > Pdy = rd
|f|LP R /Rd )y /{z:f(:r)|>a} F(w)Pdy /{m:f(m)|>a} R
= aPvol({z : |f(x)| > a})ald(a)

1

So from (2.18) we have ozdj;i(a) < |flermay-
Example 2.18. We have the following.

1. For a € (0,1) we have t~%yg, € LP*°(R) if and only if ap = 1.
2. For T € Ry and a € (0,1) we have t~%x(o 7] € LP*°(R) if and only if ap < 1.
Notice that for ¢t > 0 and o > we have 7% > a <=t < o~ /%, so

1

1 1
a‘{t€R+ e >oz}’P :a(ofl/a>p =qa'"w

which is bounded in @ € R exactly when the last exponent is 0, that is if and only if
ap = 1. We have

1 B 1
al{t eRy :t X > a}|P =a|[{t € (0,T] : t X1y > a}|?

1 1 l70, . —
£ < < a
= <m1n (T, Oz_l/a>> L ol :l__zp lf @ T
o e ifa>T"¢

1 —
where o' @ is unbounded if ap>1landis <T a< “P> if ap <1.

Ezample 2.19. For a € (0,d) we have |z|~ € LP**(R?) if and only if ap = d.
Indeed

1 1 d
al{zeR?: |z =« (cda_d/a)p = cé’al_@

which is bounded in @ € R exactly when the last exponent is 0, that is if and only if
ap = d.

11
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Theorem 2.20 (Refined Young’s convolution inequality). For 1 + % = ;1) + % with 1 <
p,q,m < oo and some constant C,

lg* fllzr < Cligllzacell fllzr- (2.19)

Before discussing the proof of Theorem 2.20, we derive as a consequence the follow-
ing classical fractional integration theorem, which as we will see, is related to Sobolev’s
Embedding Theorem.

Theorem 2.21 (Hardy-Littlewood-Sobolev inequality). For any

1 d—v

€ (0,d cmd1<p<q<oowithf -+ — 2.20
(0,d) =+ (2:20)
there exists a constant C s.t.

I ] 5=l oy < sy (221)

da
Proof. By Example 2.19 we have |z|™ € L+ (R?). Moreover 1+ % = %—i—% is exactly the
condition in (2.20). So (2.21) follows from (2.19) and

| /Rd f(@ = y)lyl7dyllLaray = [1f * 1277 o(ray < CIHfCI_”IILg,w(Rd>IIfHLp(Rd)-

O

Before giving the proof of Theorem 2.20 it is interesting to recall the proof of the

standard Young’s convolution inequality (2.14). It is enough to prove that for there exists

a constant C,, such that, if h € L™ (R%), f > 0,9 >0, h >0, |glle = |fllz» = Al =1
and

I(f,g,h) /f Yh(x)dzdy, we have I(f,g,h) < Cqp.

The condition 1 S+ 1== + is the same as 2 = L +

= So we have

+ 1
Ty

<2—1—1>r—1 <2 L 1) =1,
P q p
which obviously is the same of as
(1=5) 7 (=3) -
1
(-
r!
1 1
(-E)re(-3een
r q

12
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Hence

1f9.0) = [ (PO - )7 (P (@)

1

(g - @) dudy,

Using % + % + % = 1, by Hélder inequality we obtain

1(f,9.h) ( [ y)dasdy>i ( / f%y)h’“’(x)dwdy)ql' ( [ - >dxdy>

From this we obtain the standard Young’s convolution inequality (2.14).

The proof of Theorem 2.20 is more subtle. A rather direct proof of Theorem 2.20 is in
[1]. Tt seems to be directly inspired by the classical proof of Strichartz estimates by Keel
and Tao [7]. Tt is based on the following atomic decomposition of elements in LP(RY).

1
Y

Lemma 2.22 (Atomic decomposition). Let p € (0,00). Then any f € L can be written as

F=Y " crxn

keZ

k 1 1
where meas(suppxr) < 2 2%, |xx| <27° and 277 || flle > |lerller < 27 || f]| e
Proof. Consider the distribution function d¢(«) = meas({|f(x)| > a}). Then for each k
consider
k

. k 1
O[k = df(logf<2k CY, ck‘ L 2pak ) Xk kX(a]H,l,ak](‘f’)

Notice that {ay}rez is decreasing in k (since, the larger &, the larger is the set {o : df(a) <
2F1).
We show the desired properties. We have

suppxk € {2 s a1 < |f(2)] < aw} S {a - [f(@)] > arpa}-

Then we get the 1st inequality:

meas(suppxg) < meas({z : |f(z)| > ar41}) = hm dp(a) = sup{ds(@) : @ > agyq}) < 28
Oz*)ak+1
Next, by |f(z)| < ai in suppxk, we have
@) <2750 <o
893

Let now lim a = inf ap = o and lim «ap = supag = @. Then we claim that o = 0
k—+o00 keZ k——o0 keZ

and that |f(x)| < @ a.e. Indeed, suppose that |f(z)| > @ on a set of positive measure.
There there is a > @ with df(a) > 2% for some k € Z. Then oy > a > @, which is a

13



contradiction. On the other hand, suppose we have 0 < av < a. Then df(a) = oo, since
otherwise df(a) < 2 for a k, and then a > oy, > a > a, getting a contradiction. But by
Chebyshev’s inequality,

00 > [IfI7, = oPds (),

hence getting a contradiction. The above claim and the obvious fact that for any z we
have |f(z)| € (ag41, ] for at most one k, prove f = ZCka (the claim guarantees the

keZ
existence of one such k).

1
We have || f|lzr < 27|[ck|lee by

(Rl /]f]pdx = /Z ek |P | xk[Pde = Z |ck]p/ Ixk[Pdx < Z |k [P2~ * meas(suppxs)

keZ kEZ kEZ
<2 fel?
hez

Next we have

Z lex|P = Z 2kal = / aP (Z 2k5(a — ak)> do = /R o (—F'(a))da

kez k€EeZ +

where

Fla):=> 2H(ap—a)= > 2"< > 2’<f<2df ().

keZ o> 2k<dg4(a

Then, integrating by parts and using (2.15),

S el =p / "1 F(a)da < 2p / oLy (@)da = 2| |17,

keZ R+

so that [|cgller < Q%HfHLp.

O
Proof of Theorem 2.20. It is enough to show that there exists a constant C, ), such that, if
he L' (RY), £>0,9>0,h>0, |lglzae = | fllzr = Al = 1 and

I(f.9.h) / fly h(x)dady,
then

I(f,9,h) < Cyp. (2.22)

Now, for

Cj = {x:2 < g(x) <27t}

14



we have
I(f.9,h) < 2FI(f,h) where I;(f,h) / F@)xe, (@ — y)h(z)dzdy.

Using the atomic decomposition and Holder inequality and (the standard) Young’s inequal-
ity for convolutions, we have

Ij(fa h) = chdflj(flﬁhf) < chdﬁnfk * XCjHLb'”hEHLb
k¢ k.t

1 1 1
<> eudellxe, o 1 illzellhel o where = +1= =+ =
k,l

where the latter is the same as % = % + % — 1 and requires b > a and hence b < a’. Now
we have

c s\ 1/c! _4 1,1
||XC'HLC HXC ||1/ < (dg(QJ)) / <27 :2‘”(a+b 2)7

I fellze < | fxllzoolsupp filz <2772 and
_L e
hellgr < |[ellzo[supp hel® < 277275

Hence
(fa < 4;de€23q12qj( 7—2)2k(5 5)24(%7%) and, by - =92 — % _ ]];’
= 4Zc a2 (=70 P+ (3) 9130

=4 Z cdeQ(qurk) (E_E) (@i +0(5-77)
k0

Now let € > 0 small enough and set

1 .
= P esign (¢j + k)

S = Q=

1
= — —esign(qj +¢).

,',J
Notice that 1 < p,q,7 < oo imply 1 < a,b < oco. Furthermore 1 < p,q,r < oo and

1+1= % + % imply p <7 < p’ > 7’ and for € > 0 small enough this yields b < a’.

Then we have

D VL(fh) <4 erdy ) 9—elaj+klg—elaj-+kl
’ kk j

15



We claim that for a fixed C = C(q,¢)
3 o—clk+igl—e[k+ia| 3 o—elk—jal—[k—ja| < co—elb=kl(1 1 |k — &), (2.23)
J J

where the equality is obvious. To prove the inequality, it is not restrictive to assume k < k.
Then the summation on the left can be rewritten as

Z 225jq75(k+%) i Z 27505%) 4 Z 26(k+E)725jq.
Ja=k k<jq<k k<jq

Then (here [t] € Z is the integer part of ¢ € R, defined by [t] <t < [t] + 1)

3 2ejq—c(k+k) _ o—e(k+h) S o%ia c(k+R) Z p2o([59) — ¢, 9 —e(k+B)+25[ £]
= =

7 = = 1
S ng2—e(k+k)+2€q§ — C’Eq2—5(k—k) — C€q2—5|k_k‘ Where ng = W

We have

T ge(k+E)-2sjq < ge(k+F) S oo e(k+F) iz 2eq([E]+145) _ ngze(k+ﬁ)—25q([§]+1>
k<iq j2[E]+1 7=0

< ngQS(k-i-E)—%qs = CEqQ—a(E—k) — ng2—6|k‘—%|'

Finally
Z 2_E(E_k) _ 2_5(E_k) Z 1= 2—5(E—k) ([k] _ |:k:| _ 1) < q—12_6(}5—k) (% _ k)
k<jq<k [E]+1<]o<[g] 1 1

Hence (2.23) is proved.
Then we have

N V() <40 e Y d2 T H( 4 |k - F)
J k %
< 4Clerllll 3 A2 F + [k = B o
k
<4C127 (1 + |iDa@ ekl gl o @) < Clerlle@ 14w )
B CUHC’ﬂHZP(Z)HdE”éT’(Z) < 40””f”Lp(Rd) ||h||Lr’<Rd) =4C".

So we have found (2.22) with C,,, = 4C(q,¢)||27°V/(1 + 1iDlle(zy with C(q,€) the constant
n (2.23). 0
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2.3 Back to Sobolev Embedding

We go back to the Hardy, Littlewood and Sobolev inequality. The following, which will be
used soon but also later on, is proved like in [18] p.73..

Lemma 2.23. For any v € (0,d) there exists ¢, > 0 s.t.

F(- 17 = e, leP (2.24)
Proof. It is enough to show that for any ¢ € S(R?) we have
[ el ot@de = c, [ jer-idte)de. (225)
Rd Rd

Starting from (1.2) and Plancherel we have

/n ef%e*@: o(x)dr = /Rd efsga(ﬁ)dﬁ.

de
€

oo 212 d N o 2 g
/ dx¢($)/ 57%675‘5 j :/ dé.(b(é.)/ 8%675%76
Rd 0 e iy ; .

ay|z|=Y bylgy—4

d—
Now we apply to both sides fooo 2 and commuting order of integration we obtain

for appropriate constants a, and by. In fact a, = 23T (341), by = 27T <d7T7) and

22" r(452)

230(3+1)

Cy =
O
We have the following version of Sobolev’s Embedding Theorem.

Theorem 2.24 (Sobolev Embedding Theorem with fractional derivatives). Let p € (1, 00),

0<s< % and % = % - 2. Then there exists a C s.t. we have

11l Loy < ClLFpswqay for any f € S(RY). (2.26)
Proof. For f € S(R%) we have for some fixed ¢

~

f@)i= (2mF [ e (1gF©) dg = [ 1o =yl gtu)dy where 5(9) = I F(©)

where we used 4,0/>-k\T = (27r)%33 T which holds for ¢ € S(RY) and T € S'(R%).
Since g € LP(RY), by the Hardy-Littlewood-Sobolev Theorem we have that f € LI(R9) for

1 1 d-(d=s) 1 _

s
q p d p d
O
Notice that for 0 < s < % we know that H*(R%) contains S(RY) as a dense subspace,
s0 (2.26) with p = 2 extends to all f € H*(R?).
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2.4 Assorted inequalities

Lemma 2.25 (Interpolation of Sobolev norms). For any s € [0,1] and any k = sk1 + (1 —
s)ka we have

||f||Hk(Rd) < || fII5 kl(Rd)Hﬂ Hk2 (R) for any f € H’ﬁ(Rd) Hk2(Rd), (2.27)
In particular, for s € [0,1] and any f € H'(R?)
1F 117 ey < IF 1 Gy | 1 ey (2.28)
Proof. (2.28) follows from (2.27) for k; =1 and k2 = 0. So let us turn to (2.27).

Obviously there is nothing to prove for s = 0,1, so we can assume s € (0,1). Notice that

for p = 1 we have p' := o= = Now, we have

10y = [ (P F@P) (P02 Fle) P de
S s s)k2 s)
< NEPHFF@ N 3 g NEPC™ FOP

= P LTI sy 15 TS = W2 ey 1 o

O
Lemma 2.26 (Agmon’s inequality). Given a pair 0 <r < d/2 < s we have
=4 4
ol e ety < Nl gl e (229
Ezxample 2.27. For instance,
1 1
Jall ey < 70 ) 19200 2 (2:30)

where notice that here we are assuming u € L}, (R?, R?), which excludes additive constants.

—d
It is well known that H%(Rd) ¢ L>®(R%). Indeed, for u(§) := 1+<€1>0g<§> we have u €

H%(Rd). On the other hand we have @ ¢ L'(R?) . We show that u ¢ L>®°(R?). Suppose
by contradiction that v € L>(R%). Then for x € C*(R%,[0,1]) with x(0) = 1, radial and
decreasing as |£| grows,

/ N / KRGk u(@)de < (1R 2 gy el e gy

where the first equality follows from Plancherel and the 2nd from Holder.

But then, since x(&/k)u(€) is an increasing sequence of functions, we have x(-/k)u LR N

in L'(R?) with 8l Ly ray < XN 21 (reyl|wll oo (may- This is a contradiction.
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Proof of Lemma 2.26. For R > 0 we have

()] < (2m) 4 /|£ Ol 1617 + (o) / ae)] (€l I¢)~5de

[§I>R

N

1

< 2m) % ull o </§|<R |£|—2ng> T (2m) o (/M |£|—2sd£>

d_s

a,
S el gray B2 + [lull gragay R2

We choose R so that the two terms are equal, which yields

(d_r)eer H(d r)clr.

so that |u(z)| < CdHUHHT (RY) 35 (RY)

O
Later in Sect. 12 we will use the following modification of Lemma 2.26.

Lemma 2.28. Let U C R? be a bounded open subspace with OU a smooth submanifold of
R? and suppose f € H*(U) with k > 2. Then for any r € [1,2] we have

r(k=3)

I (2.31)

1z @y < CrarllF I I1f Iy, with 6 =
Proof. We know that there is an appropriate extension operator H*(U) > f — Ef €
H*R?) with Ef|y = f. Then we use

177 1,,
|Efllm sy < I ESl 2 ]R3)”Ef”Hk rey A | Eflla2esy < 1B Sl 2 ks HEfHHk(RS

and Agmon’s

1,i

[Efl oo r3) < HEfIIHl (R3) HEfHHz(Rs S NEf I s HEfHHk R3)

which yields
ey < ellF 15 A1 o

Substitute by Halder || £ 2wy < £ |fl wfyr) and then we get

ey < ellf1ES 11 e ) 1128

19



Solving with respect to [ f|| () we obtain

1-(1-2)(1—-
1A P 03 = < o2 71
So we get the following, which is the desired result:

2<1_%) 23k (k_%) 3

I+ 3 k +3— kr+3—
HfHZoo?z’} i <allflz Qk ~H 171 2 2’“ ®=allfllg. Tl\f\\;k(UT-

O

Theorem 2.29 (Gagliardo—Nirenberg). If p € [2,00) is s.t. % > 2 — L then there exists C
s.t. L1

1 sy < I sy where s =a (5= ). (2.32)
Proof. By Sobolev, for == % — 5 we have

HfHLP(Rd) < C”f”Hs(Rd)
Here s is like in the statement. Also s = d (7 — %) <1le<& % — % < %. Finally, apply
(2.28). O
1—d/4 || 4 d/4

Remark 2.30. Forp = 4 and d = 2,3 we have s = d/4 and || f || p4(ra) < C’HfHL2 Rd) 171 (R9)"

Lemma 2.31 (Gronwall’s inequality). Let T > 0, X and ¢ two functions in L*(0,T), both
>0 a.e., and C1, Cy two non negative constants. Let Ap € LI(O,T) and let

o(t) < C1 + Cy /Ot A(s) ¢(s)ds for a.e. t € (0,T).

Then we have
o(t) < C1e® Jo Ms)ds for a.e. t € (0,T).
Proof. Set t
P(t) = Cr + CQ/O A(s) p(s)ds.
Then 1)(t) is absolutely continuous and so it is differentiable almost everywhere and we have
P (t) = Col(t) p(t) < Ca(t) ¥(t) for ae. t € (0,T).

Also, the function t(t)e 2 Jo Ms)ds ig absolutely continuous with
d

7 (w(t)e_c2 Jo Ms)ds) <0 for ae. t € (0,7).

Then we have
b(t) < eC2Jo A&ds(0) = ¢y eC2Jo M)ds for all £ € (0, T).
Since p(t) < 1(t) a.e., the result follows. O
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3 The Calderon—Zygmund theory

3.1 Hardy Littlewood maximal function

Let f € Li,.(R?) and consider (for B(x,r) the ball of center x and radius r in R?) averages

1
AI@) = T o, T

Notice that for any r > 0 the function x — A, f(z) is continuous. Indeed, fix dy > 0 and
consider dx € B(0,dy). Then by the triangular inequality B(z + dx,r) C B(x,r + dp). So,
for 6z € B(0, dp)

1

A f(x)—Ar f(z+dz) = W /B(x7r+50) (XB(x,r)\B(x-i—tSa:,r) (y) — XB(z+8z,m)\B(z,r) (3/)) f(y)dy

with for any y

|6z|—0
%

(X B2\ B(a+o2.) (U) = XBa+s0,m)\Ber) Y) XB(@rt60)(Y)f(Y) 0.
By dominated convergence A, f(x) — A, f(x + d0x) — 0. We define
M f(z) = sup A,|f|(x). (3.1)

r>0

From the definition we conclude that M f is lower semi continuous that is {z : M f(z) > a}
is open for any a. It also obvious that M is sub additive:

M(f+g)(x) < Mf(z)+ Mg(z).
We have the following obvious estimate
IM f(@)| < | f]Loomay- (3.2)

One important fact is that it is not true that A maps L'(R?) into itself. Indeed if say
K C R%is any compact set and if B(0, ¢y) D K, then since for || > ¢y we have B(z, 2|z|) D
B(0, |z]) D K, we have computing at r = 2|z|

B vol(B(z,7) N K) vol(K)
XKD =308 el B0, D) = Yol(B(O, D)2l

which shows that My ¢ L'(R).
Notice that each g € L'(R?) satisfies Chebyshev’s inequality:

|9|L1(Rd)

vol({z : |g(x)| > a}) < for any a > 0 (3.3)
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Indeed (3.3) follows immediately from.

19121 ey = / l9()ldy > / l9()ldy > / ady = avol({z : |g(x)| > o)
Rd {z:[g(z)|>a} {z:]g(z)|>a}

If T : LY(RY) — L' (RY) satisfies I T fll 21 ay < Allfll 1 (rey for all f € LY(R?) and for a fixed
constant A, from (3.3) it is easy to conclude that

A
vol({z : |Tf(x)| > a}) < E‘f’Ll(Rd) for any o > 0 and any f € L'(R%).

Unfortunately we have seen that M does not map L'(R?) into itself. However we will show
that it satisfies the last property. Indeed we will prove now that M is weak (1,1) bounded,
that is there exists a constant A > 0 (in fact we will prove A = 39) s.t.

vol({z : M f(x) > a}) < §|f|Ll(Rd) for any a >0 . (3.4)

To prove this we consider the set {z : M f(z) > a}. Then, for any x in this set, there is a
ball with center in z, which we denote by By, with [ |f| > avol(B;). Pick any compact
subset K of the above set, and cover it with such balls B,. Extract now a finite cover,
corresponding to finitely many points z1, ...xy. We have the following covering result,
which we state without proof.

Theorem 3.1 (Vitali’s lemma). Let B,,,...,Bzy be a finite number of balls in R:. There
exists a subset of balls

{Bi1,....; B} C{By,,..., Bay} (3.5)
with the Bi...By, pairwise disjoint, s.t.

vol( By, U+ U Byy) < 3" " wol(B;). (3.6)
j=1

We consider balls Bj...By, as in (3.5) and from
K C By, U---UBy, = vol(K) <vol(Bg, U---U By, ),
from (3.6) and from the definition of the B,, we get

37 vol(K) < : — < :

wl() < Yovoly) < 302 [ 1< L (3.7)
7j=1 7j=1 J

(3.7) implies vol(K) < 3%~ f|;. By vol({z : |M f(x)| > a}) = SUP K  {:| M f (2)| >} VOL(K)

for compact sets K, then (3.7) implies (3.4).

(3.2) and (3.4) imply by the Marcinkiewicz Interpolation Theorem 3.2, proved below,
M fl o ray < Apll fl| Lp(ray for all p € (1, 00] . (3.8)
We will use this result in the proof of the Hardy-Littlewood-Sobolev Theorem, and of

Sobolev’s estimates.

22



Theorem 3.2 (Marcinkiewicz Interpolation). Let T : L'(RY) + L>(RY) — L}

loc

(RY) be a

sublinear operator s.t. for two constants A1 and As and for all f
1Tl oo (may < Aooll f1] Loo ey (3.9)
o+ IT7@)] > 0} < 241113 ey for any a> 0. (3.10)
Then for any p € (1,00) there is a constant A, such that for any f € LP(RY) we have
1T fll ey < Apllfll Lo rey- (3.11)
Proof. Dividing T by a constant, we can assume Ay, = 1. Fix p € (1,00) and f € LP(R?).

For o > 0 arbitrary set
_ [r@) it [f(z) = 5
filz) = { 0 otherwise.

Notice that f; € L'(R?) by

— 2p_1 p
/Rd i)l = /{lef(m)Z }‘f(x)‘dx = a1 /Rd /(@) dr.

Using (3.9), we get |T'f(z)| < [T fi(z)| + §, since ||f — fillpeo(ray < 5. Then

R

{o:|Tf(@) > a} € {a: [Th(@)] > ).

We have, using (3.10),

vol({z : [T @) > §1) §A1i/Rd\f1(x)|d:c:Al2/{ oy @

@ =5}
Substituting g = T'f in (2.15)
/ |Tf(x)|Pdz = /Oopozp_lvol({x: ITf(z)| > a})da
R 0
" pavol({a Vo <24, [ par? d
< [ vl A > Ghda<oa [T [ s

z)[>5}

2/f()| )
oA, / dalf ()| / o 2da = 204, / F(@)Pde.
Rd 0 p— 1 R4
D e—

2P~ 1| f(2)|P~1
p—1
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3.2 Calderon—Zygmund kernels
We consider now Calderon—Zygmund (CZ) kernels. We will use the following definition.

Definition 3.3. In these notes, we will say that a function K : R? x R\A — C with A
the diagonal {(z,z) : € R}, is CZ if there exists a fixed constant C s.t. the following
conditions hold:

(C-Z1) we have

C
|K(x,y)| < ——— for any = # y and
[z =yl (3.12)
Ve K(z,y)| < EE for any = # y.
(C-Z2) there is an operator T, which satisfies
Tf(x)= K(z,y)f(y)dy for x & supp f (3.13)

Rd

and which defines a bounded operator T : L?(R?) — L?(R%) with norm bounded by

C.
There are many examples.
Ezxample 3.4. 1. Let us consider the operator R; = \/% which is a well defined bounded

operator in L?(R%) since

R1(E) = —ifgﬂo.

Notice that for K = F* (—i%), we have R;f(x) = (2%)7%K * f(x) where for ¢ €
C>®(R%,0,1]) any function with ¢ = 1 in B(0,a) and ¢ = 0 outside B(0,b), for some

0 < a < b, we have

K(z)=—i lim (2m)"2 /R d e6e 89 (e /R)de.

R—+o00 |f|

It is easy to see that for any z # 0 the above limit converges and that K(z — y)
satisfies the inequalities (3.12) for a fixed C. For example, the 1st inequality follows
splitting

eiimé T eif'xﬁ B .
/Rd K‘w(f\ |)¢(€/R)d§+/Rd !f\‘p@/R)(l o(E|z)))de

where we bound the absolute value of the 1st integral by

/ dé — bhvol(54D 1
el<iy d o

[z]
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and the absolute value of the 2nd integral by means of an integration by parts using
Lel€® = el&% with [ := ,|7’2£, and writing it as
iz

I [If! (&/R)(1 - (&\xl))} .

It is now easy to see that

(LY | ete/ B = etelel)| | < On o
€]” RIS

Hence the absolute of the 2nd integral is bounded by

1/ 1d§ CNmNd—Cli.
Mal¥ jel> e €Y aN=dz[N N [z

The 2nd inequality in (3.12) can be obtained noticing that
d
K(z)=—i lim (2n)"% | éi®
OpK(z) = —i lim (2m)72 /Rd §k|€| p(&/R)dg

When one considers the above inequalities with an additional factor & inside the
integral, one gets the upper bound of the 2nd inequality in (3.12).

The operators R; are called Riesz transforms.

. The above discussion works out similarly with operators 9% _ and —2°_ with

Vi-A (1-A)%

any multi-index with |a| < k. In particular, \/7 has symbol <1§”

. Notice that (Pu); = u; — RjRuy, and so in particular it is a CZ operator.

. Let us consider in R the Hilbert transform

Hf() = - lim S 4, —l(P.Vé) v f (3.14)

T e=0t Jig—y|>e T — Y m

with P.V1 the tempered distribution that acts on a ¢ € S(R) as lim @daz.
=0t Jigj>e X

Notice that using the Residue theorem we have

iep O
lim g —imsign(§)
=0t Jiz|>e x
so that 1 1
1
—F(PV.—)=—i(2m) 2zsi .
_F(PV.2) = —i(2r) Ssign()
Then

F(Hf)(§) = —isign(£) £(£)-
which implies that (C-Z2) is true. Since (C-Z1) is obvious, we conclude that the
Hilbert transform meets the conditions of Definition 3.3.
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Remark 3.5. Consider the operator Tk, f := F* [X]lhﬂ- Then xg, = 27 1i(—isign — i)
implies T, = 27(I +iH). Analogously Tk = 27'(I —iH). Next,

Tia,400) = 271 4 iel% He™9%) and T—oop) = 27 1] — i Hem 07,

Finally
T(a,b) — 271(T(a,+oo) . T(b,Jroo)) _ 4fli(eiaxH€fiam o eib:):Hefibx)‘

Next, if in R? we consider the half-plane z; > 0, then

F* X0 | = 271 +iH) f where
(Hlf)(l'l,xg, ....,(L‘d) = H(f(‘,ajg, ,.%'d))<(L'1)

In general, any operator of the form F* [X pﬂ with P a polygon in R? can be expressed in
terms of the Hilbert transform.
Remark 3.6. Let p € (1,00) and let LP(R,C) 5 f = lim F(-+ iy) where

y—0t

F:{zx+iy:x €R, y> 0} — C is a holomorphic function with sup/ |F(z+iy)|[Pdz < oco.
y>0 JR

Then, if v = Re f and v = Im f, we have v = Hu (and, by H? = —1, u = —Hv). We give

a brief impressionistic and non—rigorous discussion of how this comes about. Notice that if

f is the boundary value in R of F' by Cauchy integral formula we have

F(x—l—iy):;ﬁ/Rt_wl_iyf(wdt:Qlﬂ (‘jiy*f)(x)

where here we assume f € S(R,C). Then for y — 0 by the Sokhotski—Plemelj theorem
we get

1
lim -
y—0t t — 1y

1
= P.V.; +ind(t) in S'(R, C). (3.15)

This implies, assuming here F' € CO(R x [0, 0)), that by f(z) = lim+ F(z +1iy) we have

y—0

1 : f(z) :
1@ =55 (A%L /,m —y detinf @)) :

that is f = iH f, which is the desired result.
As for (3.15), for f € S(R) we have

f@) . t oy
Rt—iydt_/[Rt2+y2f(t)dt+l/Rt2+y2f(t)dt-

By a change of variables, by dominated convergence and by the continuity of f in 0 we have

Yy o 1 y—0
/RWf(t)dt—/RtQHf(ty)dt =07 £(0).
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Next we write

t t
/t2+y2f() /ﬂgy Wf(t)dt+/t|2y mf(t)dt.

We have
y—>0

0.

‘/|t<yt2+y ‘ |/t|<yt2+y £ = F(O)at| 3

Next we write

ot _ ot 1 ft)
/|t>y el 0= /|t|>y (lﬁ2 +y7? t> Jdr /|t>y e

and observe that, changing variable,

- Y T PO ——
/t'zy <t2+y2 : t> foa= /t|zy @+ = /s|21 AEEEA

y=0 1
=0 #(0) /|s|218(82+1)dt

by dominated convergence. But the last integral is null. This proves (3.15).

Theorem 3.7. Consider an operator T as in Definition 3.3. Then for any p € (1,00)
the operator T, initially defined in LP(R?) N L2(RY), extends into a bounded operator T :
LP(RY) — LP(R?) with operator norm that depends only on p and C.

Before proving Theorem 3.7 we need the Calderon—Zygmund decomposition lemma.

Theorem 3.8 (C-Z Decomposition). For any f € Ll(Rd) and any o« > 0 there exist
families of balls Bj, disjoint sets Q; with B; C Q; C 3B; with U;Q; = U;3B; (here 3B;

has same center and trice the radius of Bj) functions g and b s.t.
1. f =g+ Z bj.
J
2. lg(2)| < 3% for a.a. z, 19/l 1 (ray < (1+ 3%) £l 21 (ray-

] . ) _ 2d
5. supp b; € Qj, /R by (a)da = OandZHb lorcesy < (1+3) 112 oy

4. ZUOZ ) < *||f||L1(1Rd

Remark 3.9. Notice that in the Calderon-Zygmund decomposition g is the good part of f
and b; form the bad part of f.
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Proof. Define Q = {x € R?: M f(x) > a}. Here notice that if Q = () then just set g = f.
For any = € Q) there exists a maximal r, s.t.

Ar | fl(2) = |F(y)|dy = a.

e
vol(B(2,72)) JB(ar.)

Let us consider the family of balls { B(z, ;) }zcq. It contains, by a generalization of Vitali’s
Lemma, see Theorem 3.1, a maximal family of pairwise disjoint balls {B;} s.t.

Q C UgeaB(x,72) € U;(3B;).
Notice that this implies

3d
d
vol(UpeqB(z,73)) < ZVOI(SB]-) <3 zvol(Bj) < Il ey
J J
It is possible to choose disjoint sets @Q; s.t. B; C Q; € 3B; and U;Q; = U;(3B;). One way
is to choose

Qr=3B,NC (Uj<ij) nc (Uj>kBj) (3.16)
with C'X the complement of X. Notice indeed that obviously for k£ > ¢ we have

QrNQeCC(UjcrQj) NQr = (Nj<cCQ;j) N Qe C CQrN Qe = 1.

Obviously Q C 3By.

We have BN (Uj>;Bj) =0 and so By, C C (Uj>iBj). We have By, N (Uj<xQ;) = 0 because,
by (3.16), we have By N Q; = 0 for any j < k. Hence we conclude By C Q.

Finally we show UpQr = Up3Bg. Obviously we have UpQr C Up3Bj. Suppose there exists
xr € Up3By, with o & UpQg. The latter implies « ¢ U, By, and so x € C (U5 B;) for all
k, as well as © € C' (U;j<;Q;) for all k. But then, since x € 3B, for some ¢, it follows that
r € Q. And so we get a contradiction. Hence UpQr = Ug3By.

Now define

bi(@) = (f(w) — averageq, /) xq, (@)
average . f for x € @,
g(x) := { 8,/ ‘ QJ
f(z) for x & U;Q;
Then we claim that the statement of the theorem is satisfied. First of all for any =z € R¢
either z ¢ Q; for all j, and so f(z) = g(x) with b;j(z) = 0 for all j, or z € Qj, for exactly
one jo, and so f(x) = g(x) + bj, (x) with bj(x) = 0 for all j # jo. This proves the 1st claim.
For x ¢ U;Q; 2 Q2 we have M f(x) < . Then, since for a.e. « we have

£ = Tim Af(@)] < M)
we get [g(x)| = |f(z)| < « a.e. in the complement of U;Q;. For x € Q; we have
1 1 34 d
9(0)| = overaseq 1 < s | WOy < (s | 15wl = s [ 1wy <3

J
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Furthermore we have

ol = [, @+ .l < s + 30 Y vol,)

J J

< (14 3%) 1l ey

The fact that supp b; C Qj, / bj(z)dx = 0 follows immediately by the definition of b;.
R4
We have

D sl gray < N Fllprray + D> vol(Qg)|averageq  f| < || fll 1 may + 3% Y | vol(Q;)
J J J

< (1 + 32d) £l o ey

O

Proof of Theorem 3.7. By duality it is enough to consider only p € (1,2]. Further-

more, since by hypothesis (C-Z2) we know that the case p = 2 is true, by Marcinkiewicz

Interpolation the statement of Theorem 3.7 results from proving that T is weak—type (1, 1).
We need to prove that there exists an A > 0 s.t.

A
vol({z : |Tf(x)] > a}) < aHfHLl(Rd) for any a > 0 and any f € L'(R%). (3.17)

For fixed a > 0 and any f € L'(R?) consider the C-Z decomposition f = g+ Z b;. Notice

J
that |g(z)| < 3% a.e. and gl L1 (ray < (1+ 3%) [ £l (ray imply g € L?(R?) with

/ lg|*dx < Cda/ | f|dz for Cy = 3¢ (1 + 32d)
R4 R4

and so by Hypothesis (C~Z2) we have [|Tg|3, Ry < Callfllp ray-
Then by Chebyshev’s inequality (3.3) we have

ST R E AT

vol({z : [(Tg)(x)| > a/2}) <

a? Q

We next consider b; and consider for x € 3B; and for y; the center of Bj,

M) = | Kby = | ()~ K) by

were we used average b; = 0. Then by (3.12) we have
1) < —r [ o= wl Iy(w)ldy
DU e =yt o, Y '
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Then for r = radius(B;)

C
o< [ e [ el bl
/Rd\?)Bj ’ |z —y;|=3r |z — y; |4+ ly—y;|<3r n
C
< Cd? ly — 5l [bj(y)|dy < CdCHbj”Ll(Rd)'
" Jly—y;|<3r

Let now E = U;(3B;). Then for b = Z b; we have
J

Tb| < / Thi| < cyC bi < cgC(1+ 32| f .
I 3 i, 71 0 S sy < OO+ F N e

Hence
wl({a ¢ B: [(TH(z)] > a/2)) < TOED <o 4 g1 ILtm,
So since
vol({z & E : |Tf(2)] > a}) <vol({z & E : |Tg(x)| > a/2} + vol({z & E : |(Tb)(x)| > «/2})
< [AC + aC(1 + 3 ”f”g“““)
and

3d
vol(B) < Y- vol(38;) < 3 Y vol(By) < e
J J

we conclude that (3.17) as been proved with A = 3% +4C + c4C(1 + 3%).
O
Now we consider the Proof of Theorem 2.14. We follow [18] from p. 136. Preliminarily,
we state the following lemma.

Lemma 3.10. Suppose 1 < p < oo and s > 1. Then f € WP(RY) if and only if f €
WLP(RY) and 0,5 f € WLP(RY) for all j = 1,...,d and furthermore the norms || f||ws»
and || fllws-1.0 + Z?:l |02 fllws—1.0 are equivalent.

Proof of Theorem 2.14 assuming Lemma 3.10. Obviously for k = 0 we have WP =
Wor = Lp.
It is obvious that f € W*P(R?) if and only if f € Wk=LP(RY) and 9,; f € WF—1LP(R9) and
that the the norms || f||yyrr, and || fllype-1.0 + Z;-lzl |05 fllywr—1,0 are equivalent. But then
Lemma 3.10 guarantees that W'P = WP with equivalent norms, and so on for all k € N.
O
Proof of Lemma 3.10. Let us start assuming that f € W*P (RY). Then setting g(¢) :=
(€)° F(€) we have g € LP(R?) by definition of W*P(R%). Then notice that

(& P = (&9 = @m) 1T 1% g



where J_s = ((£)71)V is easily seen to be an L'(R?%) function: this can be seen by an
integration by parts argument like in the discussion of the Riesz transforms above. Hence
we have

_d _d
[fllws-10 < 2m) 72| Tl prllgllze = (2m) 72 ([Tl o[ fllwsir-

Next we consider

€ LB = —i ) 7€) = ifg)@(@ ~ Rig(6),

where Ej is a variant of the Riesz transform considered considered in the list in Example
3.4. But then, since the Riesz transforms are CZ operators, it follows that

10 fllwi-1o < | Rjllzo—rollgllze = IRjl|Lo—sze lglle | fllwso.

Summing up, we obtained
d
_d ~
1 lwer + D 100 Flbwero < (@0) 51Tl + dl Rallzna ) 1 Flbwer,
j=1
where we used the fact, easy to show, that HEJ‘HLP_) v is constant in j, so that one impli-

cation is proved.

Now we consider the opposite implication, assuming f € WS LP(RY) and 0,;f €
Ws=LP(RY) for all j = 1,...,d. Then G(£) := (£)*7' f(€) is g € LP(R?) and, from 0z,9(§) =
()51 @(5), dx,9 € LP(R?) for any j. Now we have

d .
O F= 7= ~g= =73 2 (-ig))7

This means that

d
(& )V =(2m) 2 T1%g— Y Rjdug

j=1

and so

d
_d =
1 lwsr < @m) 2N T-1llillglze + D IR 2o 201105, 9]l o
j=1
d d ~
= 2m) "2 | T-allall Fllws-1o + Y I Billo— 10110z, Fllws-1a,

J=1

which obviously proves the opposite implication and completes the proof of Lemma 3.10.
O
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4  Linear heat equation, take 1

For Section 4 see [4]. _
Let T € Ry and f : [0,T] — H* }(R% RY), for d = 2,3, be an external force s.t.
f =Pf and consider the following heat equation:

ur — Au = f
V-u=0 (t,z) € [0,T] x RY (4.1)
u(0) = up € PH*(R?, R?)

Definition 4.1. For a fixed s < d/2 let f € L?([0,T], H*~'(R% R%)) with f = Pf. Then u
is a solution of (4.1) if

we L®([0,7], H* (R, RY)) , Vu € L([0,T], H*(R%, R? x RY)), (4.2)
if '
u is weakly continuous from [0, 7] into H*(R% R%) (4.3)

(that is, if for any ¢ € H—*(R% R?) the function t — (u(t),1), which is a well defined
function in L>°([0,T],R), is in fact in C°([0,T],R) )
and if for any ¥ € C°([0,T] x R%, R?) we have

t
(u(®), ¥(t)) > = / ((u(®), AU (E) 12 + (u(t), 0P (t) 12 + (F(), ©(F))12) dt’ + (uo, ¥(0)) 2.
0
(4.4)
The following theorem yields existence, uniqueness and energy estimate for (4.1).

Theorem 4.2. Problem (4.1) admits exactly one solution in the sense of the above defini-
tion. For any t the following energy estimate is satisfied:

t t
lu(®)1 . + 2/ IV u(t)[%.dt" = [luolF. + 2/ (f(t),u(t) gadt’ (4.5)
0 0

Furthermore we have ‘

u e C°([0,7], H* (R, RY)) (4.6)
and the formula

t
a(t, &) = e 1 g (8) + / e PR €)at'. (4.7)

0

Proof. (Uniqueness). It is enough to show that the only solution of the case up = 0 and
f=01isu=0. Let u be such a solution. Then

(ult), U(t)) 12 = /0 ((ult), AU(E)) 2 + (u(t), BU(E)) =) dt.
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Let U(t,z) = ¢(x) with ¢ € C°(R?,RY). Then the above equality reduces to

(ult), ¥z = /0 (ult'), D) 2. (48)

We claim that this identity holds for all ¥ € H—*(R%,R?) N H—**!(R%,R?). From Lemma
2.2 we know that C®(R4,R?) is dense in H*(R% RY) (here we use s < d/2) and in
H—sTY(R? R?) and so the claim follows by density and the fact that

(, Ve H(RYRY x H5(RYRY) — R
T
L*([0, 7], H** (R, RY) x HTHH(RE,RY) 3 (u(t), ¢) — / (u(t'), Ay) 2dt’ € R
0
are both continuous bilinear forms.

Hence we can conclude that (4.8) is true for all v € H—*(R% R%) N H—*+t (R4 R?). In
particular we can replace ¥ by P, and get

t t
(Pou(t), P 2 = /0 (Pou(t'), APw) 12 < V]| AP 5. /0 1Pt .t
t
< 2[5 /0 1Pt ot

where the integral fg IPpu(t)|| yodt’ is well defined by P,u € L®([0,T], H*(R?, RY)).
So, we obtained

t
[(Pru(t), ¥) 2| < 0?9 - / IPru(t') godt’ for all ¢ € H*(R?,RY).
0

This implies
t
IPou(t)] . < n? / 1Pt gt
0

and hence ||Ppu(t)| 7. = 0 by the Gronwall inequality. This implies u(t) = 0 for ¢ € [0,T].

(Existence). First of all, there exists a sequence (f,) in C°([0,T], H*~*(R% RY)) s.t.
fo 22E% ¢ in L2([0, T, H5H(R%,R?)). This follows from the density of C2°(I,X) in
LP(I,X) for p < oo for I an interval and X a Banach space, see Appendix A.

Applying P,, to (4.1) and replacing f by f, we obtain the equation

(un)t - P, Au, = Pnfn

4.9

{ un(0) = Pprug (4.9)

Notice that P, f, € CO([O,T},HS'(Rd,Rd)). Since (4.9) is a standard linear equation it

admits a solution u,, € Cl([O,.T], H?*(R4 R%)). Notice furthermore that u, = P,u, and so
in particular u, € C°([0,T], H"(R¢,R%)) for all > s.
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Furthermore, applying (-, un) ;. to (4.9) and using

d

(PnAup, up) Z/ €125 €R i (£, £)dE = =) " (Ekin, EnTin) 12(B(0,0),¢[2+de)

k=1

d
= (&klin, Ertin) p2(Re g2sag) = | Vtinl|%s
h—1

we obtain

1d
2dt
s.t., after integration, we obtain

||un||2 + ”VUn||2‘s = <Pnfnaun>Hs

1 t 1
SO+ [ 19t = SPwlly, + [ Cudu®)ua@ . (410
The difference wu,, — u,1¢ solves

{(Un - unJr@)t - PnJréA(un - unJrZ) - Pnfn - Pn+€fn+€
un(0) — tn4¢(0) = (Pr — Pryo)ug

Then, like for (4.10) we get

1 1 [t
3 lun(®) = wn eI, +25 /0 IV () () I8 =

1 t
= 7||(PTL - Pn+Z)U0||§'{s + /0 <Pnfn(t,) - Pn+£fn+€(t/)7 (un - Un-‘rf)(t,))Hsdt,

< *II( P o)uoll3. + / IPnfn(t') = Pryefure) s IV (un = tnpe) ()| grodt’

1 t
< §II(P —Poio)uol?, + / IPofu(t') = Prgefrse)3adt' + = [ IV ) (0[5t
Hence

t
ot (t) — e (0) %, + /0 19 (1t — 1) ()13 s

t
< H(Pn - PnJrf)uOH%(s +/O HPnfn(s) - Pn+€fn+@(3)”§'{sf1d3'

Since fj notoo, f in LQ([O,T],H‘S_l(Rd,Rd}) implies also P, f, f therein, the

last inequality implies that (u,) is Cauchy in C([0,T], H*(R%, R%)) and (Vu,) is Cauchy in

L2([0,T), H*(R4, R%)). Let u be the limit. Notice that u satisfies (4.2) and (4.6), and so

obviously also (4.3).

Taking the limit in (4.10) we see that u satisfies the energy equality (4.5).

n—-+00
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Next, we check that u is a weak solution of (4.1) in the sense of Def. 4.1. We apply
(., U(t)) 12 to (4.9) with ¥ € C2(]0,00) x RY R?). Then we have

d

dt <’U,n, \II>L2 = (Aun, \I/>L2 + <Pnfn7 \I/>L2 + <Un, 8t\I/>L2

Integrating we have
(un(t), W(t)) 2 = (Pnuo, ¥(0)) 2 —/0 (un(t'), AU (') podt!

+/0 <Pnfn(t/),\11(t/)>L2dt’+/0 (un(t), 0,0 (1)) p2dt’.

Taking the limit for n — oo we get

(ul(t). W(8)) 12 = {up, T(0)) 12 — /0 (ult'), AU(E)) L2 + /0 ), W) et + /0 (u(t'), U (¢)) 2dt.

which yields (4.4). Hence u is a weak solution of (4.1) in the sense of Def. 4.1.
Next, we prove the Duhamel formula (4.7). Applying the Fourier transform to (4.9)

{@%(t,&) + Xje<n €2 (8, €) = Xjei<nfa(t,€) (4.11)
@(075) = X\§|§naﬂ(§)

Notice that suppuy,(t,-) C {|¢| < n} so that X|5‘<n]£|2un(t €) = |€|%un(t,€). Then, by the

variation of parameters formula

t o~
Tn(t,€) = e~ x g1 <nio (€) + /0 e~ N <ot €) (4.12)

Now we know
Un(t,€) "= AL, €) in C([0,T], LA(RY, |¢[>d€))
X|§\<na0<f) e up(&) in LZ(Rd, |§‘25d§),
Xel<nFn (', €) "= F(t,€) in L2([0,T] x RY, [¢[*¢~Vtde)
Notice that

t
Ty(t,€) = /0 =R (¢ €)ar

is a bounded operator from L2([0, T] x RY, |¢|2¢~Vdtd¢) into L ([0, T], L*(RY, |¢|?*d€). In-
deed for t € [0,T] and fixed ¢ € R? and for g € C.([0,T] x (R\{0}))

t
\Tg(t,5><</ 2010168 gyt %/ ot )P < / gt €)Pdt') 3

0
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and so

s 1 s
[ emaopas <5 [ el e)arde.
R4 [0,T]xRd
This implies
TGl oo (fo,17, 2R g2 de) < V' 1/20191 L2 (0 1) xR, 26— D it -
Since C.([0,T] x (R¥\{0})) is dense in L2([0, T] x R%, [¢[25~Ddtd€) a well defined bounded

operator remains defined. Taking the limit for n — oo in (4.12) all terms converge in
L>=([0,T), L2(R4, [£]?%d€)) to the corresponding terms of

(t,€) = el gy (e) + / t e COIE F( eyar.

0
O
Remark 4.3. Notice that applying the Fourier transform to (4.7) we get
¢
u(t) = ePug + / et (i at' (4.13)
0
The following theorem yields additional estimates.
Theorem 4.4. Let f be like in Theorem 4.2 and consider the corresponding solution
we C(0,T), H%), Vue L*[0,T], H®).
Then, additionally, we have
[u(ll o2 € LP((0, T, R) for any p > 2. (4.14)
Moreover we have
? : 1
V(t) := / % sup |a(t,¢ d¢ | <||luol|lzs + —IIf o1y
(t) N iy Ogt/gt\ (', &)l l[uoll ;7 o1 11 L2 0,8, 175-1) (4.15)

el ooz lzoory < (lollzs + 1 2o ryize) ) -

Proof. From the Duhamel formula (4.7) and the previous computation

(¢, €)| < e a6 + \ﬂfl 7¢Ol z20,1)-
so that
\5!8021;1;\3(5,5)\ < !f\s\%(f)lﬂﬂs\ﬂﬂ\lf( Ollrz0,0)-
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Taking the L%(R?, d¢) norm we get

1~
V(t) < ||U0(f)||L2(Rd,\5|2sd§) + \/i”fHL2((O,t),LQ(le,\§|2(s—1)d§))'

and this yields the 1st line in (4.15).
To get the 2nd line in (4.15), from the energy estimate (4.5) we obtain

t t
lu(®), +2 / IVa(t) 1% dt’ < ol +2 / \}rf(t/)HHs-lﬁHVu(t')uHsdt/

snuou’%ﬁW /Hft’ 2, de

This yields

lu(®)3,, + / IVul®)|%,dt’ < |luol,. + / LFEI,, . dt

and hence
||U”Loo([o,T},Hs) < HUOHHS + HfHLQ([QTLHS)
il gess 2oy < ltoll e + 11 oo a1
So by the interpolation of Sobolev norms Lemma 2.25 for 2 < p < oo

2 2 2

1— — 2
‘wun+QMPmT)§‘WuHHfHVUH ooy < Nl o, Vel el 0,7
_2

=l gy 10 ey < N+ 1 7

5 The heat equation, take 2

For this section see [14]. In this section pairs like (¢’,¢) of indexes will not be dual to
other.

Proposition 5.1. Assume that

1<i<r<oo, 1<I'<r' <o
$+3<2+32

forr" £, or

each



Then there exists a fized constant c¢(a,b,d,1,l',r,r") s.t.

t
|| / 6A(t7t )fdt/HLr/L'r((aJ))XRd) < C(CL7 b,d,l, l/7 Ty r/)HfHLl/Ll((a,b)XRd)‘

Proof. First of, by translation invariance we can always assume [a, b] = [0, T].
For 7’ < 0o and I’ < 7’ we have

t t
R Py A e P

d

I< /0 (t— ) 5Dl atl,,

i~ 1 1 1
<HX[0Tt 23 )HLO‘OOHfHLl/Lz where 1—1——**4_?

where we need ¢ (7 — %) a < 1 for the above to hold. This is equivalent to

d (1 1<1_1+1 1
2 ~“a 7!

which in turn is equivalent to

d+1 1+1+d
21 l’_ r 2’

equivalent to the condition in (5.1).
For 1’ < oo and I’ = v’ we have by Young’s convolution inequalities

t

[ e satt <1 [ -0t T 40 )yt ]y,
_d _l=o?

<lt7ze o[ pipallfll o g

where 1 + % = é + % Now proceeding

_d _ﬂ < _dy d <
[t7ze™ 3 | papall fll g S N1E2 2°‘||Lt1[0,T}||f||Ll/Ll Sl

where the latter makes sense exactly 1f 5 — 55 < 1 which is equivalent

1 1 1 2
1--=1-(1+--2)<2
a <+r l> d’

which gives (5.2). Finally, for ' = oo, and for ¢ € [0, T,

t 1
I [ ea gty / 640 fll e’ < / (6= ¢) 4G ) gy

<SGy, 10z

l/ 1[o,T
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by the Holder inequality, where the latter makes sense exactly if g (% — %) lll < 1, that is

=
d d 1

2 _Zc9ol1-2

IS ( 1/>’

which coincides with (5.3). O
We will use an analogous version involving the gradient of f.

Proposition 5.2. Assume that

{1§l§r§oo, 1<l'<r" < (5.5)
d 2 d 2 :
7+7§?+W+1

forr' £, or

1<i<r<oo, 1<lI'<r <o
{ dd (5.6)
l T
for I =1 or, finally and if v’ = oo,
1<i<r<oco, 1<lI'<r=c
d,2_d (5.7)
Ty <ytlL

Then there exists a fized constant c¢(a,b,d,1,l',r,r") s.t.

t
| / eSO FA || o e oy mty < €000, do L1 m ) Fll L i@y xmeay for any f € L ((a,b) x RY).
(5.8)

Proof. Again, by translation invariance we can always assume [a,b] = [0,7]. For ' < oo
and I’ < r’ we have by Corollary 1.5

t t
,/O Ly, < ||/0 |2 f gt

1

t _1_d(1_1
15 [ =) 38D e,

_1_d(1_1 1 1 1
S lIxo,mt ™2 (3 T)HL“’OOHfHLl’Ll where 1+ 5 = —+

where we need § + % (% — %) a < 1 for the above to hold. This is equivalent to



that is the condition in (5.5).
For 1’ < oo and I’ = v’ we have by Young’s convolution inequalities

t , _lz—yl?
I [ e VSl A = T
_d_1.T _ |z
<[tz 2%6 e ”LlLaHf”Ll’Ll
Wherel—k%:é—k%. Now
_d_ 1 x = T <
22— ||L1La||f||Ll’Ll 1t 23t vyl e S N
N
where the latter makes sense exactly if ¢ + 5 — 35 < 1 which is equivalent

1 1
d—d<1+—><1,
r 1

which gives (5.6). Finally, for ' = oo, and for ¢ € [0, 7],

||f||Ll’Ll
—1[0,17

by the Holder inequality, where the latter makes sense exactly if [% (% — %) + %} l/li <1,
that is

which coincides with (5.7). O
Later we will consider parabolic cylinders for d = 3.

Definition 5.3 (Parabolic cylinders). Given (¢, zo) € R x R3 for any R > 0 we will denote
by Q% (to, o) the set

. R2 R
Qr(to,x0) = <t0 — 5t 2) X Br(xo)

and with Qg(to, zo) the set

Qr(to,z0) = (to — R t0) x Br(xo).
Notice the relation

2
QE(to,xo) =Qr <t0 + f;7$0> . (5.9)

We will focus especially on the cylinders Qg(to, zo). We will write Qr = Qr(0,0).
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Proposition 5.4. Let [ € L*(Qr(to, z0)) such that such f vanishes outside Q,_ g(to,Zo)p,
for an ps € (0,1) Conszder the equation Wy — AW = 9;f in (to — R%,0) x R3 and its
restriction in QR(t . Assume that W(—1,2) = 0. Then, for any p; € (0, ps):

1.feL?Lf«bﬂmﬂmD:>W’GL$C&WQMR@mx@)ﬂwanyae(Qly
2. f € LWy (Qr(to, 20))) = W € LPCY*(Q,, r(to, x0)) for any a € (0,1);
3. f € LFCY(Qrl(to, x0)) for an a € (0,1) = VW € L®(Q,, g(to, 0));

4. f € LFCy™(Qr(to, x0))) for an a € (0,1) = VW € L®(Q,, z(to, 20)).-

Proof. By scaling and translation we reduce to the case Qr(to,zo) = Q1.

Notice that Theorem 4.2 guarantees that the existence and uniqueness of a solution W &€
LOO((_L 0)7 L2<R3)) n L2((_17 0)7 Hl (Rg))'

Next, it is enough to prove the 1st and 3rd claim. Let us start with the 1st claim. First of
all

¢
W(t,m):/ Vell=94 fds

3 z—y|2
2/ ds/ (t—s)" Ze 4(ty9)8 i f(s,y)dy
R3

_lz—y? — Y
ds e At=s) —— = f(s5,y)dy.
R3 2(t — s)1+

K\J\CAJ

Now, by Corollary 1.5 we have

t
W leon < | / T2 fds 1y

t t
< / 1||Ve<t—smf||m(,1,o>XRs)ds5 / (t — ) 712ds|| fll zoo(@n) S Il (@n)-

Next, we write

_lz— ‘ — |z— |2 P

W(t,x) — W(t,z % / ds/ e At sy L yj —e i) Zjiyjd f(s,y)dy.
R3 2(t — s) 2(t—s)2
Introducing
x Yy z
5 = , nN= ’ pP=
(t—s)2 (t—s)2 (t—s)2
we have

W(t,z)—W(t,z)

s [t —nl? p—nl?
2t [ as [ s [ G - e ()| o= )




Then
W(t,x) — W(t,z2)

|z — z|*

s o \5—471\2 (5 _ ) - eflp—zln\2 ( o )
2/ ds/ t* S —-1/2—a/2 J 1y Pj —Mj f(S, (t _ 5)1/277)d77-
R3 1€ —pl*

Now split the domain of integration in two parts. In the first part | — p| > 1. When this
holds we bound the integral by

t
C’/ ds/ (t—s)1/2a/2(
R3
N _lni?
<20 [ (e sy /R el fl

In the region where | — p| < 1 we bound from above the integral by

Ll — 77|> il s,

le—n|? _lp—nl?

. s e 1 (&—n)—e 1 (pj—ny) o
i ds/Rs(t—s) = £ (s, (t = 5)"/2n)]dn

1/2—a _lptr(g=p)=n|?
(=) s o (= ot = ) =) ) |l
7€|0,

s /
R
t /2wy _lre=p=n®  _|rE=p)=nf? )
< [ ds ; (t—s) SUP} e T te i (€ =p) —nl” ) dnll fllLs,

3 7€[0,1

t
< / ds / (t-s>—1/2—a/2<1+9>dnufHLg;

We now consider the 3rd statement. For ¢ > 0 we consider

t—e o y|2 =Y
t x e 4t=9) J s
/ /RS )1+gf( y)dy
Then

t—e _a— 12 0s .. _
8kW t 1’ / dS / e 4(1;_ys) ]k1+§ _ (xj yj)($]2€+§ yk) f(S, y)dy
1 RS (t—s) T2 2(t —s)“"2

t— EdS/ o [f(t—ff ik . (j — yj)(xk —3 Yk) o — y|af(s,y) - f(s,a:)dy
-1 RS (t—s)'*2 2t — 5)*"2 |z —yl®
So, using
o Y
f: T ’]7 = 5
(t — 8) 2 (t — 3) 2
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T _len? € —nl*
t < @ -2 —
Ot )| < Wl rgpenmy [ s [ e 1= 27 = m)le = o)l ot
[n|*
<C o for C = d 1 d
Il rgy ey or €= s [ s [ e (10 o)
O

Proposition 5.5. Assume that W, — AW = f in Qg(to, o) and W (tg — R?) = 0. Assume
[ vanishes outside Q,_g(to, zo) for an ps € (0,1). Then, for any p; € (0, ps):

1. f € L®L®(Qg(to, m)) = W € L*Cy*(Q,,g(to, x0)) for any a € (0,1);

2. f € LOWh®(Qp(to, x0)) = W € LFCy(Q,, x(to, x0)) for any a € (0,1);
3. f € L¥C%*(Qg(to, o)) for an o € (0,1) = VW € L¥LX(Q,,r(to, z0));

4. [ € L¥CH(Qr(to, 20)) for an a € (0,1) = VF2W € LELF(Q,,r(to, %0))-

Proof. The proof is similar to the previous one. It is enough to prove the 1st and 3rd claim.
Let us start with the 1st claim. First of all, by Corollary 1.5

t
W leion < | / 2 s 10y

t t
< /1 €472 oo ((—1,0yxR3)dS S /1d3||f||L°°(Q1) = [ fllzoe(@y)-

Next
3 s [ _lz—w? N
W(t,x) — W(t,z 2/ ds/ (t—s)"2 |e 4= —e 4t=9) | f(s,y)dy
R3
and, differentiating,
_la—y? — _lz=yl® oz — vy

W (t,z) — O, W (t, z) 3/ ds/ ey U hamy ST (s, y)dy,

R3 2(t —s)2 2(t—s)2

so that we get in the r.h.s. the exact same quantity discussed in the 1st claim of Proposition
5.4 and the same exact proof holds yielding the 1st claim.
Next, we consider like before

t—e _le—y® g — Y
(t,x) / ds/ e 1@ LI £(5 y)dy.
R3 (t — S)
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Then

t—e |z—y|? . .y —
0,5 Wa(t, ) = / /R Lol [( N GO 3yk>]f(s’y)dy

t—s)ttz 2(t — 5)**2

/t ‘ / P Gk (2 — ) (@K — yi) |x7y‘af(s,y)—f(s,x)dy
R3 (t— S)1+g 2(t — 3)2+§ |z — y|*

is exactly the formula used in the proof of the 3rd claim of Proposition 5.4.

O]

6 The Navier Stokes equation

We will only deal with the Incompressible Navier Stokes (NS) equation:

ur+u-Vu—Au=-Vp
V-u=0 (t,z) € [0,00) x R (6.1)
U(O,{E) = uO(w)

where u : [0,00) x R? — R? with u = 3¢ u/e; with e; the standard basis of R?,

7=1
d d
0? 0 0
A22282 VU:ZT%UJ,UV’U:ZU]T%U
Jj=1 J j=1 j=1

p is the pressure and it is simply serves the purpose to absorb the divergence part of the
Lh.s. of (6.1).
We can write

d
u - Vu = div(u @ u) for div(u @ v)’ := Z O (uFv7) since (6.2)
k=1

div(u ® u)! =

=
-
3

8k(u u) Z uFopul + o dlvu =u- Vi
k=1 0

So we rewrite (6.1) and
up +div(iu ® u) — Au = —Vp

V-u=0 (t,z) € [0,00) x RY (6.3)
u(0,2) = up(x)

Definition 6.1 (Weak solutions). Let ug be in L2(RY). A vector field u € L2 ([0,00) x
RY) which is weakly continuous as a function from [0,00) to L?(R% R?) (we will write
u € CY([0,00), L2(R4 R?)), and what we mean is that t — (u(t),¢);2 € C°(]0,0),R)
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for any ¢ € L?(R?,R?)) and s.t. divu(t) = 0 for every ¢, is a weak solution of (6.3) if for
T € CX([0,00) x RY R?) with divl = 0 we have

(u(t), (1)) 12 :/0 ((w(®), AW(t)) 2 + (u(t), ¥ (t))
—(div(u @ u)('), O())2) dt’ + (ug, T(0)) a.

(6.4)

Remark 6.2. Notice that in Definition 6.1 we could replace the half-line [0, co) with a half—
line [tp, 00) with ¢y € R. In this sense, observe that any solution in Definition 6.1 solves

weekly the NS equation in [tg, 00) for 9 > 0 and initial value u(ty), that is to say, for any
for U € C°([tg, 00) x R% R?) with divl = 0 we have

(u(t), W (1)) 2 = / ((u(t), AU (E)) 12 + (ut'), O (1)) 12 -
—(div(u @ u)(t"), (")) 2) dt’ + (u(to), ¥(to)) 2.

Indeed, we can extend any such test function into a ¥ € C2°([0, 00) x R?, RY) with div¥ = 0.
Then taking the difference of (6.4) and
to
(u(to), ¥(to))r2 = / ((u(®), AV(t)) 12 + (u(t), 0T (X)) 1
0
—(div(u @ u)(t), U(t") p2) dt’ + (ug, ¥(0)) 12,

we obtain exactly (6.5).

Let us now formally take the inner product of the first line of (6.1) with « and integrate
in RY
1d
2dt
We have, summing on repeated indexes,

ull32 + (u- Vu,u)pz — (Du,u) e = —(Vp,u) e

(u-Vu,u)pe2 —/

ujukajukda: =91 /
Ra

w9 (uhuP) e = —21/ lu|*divu dz = 0 and
Rd

Rd

(Vp,u)r2 = / ujajpdx = —/ pdivu dr = 0.
R4 R4

So, formally (rigorously if u is regular and we can integrate by parts), we get

1d

S aellullds + [ 9ul32 =0

This in particular yields the following energy equality
2 ! 2 2
/ /
”u(t)Hm(]Rd) + 2/0 Vu(t )HL2(Rd)dt = HUOHL2(Rd)- (6.6)
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Theorem 6.3 (Leray). Let ug € L*(R?) ford = 2,3 be divergence free. Then (6.3) admits a
weak solution with u(t) € L= (Ry, H)NL? (Ry, V) such that the following energy inequality
holds:

t
() e gy + 2 /0 [u(t) 2 gy @ < lluoll3e g, (6.7)

The proof of Theorem 6.3 is long and will be considered later.

Remark 6.4. Theorem 6.3, along with other results on more regular solutions, was published
originally by Leray [9], in 1934, before the appearance of the notions of distribution [16]
and Sobolev space [17]. A presentation in a modern framework is in Ozanski-Poonen [11],
which is freely available in https://arxiv.org/abs/1708.09787 .

Now we consider the following.

Theorem 6.5 (Case d = 2). When d = 2 the solution in Theorem 6.3 is unique, it satisfies
(6.6) and u(t) € CY(]0,00), L?).

Theorem 6.5 depends on Sobolev’s Embedding H%(RQ) < L*(R?). Furthermore, we
will use the following lemma.

Lemma 6.6. There exists a constant C = Cr such that for any u € L2((0,T), H'(R%)) N
HY((0,T), HY(RY)) we have u € C°([0,T], L2(R%)) with

[wll o (0,7, L2 (RaY) < C (HU||L2((0,T),H1(Rd)) + |W\L2((0,T),H—1(Rd))) . (6.8)

Furthermore we have |[u(t)||2, € AC([0,T]) with

w72 = 2 (u(®), u(t)) - (6.9)

Proof. Let us assume additionally that u € C1(]0, T], L?(R%)). Then for any fixed ty € [0, 7]
we have

lu(®)l1Z2 = llulto)llZ> + 2/ (u(s), u(s)) ds (6.10)

to

< ||U(750)H%2 + ||U||%2((07T),H1(Rd)) + HuH%Z((o,T),H*l(Rd))'

We can choose [u(to)||2, =T~! fOT |u(s)||22ds obtaining (6.8) for C = v1+T-1

The general case is obtained by considering a sequence (uy,) in C*([0, T], H*(R%)) converging
towin L2((0,T), H*(R))NH((0,T), H 1 (R%)). To get such a sequence, we can extend ap-
propriately v into a function in L2(R, H*(R?))NH(R, H~!(R9)), and then we can consider
Up, = Pe,, * U With €, 2722 ). Then this sequence satisfies the desired properties.

Then (6.8) implies that (uy,) is a Cauchy sequence in C°([0, 7], L2(R?)). The limit is nec-
essarily u, which satisfies (6.8). Also by a limit, we conclude that u satisfies the equality in
(6.10), for any fixed to € [0, 7). This implies ||u(t)||7. € AC([0,T]) and formula (6.9).
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O
Proof of uniqueness and of u(t) € CY([0,00), L?) in 2d. We first claim that for any
d = 2 solution we have

o € L*((0,T), H ' (R?* R?)) for any T > 0. (6.11)

Let us assume this for the moment. Since from (6.7) we have u € L?((0,T), H'(R2?,R?)),
then u € L2((0,7), H'(R%,R?)) N H'((0,T), H'(R?,R?)) for any 7" > 0. By Lemma 6.6
we have u € C°([0, 7], L?) for any T > 0, and so u(t) € C°([0,c0), L?).

We now assume that there are two solutions u and v with u(0) = v(0) and we set w := u—wv.
Both u and v satisfy (6.4). We claim that we can take as test function w, obtaining

(u(t),w(t)) = /0 (—(Vu, Vw) + (u, fw) — (div(u ® u),w)2) dt’ and
(v(t),w(t)) = /0 (—(Vv, Vw) + (v, dw) — (div(v @ v),w)2) dt’ (6.12)

To prove the claim, notice that there exists a sequence of test functions ¥,, which converges
to w in

L*((0,T7),HY n HY((0,T), H ) nC(]0,T), L?).

This implies that (6.4) with the ¥,, converge to the above formulas, where we have taken
in account w(0) = 0 and where we used also estimates like, see Lemma 6.7 below,

t t
[ tivius u) @) w@)sedt <C [ [TuE)ault) |22 Vet aa
0 0
< Cl\Vull 20,0, ) IVl L2 (0,0, 22) 1wl Lo ((0,8), £2)

and an analogous one for the other nonlinear term.
Taking the difference of the two formulas in (6.12), we obtain

t

o)z = / (= IVw ()72 + (w(t'), dw(t')) — (div(u @ u)(t') + div(v @ v)(¢'),w(t)) £2) dt'.
0

Formula (6.11) for any solution and Lemma 6.6 imply [|w(t)[|2, € AC([0,T]) with %Hw(t)”%g =

2(w(t),0pw(t)). Hence
1d
2dt
= —(div(w ® v) — div(u ® w), w) = —((wv?) — I (u*w?), w?)

= = (007, whw?) < Vol gelwllFs < eVl g2 wllpa ]| Vool 2

lwll72 + Vw72 = (div(v ® v) — div(u @ u), w) =

< Vol llwliz + [IVwll?e,
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where in the 3rd line we applied Gagliardo Nirenberg in dimension 2. From the last formula
we obtain

d
%HwHZLQ < 2¢?||Vo||3.|jwl||72 which by Gronwall yields

2 rt 2
w]2a < €2 I VoI 012, = .

To complete the proof we need to prove claim (6.11). We apply (6.4) for U(t,z) = ¢(x) €
C22(R?,R?) and obtain

t
(u(t), ¢) = (u(0), ) :/0 ((Au(t), ¢)) — (Pdiv(u ® u)(t'), 9)) dt.

The above formula extends to any ¢ € H!(R2 R?).
We want to use Lemma A.29, which states that if u,g € L'(I, X) are such that

to
<u(t2)>f>xx* - <U(t1)af>xx* = /t <9(5)»f>Xx* ds for any f € X*,

with X a Banach space, then dyu = g in D'(I, X) := L(D(I,R), X).
Here we apply Lemma A.29 taking X = H '(R?,R?) and its dual X* = H(R2 R?).
Obviously, we have

1 AullLro,r),m-1) < \/THUHL? ((0,T),H1)-

Notice that the above inequality does not depend on the d1mens1on The treatment of
the nonlinear terms, depends on the dimension and is based on H2 (RQ) < L*(R?), which
depends on the dimension, and is

[Pdiv(u @ w)|l 11 (o,m),mH-1) < VT||lu & ull L2 ((0,1),12) = ﬁ””””%‘lHLQ(O,T) S ﬁ””“”iﬁ 22 (0,7)

< VTl ooy, | Vel 207,22,
where in the last inequality we used the interpolation ||u|]i1 1 < lu|l L2l V|| L2-
So we can apply Lemma A.29 obtaining that
O = —Au + Pdiv(u @ u) in D'((0,T), H™1)

and furthermore that (6.11) is true.
O
Notice that if we apply formally the operator P to equation (6.3) we obtain formally

{ w(0,2) = ug(z) (B € [0,00) xR (6.13)
where we set , 1
Qs (u,v) := — 3 P(div(u ©v)) = 3P(div(v @ u)). (6.14)

Here notice that

d d
P(div(u®v)) =) 9 ( ule?) Z ) (6.15)

=1 k
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6.1 Proof of Theorem 6.3
We will need the following elementary lemma.
Lemma 6.7. Let d = 2,3. Then the trilinear form

(u,0,0) € (CZR)? x (CZ2(R)? x (CZ(R)! = (div(u@v), )2 €R (6.16)
extends into a unique bounded trilinear form (H'(R)? x (HY(R®))? x (HY(R))¢ which
satisfies for a fived C

, d d 1-d  q_d
(div(u®v), )2 < ClIVull L2 Vol o lull 2 * vl 2 * Vel 22 (6.17)

If furthermore div u = 0 then
(div(u ® v),v)r2 = 0. (6.18)

Proof. Recall that from (6.2) we have div(u ® v)7 := ZZ:1 O(u*v7). Then for fields like in
(6.16) we have

d d d

d d
(div(u ® Z (div(u @ v)?, @) 2 = Z Zak; u U] N o = —ZZkajaak‘Pjﬁ?‘
7=1

j=1 k=1 j=1k=1
Now the r.h.s. can be bounded by
(P!, 07) 2] < (| 2|Vl e < [lu® pallo’ || s Vel 2

Finally, we apply Gagliardo-Nirenberg inequality writing

d 1—4
[l e < CIVU® | fallubl 2"

The same holds for v/. Then we obtain (6.17), obviously with a different C. This implies
that the form in (6.16) is continuous and, by density of C2°(R9) in H'(R?), it extends in a
unique way.

Next, we write for ¢ = v

d
(div(u ® v),v) 2 = ZZ bl O’

7j=1k=1

d d d
-1 Z Z uf, Op(v7)?) 2 = 271 Z((divu)vj,vj>L2 = 0.
j=1

Jj=1k=1

Notice that this formal computation (the Leibnitz rule used for the 2nd equality requires
some explaining) is certainly rigorous for v € (C°(R%))¢. On the other hand inequality
(6.17) yields (6.18) by a density argument also for v € (H!(R%))%. O
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We consider now a sort of regularization of the NS equation. In the sequel we consider

only case .
Using a smooth mollificator p € C2°(R4,[0,1]) s.t. [ p(x)dz = 1 and with pc(z) =
e p(x/¢€), we consider

up — Au= =P (pe xu-Vu)
{ u(0) = pe * ug. (6.19)
If we are in the framework of Theorem 4.2, then
t
u = e p. x ug — B (u)(t) where B, (u)(t) := / AP (poww- V) dt! (6.20)
0

Lemma 6.8. Equation (6.20) has exactly one mazximal solution. This solution u is global
i time, with

u € C([0, +00), L2 (R, RY)) N L®(Ry, L2(RY, RY)) N LA(R,, H'(RY, RY x RY)  (6.21)
Furthermore, u solves the energy identity (6.6).

Before we prove Lemma 6.8 we state a useful abstract lemma.

Lemma 6.9. Let X be a Banach space and B : X?> — X a continuous bilinear map. Let
a < m where || Bl| = sup|g|=|y|=1 | B(x,y)||. Then for any zo € X in Dx(0,a) (the open

ball of center 0 and radius o in X ) there exists a unique x € Dx(0,2a) s.t. x = xo+B(x,z).

Proof. We consider the map
xr — xo + B(x, x). (6.22)

We will frame this as a fixed point problem in Dx (0, 2a).
First of all, we claim that the map (6.22) leaves D x (0, 2a) invariant. Indeed

<2
—~—
lzo + B(x, 2)|| < [lzoll + || Bz, 2)|| < llzoll + [ Bll[l]* < o (1 + 4] Blla) < 20.
——

<1

Next, we check that the map (6.22) is a contraction. Indeed
1Bz, x) = B(y,y)ll < [|B(z —y,2)[| + [|B(y,z — y)|| < 4al|Bl||lz — y||
where 4a||B|| < 1. So the map (6.22) has a unique fixed point in Dx (0, 2a).
Proof of Lemma 6.8. Let, for T € Ry,

X = L™ ([O,T],H(Rd,Rd)) N L2([0,T), H'(RY, RY x Rd))
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and
t !
B(u,v) := —/ AP (p s v - Vu) dt’
0

Then by Theorem 4.2
1B(u, U)HLoo([o,T],p)mL?([o,T],Hl) < Cllpexv- VUHL2([07T],H71) S Cllpe * vull 20,1, 12)
< CVT||pe = V| oo (0,17, 200 (R 18l Loo 0,77, L2 (RA)) < Cs\/fHUHLoo([O,T],m(Rd))HUHLOO([O,T],L2(Rd))-
Then using

€% pe % uoll o 0,77, 2220 1.y < €00l Lo, 122 gy < Colluollze,

and picking T' = T (||uo||2) such that 4C.Co+/T (||uol|£2)||uol| 2 < 1 we obtain from Lemma
6.9 the existence of a solution of (6.20) in X. Furthermore this solution is unique and is in
CY([0,T], H(R? R?)) by Theorem 4.2. Let us consider the maximal solution

ue C([0,T%), L*(RY, RY))
and let us suppose that T* < 4+o00. Then we claim that

lim [Ju(t)||z2 = +oo. (6.23)
t—T*

In fact, suppose that (6.23) false. Then there exists an M and a sequence t, — T* with
llu(tn)|lz2 < M. Then for n such that t, + T (M) > T, let

w(t) = u(t) for 0 <t <ty
T\t —ty) for t,, < t <ty + T(M)

with v the solution of
t
v(t) = e Cu(tn) — / AP (pe s v Vo)t
0
Then in fact w solves (6.20), by uniqueness it coincides with « in [0, 7*), and hence we can

extend u beyond T™ getting a contradiction. Hence, if 7% < 400 we have (6.23).
Now we discuss the fact that (6.23) is impossible. To see this we consider the identity (4.5)

t t
Ol +2 [ V@t = oo s wlde =2 [ {pox - Tuujae.
0 0
The last term cancels out, because by (6.18)

(pe *u- Vu,u) = (pe ¥ uFOpu? , u?) = (O (pe * uPu?), u?) = (div(pe * wu), u) = 0,
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so that we get the energy identity (6.6). This prevents the blowup (6.23) and completes the
proof of Lemma 6.8.
O
We consider now a sequence €, — 0* and denote by u, the corresponding sequence of
solutions provided by Lemma 6.8. In particular, we have

t
(), W(0) = [ (s S9) + (1, 08) = (P pe 10+ Vitn) 1)) '+ {pe 0, T(O)
0
(6.24)
for any ¥ € C([0,T] x R4, RY).
Let us focus here on d = 3. Then the u,, belong to the spaces in (6.21) with norms uniformly
bounded by ||ugl|z2. Then u,, € L" (R4, LY(R3)) for %—i—% = 3. In particular, for ¢ = r = ¥
by (4.5) we obtain

[unll, 10

L8 (R3xR,) < [luoll -

By the weak pre—compactness of bounded subsets of L5 (R3 x R, ) this implies that, up to
a subsequence, there exists u € L%(RZJ’ x R4) s.t. up — win Ll?o(R3 x R4). Our aim is to
show that u satisfies (6.4) by taking the limit in (6.24). Clearly we have

lim t ((tp, AV) + (uy,, 0 W) dt’ = /t ((u, AW) + (u, 0, ¥)) dt’.
0

n—-+0o0o 0
We will prove the following result.

Proposition 6.10. We have u € L>®°(R,, L*(RY,R?)) N L?

loc

and for any T > 0 and any compact subset K C R% we have

Ry, HY (R4 R?)), divu =0

lim lun (t, ) — u(t, z)|*dtdx = 0. (6.25)
=00 J[0,T|x K
Moreover, for any ¢ € C°(]0,00), H' (R4, RY)) we have (Un, V) p2(Ra Ry = (Us V) [2(Rd Ra) N
L2 ([0,00)), that is

loc

lim [[{un(t) —u(t), ¥ (t))llcoqo,ry) = 0 for any T (6.26)

n—o0

Notice that (6.26) implies the weak continuity u € C°([0, +-00), L2) and
m_ (un(t), ¥(t)) = (u(t), ¥(t))

n—-+00

so that, to complete the proof that u satisfies (6.4) what will be left is

t t
lim (Un, pe,, * Uy - VO = / (u,u - VW)t (6.27)
0

n—-+0o 0

which will also follow from Proposition 6.10.
Proof of Proposition 6.10. Fix an arbitrary T' > 0 and an arbitrary compact subset K
of R?. Tt is enough to prove the following claim.
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Claim 6.11. The set formed by the elements of the sequence {uy, },en is relatively compact
in L2([0,T] x K,R%).

Proof of Claim 6.11. We will show the following statement, which is equivalent to
Claim 6.11.

Claim 6.12. For any € > 0 there exists a finite family of balls of the space L2([0, T] x K, R%)
which have radius e and whose union covers the set {uy, }nen.

Proof of Claim 6.12. First of all, if we want to approximate {uy }neny With {P s fnen
for a fixed ng, we can use the fact that for any ng and any n we have

T
Hun - PnounH%Z([o,T]XRd’Rd) = /0 Hun - PnounH%2(Rd?Rd)dt
T T
< n02/ |V, — VPnounH%g(Rd)dt < n02/ ||Vun||%2(Rd)dt < n62|]u0||ig(Rd).
0 0
Hence we can choose ng large enough s.t.
€
[un — Prgtnll L2 (jo,1)xrd REY < B for all n € N. (6.28)

Now consider {P,,up}nen. Then Claim 6.12 is a consequence of

Claim 6.13. {P,,u,}nen is relatively compact in L2([0,7] x K,R9).

Indeed Claim 6.13 implies that for any € > 0 there is a finite number of balls B2 (o 71« x,re) (/5 %)
which cover {P,,un}nen. Hence by (6.28) we conclude that for any ¢ > 0 the balls
Ba(jo,r1x k,ray (fj: €) cover {uy }nen and so we get Claim 6.12.

Proof of Claim 6.13. It will be a consequence of the following stronger claim.
Claim 6.14. {P,, u, }nen is relatively compact in C°([0, T], (L%(K))%) € L*°(]0, T}, (L*(K))9).

Proof of Claim 6.14. To get this result we want to apply the Ascoli-Arzela Theorem
(for which a sufficient condition for a sequence of continuous functions f, : K — X, with
K compact metric space and X a complete metric space, to admit a subsequence that
converges uniformly to a continuous function f : K — X is that it is equicontinuous and
{fn(k)}n is relatively compact for any k € K !). So it is enough to show that {P,up }nen
is a sequence of equicontinuous functions in C°([0, T, (L?(K))?) and that for any ¢ € [0, 7]
the sequence {P,,,u,(t) }nen is relatively compact in (L?(K))<.
First of all we want to show that {P,,un nen is a sequence of equicontinuous functions in
C°([0, 7], (L*(K))%). This will follow from Hélder inequality (since § > 1 if d = 2,3) and
from the following claim.

'The proof goes as follows. One first considers a dense countable subset N of K. Then by a diagonal
argument, one considers a subsequence {fn,,} s.t. {fn,,(k)} converges for any k € N to a limit that we
denote by f(k). Using equicontinuity and the completeness of X it is easy to see that { fn,, (k)} converges for
any k € K. We denote again by f(k) the limit. Finally, using equicontinuity we conclude that f : K — X
is continuous
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Claim 6.15. There exists a fixed constant C' = C(ng) s.t.

H(Pnoun)tH < C for all n.

L (0,7, L2 (R4))
Proof of Claim 6.15. We apply P, to (6.19) and we obtain
(Protn)t = —PrgP (pe, * un - Vuy) + Ppy Aup,.

We have
HPHOAUTLHLQ(Rd,Rd) < ngHunHLQ(Rd,Rd) < n(z)HUOHLQ(Rd,Rd)

and, by Gagliardo-Nirenberg inequality,

[P 0P (pe,, * un - Vun) ||L2(Rd,Rd) < [[Pno0j (tni pe,, * tnj) €>i”L?(RUl,Rd)
d
< no Z [tnipe, * Unj”L2(Rd,Rd) < Cngl|pe,, * un||L4(Rd,Rd)||U7LHL4(Rd,Rd)
Jii=1

2
d 1—4
< Cnollun s ey < C'no (19 bl

Then we have

d
[(Prgun)ill, 4 < g Tt |uo| e re)

Ld([0,T],L%(R%,R%))
+ C'ngl|u HQ(I7 [IVu H% <C
0llnll Loo([0,77,L2 (R4, R4)) nllL2(j0,7],L2(RY)) =

for some constant C' independent of n by the energy equality (6.6).

Hence we have concluded the proof that {P,,un nen is a sequence of equicontinuous func-
tions in C°([0, T, (L?(R%))9).

To complete the proof of Claim 6.14 we need to show that for any ¢ € [0,7] the sequence
{P,un(t) }nen is relatively compact in (L2(K))?. It is here that we will exploit the fact
that K is a compact subspace of RY.

We know that {P,, un(t) }nen is a bounded sequence in H'(R? R?) for any ¢ € [0, T]. This
follows immediately from ||Pp,un(t)|| 71 < nollun(t)||r2 < nolluol| 2, which follows from the
energy equality (6.6) which guarantees ||uy,(t)||z2 < ||uo|| 2. We recall now the following.

Claim 6.16. The restriction map H'(R%) — L?(K) is compact for any compact K .
Sketch of proof Indeed this is equivalent at showing that

Tf:=xxF" <<§f>> is compact as L*(R?) — L?(R%).

We have Tf = [K(x,€)f(€)d¢ with integral kernel K(z,&) = yx(z)(€) te @8 Tt is

easy to see that 7, = 7T in the operator norm where the 7, has kernel I, (z,§) :=
XK (x)(f)‘le_ix'EXB(o,n) (€). Since KC,, € L2(R% x Rg), it follows that 7, is a Hilbert—Schmidt
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operator, with ||7,|lgzs := HKn”m(Rngg)- It is easy to show that ||7Tnllr2—r2 < [ Tallms-

IC,, is the limit in L?(R% x ]Rg) of elements in L?(R%) ® LQ(Rg). The latter ones are integral
kernels of finite rank operators and their operators converge in the Hilbert—Schmidt norm,
and so also in the || - || 2_ 2 norm, to 7,. We conclude that there is a sequence of finite
rank operators which converges in the operator norm to 7, which then is compact. ]
It follows that {P,,un () }nen is relatively compact in L2(K,R?) for any ¢ € [0, T).
Hence the hypotheses of the Ascoli-Arzela Theorem have been checked and we can conclude
that Claim 6.14, that is the claim that {P,,,un }nen is relatively compact in CO([0, T, L?(K, R%)),
is true. o O
By the above series of Claims and by u,, — u in L3 (R? x R,.), we conclude (6.25).
We turn now to the proof of (6.26).
Fix a function ¢ € C°([0,00), H'(R? R?)). For a given ng consider

Gn(t) = (un(t), (1)) L2(ga) and g (t) := (Prgun(t), (t)) r2(za)-
Then for any € > 0 and any fixed T > 0 there exists ng s.t.
[(Pry — DY) oo 0,17, L2(Re)) < €
This and [[un ()] Loe (0,77, 22(re)) < w0l £2(rey imply

lgn — ggno)HLoo([o,T} < Juoll 2 (ray€.

Furthermore, for any fixed T" > 0 there exists a compact K s.t.

1) || oo (0,17, 22ROV K)) < €

Then, if we set g,S”O’m (t) == (Proun(t), ¥(t)) 12k rey We have

|g{ro- ) — glno)

n I zo (0,77 < llwoll 2 raye.

We claim that
P, un — Ppou in CO([0, 7], L?(K,RY)). (6.29)

Indeed, by Claim 6.14, and by a diagonal argument, we know that there exists a v s.t.
P, un, — v in C°([0,T], L?(K,R%)) for any T and K. It is easy to conclude that v €
L%([0,T] x RY,RY) and that P, u, — v therein. On the other hand, we know that u, — u
in L2([0, 7] x K,R%). This implies that u,, — u in L2([0,T] x R% R?). In turn, this implies
P.tun — Ppouin L2([0, T] x R4, RY). But then this implies v = P, u in L2([0, T] x K, RY),
and so we get (6.29).

In turn, (6.29) implies

{97(111071()}” = <Pn0un(t),’(/1(t)>L2(K) m <Pnou<t)7w(t)>L2(K) in CO([()?T])
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But then also
[{un(t), ¥ (1)) p2may — (u(t), (1)) L2y | Lo (0,17

< [(Proun(t), ¥ (1)) 12(x) — (Prou(t), ¥(1)) L2(k) | Lo (0,17 + 2l[woll 2 (raye
+ [[{u(?), (1 = Pug)¥(8)) Lomayll oo (0,17 + 1{ut)s (1 = XK)¥ () 2 eyl oo (0,77 <
< [(Proun(t), ¥()) 12(x) — (Prou(t), ¥(1)) L2(x) | Lo (0,17 + 4llwoll L2 (raye.

Since € is arbitrarily small, it follows that we obtain that g, converges to (u(t), ¥ (t)) L2(ra re)
in L>°([0, T]), and hence in C°([0,77]). In particular we have shown that u € C°([0, o), L2 (R?, R?)).
The proof of Proposition 6.10 is completed. O

We will now show that div,u(t) = 0 for all t. Notice that we knew already that

lim (un(t,z) — u(t,z)) - ®(t,z)dtdz = 0 for all ® € L2([0,T] x R% RY).

=0 J10,T] x R4

For ®(t,z) = x(t)V¢(x) we have from the above limit
/[OT] dtx(t) /]Rd divyu(t, 2)y(z)dz = 0 for all ¢ € C°(R%, R) and any x € C°°([0,T],R),
This implies that
/Rd divyu(t, )y (x)dz = 0 for a.e. t.

In fact, u € C°([0,00), L2,(R? R?)) proves (6.26) and is independent of what we are dis-
cussing right here, the integral on the l.h.s. is continuous in ¢. This integral equals 0 for all
t, and not just for a.a. t. Since this is true for all ¢ and for all 1y € C°(RY, R), it follows
that div,u(t,z) = 0 for all ¢.

We now prove that u satisfies the energy inequality (6.7).

Notice also that, up to a subsequence, u,(t, ) novteo, u(t, x) for almost any (¢, z), see p.

94 [2], and Vu, — Vu as n — +oo in L2((0,T) x R* R? x R%). We claim that, since we

assume we have extracted a subsequence, to that wu, (¢, x) Do, u(t,x) for almost any

(t,x) € Ry x R? this implies that for almost any ¢ we have w,(t, z) nieo, u(t, x) for a.e.

x. Indeed, if this was not the case, setting w(t, ) := limsup,, |un (¢, z) —u(t, z)|, there would
exist J C Ry with measure |J| > 0 and with [pq w(t,z)dz > 0 for t € J, which would imply
fR+><Rd w(t,z)dtdz > 0, and so w > 0 on a subset of R x R of positive measure. But we
know that w = 0 a.e. in Ry x R? and this proves our claim.
Then the energy inequality (6.6) for all u,, implies by Fatou

¢
Hu(t)H%%Rd) + 2/0 HVU@/)H%?(Rd)dt/ < HUOH%2(R4)7 (6.7)
where here for the 1st term in the 1.h.s. we apply the classical Fatou theorem for a sequence

of integrable functions converging pointwise to a function, see [2, Lemma 4.1], while for the
2nd term in the L.h.s. we apply claim (iii) Proposition 3.5 [2].
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6.1.1 End of the proof of Leray’s Theorem 6.3

Proposition 6.10 has provided us with a divergence free function
u € L([0,00), L*(R?, RY) N L2([0, 00), H' (R, R)) N C°([0, 00), L, (R, RY))

which satisfies the energy inequality

t
Hu(t)H%%Rd) + 2/0 HVu(t’)H%Q(Rd)dt' < HUOHQH(Rd)- (6.7)

To finish with the proof, we need to prove

t t
lim (Un, pe,, * Up - VU)dt' = / (uyu - VO)dt'. (6.27)
n—+oo Jq 0
We observe that, since ¥ € C*([0,00), H!(RY,R%)), for any ¢ > 0 there is a compact set
K C R?s.t.
sup ||V\I’(S, ’)”LQ(Rd\K) <e. (630)
s€[0,7T
(6.30) is elementary to prove and it is assumed in the sequel.
By Hélder, (6.30), Gagliardo—Nirenberg and the energy equality (6.6) we have

t T
|/ ds/d Per, * Un(8,2) @ up(s,x) : VU(s,z)dx| < / ds|| pe, * un @ un L2(me) [[VPY(8) || 2(Ra\ k)
RI\K 0

<T T HPe *un®un|| 3011, LQ(Rd))HV‘I’HLw ([0,7],L2(R4\ K))
2(1— d4
e S eT T ||||un |24 4

L2(R4)

d/2

Il 4

< T Nl oo 3 .,

< ET Hu'nHLg)o (o, ")'p] L2(R4 )”VU'ﬂ”LQ([O T],L2(R4)) < gT%HuO”%Q(Rd)'

Hence, to prove (6.27) it is enough to show for any compact set K C R?

t
lim / ds/ Py * Un (S, ) @ up(s,z) : VPU(s,x)dx
K

n—o0 0

t (6.31)
:/ ds/ u(s,x) @u(s,x) : VPU(s, z)dz.
0 K
The limit (6.31) is a consequence of
le Pe,, ¥ Up @ Up = u @ u in Ll([O T], L2(K))
which in turn is a consequence of
lim u, = u in L*([0,T], L*(K)). (6.32)

n—oo
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Let us consider y € C°(R%,[0,1]) s.t. x = 1 in K, Q := suppy and with VXl poo(rey < 1.
Then by Gagliardo Nirenberg we have

1-d/4 1-d/4 d/4
1£llzacy < Uy XV £l 2ay + 1 FVX L2gray) ™™ < CILFI ey 11

1 4—-d d
Using this inequality and Hoélder inequality with 3= "8 + 3

)

d
||U—UnHL2 ([0,T],L4(K)) S M — UnHLz HU unHHI(Rd HL2 0,7)
_ 4
< [lu- wmmmwmﬂm %Mmmﬁmj

_d d
= = wnll oy, 20 18 = il o 7 1 ey

n—-+0o00

d 1-4
<(2(1+ \/T)||7~L(J”L2(]Rd,Rd))4 l|lu — un”L2(4[07T]7L2(Q)) —0

where the limit holds because u, ~——% u in L2(]0,T], L2(2,R%)), by Proposition 6.10.
This yields (6.32) and so also (6.31).
This completes the proof of Leray’s Theorem 6.3.

O

Remark 6.17. The solutions we have found do not satisfy only the energy inequality (6.7),
but in fact the more general inequality

t
||u(t)|\%2(Rd7Rd) + 2/ ||Vu(t')||%2(Rd)dt' < Hu(s)||%2(Rd7Rd) for any 0 < s < t. (6.33)
We will check later that
for a.a. ¢t we have |lun(t)|| 12 re) noee, [w(®)]l L2 (re, R (6.34)

so that (6.33) is proved in analogy to the proof of (6.7), exploiting the fact that the sequence
u, satisfies

t
Jun (s + 2 [ IV0n(ONE et = (o) Baguagey  (635)

Notice this interesting continuity from the right.

Lemma 6.18. If u(t) is a Leray—Hopf solution for d = 3 then for any s > 0 we have

t—st

u(t) —— u(s) in L*(R3,R3).

Proof. From (6.35) we have limsup [lu(t)||p2rsy < [|u(s)[|2(rs). On the other hand, since

t—s

+
by weak continuity w(t) e u(s), by Fathou’s Lemma we have limiEfHu(t)HLz(Rg) >
t—s
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[u(s) | 12(r3)- Hence we have the limit tlirg lu()l r2rs) = llu(s)||p2(rsy- This and u(t) Y

u(s) yield u(t) =55 u(s) in L2(R3, R3).
O
The proof of the claim in (6.34) follows from the following lemma.
Lemma 6.19. For any T > 0 and any € > 0 there exists R = R(uo, T, €) such that
/ luc(z,t)2dx < € for all € € (0,1) (6.36)
lz|>R

where ug is the solution to (6.20).

We will prove Lemma (6.19) later at the end of Sect. 11. We show now how it implies the
claim in (6.34). Fix a T' > 0 and consider the sequence u,, of the proof of Leray’s Theorem.
For any € > 0 fix the R of Lemma 6.19. Then |[|un| roo(0,1),02(j2z|>r) < € for all n. This
implies also HUHLOO((O,T),LQ(\xER) < lim inf ||un||L°°((O,T),L2(\x|2R) < € by Fathou’s Lemma.
On the other hand, we have u, =% u in L2((0,T) x Dga(0,R)). The latter implies
that (extracting a subsequence) un(t) 2=+ u(t) in L2(Dga(0, R)) for a.a. t € [0,T]. In

fact, it is easy to show that there is a set of full measure J C R, such that (extracting a
n—-+0o

subsequence) wu,(t) ———% u(t) in L?(K) for any compact K cC R? This coupled with
||un||Loo((0’T)’L2(|z|ZR) < € and ||U/||Loo((0’T),L2(|m|ZR) < € yields (6.34) for all the t € J.

7 Initial datum in V(RY)
Theorem 7.1 (Local existence of regular solutions 3d). There exists a constant cog > 0
such that for ug € V(R3) := HY(R3,R3) N H(R3) there exists a T > COHVUOHZSL s.t. one of

the Leray’s solutions satisfies u € L>([0,T],V) and V*u € L*([0,T], L?).
Furthermore, this solution u satisfies the energy equality

t
||u(t)||%2(Rd) + 2/ ||Vu(t')||%2(Rd)dt' = ||U(S)H%2(Rd) forany0<s<t<T. (7.1)

Proof. We consider the solution u obtained from the limit of the sequence u,, defined by
(6.19), and which we can write as

Un + P ((pe, * upn) - Vup) — DAup =0 uy(0) = pe, * up. (7.2)
Applying (-, —Au,) we obtain
4 d
2 lﬂHVunH%z + ||Aun”%2 = ((Pey * un) - Vn, Aup) < |[(pe, * un) - V| 2| Dugl| 12

3 3 1
< unll oo [ Vun | 2| Aunll 2 < e[ Vun | 221 Aua 2 < Cl[Vunllf2 + §HAunH%m (7.3)
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1 1
where we used Agmon’s inequality [|up | 00 (r3) < ||Vun||22(R3)||V2un||zg(R3), see (2.30), and

Young’s inequality ab < % + %)\%b%, where we choose A so that %)\% = 1/2. We obtain
d 2 2 6
g Vunllzz +llAunlz2 < ClVun|[z2.
From this we derive
d 2 - 2 2 2
g IVunllzz < ClVunlzz with [[Vun(0)[[72 = llpe, * Vuolzz < [IVuoll7.- (7.4)

Let us consider the ODE

%X = CX? with X.(0) = ||Vuo|2..
The equation is separable, so the general solution is obtained writing % = Cdt and inte-
grating separately, so that
1 1 X(0 [Vuol7
~axz Taxe() Cl=x0= V1= 2é't)XQ(O) - \/1 - 2CtHéu0Hiz'
We claim
[Vun(t)||32 < X(t) for any n € N and for any 0 < ¢ < (20| Vuol[72) " (7.5)

Now, we have

d .
p (IVun|32 — X) < A([|[Vuall72 — X) with X := C (X? + X||[Vu,||72 + || Vun | 72)

Integrating, and using ||Vu,(0)||7, — X (0) < 0, we obtain
¢
HVun(t)H%z — X(t) S / A (HVUnH%) - X) dt,
0
for any 0 < ¢ < (2C|[Vug||72)"'. But then, we can apply Gronwall’s Lemma 2.31 (here the
function A satisfies the hypotheses in Lemma 2.31) and conclude that the claim in (7.5) is

true.
So there exists a T like in the statement s.t.

t
()71 +/0 [un (@) [7r2dt" < Cop jug) ;. for t € [0,T). (7.6)

Recall that we had w, convergent to u in various ways. By Banach—Alaoglu there exists
a subsequence which is *—weakly convergent in L>([0,T], H') and is weakly convergent in

60



L%([0,T], H?). This and various forms of Fathou lemma, see in [2] Proposition 3.5 for the
weak topology and Proposition 3.13 for the x—weak topology, implies that

t
[u(®)[I7 +/0 [u(t)|[}2dt" < Crjjug,,, for t € [0,T]. (7.7)
We turn to the proof of the energy identity (7.1). We first claim that

div(u ® u), pu € L*((0,T), L?). (7.8)

Let us assume this claim. Next, we claim that
T
/ (O — Au + div(u @ u),w) dt = 0 for all w € L*((0,T), H). (7.9)
0

Let us assume also (7.9). Then apply (7.9) for w = x[s4u. Then we get

t
/ (B, u) + | Vul2) df’ =0

where we use (div(u ® u),u) = 0, from (6.18). Next, we can apply Lemma 6.6 and conclude
that [[u(t)||2, € AC([0,T]) with < |lu(t)]|2, = 2 (u(t),u(t)). This yields (7.1).
Let us now prove (7.8). We have

[div(u @ u)llz20,),02) S IIVullp2llullzell 207y < llwllpee o),z Ul L2(0.1),2)

S Nl oo 0,1y, 1y 1l L2 0,1y, 52) < 00
using Sobolev’s embedding H2(R3) < L°°(R3) and (7.7). Next, we apply (6.4) for U(t,z) =
#(r) € C2(R3,R?) and obtain

(u(t), ¢) = (u(0), ¢) :/0 (v(Lu(t)), ¢)) — (Pdiv(u ® u)(t'), ¢)) dt.

This extends to any ¢ € L?(R3,R?). Then we can apply Lemma A.29 2 for X = L?(R3,R?),
concluding the following, which completes the proof of (7.8):

du = Au — Pdiv(u ® u) in D'((0,T), L?). (7.10)

We turn to the proof of (7.9). There exists a sequence of test functions ¥,, — w in
L%((0,T), H), which satisfy

T
(u(T), Un(T)) — (uo, ¥n(0)) = /0 ((Du(t), Tp(t)) + (u(t), 0:Tn(t))
—(div(u @ u)(t'), U, (t'))) dt’.

*Recall that Lemma A.29 states that if u,g € L'(I, X) are such that

(u(te), f)xx- — (Wt), flxx« = /t : (9(8), f) x x~ ds for any f € X",

with X a Banach space, then d;u = g in D'(I, X).
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Integration by parts, which can be proved like in [2, Corollary 8.10], yields

T T
(W(T), U (T)) — (i, U (0)) — / (u(t'), T (1)) dt' = — / (O, 0,
0 0
so that we obtain
T
/ (Opu — Au+div(u @ u), ¥,)dt' =0
0

and for n — oo we obtain (7.9).
O

Theorem 7.2 (Uniqueness of weak solutions). Let ug € V(R3) and let u € L>([0,T],V)
and V*u € L?([0,T], L?) be a solution discussed in the proof of Theorem 7.1. Consider also

a weak solution v with initial datum ug and satisfying the energy inequality (6.7). Then
u=wvin [0,T].

Furthermore, we have ||Vu(t)|| 2 NN if the lifespan T* = sup{T s.t. u €
L>([0,T],V)} is T* < 0.
Finally, there exists a constant eg > 0 s.t. if

[Vuo|l z2[luol 2 < €0 (7.11)

then the statements in Theorem 7.1 and here are valid for any T > 0.

Proof. From (7.9) we have
T
/ (B, v) + (Vu, Vo) + (div(u ® u), ) dt = 0.
0
We claim now that we can treat u as a test function for v, so that
¢
/ ({(Vo, V) = (v, 8pu) + (div(v @ v),u)) dt’ = [uo||72 — (v(t), u(t)), (7.12)
0
so that adding the two equations we have
t
/ (2(Vo, V) + (div(u @ u),v) + (div(v @ v),u)) dt’ = [l 7> — (v(t),u(t)).  (7.13)
0

Let us assume (7.12) and let us continue the proof.
Set w = v — u and substitute in the identities

2(Vo, Vu) = [Vullz: + [Vollz. = [[Vw|Z:
(wt), u(t)) =27 Ju®) 72 + 27 lv®)]72 — 2 w (B2,
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which are the same as the expansion (a — b)? = a® + b? — 2ab, and
(div(u ® u),v) + (div(v ® v), u) = (div(w @ w), u),
which follows from
(VI 9;0%, uFy + (W d;uP WF) = (01 9;0F W) — (W R uF) = (W 90k u)
= (W ojw”, uF) 4+ (W 9ju”, ub) = (Wit uF) = (div(w ® w), u).

Then rearranging, we obtain the equality
2 w0l + [ (19l ~ vt @ w), ) df
=2 @l + [ 19?27 ol (7.14)
2 O+ [ 10 =2 ol <0, (7.15)

where the inequality follows from the Energy identity (7.1) and the Energy inequality (6.7).
Then

t t
w(t)]% +2/0 |Vw|2dt < 2/0 (div(w ® w), w)dd’

t t t
SQ/ HUHLooHVw!mHWHLMt'S/ HUH?{zHMH%zdt”r/ IVwl[Zzdt’
0 0 0

Absorbing, as usual, the very last term in the 2nd term of the Lh.s., we obtain

t
HMM%SAHW%W%M/

which, by Gronwall inequality, yields |lw(t)(|Z, = 0.
Next, suppose the T* in the statement of the lemma is T* < oo. If there is no blow up, there
exists C > 0 and a t' < T* with ||[Vu(t')||7, < C and T* — ¢’ < ¢o/C (that because there

are a C, a sequence tp, 7% T+ with [Vu(tn)]|72 < C). In particular, for v a solution

as of Theorem 7.1 with initial value v(¥') = w(t'), we have v € L®((t',t' 4+ ¢/C), V).
But by the uniqueness v = w in [/, T%), so u extends into a solution in u € L*([0,¢ +
co/C), V), u € L*([0, + co/C), H?), yielding a contradiction. Therefore, we must have
V()| 2 L5 o0 if T* < oo.

We now need to address formula (7.12). We have u € H*((0,t), L?) for t € (0,T), see
(7.8), u € L>=((0,t), H') and u € L?((0,t), H?), see (7.7), and we can consider a sequence
of test functions ¥,, =% v in all these spaces. Starting from

/0 (Vu,V¥,) — (v,0:¥,) + (div(v @ v), U,,)) dt’ = (ug, ¥, (0)) — (v(t), ¥p(t)),
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for n 7 oo it is easy to see that all the terms linear in v converge to the corresponding ones
in (7.12). Also the nonlinear term converges, as a consequence of

t t
/ (div(o ® v), Uy — u) padt’ < o/ 190l g2 [0 2 | T — 1] o
0 0
< ClIVollzo), L2y 1l oo 0,0),22) ¥ — wll £2((0,0), 52)

by Sobolev’s embedding H?(R3) < L>®(R3).
We finally turn to the proof of the last statement of the theorem, that is the global
regularity for small initial data, that is 7" = co. From (7.9) we obtain for any T" € (0,7)

T
/ (Opu — Au+ div(u @ u), —Au) dt =0
0
that is
T
/0 ((8:Vu, V) + [[ a2 — (div(w® ), Au)) dt = 0

Now, notice that Vu € L?([0,T], H') and 0,Vu € L?*([0,T], H~'). Then we can apply
Lemma 6.6 obtaining that | Vu||7, € AC([0,T]) with %HVuH%Q = 2(0;Vu, Vu). Proceeding

8
as in (7.3), adjusting Young’s inequality ab < % + 7%7 and using interpolation to get the

last line, we have

d . 3 3 1 3
g\lvulliz + 2| A7 = 2(div(u @ u), Au) < ¢ Vul 2| Aul| 2y = ol Vul| 2|V 2| Aul| 2

1 7
< cllullz2 | Vull 2] Aullf2 < CllullZalIVul 72 + [[Aulgs

< Cullullz2 IVull 2| Aull7e + | Aul 75,
so that

d
ZIVuliz < l1Auli: (Cullullz: [ Vulpz - 1) -

Since from (7.1) we have %HuH%Q = —2||Vul|7,, |lul 12 is decreasing. We have, using Leinbitz
rule for products of AC' functions, see Corollary 8.10 [2],

d

7 (lullZ21VulZ2) < flulfzllAulgs (Cullullz:[IVullze — 1) = 20|Vl 7.

If [Jul|f | Vul|fs < C; ' then [ull2,][Vul|?, is strictly decreasing in any interval [0, T] with
T € (0,7%), and so also in [0,7%). Then

d
—IVulLz +1Aul72 < Culluolz: [[Vuoll 2l AulZz < gl Aullz:
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so that, if e < 1/2, we get
d 9 1 9 . "
@HVUHLQ + gHAU”H <0in [0,T7)
and so also

1/t : *
IVt + 5 [ I8ulfadt < Vol in 0.77)

This obviously contradicts the blow up ||Vu(t)|| 2 YT o i T < 00, and hence Tx = 0.
This completes the proof of the global existence of small solutions.
O

Theorem 7.3 (Global existence of regular solutions 2d). For any ug € V (R?)(= H'(R%,R?)N
H(R?) we have u € L>([0,T],V) and V?u € L*([0,T], L?) for all T > 0.

Proof. The fact that locally for some T > 0 we have u € L*®([0,7],V) and V?u €

L?([0,T],L?) and that we have ||[Vu(t)| 2 Y717, o0 whenever the lifespan T* = sup{T

s.t. uw e L>([0,T],V)} is T* < oo, can be proved as above and is skipped here. So we need
to prove T = oo by showing there cannot be finite time blow up. Now we consider

d .
IVuliz + 21 Aulle = 2(div(u ® u), Au) S Jlullga || Vel al| Aull 2
1 1
S lull 3 IVl 1Aullze < (lull 2 Vullz2) 2 (V21 V2ull2) ® (| Aul e

1 3
S JullZ2 1 Vull llAul 22 < Cllullf2 | Vall7z + 14wl

Ol

4
where we used Young’s inequality ab < % + 32363 adjusting A. By absorbing the last term

1

in the 2nd term of the L.h.s. we obtain

d 2 2 2 2 2 2 2 2 ¢ 2

2 IVulle + [18ulze < eollullza [Vl [Vulzz < Cllullz: Vol za { [Vulz: + ; [Au(s)||72ds | -
From Gronwall’s inequality we obtain

t
Cllul|? | Vul|?,d
HVUH%Q +A HAU(S)H%QdS S e ||u||L00(0,oo),L2) fo || '“‘HL2 SHVUOH%Q

which yields the desired result.
O

Theorem 7.4 (Higher spacial regularity). Let u € L>=([0,T],V) with V*u € L%([0,T], L?)
be a solution like in Theorem 7.1 or Theorem 7.3. Suppose that ug € V N H™(R?) with
m > 2. Then u € L=([0,T], H™(R?Y)) and v € L*([0,T], H™T1(RY)).
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Proof. We can go back to the framework of Theorem 7.1 with the sequence of regulariza-
tions. We claim that we can generalize (7.6) into

t
ot (8)] 255 + /0 ()| gesrdt’ < Copug)l, i [0,T] for all 1< k < m. (7.16)

We have already case k = 1. Suppose 2 < k < m and we have case k—1. We apply (-, un) yx
to

Up + P ((pe, *un) - Vuy) — Duy =0 un(0) = pe,, * up. (7.2)
and obtain
. d
2 1%”“71”1{’@ + HV’uanqk = ((pe,, * un) - Vuy, up) g < [(Pen * tn) - V|| e [ un| ge
1 1
< unll gx I Vun | g llun | gx < iHunH%k + iHvunH?{k,

where we used the fact that, since k > d/2 for d = 2, 3, H* is an algebra. So

4
dt

From this and Gronwall we obtain

[unll sz + 1 Vunl 7 < unll e llun 7

t ¢ 2 d .
et ()] 7 + / IVl Zpeds < efo 1M ug |12, < Gy gy in [0,71,
0

where, in the exponent, is uniformly bounded in n for ¢ € [0,7] because of (7.16) with k
replaced by k — 1.

Recall, now, that we had w,, convergent to u in various ways. We can take a subsequence,
which by Banach-Alaoglu is *weakly convergent in L ([0, 7], H*) and is weakly convergent
in L2([0,T], H**1). This implies that

t
[u(t) |5 +/0 Ju(®)|[r+1dt” < Chrjug)l,,y, i [0,T] for all 1 < k < m. (7.17)

O

Corollary 7.5. Let u € L*([0,T],V) with V*u € L?([0,T), L?) be a solution like in Theo-
rem 7.1 or Theorem 7.3. Then, for any m we have u € C*((0,T], H™(R%)).

Proof. We have seen in Theorem 7.1 that u solves distributionally the NS equation, see
(7.10) and that du € L2((0,T),L?), see (7.8), and we know u € L?([0,T],H?). Ob-
viously w € H'((0,T),L*) n L*([0,T), H?) is equivalent to (v/=A)u € L*([0,T],H') N
H'([0,T],H"). The latter, by Lemma 6.6, implies (y/=A)u € C°([0,T], L?). Equivalent
conclusion is u € CY([0,T], H'). Then,

for any t, € (0,T), u is the unique solution in L*(([t,, T],V) N L*([t,, T], H?)
of NS with initial values u(t,). (7.18)
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Now, for any € > 0 there exists a to € (0,¢) s.t. u(t2) € H? and applying (7.18) and
Theorem 7.4, we conclude u € L>®([ty, T], H*(R?)) and u € L?([t2, T], H*(R?)). So there
exists t3 € (to,€) s.t. u(t3) € H3, and proceeding by induction we get that for any n there
exists t, € (0,¢€) s.t. u(t,) € H", so that u € L>®([t,, T], H"(RY)) N L?([t,, T], H" 1 (R%)).
Recalling dyu = Au — Pdiv(u ® u) in D'((0,T), L?), from u € L*®([ty1a,T], H™T2(RY))
we derive du € L®([tmro, T], H™) and so u € CO([tpm+2,T], H™). So we conclude u €
C%([e, T], H™) for any m and, by the arbitrariness of € > 0, u € C°((0,T], H™) for any m.
Notice that this implies dyu = Au — Pdiv(u ® u) in C°((0,T], H™) for any m. In other
words v € C((0,T], H™) for any m. It is easy to conclude, proceeding by induction, that
we have u € C*°((0,T], H™) and that for all j

7j—1 .

: . -1 .

Ofu=100""u-PY" <9 B )div(atku ® 7 Ry),
k=0

O

Notice that the proof of Lemma 7.4 [14] is incomplete, because it is based on the last

displayed formula of p. 152 [14], where the uniformity in n is left untreated both in the text
and in the exercises, and seems non trivial.

7.1 Structure of the singular set
We consider a digression on the singular set of Leray—Hopf solutions in d = 3.

Lemma 7.6 (Compactness of Singular Set). Given a Leray—Hopf solution u there exists a
T. > 0 such that u € C((Ty, +00) x R3 R3).

Proof. Since u € L*®(Ry,L?) and Vu € L?*(R,,L?), we known that there is a T* > 0
st IVu(T)| 2 |lu(T*) |2 < €, with e > 0 the constant in (7.11). From Remark 6.2
we know that u is a weak solution of the NS in [T, 00) with initial value u(7T™) € V.
By the smalleness condition (7.11) in Theorem 7.1 we know that there exists a solution
v € L®([T*,00),V) and V*v € L?([T*,00),L?) of the NS with initial value u(T*) € V.
Notice that, as a Leray—Hopf solution, see Remark 6.17, in particular u satisfies the energy
inequality

t
()22 ey + 2/ V)2 gyt < ()2 gy for any T+ < t.

*

By the Uniqueness theorem of weak solutions 7.2, we know that v = v in [T, c0). Finally,
from Corollary 7.5 we know u € C*((T%, +o0) x R3 R3).

O]

Definition 7.7. Consider a Leray—Hopf solution u. We say that a time tg > 0 is regular
if there exists a neighborhood I of ¢ in [0,00) with Vu € L>(I, L?). If tq is not regular,
it is called singular. We denote by R the set of regular times, and by 7T the set of singular
times.
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It is quite obvious that R is open in [0, 00), and hence that 7 is closed. From Lemma
7.6 we know that 7 is compact.

In this section we consider two simple results about 7, one about box—counting dimen-
sion and the other about Hausdorff measure.

Let us start with the box—counting dimension.

Definition 7.8. Consider a compact subspace X of R% and for any e > 0 denote by N (X,€)
the smallest number of open balls of radius € needed to cover X. Then the (upper) box—
counting dimension of X is

log N(X
dim(X) = limsup (~ log, N(X, ¢)) = lim sup 5N X:€),
e—0+ e—0+ —loge

(7.19)

Lemma 7.9. For a compact subspace X of R we have dimp(X) = dim’p(X), where

log M (X
dim’g (X) := limsup log M(X, )
e—0t - IOg €

with M (X, €) the largest number of disjoint open balls of radius € with centers at points of
X.

Proof. First of all, we have M (X,¢) < N(X,¢) (so that dimp(X) > dim/z(X)). Indeed, let
us consider a family of disjoint balls {D(z;, 6)}]-]\1(1)(’6), with z; € X. If {D(ys, e)}év:(f(’e) is a
cover of X, it is also a cover of {x1,...,zpr(x,¢)}- It is not possible to have a D(yx, €) which
contains two distinct z; # z;, because this would imply |z; — x| < 2¢ , while we know that
|z; —x;] > 2e. So M(X,e) < N(X,e).

Next, we have M(X,¢/3) > N(X,¢e). This follows by the proof of Vitali’s lemma,
Theorem 3.1. In fact, given a cover {D(z;,¢/3)} of X, we know that we can extract a
family of of disjoint balls, which we will label as {D(x;,€/3) le, such that {D(z;, e)}f:1
is a cover of X. Then M (X,¢/3) > L > N(X,¢). So
log M(X,¢/3) . log M(X,¢/3) —loge/3

dim’z(X) < di X) <l =
mp(X) < dimp(X) < 1Enizl+1p —loge lizljp —loge/3 —loge/3 —log3

= dim’z(X).

Ezample 7.10. 1. dimp([0,1]%) = d, dimp([0, 1}/ x {0}¢~9) = j.
2. We have dimp Sy = 157 for Sg = {n"% :n € N}, k > 0, see [14].

3. For C the usual Cantor ternary set, we have dimp(C) = iig;

Lemma 7.11. Let K(¢€) be either M(X,€) or N(X,¢€). Then

1. if d' € (0,dimp(X)) there is a sequence €; — 0 s.t. K(e;) > e;dl while
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2. if d’ > dimp(X) there is g > 0 s.t. K(€) < e ¥ for all e € (0,¢).

Proof. By the properties of limsup there exists a sequence ¢; — 0 s.t. —log, K(ej) —

dimp(X). So, if d’ < dimp(X),we have log., K(¢;) < —d', that is K(e;) > e;% for j > 1.
Let now d” > dimp(X). Then we claim K (e) < e~ forall e € (0 60) for an appropriate

€0 > 0. If this is false, there exists a sequence ¢; — 0 s.t.K(¢;) > ¢;“ . Then % d’.

But then dimp(X) = limsup,_,g+ l(igﬁg(? > liminf; logfﬁ > d" > dimp(X).

O
Now we have the following result.

Proposition 7.12. Given a Leray-Hopf solution uw of NS in d = 3, then dimp(T) < 1/2.

Proof. Fix € > 0 and let us consider a family of disjoint 1 dimensional balls { D(t;, e)}]]\/i(lT ’E),
with t; € T, with ¢1 < ... <{pp7 ). For ¢p the constant in Theorem 7.1, we claim that

t—t > col Vu(t)|| 4 for t € (t — e, t;), (7.20)

L2

where we set ||Vu(t)||;2 = oo in the 0 measure set of points ¢ where u(t) € H'. Notice that
for u(t) ¢ H', (7.20) is obviously true. To prove (7.20) observe that if there exists a ¢ for
which (7.20) is false, then we would have t; —t < COHVu(t)HZéL, which automatically implies
that |[Vu(t)||z2 < oo and u(t) € H'. But then, by Theorem 7.1, there exists a solution
v € L>®([t,t +T], H") to the NS with v(t) = u(t) and with T > ¢||Vu(t)|| 5 > t; —¢t. This
means that t; € (t,t + 7). But since u is a Leray-Hopf solution, by Theorem 7.2 we have
w=wvin [t,t+T). But then we get a contradiction to t; € 7.

From (7.20) we obtain ||Vu(t)[|7: > \/@ in (t; — €,t;). For T sufficiently large, such that
o

u is smooth in (7, 00), using the energy inequality

M(T
fuolaey > 20 [ V00t = 20 Z [ St

tj—e

> 20\/c,, Z / \/ti_dtzélo\/%M(T,e)\/E.

[

So M(T,€) < —, Teo € 2 which, implies

, ) log M (X, ¢)
dimp(7T) =1 — =-.
im5(7) 1€H—1>§1+1p —loge T e—ot —loge 2
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Definition 7.13. Given a subset X C R% set for s > 0 and § > 0

s,5(X) = inf Z (diam (U;))® : {U;}32, is an open cover of X with diam (U;) < § for all j
j=1

Notice that pss(X) is decreasing in §. The we call s—dimensional Hausdorff measure of X
the number

H(X) = lim pg6(X).

The Hausdorff measure of X is
dimp (X) = inf{s > 0: H*(X) = 0}.
Remark 7.14. Notice that s 5(X) = i 5(X) if we set

pg 5(X) = inf Z (diam (Uj;))® : {U;}32, is an open cover of X
j=1
with diam (U;) < 6 for all j and all the U; are convex} .

Indeed, any open set is contained in an open convex set with the same diameter.

Lemma 7.15. We have dimpg(X) < dimp(X).

Proof. Let d = dimp(X) and s > d. Let s > z > d. Then, by Lemma 7.11 there is €9 > 0
s.t. N(X,e) < e *for all e € (0,€p). Since we can cover X with N(X,e€) balls of radius e,
we have

N(X,e
Z N(X,e)€’ <2sszi>0

= H*(X) = 0. This implies dimpy(X) :=inf{s > 0: H*(X) = 0} < dimp(X).

Lemma 7.16 (Isodiametric Inequality). The Lebesgue measure of an open convez set in
R? of diameter D is at most the volume cqD? of the ball of radius D/2 .

See [6, Sect. 2.2]. O
Theorem 7.17. In R?, for £L? the Lebesque measure, LI = cH.

Proof. Here we will only prove L4(K) < cyHY(K) for any K cc R%. Given € > 0, we can

cover K C U72,U; with Uj open convex sets and with Z diam (U;))* < H4(K) +e. Then
j=1

|K| < Z |U;| < cdz (diam (U;))? < ¢q (Hd( )+ 6). This implies £4(K) < cgHY(K).
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Proposition 7.18. Given a Leray-Hopf solution u of NS in d = 3, then H'/?(T) = 0.

Proof. Since H'(T) = 0, we can cover 7 by a finite or a numerable family of disjoint
intervals {[tg, tx + €x]}ken With > €, < ¢ for any preassigned 6 > 0. Possibly picking e = 0,
we can assume that t; + €, € T. Indeed, if [tg,t; + €] N T = ) we can discard the interval,
while if 3¢} € [ty, ty+ €] NT, then we can replace [ty tr,+ €] with [ty t}]. By the discussion

in Proposition 7.12 we have ||Vu(t)[3, > \/5-5-7\/07:1@1? in [tg,tx + €x]. Then
T

titek dt

IVu(t)|72dt > v/eo —— =2V k-
/Uk[tkﬂfk-i-Ek] L2 ; tr tk’ + €k — t ; f

But, by absolute integrability, the l.h.s. can be made smaller than any given ¢ > 0. Then
HY2(T) = 0.
O

7.2 Serrin’s condition
We have the following theorem.

Theorem 7.19. Let u be a solution in d = 3 of the type in Leray’s Theorem 6.3 and suppose
that

2
u € L"((0,T), L*(R?)) where = + 3. 1, withr > 2 and s > 3. (7.21)
TS

Then u € C*((0,T] x R3 R3) and u is in [¢,T] for any € € (0,T) also a solution in the
sense of Theorem 7.1. Furthermore, if v is another solution of the type in Leray’s Theorem
6.3 satisfying Serrin’s condition, for possibly different exponents (still with s > 3) in (0,T)
and with the same initial value, we have u=v in [0,T].

Remark 7.20. The case L>((0,T), L3(R3)) is relatively recent, [5], is more complicated to
prove and will not be considered here.

Remark 7.21. Notice that any u like in Leray’s Theorem 6.3, we have

we L7((0,T), L*(RY)) where % + g = g, with r > 2. (7.22)
Notice that of the endpoint cases (r,s) = (00,2) follows from the Energy Inequality and
for d = 3, similarly (r,s) = (2,6) follows from the Energy Inequality and, additionally,
from Sobolev’s Embedding H'(R?) < LS(R3). Notice that in dimension d = 2 the case
(r,5) = (2,00) is true, again from Sobolev’s Embedding H'(R?) < L>(R?).

However, for d = 3 there is a difference between (7.22) and (7.21).

Proof. Let us start by assuming ug € V. Then we know that there exists T* > 0 s.t.
u € L*([0,T1],V) if T}y € (0,T*) and that u € C*((0,7*) x R3,R3). So for the regularity
part of the lemma, it is enough to show that T < T*. Suppose the opposite, that is
oo > T > T*. Then, recall that there is the blow up ||Vu(t)|| 2 T
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We have in [0,7%), by (7.9),
d .
IVulliz + 21 Aullze = 2(div(u ® u), Au) < cllull s [Vull | 2 [ Dullze,

where 1 + -2 4 1 =1 and where s > 3 implies 25 € [2,6). Then, by Hélder’s (we use

s—2 =3 3 s=3 8 s—3  s+3
= = s < S S ’ 1 =
7 5 + 6 and Hf||52f2 < HfHL2 Hf||L6) and Young’s (using 1 9% + 5% )

inequalities and by Sobolev’s immersion H'(R?) < LS(R?), we obtain

» |

s=3 3
cllullps [Vull | 2, [Aullr2 < ellullps[Vull g3 [Vl oll Aull 2

, s—3 5+3 1 s=3 SQTSB s5+3 Si%
< Nullp 1Vl Aul s <o (HuHLsuwuLs) +(||AuuLa)
Then we conclude

HVUHLz IIVUHLz +Aullfe < u ||[S,53Hvu||l,2

— dt
which, by Gronwall’s inequality, in [0,7™) yields

2s

7 5—3
IVu(t)]|22 < [Vu(0)|2.e” Jo 5T < [ Vu(0)|2,e M oryLe).

But this contradicts the blow up and shows that 7% > T. Hence the regularity u €
C>((0,T] x R3,R?) is proved when ug € V. More generally, if uy ¢ V, we can consider
a sequence t, N\, 0 with u(t,) € V, from this and the uniqueness Theorem 7.2 conclude
u € C®((t,,T] x R3,R3) for all n, and hence also u € C°°((0,T] x R3,R3). The statement
that u in [¢, T'], for any € € (0,7, is also a solution in the sense of Theorem 7.1, has been
assumed implicitly in this proof, but is easily proved using Theorem 7.2.

Next, we turn to the discussion of the uniqueness in the present theorem. So let us
consider a solution v like in the statement. We claim that w can be used as test function
for v and v can be used as a test function of u in the formula (6.4).

Assuming the claim, we have

/ (Vv, V) — (v, Opu) + (div(v @ v), u)) dt’ = [Jug|F2 — (v(t), u(t)) and

(Vo, Vu) — (O, u) + (div(u @ u),v)) dt’ = |Jug||32 — (v(t), u(t)).

=]

We can write the above as

; (Vv, Vu) — (v, 0pu) + (div(v @ v), u)) dt’ = |Jug|F2 — (v(t), u(t)) and

((Vv, Vu) + (v, u) + (div(u @ u),v)) dt’ = 0
0
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where in the 2nd equality we have used the fact that u,v € C°((0,T], L?), which follows

+
from the 1st part of the proof, integration by parts with the information that w(t) 1207, i

and v(t) =0, up in L2(R3,R3).Adding the two equations, we obtain the same equation
t
/ (2(Vv, Vu) + (div(u ®@ u),v) + (div(v @ v),u)) dt’ = |Jug||F2 — (v(t),u(t)).  (7.13)
0

of the uniqueness Theorem 7.2. Proceeding with the same algebraic manipulations, we
arrive to

t
()% + / (19wl = (div(w  w), u)) d’
0
t
= o u(t)| 2 + /O IVul2 = 27 ol 2 (7.23)
t
o o) + /O IVol2 = 27 w22 < 0, (7.24)

where the inequality follows from the fact that both u and v satisfy the Energy Inequality
(6.7), and so the last two lines are both < 0.
Therefore we get for w =v —u

t t
s +2 [ IVulPar <2 [ divtw @ w).ujar

Like above in the proof of this theorem, we bound

2div(w ® w), u) < clull o] 2, [Vl

_— 243 " r 2 2 2s
<cllullzsllwl s [IVwll 5 < Ilullzsl[wlzz + [[Vwl]|z2 where r =

Then
2 ! 2
/! !/ / /
lw(®)][z2 < ¢ /0 [w(@) s lw(E) [ 72dt
implies by Gronwall w(¢) =0 in [0, 7], proving uniqueness.
Now we have to prove the claim that v (and u) can be used as test functions in (6.4).
Suppose that v is a weak solution like in Leray’s Theorem satisfying the Serrin condition

and let u be a weak solution like in Leray’s Theorem. We know that v € C*°([¢, T]) for any
€ (0,7). So, for t € (¢, T) we get

/ (u, Opv)dt’ = (u(e),v(e)) — (u(t),v(t)) —I—/ (Vu(t"), Vo(t'))dt’ +/ (div(u @ u), v)dt'.
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Let us consider now the limit e — 0™. We know by the right continuity Lemma 6.18 that

+ +
u(e) =L ug and v(e) =2 g in L2(R3,R?) so that

((u(e), v(e)) = (u(t), v())) =5 ({uo, v0) — (u(t), v(t))

Next, u,v € L((0,t), H') implies

t + t
/ (Vu(t'), Vot))dt' =2 / (Vu(t), Vo(t'))dt'.
€ 0

Finally, we show that
t
lim [ (div(u ® u),v)dt’ exists and is finite. (7.25)

e—01 J¢

The above limits are sufficient to prove

/ (u, Op)dt" = {ug,vo) — (u(t),v(t)) —i—/ (Vu(t'), Vo(t"))dt +/ (div(u ® u),v)dt’,
0 0 0

and hence the claim. To prove (7.25) it is sufficient to show that

t
1;:/ (div(u @ ), v)|dt! < oo
0

2s

. !
We bound, using r’ = =5,

/

t 37‘3 st3 , t . , 3 (S*?)T/ <5+?’)T ,
ISAHWDWMEWWﬁdtSAHWmﬁ+AHWB5|Wprdt

25—6

= t
< ollroanim + Il g, 1) | IVladt < oo

8 Well posedness in Sobolev spaces

In Sections 8-10 we follow [1]. The theory is mostly due to T.Kato. The approach will be
different and the results will partially overlap with the ones in previous sections. To explain
the approach we go back to equation (6.13) and observe that if Qng(u,u) is a force like
the f in (4.1), we can interpret the solutions of (6.13) as solutions of a linear heat equation
(4.1). More specifically, if we denote by B(u,v) the weak solution of

{@B(u,v) — AB(u,v) = Qns(u,v) (8.1)

B(u,v)|t=0 = 0.
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then, when we are within the scope of the theory of Sect. 4, the solutions of (6.13) can be
rewritten as
u = e“ug + Blu,u). (8.2)

In fact in Sections 8-10, for us the Navier Stokes equation will be equation (8.2). In Sect.
10 we will give an explicit formula to the operator B(u,v). It is an integral operator whose
integral kernel is the so called Oseen kernel. We will try to solve the problem by means
of a fixed point argument. Specifically, we will look for an appropriate Banach space Xt
of functions defined in [0, 7] x R?, for a subspace £ C S'(R%,R?) such that ug € £ implies

T—0t .
e""®uy € X and furthermore ||e”*“ug||x,, —— 0, and we will use Lemma 6.9.

In this section we will discuss the case X = Xp = L*([0, 7], H%(Rd, R%)) and space
of initial data H %_1(Rd,Rd) and use the abstract Lemma 6.9 to prove the following well
posedness result.

Theorem 8.1. For any ug € H%_l(Rd,Rd) there exists a T and a solution of (8.2) with
u € L*([0,T], H%(Rd,Rd)). This solution is unique. Furthermore we have

we C([0,T], H2 YR, RY), Vu € L2([0, T], H2 1 (R, RY x RY)). (8.3)
Let T, be the lifespan of the solution. Then:

(1) there exists a c s.t.

” OH 5 (Rde) SC:>Tu0 = o903
(2) if Tyy < 00 then
Tug
4
dt = oo. 8.4
L O s = (8.4)
(3) if Ty < 00 then
Tug
2 _
/0 | Vu(t )H (g, Rded)dt = 00. (8.5)

Moreover, if u and v are solutions, then

lu(t) - oI, /rVu—v )2,

it (R?,R%) HTl(Rde R4) y
(8.6)
Cfo<u Ot ay Hlo@EHI* 4y )dt’
<o —woll? 4, H 7 (®IRY H 2 (AR
H? (Rd,Rd)

where C' is a fixed constant.

Remark 8.2. Notice that the following transformation preserves the solutions of the Navier
Stokes equation:
u(t,x) = uy (t,x) == A\u ()\Qt, Az), (8.7)
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Furthermore, notice that the norms of u in the spaces in (8.3) coincide with the analogous
norms of uy in the interval [0,7/)?]. Notice also that the norm of ug(z) in Hgfl(Rd,]Rd)
coincides with the norm of ug(z/\) in the same space. So the space H 5~ lis an example
of space critical for the Navier Stokes equation. One obvious consequence of this is the
following: there exists no function 7'() : [0, +00) — (0, +00] s.t. Ty, > T(||u0HH%_1) for all
Uy € H %_1

Remark 8.3. While for d = 2 the solutlons provided by Theorem 8.1 are exactly Leray’s so-
lutions, for d = 3 we could have ug € H?= (]R3 R3) with ug & L?(R3,R3). The corresponding
solutions of the Navier Stokes equations provided by Theorem 8.1 are not Leray’s solutions.

Remark 8.4. We will prove in Sect. 10 that the solutions provided by Theorem 8.1 are in
C>®((0,T) x R RY).

Remark 8.5. Notice that the finite lifespan (8.4) is relevant only for d = 3. Furthermore, if
Ty, < 00, it has been shown that

el oo (0,73 £ (2 R3) = O95

but the proof is a much harder.

We will assume for the moment Theorem 8.1 and prove the following.

9 Proof of Theorem 8.1

This section is devoted to the proof of this theorem. First we have the following lemma.

Lemma 9.1. Let d = 2,3. There exists a constant C' > 0 s.t.

1Qns(u, v) < Cllull 4 [oll a5

HE 72 (RARY) — T ReRD AT (RERY’ 51)

Proof. If d = 2 we have
2
1Qus (o)l < D7 (I0k(h ) s + 11060 ) 1)
jk=1

y
< 22 [0’ |2 < Cllullpallvllps < Cllull ;g llvll 43

g,k
. 1
by the Sobolev embedding H%(Rz) C L*(R?) , since 1 = 1 — 2. This yields (9.1) for d = 2.
For d=3
|Qns(u,v) bgs) S Z <||8k U UJ i} ao) + Hak(vkuj)HH—%(Rg))
< ||<Vu>v||H_%(R3) " ||qu||H_%(R3) ST, gy + V0, g
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: 1

where we are using the Sobolev embedding H %(R?’) C L3(R3) (since % = 3 — 2) which in
turn by duality implies Ls (R3) C H 2 (R3).

Hence, by 2 $=3 Ly 3 L and Holder,

1Qns(u, V),

At ws) S IVullz@s)lloll e ws) + llull o) [Voll sy < 2lull g sy lloll g1 gsy -

This yields (9.1) for d = 3. O
A straightforward consequence of Lemma 9.1 is the following for C the constant in
Lemma 9.1.

Lemma 9.2. Let d =2,3. Then for u,v € L*([0,T], (H%(Rd,Rd)) we have

1980 ) -2y S Ml st sy P oy 5 ey 92
O

Proof of Theorem 8.1. By Theorem 4.4 we have for s = % —landp=14
1300 50, = WP gl S 1@ Moy

= [ Qns(u,v)]| < Cllull,

L2 [OT]H§_2) - 4([0,T),H *H H [OT]H )
So in the Banach space X = L*([0,T], H =n ) we have ||B]| < C. Obviously this is the same

as 41 < H T Our strategy is to prove

1 1

tA
<<
le uoHLLL([o,T],H%) <30 = 4[B]

(9.4)

where e'®ug plays the role of zg in the abstract Lemma 6.9.

If (9.4) happens, that is if the 1.h.s.of (9.4) is less than an a <

then by Lemma 6.9

ﬁ

| Ik
([0,T ],H%)With norm

=~

we can conclude that problem (8.2) admits a unique solution in L
3

less than 2a < %
We consider two distinct proofs of (9.4). The 1st, simpler, is valid only if HUOHH%* is
sufficiently small and shows that (9.4) holds for all T'. In the second proof, which is general,

we drop the assumption that ||ug]| . 4 P is small, and we prove (9.4) for T" sufficiently small.

Step 1: small initial data. By Theorem 4.4 we have for s = g —landp=4

||emtAu || mtA

= lle™ ol vvz Loy < mluoll s = mlluoll g+ (9.5)

a1
LA([0,T],H )

So, if HUOHH%—l < 35 then (9.4) is true for any 7' > 0. In particular T,, = co and we have
just proved (1) in Theorem 8.1.
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Step 2: possibly large initial data. Now we consider the case when ug € H gfl(]Rd)
is possibly large. We consider a low—high energy decomposition: ug = P,uo + X /=x> pU0
where we pick p = p,, large enough so that

1
||XMZPUOHH%—1 < @

Then by (9.5) we get

tA tA tA\
< _ _
e uoll oy ity S W€ xvmzmzotioll oo gy grtzty + 1€ Potioll oy o2 (9.6)

+ e Pyuol|

8C 4([o0,17, HT)

where we made the high energy contribution small by the choice of p large.
We now exploit the fact that we have the freedom to choose 7" small, in order to make the
contribution to (9.6) small too. Indeed we have

omatsh = 1€ Xoa (V=B

t _A i
- ueﬂx[o,p](\/—mﬁa( ﬁ) ol

S \/ﬁHetAX[O,p}( vV )U’OHL4 (0,1),E8—1 = /plle">Pyu|

< (p°T)7 || P puo |

tA
4Pl P

LA(0,1], %Y

L4([0,T], H"l)

Z 1 1
LOO(OT] H7_1) — (p T)4||Ppu0||H%_1 S (p T)4||U0HH%_1 S @

if we choose T small enough so that the last inequality holds, that is if we choose T" such

that
4

1
T<|— : (9.7)
803 Clluoll 4

then all terms in the r.h.s. of (9.6) have been made small enough s.t.

1 1

tA
_ — < ——
le uo”L‘*([O,T},H%) AT 4| B||”

that is we obtained (9.4).
We have proved the 1st sentence in the statement of Theorem 8.1.

Now we turn to the proof that a solution u € L*([0,T7, H%) satisfies (8.3).

By (9.1) we have Qng(u,u) € L2([0,T],H%72). Then it must be remarked that by its
definition B(u,u) is a solution in the sense of Definition 4.1 of the Heat Equation written
above (8.2). Similarly, by Theorem 4.2 also e’"“uyq is a solution of the homogeneous Heat
Equation with initial value uy. Hence, since u satisfies (8.2), then u is the solution of the
Heat Equation (6.13), where the latter can be framed in terms of the theory in Sect. 4 for
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d
2

s =2 — 1. Then by Theorem 4.2 we have u € CO([O,T],H%%) and Vu € L*([0,T), H
This yields (8.3).

We turn now to the proof of (8.6). We consider two solutions u and v, and set w = u — v.
Then

).

wy — Aw = Qng(w,u + v)
w(0) = ug — vg

where we used the symmetry Ong(u,v) = Qng(v,u) and

Ons(u—v,u+v) = Qng(u,u) — Ong(v,v) + Ong(u,v) — Ans(v,u) .
0

By the energy estimate (4.5) for s = % — 1 we have

ca_, ()t

H?2

t t
B = Ol g, +2 [ IV gt = ol g, +2 [ (@ns(w.u+0).)

Claim 9.3. We have

(Qns(ab).c) g, < Cllall s |b] oy (9.5)

lell . 4-
Proof. Indeed, trading derivatives we have
<QNS(a7 b): C>H%—1 < H QNS((Z, b) HH%—2 ||CHH%
and by (9.1) we have
19ns(a; )l ;4o < Cllafl jaza bl Jass

This proves Claim 9.3.
Now for N(t) := ||u(t)HH% + Hv(t)HH% by Claim 9.3 we have

t
2 / / ! !
B < ol +2 [t NOIV)] g 1.

By the interpolation estimate in Lemma 2.25 we have

lw (@)l IVw(t)

1
2
HH%*l'

1
.
e Gl

H

This implies

t 1 3
9 1 3
Aw < Jwoll g, + 2/0 lw ()2 %,IN(t')IIVW(t')H;Id dt’.

g1

T

Using the inequality ab < %a‘l + %b%, which follows by
1 1
log(ab) = 1 log(a) + Zlog(b%) <log (4@4 + zb§> ,
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we get

3

the int d= ok Nt’—%?’% b ()12 )
e integrand = { [[w(t)[|% 4 N ()75 { VeI 4,

33

< F||w(t’) N ) + | V()

[ 124 ..
HZ2 ezt

Then
2 33 ! AN 44 / ! 12 /
B < ol + 55 [ Tl g N+ [ IVe]R, .

In other words, by the definition of A,

t
2 YT !
g, +2 [ 19wy

33 t t
<lhwollygy+ 31 [ ey N+ [ Tuk T ar

so that, if we set
t
o 2 2
X(t) = lw®ll 4, +/0 IIVw(t')IIHg,ldt'

we have
2 33 ! 7\ 112 Ly /
X(0) < ol g, + 55 [ T 4 N

33 t
<llwolldg,+ 35 [ XN,

So by Gronwall’s inequality

t 33t
2 INE / 2 9° YW
O g+ [ 19Oyt < a0 (35 [ Ni@at )

This proves the stability inequality (8.6)
We now consider the blow up criterion (8.4). Suppose that u(t) is a solution in [0,7")
with

T
4
[ e, i < o

d—1

Notice that then u € L*([0,T], H = ) and

2

1Qns (u, u)

We claim that we can extend u(t) beyond T

Claim 9.4. There exists a 7 > 0 s.t. u extends in a solution in L*([0, T'+7), o (R4, R%)).
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First of all we set

Claim 9.5. We have ]§|%*1g € L2(R%).
Proof of Claim 9.5. By (4.15) for s = % — 1 and by (9.1) we have

2
llglz g2 = / €192 ( sup W(t',&)) dg
Rd 0<t/<t

< Nuoll 4., IHQNSH

1
2

d
L2([0,T],H2~?)

C 2
< HUOHHg 1 H H A1) H d—l) < 00.

This proves Claim 9.5.
Proof of Claim 9.4. Claim 9.5 implies

/ €12 g 6)[2de 22
|€|>p

Thus there exists p > 0 s.t for any preassigned ¢ > 0
/ €197 2Tt €)2de < ¢ for all t € [0,T).
l€1>p

Now, recalling the splitting in high and low energies in the proof of the 1st sentence in the
statement of Theorem 8.1, there exists a fixed 7 > 0 s.t. the lifespan of the solution with
initial datum wu(t) is bounded below by 7 independently of ¢ € [0,7T). Indeed there exists a
¢1 > 0 independent from t € [0,T) s.t.

4
1

1
803 Cllu®)] g,

G-

> c1 > 0.

This follows from the fact that
d_
[l ;g1 < Nl )2 < o0

So we can take 7 = ¢1. Then T}, > T + 7 and this yields Claim 9.4.
Let us now discuss the blow up criterion (8.5). Suppose that T, < co and that

Tu
Cia ;:/ "IV . dt < oc. (9.10)
0 H2
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Since we have (8.4) and

d
2

LA(0,T), BT (R, RY) € £([0, T), 2~ (R%,RY) 1 L2((0, T), HE (R, R))
it follows that since we must have (8.4), then (9.10) implies that

lim u(t)]

TSTy, Loo([O’T]7H%_1) = 00 (911)

For 0 <t <T < T,, we have, by (9.8) and interpolation,

t
umwdﬁq/WuWQ A = ()], +2 [ Q). ) u(e) g 1
<wwm@l+%énmw@%wwmwﬁqw
t
<O, g, +Co [l 2 IV, g,
(9.12)

and so

lul® < (0% 4, + CaClrallul

But this means that

o ([0,T], HEY Le=([0,T], a3-1y

2012 2
e o i, < 3CiCr + 3, /CICT, + AT, < o0,

contradicting (9.11). This contradiction proves the blow up criterion (8.5).
The proof of Theorem 8.1 is completed. 0
Theorem 8.1 yields also an alternative proof of Leray’s Theorem 6.5 for d = 2.

Corollary 9.6. In the case d = 2, Theorem 8.1 implies Leray’s Theorem 6.5 for d = 2

Proof. By the Leray’s Theorem 6.3 we know that given a divergence free uy € L?(R?, R?)
there are weak solutions in the sense of Leray with u € L>([0,00), L?(R?,R?)) and Vu €
L?(]0,00), L?(R?,R*)). Interpolating, for each such a solution we have

1 1 1 1
lull 3 llee < Ml 221Vl 22y < flullfee 2Vl 72y

and so we obtain also u € L*([0, oo),H%(RQ,]W)).
By Lemma 9.2 we know that this implies

Ons(u,u) € L*([0,00), Hil(RQ,Rz)).

Notice that the right hand side of (6.13) satisfies the hypothesis of the force term in the
linear heat equation (4.1). As a weak solution of the Navier Stokes equation in the sense
of Definition 6.1, u is then also a solution of the linear heat equation (4.1) in the sense of
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Definition 4.1. This means that it is also a solution of (8.2). Since by Theorem 8.1 such
solution is a unique, we conclude that the solution of Leray’s Theorem 6.3 in the case d = 2
is unique. Furthermore by Theorem 8.1 we know also that u € C%([0, c0), L?(R?,R?)).

We now turn to the energy identity. By Leray’s Theorem 6.3 we know that

t
!W@Méma+2AHvuwwémaﬁ%ﬂmﬂéma

We want now to prove that < can be replaced by = in this formula. As we have mentioned
above, u solves in the sense of Definition 4.1 the problem

O — v u = Qns(u,u) with Qns(u,u) € L*(Ry, H 1(R? R?)),
Then, by Theorem 4.2 for s = 0 the identity (4.5) yields

Ju®l= +2 [ [Vu(t)Bade = uolls + 2 [ (Qus(u(®), u(t), u(t)sadt
0 0

By Lemma 6.7 we have the cancelation
<QNS(U7 u)? u> = <]P)(d1V(u ® u)7 ’U,> = <d1v(u ® u)7 ’U,> = 0.

This completes the proof, by giving the energy identity. O

10 The case of initial data in L3(R?)

It is possible to prove the following theorem.
Theorem 10.1. For any divergence free ug € L3(R3,R3) there is a T > 0 and a unique
solution u € C°([0,T), L3(R3,R3)) of

u = e®ug + Blu,u). (8.2)
Furthermore there exists a €3 > 0 s.t. for |lug| s < e3 we have T = oo. Furthermore, if
ug € H1/2(]R3,R3), the life span is the same of Theorem 8.1.
Exercise 10.2. Prove that the mapping H'/?(R3,R?) — L3(R?, R?) is not surjective.

Exercise 10.3. Prove that the subspace of divergence free vector fields in HY2(R3,R3) is
closed in H'/2(R3,R?). Prove the same for with H'/2(R3, R?) replaced by L3(R3,R?).

Exercise 10.4. Prove that the Sobolev embedding from the subspace of divergence free
vector fields in H'/2(R3,R3) to the subspace of divergence free vector fields in L3(R?, R?)
is not surjective.

Exercise 10.5. Pick a divergence free ug belonging to L?(R3, R3) but not to H/2(R3,R?).
Show that there exists a sequence of divergence free vector fields {u((]n)} in H'/2(R3,R?)

with uén) — ug in L3(R3,R3). Show also that Huén)HHl/g — 0.
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Exercise 10.6. Show that it is possible to define divergence free sequences {v((]n)} in
HY2(R3 R3) with [[o{" | ;172 — oo and o8| 5 = 0.

Remark 10.7. For a sequence such as in Exercise 10.6, for n > 1 the corresponding solutions
of the NS equation are globally defined in time by Theorem 10.13, while Theorem 8.1 is
able to guarantee only on short intervals of time.

To prove Theorem 10.13 we will apply the abstract Lemma 6.9 in an appropriate
Banach space X. The striking fact though, is that the space X will not be of the form
CY([0,T], L3(R3,R?)). This because if X where this space, then the bilinear form B defined
by (8.1) is known not to be continuous. It turns out that to get the right Banach space X,
has required a certain degree of imagination and insight.

Definition 10.8 (Kato’s Spaces). For p € [d,o0] and T € (0, 00) we set

4(1,;)
up ¢\ P/ lu(t)| Ly < oo}

KP(T) = {u € CO((OaT]va(Rd>Rd)) : ||uHKp(T) =8
te(0,7
(10.1)
and for p € [1,d)
0 d pd £(3-1)
(1) = (€ OO, T, PR ol = sup ¢4 juto)lse < o).
te(0,
(10.2)

We denote by K,(oco) the spaces defined as above, with (0, 7] replaced by (0, c0).
We recall that the solution of the heat equation u; — vAu = 0 is e!® f = K, * f where

d _ |z

2|2
Ki(x) == (4nt) 3¢~ ir . Notice that Ki(z) = t 3 K(t2x), where K(z) i= (4r) 8¢ %
and where K (¢) = e léF,
Notice that for ug € L4(RY) and p > d we have from (1.13),

d
2

11
e uol| Lo ey < (4rt) (5-4) luoll paggay for all p > d, (10.3)
it can be proved that e®uy € C(R,, LP), and so e'®ug € Kp(00).
Lemma 10.9. Let ug € LY(R%, R?) and p > d. Then
lim ||e"2 = 0. 10.4
Hm {le"uol| s, () = 0 (10.4)

Proof. For any e > 0 there exists ¢ € LY(RY, RY) N LP(R?, R?) s.t. ||u — @« < e. Then by
(10.3) we have

e — dllie, oy < ()2 G0,

Since ||| zr < ||@]|Lr, it follows

[N1ISW

T—0

df1_1 11
€2 lem = sup t2 G5 je2g) < 75670 g 2% 0,
0,7

te(
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Lemma 10.10. Let p, q and r satisfy

(10.5)

—_

1 1 1

-<-+-<5+-

r p q d r

Then the bilinear map B defined in (8.1) maps Kp(T) x Ky (T) — K,(T) and there is a
constant C independent from T s.t.

1B(u, v)|| k. (1) < Cllullk, () vl (1) (10.6)

To prove Lemma 10.10 we consider for any m = 1, ..., d the problem

(Lmf is by definition the solution of the above heat equation). Then by (4.7) and (6.15)
for ¢;ji, the constants s.t. Pu = Z;{k:l cijrné;&|€| 72", we have
d t
Lofit, ) = 3 ey / NP g g6 | 2R ). (10.8)

J,k=1

This means, for I'ji, (¢, ) the inverse Fourier transform of e_t‘5|2£j£k£m|£|_2,

d

Lnf'0) =3 i [ Tt =)+ P00 (109)

Gok=1
We claim the following.

Claim 10.11. We have for a fixed C' > 0

IDjim (£, 2)| < C(VE+ |2]) "1 (10.10)
Proof. 1t is elementary that I'j,, (t, ) = t_%l‘jkm(t_l/%) with fjkm(:r) = e_‘5|2§j§k£m\§|_2.
Then (10.10) is a consequence of

Tk ()| < C(1 + |z]) =4 (10.11)

It is straightforward that T'jg,, € C(RIT1) N L>®(R¥H1), because of the rapid decay to 0

at infinity of e“ﬂzfjfkgm\ﬂ_g. Hence, to prove (10.11) it suffices to consider |z| > 1. For
xo a smooth cutoff of compact support equal to 1 near 0 and with x1 := 1 — xo, we set

Ljim(z) = (2m)"% /R e~ x0 (J]6) e x gl e
+(2m)7% /R e (frl6) € rgml e
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The 1st term in the r.h.s. is

5/ €] d ~ |24,
|€]<|z|~1

We next consider the other term, which we split as
d .
(2m)"2 /Rd e 6%x 1 (|2[€) xo (€) e ¢ 6pml€| 2de (10.12)
+-(2W)‘5./gde‘*5$X1(S)e‘mpéjékénJéW‘2d§- (10.13)

Notice that the last line is O(|z|~") for any N. Indeed, x1 (&) e_|5|2§j§k§m\§|_2 € S(RY),
and so also its Fourier transform (10.13) is rapidly decreasing.

Let us consider the term in (10.12). Set L := i# - V¢ and notice that Le 6% = ¢71¢@,
Then, the term in (10.12) is

d .
2n) 7t [ L (v () e Eglel ) de
Rd
The absolute value of the integrand is for fixed C
S O e e

Here we used that in the support of V¢ (x1 (|z]€)) we have |z| ~ |£|71. So the last integral
is bounded

< [a] 42 / €4 dE ~ [ 2] = fo 4,
1>[¢|> x|t

This completes the proof of Claim 10.11.
O
Completion of proof of Lemma 10.10. By (10.10) we have by Young’s inequality for
convolutions and Hélder’s inequality for the tensor product of u and v the bound (here

1_ 1,1 1 1_ 1,1
=144 ﬁandﬁ—p—l-q)

t
| B(u,v)||» < Ch Z /0 Hrj,m,k(t_t,)‘ u(t) ®v(t’)HLB dt’

L(l
J,m,k
t
<O 30 [ it = g [ g o]
J,m,k 0

t _1_df1,1 1 _d(2_1_1
g/o(t_t/) 2 2<p+q T)(t/) 2(d P q>dt/||u||Kp(t) ||U”Kq(t) (1014)
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where in the 3rd line we used

—d—1
! —d—1 _ n—gtL |z|
Tkt — 1)) La(Rd) S H(\/t—t/—i— |z|) HLa(Rd) =(t—t)"" ‘(14_ t—t’)
Lo(R9)
_dtl A —d— _d+ld 1+;_1_;>
= (t — ¢ t— ) 2a 1 d 1‘ ~(F— ¢ 2 2( » g
(t =) T =) [t fa) |~
=(t— t’)*%*%(#ﬁ’%)_
We then conclude
_d(1_1
1B, 0 < O 260 Jull e ol (10.15)

where we used the fact that V a, 8 € (—o0, 1) we have

t 1
/ (t—t") "2t Pdt' = C(a, B)t1 =27 for all t > 0 and for C(a, B) := / (1—t )y~ Pat'.
0 0

(10.16)
and
Lyd(t 1 1\ df2 1 1\ 1 df2 1\ _1 . d
2 2\p q r 2\d p q) 2 2\d r) 2 2r
1 d d d/1 1
) R R [ T I
2 2r * 2r + 2 <d 7")
Notice that in the inequalities in (10.5) we need:
1 1 1
° 3 =~ 4 = < 1 in order for u ® v to belong to the Lebesgue space L?(R?);
p g
1 1, . L : .
e 0 < — + — is needed because otherwise in (10.14) we get (¢')~" and the integral is
p g
undefined;
1 1 1
e — < — + — is needed for a > 1;
r p g
1 1 1 1 1 d/1 1 1
e —+— < —+—isneeded toget —— — - ( —+ — — — | > —1 in the exponent of (¢ —1t')
p q d r 2 2\p q 7
in (10.14).
O
We have the following fact.
Proposition 10.12. For any p € (d, 00| there exists a constant €y, > 0 s.t. if
||€tAU0HKp(T) < éEp (10.17)

then there exists and is unique w in the ball of center 0 and radius 2ep, in K,(T') which
satisfies (8.2).
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Proof. Setting r = ¢ = p, we see that for p > d we have B : K,(T) x Ky(T) — K,(T) is
bounded and with norm that admits a finite upper bound independent from 7. The proof
follows then from the abstract Lemma 6.9. O

Theorem 10.13. For any ug € L*(R%,RY) there is a T > 0 and solution u € C°([0,T), L(R%,R%))
of (8.2) which is unique. Furthermore there exists a €4 > 0 s.t. for ||ugl|p« < €4 we have
T = 0. In the case d = 2, in particular, all solutions are defined for all T > 0.

Proof. We have e'“ug € K,(T) for any p > d, see (10.3). Furthermore, ||e"®uq| k(1) 129,

0 for p > d by Lemma 10.9. Then we can apply Proposition 10.12 concluding that there
exists a solution u of (8.2) in Ko94q(T') for T > 0 small enough. Applying Lemma 10.10 for
p=q=2dand r = d we get B(u,u) € C°([0,T], L%), and so u € C°([0, T], LY).
We assume now that there are two solutions u; and ug in C°([0,T], L%). We already know
the uniqueness for d = 2, so we will focus uniquely on the case d = 3.

Setting ug1 = ug — u; and w; = B(uj,u;) we have

{atuﬂ — Augy = for
UQl(O) = 0

fo1 = 2Q(e"Pug, ua1) + Q(wa, u21) + Q(wr, ugy).

with

By L2 (R?) < H2(R3), which is the dual of Sobolev’s Embedding 2 (R?) < L3(R3), we

have
1Q(u, v)]| .

- < lu®ol

y S luevll g ps < llullzslivllzs.

. 1
H™ 2 (R3 L2(R3) —

Then, by (4.5) and entering the definition of fo;
t t
o (01, +2 [ 1Vun @)1,y <2 [ (@) @)y

t
<4 [ Qe Buo,ua)ly -y [Tum (O] -y
0

H™ 2
t
42 [ Qs un) + Qlun, w3V ()] . (10.18)
0
We bound the last line with, for j =1, 2,
t t
2/0 1Q(wj, uan)ll g IVuar (), y dt’ < ||wj\K3(t)/0 ()| 3 | Vazr ()] -y dt!
t
S sl | 19w )R,y de. (10.19)
0

where in the last line we used Sobolev’s Embedding H %(R?’) — L3(R3).
So, the last line of (10.18) is

t
S (lwrllzese) + szHm(t))/O [Vuar (I, dt" (10.20)
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We split now
ug = u(() )+ u(()g) with Hu(()l)HLs < € and u(()Q) eLl’nr?

and we bound similarly to (10.19)

t
/ Qe wa)l -y IV ()], g S ol s [ IV (O,

Finally, we bound
t
1 A )l g 1T 1,y

t t
< / le"Aul @ uonl .y [Vusa ()], ydt’ < / IIGMUSZ)®U21HLgHVUm(t’)IIH—%dt/

3
2

l
2

l\.’)

1
. .
/ e 2P 1o luatll 2l Veuatll, g dt’ < [P 5o / Juzall? _y IVl

So we get
2 ' 2 (1) ' 2
e 1,y +2 [ 190 @)1yt S (ol + ol + 10 ) [ 19 ()12,

4 t
2 e+ S @t [l d
eyt il e ol gt

Taking C large, and ¢ small, so that [Jw1]| g, ) + w2l &, ) + ||u(()1) |3 < 3€ with e sufficiently
small, we obtain

luar (B _y + /Hvuzl )%y dt’ <*ll ”LG/ luaa |5y

Gronwall’s Inequality implies that ug(t') = 0 for all ¢’ € [0,¢] with ¢ > 0 sufficiently small.
The above argument shows that the set

{t S [O,T) tu9p =0 in [O,t]} (1021)

is open (and, obviously, non empty) in [0, T"). On the other hand, since ug; € CY([0,T), L3(R3,R3)),
the set in (10.21) is also closed in [0,7"). Hence, since it is non empty because if contains 0,
it coincides with [0,7).

Next we turn to the global existence for small data. This follows ||e®uo]|f, a(o0) <
Calluol| La(ray and Proposition 10.12 when Cql|uol| La(ray < €24

O

Remark 10.14. Let ug € H%(R:”,R?’). Then it can be proved that if 75 > 0 is the lifespan
of the corresponding solution v € C°([0, T3), L3(R?, R3)) provided by Theorem 10.13 and if
T, > 0 is the lifespan of the solution provided by Theorem 8.1, we have T3 = T,,,. We will
prove the simpler result in Proposition 10.15.
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Proposition 10.15. Let ug € H%(R3,R3). There there exists €3, > 0 s.t. for |[uol|13®s) <
€3, and if Ty, > 0 is the lifespan of the solution provided by Theorem 8.1, we have T),, = co.

Proof. Taking ez, > 0 sufficiently small we can assume by Theorem 10.13 that u € C°([0, o), L?).
In fact, if it is sufficiently small we can prove |[u||zoc((0,00),23) < Colluol| s for a fixed Cp > 0.
Suppose that T3, < co. Then by Theorem 8.1 we have the blow up
T
lim [Vu(t)|? 1 dt = co. (10.22)
T /Tuy Jo H2

By Theorem 8.1 and by (4.5), for 0 < t < T < T, we have

dt'.  (10.23)

(S

t t
a1 +2 [ IV, gt = ol +2 [ uld) - Vu)ue),,

By Sobolev’s Embedding H%(R?’, R3) — L3(R3 R3) we obtain
[ Vi u) | = [ Vi, V) pa] < JJull ol Vul|7s < Cllullza| Vull? 4

Then
2 ¢ 2 2 ¢ 2
! ! ! !
Hu(t)HH% +2/0 HVu(t)HH%dt < HUOHH% +CHUHL°°(R+,L3)/O HVu(t)HH%dt
t
< HUOHZ% +COC||UOHL3/O ||Vu(t/)\|i-1%dt/-

So, for CoCl|upl|zs < 1, we get

t
2 N2 ! < 2
)+ [ IO,y < ol

which contradicts (10.22).
O
We will prove now the following.

Lemma 10.16. The solutions u € C°([0,T), L*(R?, R%)) in Theorem 10.13 are in C>=((0,T) x
R¢,RY).

Proof. A proof of this lemma is in [12, Proposition 15.1], but it uses Besov spaces so here
we modify the argument. We know the result already for d = 2, so we consider only d = 3.
We notice that e/“uy € K,(c0) for all 7 > d and e®ug € C*((0,T) x R%,R?%). We already
know that, for S > 0 sufficiently small, we have u € Ko4(S), see the proof of Theorem
10.13. Then, using Lemma 10.10 we conclude that B(u,u) € K,.(S) for any r € [d,0)
(notice % + % < L+ 1in (10.5), where p = ¢ = 2d in our case). So u € K,(S) for all
r € [d,00). But then, applying again Lemma 10.10, we conclude that v € K, (S) for all
r € [d,oc], and in particular u € L>®([tg, S], L"(R%)) for any to € (0,S) and any r € [d, c0).
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Let us fix an r € (2d, 00) and let us prove by induction that u € L>([to, 5], Wg’r(]Rd)) for
all kK € NU{0}. We have shown this for £ = 0, and let us suppose by induction that it is

true for some k. Then we will show u € LOO([thS},W%”"(Rd)) for any top < t;1 < S. We
can write

t
u(t) = e %u(to) — / IAPY - (u @ u)ds. (10.24)

to

k+1

We know that e(*=10)2(ty) € C=([ty, S], W =z " (R%) for all k, so we focus on the integral.
We write for k > 1

t t
=00 [ 2V el g, S [ -0V IR ) el s
0 0

t
< Cd,r/ (t—5)" 1[92 (—(t — ) A) i (u® w5 ds

to
/ ! -3 1" ! -3 2
< Cirsk ) (t=s) slu@ull x.ds<Cgpgp t (t =) 4ull  ds
0 0

—4C" o (t—to) T ||ul)? ,
d,’l‘,S,k( 0) HUHLOO([t(),S},W%J(Rd))

where we exploited the Calderon Zygmund theory (for example, Theorem 3 at p. 96 in [18],
and the relation between the constants B and A, in that statement where, from the proof,
A, = Ay(B)). Next, for k =0 we use Holder’s inequality to bound

! _3 ! —3 2 L2

C&,T,S,o/t (t—s) ilu®ulrrds < Cél,r,S,O/t (t = s) " tllullz2rds < Oy s0(t — t0) T ull 7 oo (4.5, L2 (r9)
0 0

while for & > 1 we use the fact that Wg’T(Rd) is an algebra to bound

t t
/ _3 1/ _3 2
_ < _
Carsik /to (t—s) 4\|U®U|’W§,rd5 < Carsk /to (t—s) 4||“HW§,rd5

= 4CY ¢ (t —to)3 |Jul)? :
st =)l

Now we use a general result of the theory of semigroups which guarantees that for f €

LY((0,T), X), where X is a Banach space where e!* is a contraction semigroup, then

t

v(t) := —/ =98 f(s)ds
to

satisfies Oyv = Av + f(t) in D'((to,T), X), see [3, Proposition 4.1.6 (ii)]. In our case, since

u € L>([to, S], W*T(R%)) for all k& and appropriate 7 < 0o, and f = —PV - (u ®u), we have

v = Av+ f(t) in D'((to, T), W*), since e*” is a contraction semigroup in any space W*"

for r < oo.
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Furthermore, the Hille-Yosida—Phillips Theorem, see [3, Theorem 3.1.1], guarantees that
oretPulto) = Aet®u(tg) in D'((tg, T), WF") for all k and our r < oco.
Summing up, we obtain that

du = Au—PV - (u®u) in D'((0,8), Wk (R?) for all k. (10.25)

Since the r.h.s. isin L>®((tg, S), Wk (R%)) for all k, it follows that u € W1H>°((to, S), Wk (R%))
for all k, which fed again in (10.25) yields u € W2 ((ty, S), W*"(R?)), by applying Leib-
nitz rule like in Brezis [2, Corollary 8.10]. By induction, proceeding iteratively we get
u € Wh((tg, S), Whr (R)) for all [ and k, and so the statement.

O

11 Vorticity

We recall the following.
Lemma 11.1. Suppose that f € S(R?). Then u € S'(R3) satisfies —Au = f if and only if

1

7

(11.1)

and h(x) a harmonic polynomial.

Proof. Notice that —Ah = 0 requires |§]2ﬁ = 0, that is, supp?z = {0}. But suppﬁ = {0}
implies h = Z| ol <k aa0¢6, with k the order of u and a, arbitrary constants, see [8, Theorem
2.3.4]. Then h is a degree k harmonic polynomial.
Next, let us consider the tempered distribution given by v = ﬁf Now, recall from
Lemma 2.23, that
23T (Cﬂ)

2

F(-17)(8) = .

23T (2 +1)
So, for v = 2 and d = 3, using ['(2) = 1 and I'(1/2) = /7, we get F1(|¢|7?) = /T |71\
Recalling also the formula m = (277)%]?@ we get

1 \/? 1 1 1
v=———4/= —xf=— —xf.
(2m)z V 2 |z| At |z
By linearity, u € S'(R3) satisfies —Au = f exactly if it is like in (11.1).

O
If we consider a field v € S’(R3,R3), then its vorticity is w := V x .

Lemma 11.2 (Biot-Savart Law). Let u € WHP(R3 R3) with p € (1,3) and with divu = 0.
Then

u=Tw forw=V xu, (11.2)
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where

1 T —y

Tw:= X w(y)dy. (11.3)

dr s |7 — y\g

Proof. First of all, for divergent free vector—fields we have the identity —Au =V x w.
Let us now assume w € C°(R3,R?). Then we claim

i * 8jwk = <8j1> * W (11.4)

|z |z
Indeed, by applying the divergence theorem, we have

— % Ojwp = — lim wk(y)ﬁyjidy + lim J yJQ
\x! 0% J|z—y|>e T — yl =0T J|z—y|= |x - y‘

wi(y)dS

1 1
= — /Rg wk(y)ayj 7’1. _ y’dy = <6j‘;(}|> * W .

Still for w € C°(R3,R?), from —Au = V x w, from Lemma 11.1 and (11.4) we have

1 1 1 1
- -
U= €icijh 2] * Ojwi + h = ¢ i€ijh <8]|x]> *wg + h

= —?iei]’ki % * Wg + h=Tw+ h,

where the components of h are harmonic polynomials. From the Hardy-Littlewood-Sobolev
inequality, we have ||Tw||zqmrs)y < cf|w||pr(rsy for % = % — %, if 1 < p < 3. Since also
u € LI(R3,R3) it follows that also h € L4(R3,R3) which, given that the coordinates of h
are polynomials, implies u = K * (V x w) = Tw in the case w € C®(R3,R3).

Let us consider a general u like in the statement, with w its vorticity.

Let C°(R% R3) 3 &, — w in LP(R3R3). Then u, = T@, — U € LI(R3 R3),
with @ = Tw. We need to show that u = w.
Notice that

Ve, =V -Tw, =V [(=L)"HV x@y)] = (=2) [V (VX&) = (-LA)"10=0.

This implies, in particular, since u,, 2720 &, we have V-0 = 0.
Next notice that P, which is a Calderon—Zygmund operator, is a bounded operator inside
LP(R3,R?). Thus, for

n =0 + 3P with 3V := PG, and &% = (1 — P)@,,

we have &Sll) 70 b and @ﬁf) 27 0 in LP(R3, R?’).

From u, = K % (V x w,) = K % (V x Q,(ll)), we have

— Aup =V x oW,
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and for wy, := V x u, and u, = Pu, = —A"'V X w,, we also have

— Auy, =V X wy,.
Then &1(11) = wy, by
G =Pl = —ATIV x (Vx D)) = —A7IV x (V x wp) = Pwy, = wy. (11.5)

Hence we have proved that V x u,, = EJS).

Now we show V x & = w. Indeed this follows from u, —— % in LI(R3 R3) and from
V x up = 5 222 w. Hence we conclude that V x u = V x . Using again formula (2.9)

and proceeding like in (11.5), we conclude u = Pu = Pu = w.

Notice that for any u € S'(R3,R3) we have V - w = 0. Indeed N
V- (V x u) = (€;,0i05)u, = Oug, = 0
by 0;0; = 9;0; and by €;r = —€j;.
As we know, a solution of NS formally satisfies
ur — Au~+u-Vu=—-Vp.
Notice that if u is regular,
(u-Vu=2"1Vu> —ux w, (11.6)
since indeed (u - V)u = ?iujajui , 27 W2 = ?iujaiuj and
ux (Vxu)="¢ipu;(V X u) = ?ieijkeyj/kuj(?i/uj/ = ?i(éiirdjj/ — 0j10ir )u;Op
= ?iuj&iuj — ?,-ujajui.
Summing up, we obtain (11.6).
From (11.6) we obtain
VXx({(u-Vu)=-Vx((uxw)=(uVw—(w-V)u, (11.7)

from div v = div w = 0 and

V x (u X w) = ?ié‘ijkaj(u X w)k = ?isijkéi/j/k(wj/ajui/ + ui/ijj/) = ?i(@i/(sjj/ — 6ij/5ji/)(wj/8jul-/ + uy jwj/)

= ?i(wjé?jui + uzﬁjwj) — ?i(wiajuj + ujﬁjwi) = ?iwjajui — ?iujﬁjwi.
Then, applying V x to the NS, we formally obtain

wt—Aw~+ (u-Vw = (w- V)u. (11.8)
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If we apply (-, gb)L? to (11.8) with ¢(t, z) a function in C°((0, 00) x R?, R3), then, exploiting
Ve u=Vg w=0,(11.8) implies

(o]
| (:006) + 0. 20) + (wu- V) = (- Vo) e =0 for all 6 € C2((0,00) x B,
0
(11.9)
which is the weak form of the vorticity equation. The above discussion is purely heuristic,
but we have the following.

Lemma 11.3. Let u be Leray Hopf solution of the NS, in the sense of Definition 6.1, with
u € L®Ry, L?) and Vu € L*(Ry, L?) and consider the vorticity w. Then, the pair (u,w)
satisfies (11.9).

Proof. For ¢ € C°((0,00) x R3 R3) we have V x ¢ € C2((0,00) x R3 R3). So, by (6.4),
we have

/R (=, AV X ) — (1, V X ) + ((u - V), ¥ x 6))) dt’ = 0.

Integrating by parts, we have (u, AV x ¢) = —(w, A¢) and (u, V x 0y¢) = —(w, 0;¢). Notice
that the fact u(t) € C°(R3,R?) for a.a. t implies that formulas (11.6)—(11.6) are for a.a. t.
This yields (11.9).

O

Lemma 11.4 (Local Biot-Savart Law). Let B be a bounded open subset of R®, consider a
divergence free vector—field u € L"(B,R3) with Vu € LP(B), where r € [1,00] and 1 < p <
0o. Let €2 be an open subset of B with Q CC B and with boundary . Then

u(z) = T'(xaw) + h(z) for all x € Q, (11.10)
where h is a harmonic vector—field in ).

Proof. We can start by defining & by formula (11.10). We return to h later. Let us consider
an open ball By in 2, and another ball By CC By C By CC Q. Then let ¢ € C°(Q2,[0,1]),
with ¢|g, = xB,. Then we write

u:=TV x (pu) =T(pw) + T(Ve x u)
= T(xow) + h where h = T((¢ — xo)w) + T(Vp x ).

Notice that A is harmonic inside B1. Indeed, inside B,

~ 1 r—y 1 vy
dm Jp\B, |z —y|3 (¥)(e(y) a(y)) 1" e PE (Vo(y) (1))
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by Axﬁ = 0 (this follows from Ar~! = (92 4+ 2)r=1 = 0 for r # 0, and then applying
V to this equation), for x # y and by differentiation with respect to a parameter in an

integral. In By we have
Vx(u—u)=VXx(peu—TV x (pu)) =0, (11.11)

where the 1st equality follows from u = u in By and from the definition of %, and where
the 2nd equality follows from

P(pu) =TV x P(pu) =TV x (pu) (11.12)

where for the 1st equality we apply the Biot Savart Law, Lemma 11.2, to P(pu), as we
show now. Indeed we claim @u € W1P(R3 R3). Then, for p € (1,3) the Biot Savart Law
Lemma 11.2 applies to P(pu) € WHP(R3,R3). If p > 3, notice that pu € WIP(R3 R3)
is equivalent to pu € WHP(B,R?). The latter implies pu € WH%(B,R?) for any a < p,
which again is equivalent to pu € WhH¢(R3 R3) for any a < p, and in particular implies
P(pu) € WH(R3,R3) for any 1 < a < p.

Now we need to prove the claim pu € WHP(R3 R3). By u € L"(B,R?) with Vu €
LP(B), if the boundary 9B is smooth, by Poincaré~Wirtinger inequality we have

Ju— B! /B ull o) < CollVall o).

If the boundary OB is not smooth, we can simply replace B by another open domain B’
st. Q cc B' ¢ B’ cC B with 9B’ is smooth. With this we have completed the proof of
(11.12) and of (11.11).

From (11.11) and from the usual identity

Aw—7)=V(V-(u—1) -V x (V x (u—1))

we obtain A(u —u) = 0in Bz. So u —u = hy with h; harmonic in By. So u = @ + hy Thus
we conclude that u = u + h; = T(xqw) + h with h = h + hy harmonic vector—field in B;.
This implies the statement of the lemma.
O
Recall that, for  an open subset of R?, the space C*(Q) with a € (0, 1) is the subspace
of CF(Q) N WH(Q) defined by the functions f satisfying the additional conditions
01 f(z) — 0" f(y)|

sup  sup - < 0
|u|=k z#£y in Q ’l’ - y’

Let Bg a ball of radius R and a fixed center(which we can take to be 0) in R3.
Lemma 11.5. Let u € L*°((0,T), L>(Bgr)). Then, for any R’ < R we have:

1. forB € [2,00] and k € {0,1,...}, w € LA((0,T), WF®(BR)) = u € LP((0,T), W*>(Bg/));
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2. fora e (0,1) andk € {0,1,2,...}, w € L((0,T), C**(Bg)) = u € LA((0,T), C**1%(Bg))
for any o/ € (0,a).

Proof. The proof of the first statement is elementary. We consider only case £k = 0. We fix
R” € (R, R). Then, by Lemma 11.4 we have

1 =y

u(z) = X w(y)dy + h(x) for all x € Bgn,

_E By ’1’ - y’?)

Since h is harmonic in Bgw, it follows that h € L?((0,T), W™ (Bg»)). Next, for x € Bg
we have

r—Y
/ 5 X w(y)dy
By ’x - y‘

The 2nd claim in the statement of Lemma 11.5 is more delicate. It is not restrictive to
consider only k£ = 0. Using the above discussion, we do not need to worry about h. We
consider ¢ € C2°(Bgr, [0,1]), with ¢|p,, = 1 in a slightly larger ball than R’. Then is

1 1
< / e < / g dyllwl L= (pr) = 3R | Wl Lo (5)-
Bpgn Yy Yy

By () 1T — Y

u(r) = /B 2V s w(y)dy = /B LY w(y)e(y)dy +/ LY w(y)(1 - e(y))dy

R |$_y|3 R ‘x_y’?) Bgrn ’.’E—y|3

and it is elementary to see, that the 2nd integral on the r.h.s. is harmonic in Bg/. We look
then at the 1st integral on the r.h.s. and we absorb ¢ in w, simply assuming w € C’g’a(BR)
and let us consider

v(x) = /]1%3 ’5:;3 X w(y)dy.

We have the following lemma.

Lemma 11.6. Let K be smooth in R\{0}, homogeneous of degree —(d — 1). Then
0,0 = PV. [ 0K ()bu)dy = c0(0) for all 4 € CEX(RY) (11.13)

where c; = [,y K(z)z;dS.
Proof. We have

— (K,0;¢) = — lim K (y)0;0(y)dy = lim 0K (y)v(y)dy + lim K (y)e(y) L ds

=0t Jjy|>e =0+ > =0+ Jjy|=c |yl

=PV [ oK@y +00) [ Kgupds
R4 lyl=1
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Exercise 11.7. For K like in Lemma 11.6, that is smooth in R\ {0} and homogeneous of
degree —(d — 1), we have f|a:\:1 0; K (x)dS = 0 for any j. Show this in two ways. First way,

by using the information that P.V.9;K € S'(R%). Second way, by a direct computation of
the integral [ _; 0;K(z)dS.

ANSWER. Let us look only at the 2nd approach. It is enough to consider j = d. Let
us consider cylindrical coordinates

Td — Xq
(21, ..y Z4-1) = rw with r > 0 and w € 5972
Then, for x4 = pcos ¢ and r = psin ¢,

/ 04K (x)dS = dS(w) / L, rTROuKdl = / dS(w) / sin?"%(¢)(cos ¢p9,K — sin pdyK)d¢
|z|=1 gd—2 z5tre=1 gd—2 0

r>
= — / dS(w) / ((d — 1) sin?2(¢) cos K + sin® 1 ($) 9y K )dep
Sd-2 0
_ / dS (w) sin~ () K]%=1 = 0 by sin(0) = sin(r) = 0.
gd—2
Here we used 0,,K = cos ¢p0,K — %(%K. O

Returning to the proof of Lemma 11.5, we can assume initially that w € C°(Bgr, R?).
Then, for a test field 1) € C2°(R3, R3),

(Bjv,10) = — (v,059) = — </R TTY w(y)dy,aj¢> =— /RS . smbwb(y)ﬁﬁ%wi(x)da:dy

s |z —yl?
- _ EEI(IJIJr . 5mbwb(y)%axj Yi(x)drdy
= Jim [ o sy + i [ vt | - T w)ds(a)
= m-mzfmwb( V)% |ya I3¢Z( )d$dy+/|x yl=1 = !gaz(yl‘1 st / i W)9s(y)
= - lim |z_yZefiabaijb(y)m¢i($)dxdy

= </}R3 7‘;__5‘3 X 8jw(y)dy,¢>.

So we conclude

z—y
ojv(z) = /]R3 p— x 0jw(y)dy.
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On the other hand, by Lemma 11.6

x—y y—x
Vo(x) = P.V. - me X w(y)dy + Lw(z) = P.V. - Vym X w(y)dy + Lw(x)

with L some fixed linear operator in R3. Obviously [Lwl|coa(B,) < (LI lwllcoasy), so
the key term we need to bound is the P.V.
Let us define H;(y — =) by
yi —
& iH(y — )wor(y) = 7i5ijk|;_7y|jgwk(y)-

Then

-
P.V. Oya A 3 X w(y)dy) = ?ZP.V./ Oy Hir(y — x)wi (y)dy.
R3 ly — | R3

An elementary computation shows that

1
K (@) = 0y, Hy () = Siak 15 ~ S€ijkT 15

These functions are homogeneous degree —3 and satisfy

a 1 jLa
/_1 Kz(k)(l')ds = 5iak/ —dS - 3€ijk/| x]m dS = 4775iak - 35iak/ x%dS

loj=1 |z[3 =1 |z[° le|=1
cos®(¢)

4 2
= 4w — 67r5mk/ cosz(¢) sin(¢)d¢ = 4mwe;qr — 67Eiqk 16 = —4meiar — 60k <—> =0.
0

3

We claim now that for any o/ € (0, ) there is a constant Cy s.t. for all x,2' € Bg/

‘p.v. /Rg K (y)w(x —y)dy — P.V. /n@ K (y)w(z' — y)dy’ < Corllwll oo,z = 21
(11.14)

This will prove the second claim in the statement of Lemma 11.5 for w € C°(Bg), but in
fact by density this will extend to all w € CO*(Bg).
The Lh.s. of (11.14) can be written as

P [ R0 (= 9) - e = o = 9) 4 ola)

by the cancelation f|z|=1 K Z(,? ) (x)dS = 0. It is elementary that

(@’ — ) — wle!) — w(z — ) + ()| < 2wllpa gy min{lyl | - 2]},
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Then
‘P.V. /R3 Ki(,?)(y)w(ac' —y)dy — P.V. /R3 Kl-(,?)(y)W(ZL‘ - y)dy’

1 .
S 1l ooy [ o mindlui®,la’ =i}y
2R

|z’ —z| 2R
< Il s, (/0 oIyl + 1o’ —af” [ \yrld\m)xuwucg,a(BR)w—w\1og|x’—x|\.

' —z|
O

The following result will be useful in the sequel.

Lemma 11.8. Given a field u € L"(R3R3) for r € (2,00) there is a unique solution
p e L2(R3) of the equation

- Ap = 618J(uzuj) (11.15)
which is given by
0; 0;
p= m\/jj(uiuj) = RiRj(uiu;). (11.16)
It satisfies
Ipll,5 < Cr Y llugugll 5 < Crllullis (11.17)
i,J

Proof. The discussion is similar to that in Lemma 11.2. The estimates follow by the esti-
mates on Rietz transformations. O

Proposition 11.9. Consider a weak solution u of NS in d = 3 with u € L®(Ry,L?) N
L*(Ry, HY) and define the pressure p € L'(Ry,L3) by the equation (11.15). Then u is a
distributional solution in Ry x R? of the equation

u+u-Vu—Au=—Vp (11.18)

Proof. Recall that u satisfies equation (6.4), and thus, in particular,
/ ((u, AW + (u, 03 0) — (div(u @ u), ¥))dt’ = 0 for all ¥ € C2(R, x R3 R?).
R4
Exploiting Remark 2.3, which states that CS(R?,R?) is dense in V, we claim that
for any T > 0 the space C2((0,T) x R? R?) is dense in C}((0,T),V). (11.19)

To prove (11.19), consider ® € CL((0,7),V) and its derivative ® e CY%(0,T),V). For
any given € > 0, let 0 < tg < t; < ... < tpyy < T, with & = 0 outside [to,tss], and
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|®(t) — (s)|| g1 < € for t,s € [tj_1,t;], for any j = 1,.., M. For a § > 0 to be fixed
later, let W(t;) € C2(R3,R3) s.t. || U(t;) — &(tj)||gn < 0 for all j = 1,..., M and define
-~ o 0y t—ti_ 0y . .

U(t) = %\I/(tj_l) + tj_t]j_ll\lf(tj) for t € [tj_1,t;] and U = 0 outside [to,trs]. Then

|W(t) — (t)|| g2 < & for all t € [0,T]. We also have

For 6 € C2((0,T),0,1]) a cutoff with [} 6(t)dt = 1, let

T ~
/ \if(t)dtH <Té
0 H!

B(t) = B (1) — 0(1) /OT b(t)dt
Then
19(t) = &(t) | < (T +1)
and for U(t) 1= [ U ()dt' € C1((0,T),V) we have U() € C(R?, R?) for any ¢ and
1T (t) — ®(t)|| 1 < 8(T + 1)T.

Next, taking a cutoff p € C°(R, [0,1]) with [ p(t)dt = 1, we can assume that ¥(t) := pp *;
U(t) is in C2°((0,T),V) and that

1 (t) — T(t) | caqorrvy < 6.
Then [|®(t) — Y (t)|caory,v) < 6(T + 1) 46 < ¢, if we pick § > 0 small enough. This

completes the proof of (11.19), since clearly ¥ € C2((0,T) x R3,R3).
By (11.19), we claim that

/ (—(Vu, V&) + (u, 0,8) — (Pdiv(u® u), &) dt’ = 0 for all € CL(Ry, V), (11.20)
R+
which, in particular, implies

/ ((u, A®) + (u, ;@) — (Pdiv(u @ u), @) dt’ = 0 for all & € C°((0,T) x R? R?).

R

: (11.21)
n—oo

To get (11.20) consider a sequence C2((0,7) x R3 R?) 3 &, = & in C}([0,T],V), for
T appropriately large s.t. supp® C (0,7) x R3. Then, obviously

T T
/ (—(Vu, VD) + (u, &) dt! 725 / (—=(Vu, V) + (u, 5)) dt’
0 0
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and, from HO (89) <> 14 (®) by § = § - %,

T
/0 [(Pdiv(u ® ), ® — )| < [lu® ullpr0.1),2) 1P = @llcoqomvy < Nullizory.o)1®n — @llcoom,v)

W@ = @llcoor,v) 550

3 1
< HVUHZQ((O,T),L?)H“”ZQ((QT%L2

So, by taking the limit with n 7 co, we obtain (11.20).

Now, looking at (11.21), we can write Pdiv(u ® u) = div(u ® u) — (1 — P)div(u ® u). So, by

a direct computation which uses Pv = v + ?iRiijj, we have

(Pdiv(u @ u), ®) = (div(u ® u), ®) + (R; RO (u*u?), ®;) = (div(u @ u), ®) + (0; R; R (u™u?), ®;)
=div(u ® u), ®) + (Vp, D).

So, plugging in the previous equation, we get the desired result:
/ ((u, A®) + (u, 9®) — (div(u @ u), ) — (Vp, ®))dt' = 0 for all & € C°(R, x R? R3).
Ry

Remark 11.10. Notice that the related remarks at the bottom of p. 116 [14] are based on an
incorrect Helmholz-Weyl decomposition of vector fields in S(R? R?). Notice in particular
that the solution of exercise 5.2 in p. 429 is wrong.

Proof of Lemma 6.19. We start from equation (6.19), which we write as
{ua—Aue—l—pe*ua‘Vug—i-Vpa =0
ue(0) = ug

where p. = R;R; (pE * ulgug) .
Let us consider now for 0 < R; < R

0 for || < Ry

o(w) = { B for Ry < Ja| < R

1 for |z| > R.

Then, applying (-, ouc) to the equation, we obtain

1d

5 77 Q’u€’2 +/ Q|VU€|2 = _/ 8@'ngaiugug +/ |u€|2ps * Ug - VQ“‘/ Pele - V.
2dt R3 R3 R3 R3 R3

Integrating between (0,¢) we have

1 1 t
! / olue(H)? < / olps % uol? + / / (IVe] fue] + luel? 1o * uel + Ipe] Juel) | Vel
2 R3 2 0 ]R3

R3

1 5 1 t )
<3 v
=5 /|90>R1 lug|* + R—R1/o /W (| ue| |ue| + Jucl® |pe * ue| + |pel |u€|)
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and so also

1 9 1 9 1 /t/ )
2/x|>R\u€()| _2/|:0>R1 R (IVue] ] + Juel® [pe * ue| + |pe] |ue)

For the nonlinear term, we have

[ Vue| Jue| + ]uEP |pe * ue| + el ’ueS’HLl((O,tLL;;)

< (HVUsHLl((o,t),Lg) Hlluell720,0),21) + HpeHLl((o,t),Lg)> [uell Lo ((0,6),22)-

We have [|pel|r1((0,0),22) < 03”“5”%2((0,@,%)' Now we bound

||u8HL°°((O,t),L§) = HUOHLg
IVuell 2 0,0),02) < VEIVuel p2o.0,02) < Viluol 2

and, by Gagliardo Nirenberg,

1/4 3/4 1/2 3/2
luel 20,8y S Muel 5 197072 320, < Tuiell 12 0.y 1) I Vel Tz 0,022

< Jjuoll;y (%nwenmo,t),@) < Villuollzs-

So, for a dimensional constant C'3, we have
Cs(Vt+ Vit
/ e (£)2 g/ pewupf? + BTV 2 (14 fugll2) for all € (0,1).
j«|>R j2|>Ra R— I ’

Now we fix € > 0 and, keeping in mind that ¢ € [0,7] and ¢ € (0, 1), we pick R; such that

and subsequently we pick R such that

C3(VT + VT) 2 €

R R lJuoll72 (1 + fluollzz) < -

Then we obtain R = R(||uol|z2, 7€) such that (6.36) is true.

12 Local Serrin regularity

In this section we will prove the following result.
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Theorem 12.1. Consider u, a Leray—Hopf solution of NS in d = 3 with u € L>®(R,, L*)N
L*(Ry, HY) and suppose that, for an open subspace U C R3, we have

2 3
we L"((0,T),L°(U)) where - + 5= 1, withr > 2 and s > 3, (12.1)

excluding case (r,s) = (0,3). Then for any open Q@ C Q CC U and any tg € (0,T]
u e L= ((to, T), H*(Q)) for any k = 0,1, ... and u € C([to, T], CO(Q)) for any ~ € (0,1/2).

The case (r,s) = (0, 3) is also true, but is not discussed here.
Theorem 12.1 will be obtained as a consequence of Theorem 12.6, see below, which
requires a definition.

Definition 12.2. We say that u is a local weak solution of NS in (a,b) x U if
1. uw € L*®((a,b), L*(U)) and Vu € L?((a,b), L*>(U)) and

2. wu satisfies

/b ((u, AV) + (u, 0, ¥) — (div(u @ u), ¥))dt' = 0 for all ¥ € C2((a,b) x U,R?).

Notice that weak solutions in [0, c0) x R3 are local weak solutions in (a,b) x U for any
a > 0. The viceversa is not true.

Ezample 12.3 (Serrin’s example). Notice that u(t,z) = a(t)Vy(z), with ¢ : U — R har-
monic and a € L'(Ry) N L>®(R,) is a local weak solution of NS. Obviously (aVy, A¥) =
(aVAY,T) =0. Also

(div(u @ u), U) = o*(0;10;0k1), Uy = 2710” >  (0e(0;9)%, Up) = = (|VY[*, V- T) = 0.
J

Finally, by V- ¥ = 0,
(u, W) = (V1,0 ¥) = —a(V1), 0,V - ¥) = 0.
Remark 12.4. In view of Serrin’s example, for Theorem 12.1 it is crucial equation
ug +u-Vu — Au = —Vp. (11.18)

Notice on the other hand that, since p = R;R;(u;u;) and the Riesz Transforms are non
local operators, the regularity in « of u in U x (a,b) does not lead in an obvious way to
regularity of p in U x (a,b).

Remark 12.5. Since equation (11.18) contains a non-local term like the pressure p, while
the results of this section involve local properties of u, it is natural that in the literature
the proofs are based on the equation for the vorticity

wr—Aw+ (u-V)w = (w-V)u. (11.8)

Indeed (11.8) has the advantage, over (11.18), of containing only local terms.
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In this section we will use pairs (¢, ¢) of indexes, where ¢’ is not the dual index of g.
The main technical result of this section is the following.

Theorem 12.6. Consider a local weak solution u in a parabolic cylinder Qg(to,xo). Then,

if
, 2 3 ,
u € LT LYQg(to, o)) where — + = <1, forq' > 2 and q > 3, (12.2)
q q

u is smooth in the x variable in Qg (to, o) for any R’ € (0, R).

We will not prove the case (¢',q) = (00, 3), which is more complicated and was proved
in [5] some time after the other cases. Notice that, in view of Example 12.3, we cannot
get any regularity in ¢£. On the other hand, we will see later how to recover the Holder
regularity for the weak solutions of the NS in Theorem 12.1.

Theorem 12.6 is, in the case (¢/,q) # (o0, 3), a consequence of the following theorem.
Indeed given any point (a,s) € Qr(to, zo) we have for Q,(s,a) C Qr(to, xo)

p—0

ull Lo L@y s,y = Nl L La((s—p2,9)x Brta)) — 0

for ¢ < oo when %—l—%: 1, while if ¢ = oo and ¢ > 3, we can use

q—3

g=3 g=3 p—0
[l Lo £3(Q,(s,0)) < NullLoora(@,(s.an|Bla, p)| 30 = (47/3) 3¢ [Jull o La@,(s,appp @ — 0.
Theorem 12.7. There exists an eyq > 0 such that if u is a local weak solution in a parabolic

cylinder Qgr(to, xo) s.t. u satisfies (12.2), with

ll ot La(@p(to,n0)) < €a'a> (12.3)

then u is in L HF(Qri (to, 20)) for any R’ € (0, R) and k € N.

Considering that the condition of v being smooth in Theorem 12.6 is a local condition,
it is natural that, in the case (¢, q) # (00, 3), around each point of the cylinder in Theorem
12.6, we can consider a sufficiently small cylinder where (12.3) is satisfied, etc.

We will prove Theorem 12.7 also in the case (¢, ¢) = (00, 3). The proof will exploit the
vorticity Propositions 5.1-5.5.

The proof of Theorem 12.7 is divided in two parts. The first is the following.

Proposition 12.8. Consider a local weak solution u in a parabolic cylinder Qg (to, o)
Then, if

/ 2
u € LT LYQg(to, v0)) where — + 3 <1, (12.4)
q q

w s smooth in the x variable in Qg (to, zo) for any R’ € (0, R).
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Proof. Tt is enough to prove that u is smooth in the x variable in Qp /Q(to, xg). To proceed
we observe that an analogue of Lemma 11.3 shows that the pair (u,w) satisfies the following
analogue of (11.9):

/OO ((w, 0®) + (w, A®) + (w,u - VO) — (u,w - V®))dt' = 0 for all & € C°(Qr(to, z0), R?).
0
(12.5)

We define W = ¢w with a cutoff ¢ € C2°(R%, [0, 1]) with suppe N (Qg(to, z0) € Qpr(to, o),
with ¢ = 1 in @Pi r(to, o), where p; and p; will be chosen later, they depend on the pair
(¢, q) and satisfy 1/2 < p; < p; < 1. Then, in a weak sense, the weak formulation of (12.5)
implies a weak form of

Wy =AW = (W -V)u—¢(u-Vw+ (¢ — Ap)w — 2V¢ - Vw.

Writing —2V¢-Vw; = —20;(w;0;¢)+2w; A¢, the above equation can be conveniently written
as

HWi — AW; = 05(Wju; — Wiuj) — 20;(wid;¢) (12.6)
+ (fbt + A(ﬁ)wz — 8j¢(wjui — wiuj)). (12.7)

The proof of Proposition 12.8 is divided in two parts. In the first, we will prove that
w € L®L>®(Q3pr/4(to, T0)). Let us assume this and see the conclusion of Proposition 12.8.

The rather standard second part of the proof of Proposition 12.8, starts by noticing
that Lemma 11.5 implies, for k = 0, u € LW (Qp, (to, 70)) for any R}, € (R/2,3R/4).
Having u,w € L?me(QR; (to, o)) we can fix an arbitrary R} € (R/2,R}). Then let us
consider a cutoff ¢ € C°(R%, [0, 1]) with supp¢ﬁ@33/4(to, xo) C @R; (to, o) and with ¢ =1
in Q Ry (to, o). For W = ¢w we have the above equation. Applying Propositions 5.4-5.5
in Qg (to,z0) we obtain W € L?OC;?’O‘(@RZ (to, o)), that is w € L;’OCZE’O‘(QRZ (to, o)) from
¢=1in Q Ry (to, xo), for any a € (0,1). Then Lemma 11.5 implies (in fact, more regular-
ity than) u € L,?OC;?’O((@R%/(Z‘,O,:CO)) for any R}" € (R/2,R]) and for any a € (0,1). Now
we fix Rl(f) € (R/2,R}') and a cutoff ¢ € CZ(R4,[0,1]) with suppe N @33/4(750,:60) -
QRgl(tO,SU()) with ¢ = 1 in QRI(:;) (to,z0). For W = ¢w we have the above equation.
Applying Propositions 5.4-5.5 in Qg (to, 20) we obtain VEIW € LfoLgo(@Rg;) (to, o))
combined with W € L°CF*(Qpw (to, z0)). Thus VFtlw e L?OL;’CO(@R}(:;) (to, o)) and
w € L?Cﬁ’a(@R?)
placed by k + 1. By induction there is a decreasing sequence {R,} with R, > R/2 with
u € LFC™(Qg, (to, o)) for any n € N.

We now start the proof of w € L*L*®(Q3p/4(to,z0)). We start by assuming w €
L™ L"™(Qg(to, x0)) for some (m’,m). This is certainly true for (m’,m) = (2,2). Obviously,

(to,w0)). For R, = R,(f), we can repeat the argument with k re-
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we assume (m’,m) # (00, 0), since otherwise there is nothing to prove. As we did above,
we consider W = ¢w with a cutoff ¢ € C°(R%, [0, 1]) with supppNQr(to, z0) C Qpr(to, o)
and with ¢ = 1 in Q,,r(to, z0). Notice that W € L™ L™ ((tg — R?,to) x R?).

Using Propositions 5.1-5.2, we have

HWHLT’LT S HWUHL«Z’LE + HWV(ﬁHLM’Lm + || (¢ + A¢>‘*’HLl’Ll + HWUV¢HLZ’LZ (12.8)

where
I1<a<r<oo, 1<d<r' <o 1<m<r<oo, 1<m' <r' <oo
242 <i4241 ’ 3423424
a a ' T m m T T
1<i<r<oo, 1<lI'<r <o
{ 3,238,249 (12.9)
l i T r!

Now we have to choose the indexes. Recall that u € LY LI(Q,,r(to, o)), see (12.2). We
consider
1 1 1 1 1 1 1

1
= =4+ - agnd == 1+ 12.1
= q+man = q’+m (12.10)

Here notice that from % + % < 1 obviously we have ¢ > 2 and ¢ > 3, to that from m > 2
and m’ > 2, we have [ > 1 and I’ > 1.
Inequalities (12.9) become

3 2 2 3 2
+-+—+—=-<-+—+1,
qg m q r 7
2 3 2
7<7+7,+1
roor
2 2 3 2
+ =+ <-+
m q T

_l’_

3
m
3
m . om
5,3 2,
m q r

where obviously the 1st implies the other two. Then we have
Wl Lo e S AW ot g 0l o 0 + Null o pallwll s o+ 90l s - (12.11)
IIl faCt we get ||W||LT/LT((tO_R2,tO)XR3) S ||w||Lm/Lm(QR(t0,(L’0))’ WheI‘e

3 3 2 2 3 2
Sttt 2 (12.12)
m r m 7 q q

Since by hypothesis the r.h.s. in (12.12) is strictly positive and (m/,m) are given, we can

find m <r and m’ <1/, not both equal, so that (12.18) is true. In fact this can be written

in a systematic way, setting y := % (1 — % — %) and defining

o if my < 1 i m/x < 1
r=2< l-xm tmx and 7’ = { 1=xm smx < (12.13)
oo if my >1 oo if m'y > 1.
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Wlth these choices we have 3 _3 <3y and 2 % < 2y, so that % —342 2 S ox <

IS m
1—-2— q— Then we have obtamed

’

w € L™ L™(Qr(to, 30)) = w € LTxn" LTxm (Q,,r(to, o).

We repeat this argument until both exponents are (oo, 00). Notice that if we repeat the

’

procedure k times, we reach w € LT k! [Tk (kaR(to,ajO)), since, for km < 1,

m
1—(k—1)xm o m . m

l—XW T l—(k—=Dxm—xm 1—kxm’

It is clear that, after a finite number & of iterations, with k¥ dependent on the initial
pairs (m/,m) and (¢, ¢), the procedure has to stop because, for example, either we get to
X1 = 1or 1 —kxm <0. But1—kxm<0cannotoccurif0<xw < 1lin
the previous iterate. Hence at some point we get to XW > 1, so that from that iterate
on, we have r = co. For 7’ the same argument is true. So, after a finite number of iterate,
we obtain the pair (0o,00). We also choose 3/4 < p; < p; < 1 so that pF > 3/4 for all the
finitely many iterates.

O

Now we consider the 2nd part of the proof of Theorem 12.7.
Proposition 12.9. There exists an €y, > 0 such that if U z's a local weak solution in a
parabolic cylinder Qg(to, zo) which satisfies (12.2) wzth —|— 2 =1 and if
HUHLC”L‘](QR(tOJO)) < € (12.14)
then u is smooth in the x variable in Qg (to,xo) for any R’ € (0, R).

The proof consists in finding 3’ > 2 s.t. u € L L®(Qg (to, o)) for any R’ € (0, R).
Then we can apply Proposition 12.8.
Notice that we can normalize and consider R = 1, thanks to scaling. It would be reasonable
to proceed as in the proof of Proposition 12.8, starting with w € L™ L™(Qg(to, o)) and
then reaching w € Lﬁ/L"O(QR/ (to,x0)), and then to apply Lemma 11.5.

So we could consider (12.8)

W Lo e S AW ull por po + 10V Ol ot o + (D + Ad)l| o o+ eV | e (12.8)

with

(12.15)



Next, in analogy to (12.10) we could consider

1 1 1 1 1 1

111 4t 1.1 12.1

l q—i_maIl I q’_ﬁpm’7 (12.16)
while we will take

1 1 1 1 1 1

11 1 4t 1.t 12.17

a q + r an a g "’ ( )

(notice that here %+% <1 (because r > 3 and ¢ > 3) and %%—% <l,soa>1landd >1).
Here the point is that if we chose exactly (12.10), we would be forced, from
2 2 2
o< 22 2 0 2
m r m 7 q 4
and from m < r and m’ <7/, to have exactly (m,m’) = (r,7). So (12.16)—(12.17), gives us
a little more of flexibility. Indeed (12.15) reduce to

1< <r< 1<m <y
{ <m <r < oo, <m <r' <oo (12.18)
and we can certainly pick m < r and m’ </ appropriate and not both equalities if (m’, m)
is not of the form (', 00) with 8’ > 0.
Then we obtain, in Qgr(to, xo),

||W||Lr’Lr < ||W||Lr/Lv'”uHLq’Lq + HuHLq/LqHWHLm/Lm + ||w||Lm/Lm < ||W||Lr-/Lr”uHLq’Lq + HWHLm/Lm-
(12.19)

Then, from |[ul|, 44 < €gq, for ey4 small enough we would absorb the [|[W{| ./ /. |lull ;¢ 14
into the l.h.s., obtaining

HW”L“LT(QR(tO,xO)) S HwHLm/Lm(QR(tO,xO))' (12.20)

Then we could improve until we get to the desired (8',00). In fact, for x = 1/6, we can
proceed like in (12.13) obtaining % — % < 3x and % — % < 2y, so that % — % + % — % <
5x < 1. After a finite number of iterates, we would get to (8, 00) and stop.

However, the above argument is formal only, because it assumes implicitly that |[W ||, ./, . <
oo. To perform rigorously the argument, we consider a mollification, both in space and time.
We still can consider the equation (12.6)—(12.7) for W.

Now consider

8th — AW; = @(W; E — qu;) — 28]‘ (w28]¢)

T (1 + DOt — Dyl — wius)), (12.21)
where W¢ is an unknown, we set (uf,w®) := pe * (u,w) and Wf (to — R?) = 0, where we

extend (w,u) = 0 in RN\Qr(to, 7o)
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Now the previous argument works, and we obtain for a fixed ¢ (notice that in the equation,
w€ appears with factors involving ¢ which live in Qg(to, zo))

HWEHLT'LT((to—RQ,tO)XR?') < CH"‘JEHLW'L’”((to—RQ,to)xR?’)'

There exists a sequence €, —— 0, such that W — W in L™ L"((to — R2, to) x R?)), and
we have

HWHL7'/LT'((t0—R2,tQ)><R3) < CHWHL"L/LW(QR(I‘:O,:EO)). (1222)

Now we have to establish that W = W in L L"((to — R?,t) x R3) to obtain

HW”LT/LT(QR(to,CEO)) S CHwHLm/Lm(QR(to#Eo))'

and so, restricting the domain in the left

HWHU/U(QpiR(to,IO)) < CHwHLmILm(QR(to@o))'

Once we do this, we conclude that the formal argument leading to (12.20) is correct.
The first step to prove W = W, is to show that W is a weak solution of (12.6)—(12.7).
Taking a test function ¢ € C° ([to — R?,t9) x R?,R?), from (12.21) we have

to to

0= / (W, oppi) + (W, D)) dt' — / <W;”u:” - Wirugr, aj¢z’> dt’
to—R? to—R2

to

to to
w2 (pasoumar+ [
to—R?2

to—R

(@ By oy at + [

to—R2
Taking the limit n — co we get

to to
— T/ . . T/ . ) I n, n n en A ,
0—/t0_R2 (Wi, 00i) + (Wi, i) df’ — Tim . <Wj e — Wen ,aj¢z> dt
to

to to
+ 2/ <w,-8jd>, aj¢,> dt/ + / <(¢)t + Agf))wi, 831#%) dt/ + / <8j¢(quui — win), ’(ﬁz> dt/.
to—R2

to—R2 to—R?
Now we show that
to

to
lim (Wemuge — Wm0 ) dt' = / (Wu; — Wuy, i) dt’. (12.23)
t

n—-+00 to—R2 ! o—R?

We have
to to

/t :0R2 <W;nu§n, ajw,-> dt' = /tORQ <W;"ui, ajwz-> dt + /t o <W;n (s — ), aj¢i> dt'.

But now

to to o
/ <Wf"uz',3ﬂ/1i> dt’ = / (W jui, O51; ) dt!
to—R2 to—R2

110

(Do us — wimug), v ) dt'



while

/1t ! (Wi (s — ), 00 ) d

e = CHVVjEn|’LT'LT((t07R2,tO)><R3)Huze'n - ui||Lq’L‘1((tofR2,to)><R3)
o

< C’||w€"||Ler((tO,Rzyto)XR3)||u§" _ UiHLQ’LQ((tofRQ,tO)XR%
n—oo

< C/HwHLT’LT((tO—RatO)xRS)Huf’" - “iHLq’Lq((tO—RZ,tO)xRS) » 0.

Notice that here % + % < 1 (because r > 2 and ¢ > 3) and % + % <1 (because 7’ > 2 and
¢ > 2) justify the above use of Holder inequality. Proceeding in this way we obtain the
proof of limit (12.23).

So we conclude that for any ¢ € C2° ([to — R?, to) x R3, R3)

to

to . o _ _
0= /t (W3, 00i) + (Wi, Ay)) dit' — / (Wi, u; — Wiy, 05 ) dt’

0—R2 to—R?

to to to
+ 2/ <wi8jq§, 8J¢z> dt, + / <(¢t + A¢)wi, 831/11) dt/ + / (qub(wjui — wiuj), 1/JZ> dt,.
to—R2 2

to— R to—R2

This implies that W € L™ L"( [to — R%,t9) x R® R?) is a distributional solution of (12.6)-
(12.7) with initial datum W (tq — R?) = 0, see Takahashi [20].
Then, taking the difference between the equations of W and W, we have
(W, = W,) — AW, — W) = 05 f; (12.24)
with fj = (Wj — WJ)UZ — (Wl - Wl)uj
and initial condition (W — W)(ty — R*) =0

in a weak sense, that is for any ¢ € C2° ([to - R?, to) X R3,R3)

to o o to o o
0= / (<Wz — WZ', 6,51/}1> + <Wl — Wi, sz» dt, — / <(WJ — Wj)ui — (I/VZ — Wi)Uj,8j¢i> dt,.
to—R?2 to—R2
We claim that
t
Wi — Wz = / €(t7t/)A8j((Wj — W])uz - (Wz — Wi)u]‘)dt/ (12.25)
to—R2

Indeed both sides are solutions in L?((tg — R?, o) x R3, R) of the equation (9; — A)w = 9; f;
with initial condition w(tg — R?) = 0. So their difference, is a solution, which we again
denote by w, with w € L?((to — R?,tp) x R3, R) with

(9 — A)w = 0 with w(tg — R?) = 0.
By scaling and translation we get a solution w € L?((0,1) x R3 R)

(0 — A)w = 0 with w(0) =0,
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which satisfies
1
/ (w, (B + M) dt’ = 0 for all o € S([0,1] x BY,R).
0

But for any F € S([0,1] x R3,R) with F,.F' € C°([0,1] x R3,R) it is possible to define such
a ¢ with (0, + A)e = F proceeding as right under (1.10). Then by density of such F'’s in
L?((0,1) x R3 R), we conclude w = 0.
Having established formula (12.25), we can apply Propositions 5.1-5.2 to W — W. For

3 2 3 2 3 2 3 2

Ty i<l =224 22 2
[tES T Etl= G

we have

||W_W||Lr’y( ) S ||(W_W)u||Ll’Ll(

Qr(to,zo Qr(to,z0))

SIW = Wil 1 @powon 19l 1o La@ntto o) < €walW = Wil 1o @ptto.ao))
where we are free to choose a L" L"(Qg(to, o)) s.t. both W and W belong to it. We
exploited the fact that [|ull L oy —r2.10)xr3) = 14l La(@pto.mo)) a0ds 0 the left hand
side, that [|W =Wl 1o @uto.aon < IW = Willo Lr(to -2 10) )

Now we exploit that ey, is small, to conclude that W = W in Qr(to, o). This completes
the proof of Proposition 12.9.
O
End of the proof of Theorem 12.1. By Theorem 12.6, in particular by its proof, we
know that Au € L*®[ty, T],L>°(Q)) for @ C Q cC U and for any t; € (0,T). Next, we
claim that

w-Vu+Vpe L3 ((0,T), L7 (R3)) for all 1 < r < 3/2. (12.26)

Assuming (12.26), it follows from (11.18) that u € Wl’ﬁl%?’(to,T),L’"(Q)). We know that

elements of W =3 ((to,T), L"(€2)) are classes of functions and that, by Sobolev’s inequality,

one of the elements of this class is in C%%([tg, T], L"()) for a =1 — 47;3 = 35?- In fact,

by u € C°([0,T], L2,(R3)), it is easy to conclude that u € C%%([to, T], L"(Q2)), so that

lu(t) —u(s)||Lr) < clt —s|* for tg <s <t <T. (12.27)

Next, by the variation of Agmon’s inequality in (2.31), for almost any pair (¢,s) in (¢g,7T)
we have

0 -0 . r(k—3)
lu(t) — u(s)||Loo () < Caprllu(t) — U(S)HLT(Q)Hu(t) - u(s)||Hk(Q) with 0 = m

3—2r (’“_%) Mﬁ

< Cplt =" = G ft—s| 7 FIE =g s

3)res, (12.28)
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Then, for any v < 1/2 we can find r € (1,3/2) and k € N s.t. v = af so that
lu(t) — u(s)|| oo () < Cylt — 8|7 for almost any pair (¢, s) in (to, T). (12.29)

Notice that (12.27) and (12.29), together imply that (12.29) must be true for all pairs (¢, s)
n (to,T) and on €. Hence we have proved that u € C’O ([to, T), C2(£2)). In fact, this
extends to an element of C{7([to, T], C2(Q)), and by the continuity u € C°([0, T, L2 (R3))
we conclude that the extension in Cy([to, T], C2(Q)) is exactly u. With this the proof of
Theorem 12.1 is completed except for (12.26).
To prove (12.26) notice first of all that a weak solution satisfies

2 3
u € L*((0,T), L"(R3)) for all S+ =32 (12.30)

Indeed the case (s,7) = (00,2) follows from u € L®(Ry, L?(R3)) and case (s,7) = (2,6)
from Vu € L?(R,, L*(R3)) and Sobolev’s embedding. The intermediate cases are obtained
by Holder inequality. Next, by Holder inequality we get

[u- Vull, < [[Vull2|ul| 2,

where QQTTT < 6 < r < 3/2. Now, since the pair <3fi3, %) satisfies the condition in (12.30),

we obtain

sy < IVelr@e ol e o g 2

The same is true for P (u - Vu) and for Vp = (1 — P) (u - Vu), proving (12.26). This proves
u e CP7([to, T], CO(2)) for any ~ € (0,1/2) and any to € (0,T) and any open 2 C 2 cC U.
O

Remark 12.10. Notice that it is easy to prove
IV fllzoo(0) < O @)1 1550y
for appropriate # and in fact more generally
IV fll s 0y < CIAN o) 1 ey
for appropriate 0; with [ < L and k— L sufficiently large. Then, one can repeat the argument

and prove u € C7([to, T}, C’%f(ﬁ)) for L arbitrary and appropriate v € (0, 1) and for any
to € (0,7) and any open 2 C Q CC U. This yields the result stated in Remark ?7?.

13 Local energy inequality

We will later need suitable weak solutions.
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Proposition 13.1 (Global suitable weak solutions). Consider ug € L?*(R3 R3) and a
Leray—Hopf solution u proved to exists in Sect. 6. Then u satisfies the following Local
Energy Inequality:

T T
2/ / |Vu|?pdads < / / lul?(ps + Ap)dzds (13.1)
o Jr3 0o Jrs
T
+/ / (Jul® 4 2p) (u - V)pdads for all o € C°((0,T) x R?, [0, +00)),
o Jrs

where p is defined by (11.16).

Proof. Consider the sequence

(Or — D)up + pe,, * up - Vu, = =V R;Rj(pe,, * ulu,)
(0, 7) = ().

We apply to the above equation (-, puy,). Then, for p, := R;R;(pe, * ubul),

1d

1
2 dt (Un, pun) — 9 <|un‘278t80> — (Dun, pun) + (Pey * Un * Vg, pun) = — (Vpp, puy) .

We have

— (D, pun) = (| Vun|?, ©) + (Dtn, und;0) = (|Vun|*, @) + 27" (05]un|*, dj0)
= (|Vun|?, @) — 271 (Jun|?, Ay,

(VDn, un) = (9ipn, oud) = — (Pn, (un - V) )
and
<pen * Unp - vuny Soun> = 271 <pen * Up - v’un|27 ()0> = _271 <’un’27pen * Up - V(,O>
So, integrating, we obtain
T T T
2/ <\Vun\2, <p> dt = 2/ <]un]2, Orp + Agp> dt + / <\un\2 + 2D, U, - Vgp> dt
0 0 0

T
+ / <‘Un’27 (Pen * Un — Up) - Vg0> dt
0
which, up to the term the last line, is formula (13.1) for the solutions of the truncated
problems. So now we will take the limit for n 7 0o in this equality.

‘We have

T
/ {Jun|?, Brp + D) dt "= {Jul?, Opp + D) dt
0 Ry

114



because u, —— u in L((0,T) x K,R?) for any compact set K cC R? and any T > 0.
We have

T T
/ (IVul?, ¢) dtgliminf/ (|Vun|?, @) dt
0 n—oo 0

by Vu, "= Vau in L2(Ry x R?), which in turn implies Vu, /@ "= Vu /@ in L2(Ry xR?),
and by Fathou’s Lemma. Next, we claim

lim ((unl?, (un - V)) dt — (Jul?, (u- V)p)) dt = 0. (13.2)

T
n—-+00 0

Indeed, the difference of the two terms is a sum of various terms. We bound a typical one:

T
/0 (Un — u, un(un - V)p) dt’ S llun — u”LfL%(Q)HunHL;’OLi(Q)||U7LHL§L§(Q) < Collun — uHL?L%(Q)

for © =suppy and where |un||ror2(@)llunllzzza@) < Ca by the energy equality (4.5),

satisfied by the un,. By (6.32) we have [[un —ul|z211(q) %% 0 and so, treating analogously

the other similar terms, we get the desired limit (13.2) Similarly, for the pressure we have
T
lim ((Pns (un - V)) dt — (p, (u- V)g)) dt = 0. (13.3)

n—-+o00 0

Next we show

T
lim / {Junl?, (e, * un — un) - V) dt = 0.
0

n—-+0o0o

Like above, we have

T
'/0 <‘Un|27 (Pen * Un — up) - Vgp> dt| < || pe, * un — unHLng(Q)||un||L,?°L§(Q)”unHLng(Q)
S pen * un = unllp2pa) < llpe, * w —ullp2pa(0) + [ (Pe, * —1d ) (u = un) | L2110
n—oo

—0

S lpe xu—ullpzra) + lu — unllz2La (o)
L]

Proposition 13.2 (Alternative local energy inequality). Suppose thatu s.t. u € L>((a,b), L*(U))
and Vu € L*((a,b), L3(U)) satisfies also the Local Energy Inequality

b b
2/ / \Vul|?pdrds < / / [ul?(ps + Ap)dads (13.4)
a JR3 a JR3

b
+/ / (Jul®* 4 2p)(u - V)dads for all ¢ € C=°((a,b) x U, [0, +00)),
a JR3
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where p is defined by (11.16). Then u satisfies for almost all t € (a,b) also

/|u 2e(t d:c+2// IVl <Z>da:ds<// (uf2(6s + Ad)dwds (13.5)

+/ / (Jul® 4 2p)(u - V)ddxds for all ¢ € C°((a,b) x U, [0, 400)).
a JR3

Proof. We start from (13.4) and we consider ¢ (s, z) = ¢(s,z)x (:=2) where x € C®(R, [0, 1])
satisfies x = 0 in R_ and x = 1 in [1, 00). Notice that

t— ! t— t—
X <€S> =0for s<t—eands>tand / elx/( 5> dS:—X< S>]§:tE:X(1)—X(O):1.
t—e

€ €

We have

Ospe(s,x) = OsP(s,)x <t ; S> — ¢(s,x)e 'Y <t;$> :

So when we enter this information in (13.4) with ¢ = ¢, we obtain

/a /RS IUI2¢(5)6‘1X’< — )ds+2/ / V| ¢x< )dxds </ / [ul x(
+/ab/Rg(\Vu|2 + 2p)x (:) (u- V)odzds.

Taking limit € \ 0 we get

i [ a2 b(s)e! /< it >dsdx+2// V| <Z>d:cds<// uf? (65 + AG) dads
2 .
—I—/O /R?)(|Vu] +2p)(u - V)pdrds

where we have applied dominated convergence, leaving aside the most crucial limit. We

have
) / lu(s, 2)|*¢(s, z)dx
R3

/ / |u] o(s et ’( ; >dsdaz = /ttE dse 1ty <t_
(s, ) 2o(s, 2)de % [ |u(t, z)[26(t, z)dz in LP(R)
R3 R3

Now, we have
t
t —
dse_lx’< i
t—e
for any 1 < p < oo, by u € L*>((a,b), L2(U)), ¢ € C>((a,b) x U, [0, +oc)) and, finally, by
Theorem 1.6. Then, there is a sequence ¢, \ 0, s.t. for a.e. ¢t we have

! t— n o0
/ dse, 'y’ (S) / lu(s, z)|>p(s, x)dx AN / lu(t, z)|>é(t, x)dx for a.e. t € R,
t—e €n R3 R3

see in the proof of Theorem A.19.

> (s + A¢) dxds
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14 A first result of Caffarelli, Kohn and Nirenberg
Definition 14.1 (Suitable pairs). A pair (u,p) is suitable in (a,b) x U if:

1. u € L*®((a,b), L>(U,R?)) and Vu € L?((a,b) x U) and is divergence free, and p €
L3((a,b) x U, R);

2. —Ap = alaj(ulu]),
3. u satisfies for all t € (a, b) the local energy inequality
t t
/ (b)) dz + 2/ / Vulpdzds < / / w(fy + A)dzds  (14.1)
R3 a JR3 a JR3

+ /t/ (u)? + 2p)(u - V)pdxds for all ¢ € C°((a,b) x U, [0, +00)).
a JR3

In this section we will prove the following theorem.

Theorem 14.2. There exists absolute constants € > 0 and cpr > 0 s.t. if (u,p) is a
suitable weak solution of the NS with

R2/ (|u|3 + |p|%) dtdz < € (14.2)
QRr(to,xo0)

Sl

for an R >0 and for a o € (0, 5], then |ul oo )y < emeg -

Qry2(to,zo)

Notice that, in view of Theorem 12.1, u would be smooth in xz and Hoélder continuous
in t inside Qp /Q(tg, xg). The proof of Theorem 14.2 is rather articulated. Before proving it
we will discuss a consequence. Notice that Theorem 14.2 says that for an R > 0 and for a
€ € (0’ 68]

R /QR(to+‘f,:co) (\ul + Ip!z) dtdz < g => HuHLm(QR/Q(w%%D <ecmel.  (14.3)

Notice that Qp/o (to + %2, x0> = (to + %2 — RTQ, to + %2) X Bprj2(x0) is a neighborhood of
(to, o)

Definition 14.3. A point (¢,2) € Ry x R? is called a regular point of a weak solution w if
there exists a neighborhood of (t,z) in R, x R3 such that v € L>(U,R3). If not regular, a
point (t,x) € Ry x R3 is called singular.

A simple consequence of Theorem 14.2 is the following result.

Proposition 14.4. Given a suitable Leray—Hopf weak solution u, then the set of singular
points S of u is bounded in in [0,00) x R3.

117



Proof. We already know that there exists T s.t. u € C®((T,00) x R3 R3). Now we will
show that there is an Ry > 0 s.t. S C [0,7] x B(0, Rp). Theorem 14.2 implies that if
(t,x) € S, then

R_z/ (\u!g + ]p\%) > ¢g for all R > 0 and for € (0,1) such that ¢ + nR* — R? > 0.
QR(t+77R27x)

From

30
Qr t—l—T]RQ,JZ 50 = Ul 10 41 27%
)

s @ngenmea < Il g I

(Qr(t+nR2,x

and

@ (t 4R ) |15 =

g an
y < el P13 (@ resnmz ) ( 3

HpHL%(QR(t—&—nRz,x L%(QR(t—l—nR?,x

we get,
10 5 10 5
/ (\ul? + ]p|§) > Cey R™s for all R > 0. (14.4)
QR(t+nR27I)

But we also know that u € L%((O,T) x R3,R3) and p € Lg((O,T) x R3 R3). If S is
unbounded, then for any R there is a sequence (t,,z,) in [0,27] x R? and corresponding
Mn € (0,1) where (tn —}—nnRQ,xn) N (tm —|—nnR2,xm) = (), we have Qg (tn —|—nnR2,xn) C
0,27 x R3 for any n and, for any fixed R > 0 with ¢, — 7 R* > 0,

10
/ <lu|l?‘O + |p\g> > Cey R™3.
QR(thﬂ]nRQ:xn)

But then we get a contradiction

10 5 10 5
sox [ ()2 Y (1uf% +1pl?) = +oc.
[0,2T)xR3 n Y QRr(tn+nnR2,xn)

O
Another corollary is the following.

Proposition 14.5. Given a suitable Leray—Hopf weak solution u and any compact subspace
K CcC Ry x R3, then the set of singular points S satisfies dimp(S N K) < 5/3.

Proof. Suppose this is false, so that we have that dimp(S N K) > 5/3 in a case, and
let dimp(S N K) > d > 5/3. Then, by Lemma 7.11 there is a sequence ¢; — 0 s.t.
M(SNK,e) > ej_d, where M (SN K, e¢;) the largest number of disjoint open balls of radius
€;j with centers at points of SN K. Now for € € (0,1) we have

2 2

Bult.a) 3 Qiplt ) = Qualt-+ /5,) = (1= Lot 7 ) x Bupalo)
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indeed, for any (s,y) € Q:/2(t,a;) we have for

4 €2 el €2

€ 1
—sPt(y—al <yt S < /S o
\/( s+ (y—xz)2 < 16+ 1S 16+ 1 < 27 2¢

For any j, fix M; := M (S N K, ¢;) open balls of radius €; with centers at points of S N K.
Then, we get a contradiction:

M; 5
oo>/ (1ul¥ +1p15) 22/ (1 ¥ +1pl7) = cejte] 255 o0,
[0,2T)xR3 1=1 Y Qe;2(ti+€2/8,11)

O

We now turn to the proof of Theorem 14.2. Following [14] we proceed by outlining

twice the argument, with increasing precision, before giving a full proof in the third try.

First of notice that, by scaling invariance of the NS and of the estimate (14.6), it is enough
to take R = 1. Furthermore, we can take tg = 0 and xg = 0.

14.1 First outline

We oversimplify and we assume that there is no pressure in the local energy inequality
(13.5), so that the latter is for s € (a,b) of the form

/RS Iu(s)l2¢(s)dw+2/: /Rglwlqug / /RS [ul?(8; + D)o (14.5)
+ / /]R u?(u - V)¢ for all ¢ € C2((a,b) x U, [0, +00)).

Then using (14.5) it is possible to prove rigorously the following.

Proposition 14.6. There exists absolute constants € > 0 s.t. if u satisfies (14.5) and

R™2 lu|3dtdz < e (14.6)
Qr(to,wo)

S

for an R >0 and for a o € (0,¢j], then |ul oo ) <€)

Qry2(to,zo)

First we give a heuristic argument picking R = 1 and (o, z¢) = (0,0). We will prove
that for any (s,a) € Q;/2(0,0) we have

2
25"/ luPdtdz < €} for all n € N (14.7)
Qy—n (s,a)

2
Then by Lebesgue’s Differentiation Theorem, this will imply Hu||Loo(QR/2(tO7x0)) < ¢ for a.a.

(to, z0)-
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We will consider an appropriate sequence of cutoffs ¢,. They are chosen so that (9; +
AN, = 0. Here let us assume (0; + A)py, = 0. In fact the ¢,,’s will be almost fundamental
solutions of the backwards heath equation, but not quite. They will satisfy estimates of the
form

G ~ 2" in Qy-n(s,a) and

C22" in Qy-n(s,a)
n| < _ . . 14.
Vol < {C2 224k in Qy-k (8, a)\Qo-+1) (8, a). (14.8)
We assume by induction that
2
22k/ luPdtde < €3 273 for all k < n. (14.9)
Qy—k(s,0)

Using (14.5) we have for t € (s — 272", s)

/ lu(t)] 2”d:r—|—2// Vul22" dadt’ <// (uf3|V | dzdt!
By—n(a) Qy—n(s,a)n{t' <t} Qy—1(s,a)

= Z// |ul3|V | ddt’ + // ul3|V éy,|dxdt’
20— k s,a \Q2—(k'+l) (Sva) ngn(&a)

where we decomposed the domain of integration on the r.h.s.
Q2—1 (S, a) = (Q2_1 (87 a)\QZ_Q (57 a)) U (Q2_2 (S, a)\QQ—S (Sa a)) U...u (QQ—(n—l) (87 a)\QQ—”(S7 CL)) U QQ—" (57 CL).
Now, using (14.8) we obtain for ¢ € (s — 272", s)

2"/ |u(t)dz + 22 // \Vuldadt’ <
B, ( ) Qo—n(s,a)N{t' <t}

< CZ 9~ 2nglk // luPdzdt’ + C2%" // ]u|3dxdt/
QQ k S(l Q

2
502—2"22 +C2 e _02 n 322 koo e,
k=1

From this, for ¢ € (s — 272772 5) we get
2
2+ / |u(t)Pde 4+ 2"+12 / / \Vul?dzdt < 2302720 De3. (14.10)
By—n 1(a) Q2 n—1(s,a)

So far we have shown
(14.7) for n” = 7(14.10)
using heuristically inequality (14.5). Now we show rigorously
(14.10) = (14.7) for n+ 1,

using Sobolev’s Embedding and, specifically, the following lemma.
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Lemma 14.7. There exists a constant Cy > 0 such that for any s € R, r > 0 and a € R?
and any u s.t.

u € L™ ((5 — 7“27 5) ’L2(Br(a))) and Vu € L* (Qr(s,a)) ’

then

r2/ lul*de < Co 77! sup / |u(t)|2dx—|—7‘1/ \Vul|?dtdr| . (14.11)
Qr(s,a) s—r2<t<s J Br(a) Qr(s,a)

Proof. By scaling, it is sufficient to consider » = 1, and by translation invariance we can con-

N|w

1 1
sider (s,a) = (0,0). By Holder inequality [|ul|z3(p,) < ||u||z6(Bl)Hu||22(Bl) and by Sobolev’s

1 1 1
inequality [[ul|zs(p,) < collullr2(By)+collVullL2(p,). Then |lul[zs(p,) < ¢; <Hu||L2(B1) + ||VUHZz(Bl)HU||22(BI)>

and so, by (a+ 3)? < 2971 (a4 + 39) for ¢ > 1 and for a, B € Ry (this by the convexity of
t— t7)

3
3 1 1
[ e < 6 (Jullagay + 1900 el
1

3
2

3 3
< 4cg <||uufzz<31> + !\Vuil,’f;a(Bl)lu\liz(Bl)) -

Then, by Holder,

3 [0 3 3 3 [0
/ yu|3dxdtg4cg/1uwngz(&)||uy|32(31)dt+405/1||uy|§2(31)dt
1 }

3 3 3 3 0
< 46 Il 3y g Wl 1)+ [ Tl

(NI

3 3 3 0
= 46 11wl o 2l + 468 [ Tl

3
3 3 2 3
a1 (g I ) ) (g, Bl )

w

3 3 4 3 2
2 2 2 2 2
— 16§Vl gy (s IulBage ) 445 (sup Julage,)

3

3 3 > 3
< 2¢@ ”VUH%}(Q” + 6¢; (—181<ltp<0 Hu||%g(31)> < 6¢g

3
2
Vul? +< 2 )
IVull7z2q,) _ISEP<OHUHL2(B1)

3
< 6¢2 ||| Vul? + sup |ul? ] ,
§ |19+ sup Tk,
where in the last step we use a9+ 37 < (a + 8)? for ¢ > 1 and for «, 3 € R, which follows
« 4 I5] a « I5]
f + < + =1f > 1.
rom (a—l—ﬁ) (a—i—ﬂ) Ta+pf a+p o=
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w

Then we are done, for Cp = 6¢3.

Then, applying the lemma, for ¢y < (22006%)_3,

3

2 ] uf® < Co [23022@“)68} T =25y g < 27
Qg—n—l (saa)

(14.12)

M)

where C' is a fixed constant, dependent on the ¢,. Notice that (14.12) yields the induc-
tion (14.9) with n replaced by n + 1. Notice that here the nonlinear structure is crucial,
specifically the fact that we have taken the 3/2 power of (14.10).

14.2 Proof of Proposition 14.6

It is worth, first of all, to see the definition of the cutoffs ¢,, in order to make sense of the
bounds in (14.11).

Lemma 14.8. There exists a constant C1 > 1 and for any fized (s,a) € R* a sequence
on € CF ((8 —1/9,s+ 2_(”+1)) X Bl/g(a)) such that for all n > 2 we have the following
facts:

(i) C712" < ¢y < C127 and |Vn| < C12%" in Qyn (s, a);
(i) ¢dn < C12722%% and |V, | < C127272% in Qy— -1y (s,a)\Qa—r (s, a);
(iii) suppén N ((—00, 5] x R) C Q1/3(s,a);
(iv) (8¢ + D) | < C1272 in (—o0, s] x R3.
Proof. Tt is enough to consider (s,a) = (0,0). Then
bn(t,z) = 2720, (t, ) = 272"\ (t, ) (t, x). (14.13)
Here we choose 1, such that
(O + A (t,z) = 0 for t < 272" and with initial value 1, (272", ) = §(z).  (14.14)
Recall that Ki(z) = (47rt)7%67%2 satisfies (0y — A)Ki(x) = 0 for t > 0 and Ki(z)|i=0 =

d(x). Then K_;(x) solves the analogue of problem (14.14) but with the condition K_;(z);=0 =
d(z). Finally, by translation invariance we find

||

Un(t, ) = Ko-2n_,(z) = (4n(272" — ) 2¢ 1@ 270, (14.15)
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Notice that the constant factor (47r)_% is not important in the discussion. We have

2
=]

Un(t,z) = (4m(2720 — £))"3e 1@ 0 < (4n(2720 —1))73
< (4n272) 73 = (4m) "2 2% in Qgn = (—272,0) X By (14.16)
I
PYu(t, @) = (4m(272" + [t])) "2 1@ 2D
_ 272n

> (Am (2720 4 272)) "2 1@ 22T = (87) 267823 in Qyon. (14.17)

Next,
1 _3 9 5 =
V@Z)n(t,l‘) = —-2- 7'['_5(4(2_ n_ t))—§€ 122y

so that

Vb (£, 2)] < 276722527 = 276=304n i Q,_,. (14.18)

Keeping in mind the factor 272" in (14.13), (14.16)—(14.18) explain (i). We will see of course
the full estimate of ¢,, shortly.
Next, still focusing on V), (¢, z) only, observe that

Qo-v-)\Qyr = (—272"D 272y 5 B 1y U[-27%,0) x (By—s—y)\By+) -

Now, in (—272(k=1) _2-2k) B, (x-1) we have

||

Un(t,@) = (4m(272" + [t]))"2e 2D < (4m(2720 4 27F)) 73
< (4727 %)"2 = (4r) 223k, (14.19)

while in [-27%% 0) x (B,-(v-1)\By-k) we have

_ |1‘2 - 272]{3
Un(t,@) = (4(27 + [t]))"2e 32D < (4m(272 4 [¢]))"2e 3G T
3
3 2_2k; 2 —i 3 3 a
—(4r) 223k [ ) e i) < (47) 2 2%k supaze 1. 14.20
m 2 () < tam)H P (1420

Turning to Vb, (t,z), in (=221 272k} x B, 1) we have
) |z|2 )
[V (t,2)] = 272 (427" o [1])) 2T D] < 73 (827 "R
— 1 2(8) 324k, (14.21)

and in [-272%,0) x (By—(—1)\By-+) We have
. \1\2 . 2—2k
Vipn (b, )] = 270073 (4272 + [¢]) "2 17D 2] < 27 M3 (4272 + J¢])) "Ee dC T 2R

2 a2k 5 _3_ap 5 _a
e 4@ <472 22 supaze 4. (14.22)
a>0

272]6

27+t
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Keeping in mind the factor 272" in (14.13), (14.20)—(14.22) explain (ii).
If we chose x,,(t,z) = 1 in (14.13), that is if we chose ¢, (t,x) = 272", (¢, z), we would
then have (i),(ii) and (vi), but obviously we would not have (iii). We define

Xn(t,z) = X ()T, (t) where

Lin By 1 for t € (—1/16,0)

X(@) = {O outside B3 and Tp(t) = {0 fort < —1/9 and t > 27271, (14.23)

with T},[(_s0,0) = T independent of n, and they are X € C°(R?,[0,1]) and T}, € C°(R, [0,1]).
Now suppx», € @1/3U]0, 2721 x By /3, and so clearly the ¢, in (14.13) satisfies (iii). Notice
now that

V9n<t,l‘) = wn(tax)vxn(tyx) + Xn(ta UC)V%(@%)

Then |x, V| < |Vi,| and the previous estimates apply, while |¢, Vx,| < |[vnVX]| < ctby,
is smaller. Hence our ¢, in (14.13) satisfies (i) and (ii).
Finally, we have

(O 4+ DN (t, ) = 272y (£, 2) (05 + D) xn(t, ) + 2 272"V xn(t, ) - Vb, (¢, ). (14.24)

Here is important to observe that x,, = 1 in @4 and x;,, = 0 in (—o0, 0] x R? outside Q13-
This means that the terms in (14.24) need to be bounded only in Q1/3\Q1/4 C Q1/2\Q1/4

where ¥, < (47)7225, by (14.19), and where |Vib,| < 023, by (14.20)—(14.21). From
IVxn| < |VX]| <, it follows that the 2nd term in the r.h.s. of (14.24) satisfies the desired
estimate. The same is true for the 1st, since

[0 + D)xn(t, )| < T | 4+ [AX| < |T'| + |AX| < e

and so

_3

W}n(at + A)Xn’ < Cl‘wn|Q1/2\Q1/4’ < 01(87T) 226'

O
Proof of Proposition 14.6. We proceed proving by induction
A,
2
25m / ludtdz < €} for all n > 4 (14.25)
ngn(sya)
By,
2
2" sup / |u(t)|*dz + 2" // |Vu|? < Cp272"¢d. (14.26)
s—272n<t<s J By _pn(a) Qy—n(s,a)
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We already saw how B,, = A/, by Lemma 14.7. Now we prove A} and how A4),..., A —

Bii1.
We start with A/, for n < 4. We have the following, which uses the hypothesis (14.6) for
R =1 and (to, 7o) = (0,0) and which proves A7, for n < 4: for any (s,a) € Q1/2(0,0)

25'"/ lu|?dtdx < 220/ lu3dtdr < 2% < 63 for 220 < 1, that is for ¢y < 2715,
Qy—n(s,a) @1(0,0)

Now we show that A, ..., A}, = By4+1. We consider, for t <0,

/| ) Pontt) + 2 / tl /| |Vl < i 1/9 /| ICGCERST
* /t1/9 /81/3 |ul®(u- V),

where we exploited that suppe,, () CsuppX C §1/3 and suppoy, (t) CsuppT;, C (—1/9,272"71).
Let us focus now on one term of the Lh.s. at a time.
For s — 272" < t < s and restricting to a = 0, we have

012“/ () < / () 2 (2) / / (8 + D) + / / ul?(u- V)
1/9 Bl/g 1/9 B1/3
< Ci12” 2”/ / |ul|? —I—/ / [ul3|V ).

and similarly

20~ 12n/ / v <2/ / vl ¢n<012—2n/ / uf? + / / |V,
s—2—2n 1/9J By 1/9 JByys B3

so that
crt2m sup / lu(t)|* + Cy 12”/ / |Vul|?
s—272n<t<s s—2—2n

3
<soe [ / s [ el (14.27)
2 1/9J By 5 1/9J By 5

Now we examine the 1st term in the r.h.s. of (14.27), for which by s < 0 we have

seon [ [ wpSoan [
1/9 /B3 Q1/3 (s,0)

3 n .
< 50 12° ? |Q1/3|1/3HUHL3 (Q1/3(s, 0)) C12 2 ’Q1/3|1/3Hu”L3 (Q1(0,0)) (1428)
4\ 1/? , f

cowrmd (o) o 3 am il <ot < e
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where we used [|ul|z3(0,(0,0) < 6[1)/3 from hypothesis (14.6) for R = 1 and (tg,z9) = (0,0)

and V47 /6 < 1.

We consider now the 2nd term in the r.h.s. of (14.27). We have, by s <0

/ / [V én] < / / [ Vn| < / / * [V ]

1/9 B3 Q1/3(5,0) Q1/2(5,0)

- Z / / [}V + / / , 1ol
Q,y—(k—1) (5,0)\Qy—£ (s,0)

< 612 2n24k // ’u‘3+C122n// ‘u|3
Z \Q2 k(SO 80

k=2 @y (k- D (s,0)

n
< 2012—277,2416 // |u|3 + 012271 // ‘u|3 ZC 9—2nodk // |u|3
Qo (k1) (5,0 n (s,0) Q,—1(s,0)
1

k=2

2 " . 2
<027 Y 27h =127 i1 > 2 F <2 2—12 = (12725
k=1 k=0

So, returning to (14.27), we have proved

s 2
2" sup / lu(t)]* + 2"/ / |Vul? < 307272"¢.
s—272<t<s /By -1JB, n

Then

2
ontl sup / lu(t)[* 4 2T // (Vu|? < 223C22 20+ Des
- BQ_n—l Qg—n—l(svo)

s—2—2(nt+l) <t<s

and this proves the induction argument for Cz = 24C%.

14.3 Proof of Theorem 14.2

In the proof of Theorem 14.2, the presence of the pressure complicates the discussion. As
before, we normalize to the case Q1(0,0). We proceed by induction proving the following:

An
2
22"/ |u|® + 23"/ lp — (p)BQ_n(a)ﬁ <2738 for allm € N;  (14.29)
Qy—n (s,a) Q, n(s,a)
By,
2
2" sup / |u(t)|*dz + 2" // |Vu|? < Cp272"¢d. (14.30)
s—2—2n<t<sJ B,_p(a Qy—n(s,a)
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We prove Ap, then Ay, ..., A, = Bpy41 and, finally, Bs,..., B, = A,. The first of these
two implications is based on the local energy inequality (14.1), while the last of the two
implications follows essentially from Sobolev’s Embedding and like in Lemma (14.7), exactly
like in the proof of Proposition 14.6, and estimate on the pressure, see Lemma 14.9 below,
which essentially bounds p in terms of |u|?.

Step 1: proof of An for n < 4. We use, for (p)p,(,) =average of p in B,(a) =

a)| =t fBr(a)p

S A4r
/QT‘(S a) ‘(p)BT(a)‘q = /Qv-(s a)(|p’)?9T(a) - /5—7«2 3 3(|p‘)Br dr

)

q
S Ax 1 s 43 1
[ e (e [ bt} ars [t [ = [
s—r? 371 JBr(a) s—r2 37 JB(a) Qr(s,a)

where in the 1st inequality we used the obvious fact that |(p)g, )| < (Ipl) B, () and the 2nd
inequality follows by ¢ > 1 and the Jensen inequality. Using (o + 3)? < 2971 (a2 + 39) for
g > 1 and for a, B € Ry (this by the convexity of ¢ — t9), we obtain

3n
22”/ Jul + 22 / = (P)B, 1 (a)
Qy—n(sa) Qy—n(s,a)
3,41 3
<o [ Pt [ (0, )
Q (s,a) QQ*W«(S)Q)

: : : 2
< 22n/ ’u3+22n+g/ ‘p’% < 22n+g/ <‘u’3+ ’p‘%> < 22n+%€0 < 2_3n68
Q (s,a) 5—n (5,a) 1(

for 25"+%eo <271 for n < 4.
Step 2: proof of A, ..., A, = Bp+1. We consider, for t < 0,

/| Jult) o) +2 / / [Vl < / / o0+ B
B R Ir

and we conclude

crt2m sup / \ () +C_12"/ |Vul?

Njw

njw

2—1

2—n 5,

s—272nt<s Qo—n(sa)
< 012_2”/ / |u|2—|—3/ / |ul |V¢n|—|—2/ / pu - Vo
1/9 J By /3(a) 1/9 /By /3(a) 1/9 /By /3(a)
=L+ 1+ Is.

We have already seen, in (14.28), that [; < 012*2”63/3 and, in the inequality after (14.28),
2
that Iy < %012_2n68
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We now focus on I3. We consider a sequence i € C2°((—o0, s] x R3,[0,1]) for k = 1,....,n
with

Xt = 1in Q%Q,k(s,a), suppxx N Q1(s,a) C Qy-r(s,a) and |Vxi| < 2F16. (14.31)

It is enough to pick xx(t,z) = T(22%(t — 3))X(2k(x —a)) with X(y) =1 for |y| < % and
X (y) =0 for |y| > 1 and with T(1) =1 for ||| < I & > and T(1) =0 |I| > 1.
Now we write

13:3/ / pu'VénZS/ / pu-V [dnxi]
,1/9 Bl/3 71/9 Bl/d(a)

32/

pu -V [on (Xk — Xet1)] + 3/ pu -V [hrXn]
Q1/3(s,a)

Q1/3(37a)

=3 Z/Q o) (p - (p)Bz_k(a)> u-V [bn (Xe — Xot1)] + 3/62 » (p - (p)BTn(a)) w- V [dnXn)
1/3(s.a 1/3(s,a

(= @, ) w T n b= 43 [ (0= @), ) w V6w,

ngn (s,a)

where we used suppxx N Q1(s,a) C Qy-x(s,a). Then we have

|13] <3Z/

2=

1l |V [ O — xes)l| +3/
QQ*’H(SVG/)

(P)B,_k (a) P = (P)B,_n(a)| [l [V [Pnxn]l-

k(s,a)

Now we use the bounds

[k = Xk+1) V)| < (XQ, 4 (5.0\Qyi—1 (5:0) T XQy_t—1 (5:0\Qy_—2(5,0)) | VO]
< 2720 k4 o 01272942 from (i) Lemma 14.8,

where we used the fact that x; — xx+1 = 0 in Qz5-k-1(s,a) and outside Qy—x(s,a) (in the
8
region {t < s}),

Xn [Vl < XQ,- 0 (s.0) [VIn| < C12°", from (i) Lemma 14.8,

k k1
| (VX — VXii1))| < b0 <16 2 XQQ_k(s,a)\Q%Z,k(s,a)) +16 27+ XQ2_k_1(s,a)\Qng1(s,a))>

k k+1
< on (16 2 XQQ—k(Sﬂ)\QQ—k—l(S»a)) +16 2~ XQQ_k_l(s,a)\Q2_k_2(s,a)))
<16 2FC 27223+ 416 2810127279305 2) from (ii) Lemma 14.8 and (14.31)
and, finally

|6n Vxn| < ¢n16XQ2_n(s,a)\Q%Q,n(s,a)) < ¢nlbxq,_, (s,a) < 16C12" from (i) Lemma 14.8 and (14.31).
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Then, for an appropriate ¢, we have

n—1
Bl < gy 2t P B, | lul + G2 [ = D)n, | lul
k=1 szk (s’a) ngn (s»a)
—qez Y2 [ o sl
k=1 Qg—k(s7a’)

n
_ T 2
<pCi27m Y 25525l s (@, (s, 2" P = (D) B, 1 (a) HLg(QTk(s,a))

k=1
n 7 3 3
<aoiz Y2 (26 [ et [ sl
k=1 Qg—k (570“) Qg—k(sva)
" 9, 2 2 1
< pCh27 ) 27l < )2 Chef ———.
k=1 25 =1
So we have shown that Ay, ..., A, imply
2 C/
L+ T+ 13 <C (1424 )22 for g = —52—.
23 —1
Then
2
2" sup / lu(t)]? + 2 2”/ [Vaul? < (1424 co) C7272"¢}
s—272<t<s J By n(a Qy—n(s,a)
and so also

2 qup / u(t)]? + 27+ / V2
s—272n"2<t<s J By (a) Qy—n—1(s,a)

2
<2(1+24 ) CF27 2+

So, if we set Cg =2 (1 + 2+ ¢9) C? we have Ay, ..., A, => Bpi1.
Proof of Bs, ..., B, — A,.
Recall that we need the bound

2
22"/ ul? + 23"/ lp—(p)B _n(a)|% <2738 .
Qyn(s5,0) Qyn(s5,a) 2

The first term in this formula can be bounded using (14.11), that is, using B,

22”/ lul> < Cp |2 sup / lu(t))? + 2”/ |Vul?
Qy—n(s,a) s—272n<t<s JBy_p(a) Qy—n(s,a)
2 9
2

272 1 3 1 2 —
< Oy [0322%8] = ZALC’OC']_%,Q*:’”%O < 127?)”68 for ¢y < 4*300_303 .

ol
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To finish, we will prove
3

3
22”/ D= (P)p, @2 < 2273 (14.32)
Qy—n(s,0) 2 4

Ow\w

To this effect we will use the formula, valid for 0 < r < p/2,

3 _3
/ P — (D)o} < Cor / uf?
Qr(s,a) Q2 (s,a)

2

r<|y—al|<p ly —al?

r

Njw

sup
s—r2<t<s

r3 3
vy [ (a4 1pl?).
Qp(s,a)

+ Cyr®

p2

We apply this formula for » = 27" and p = 1/2, to get

3n 3 3y
20 [ e sl < C2 uf?
Q2 n(s a) QQ—(n—l)( aa)

S
3
2 ]2
Lo | sup / [u(®)] . (14.34)
§s—2—2nct<s 2—(”—1)<|y7a‘<1/2 |y - CL|
- 02232—3”/ (1l +1pI2).
Q1/2(s,a)

Then we estimate the three terms on the r.h.s. of (14.34).
For the first, we have, using inequality (14.11),

0223"/ lul® = 4022—%”22<"—1>/ |ul®
Q27(n—1)(57a)

Qy—(n—1)(s,a)
—in|9n-1 2 n—1 2
<4C5CH27 2" |2 sup lu(t)|“dz + 2 |Vul

s—272(n—D<t<s Bzf(n 1) (a) Qy—(n—1)(5:0)

(14.35)

Njw

273 s\ 1 s
) 3} 160200022 33 < <3202COC§65’> 127

§4CQC027% [C 9~ 2(n= €)
The last term in (14.34) is bounded using le(o 0) <|u\3 + |p|%) < €p, which yields
95-3n 3 3 E—Snll—i’m 1, 3, 3
05232 <|u| + |p|2> < (4Cy2827363 ) ~273ned < —a7nes . (14.36)
4 4
Q1/2(s,a)
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We consider now the middle term in (14.34). We have

)2 — )2
sup / |u(?)] = swp Z/ |u(®)] :
2= (=D <|y—a|<1/2 ly — a 5—27n<t<s o J2 R <|y—al<2~ (k=1 ‘y - a"

§—272n<t<s
n—1 n—2
<2ty "2tk sup / lw@))? =24y 2% sup / lu(t))?
k=2 s—2720k-D<t<s B, (-1)(a) 1 s—272k<t<s /B, i(a)
2 M2 2
< 2'Cpeg » 2" <2'Cpef2”.
k=1
Then
12 |*
G2 | sup / Ju®) (14.37)
s—272n<t<s J2- (=D <y —a|<1/2 |y - (l|
in [ 2on]® L (o b ) gezn 3 _ Lyan 3
< Cy27o" {2 03632"] < 1 <2 CQCE,GS) 27l < 127 el
So, summing up (14.35)—(14.37), we get (14.32), and this ends the proof of Ba, ..., B, = A,.
O

We will prove now formula (14.33).
Lemma 14.9. There exists Cy such that forp € L%(Qp) andu € L3(Q,)NL>®((—p?,0), L*(B,))
and for —Ap = 0;0;(uiuj) in Q,, then for any 0 <r < p/2 we have

_3 3 _3
r2/|pwm&z<@r2/ fuf?
Qr 2r

3
+Cyr® | sup / M 2 (14.38)
—r2<t<0 J2r<|y|<p ’y|
3
r 3
+Coly [l +1pl?).
p2 JQp

Proof. We will start by assuming u € L®((—p?,0),C™(B,)) with N > 1. This in turn
implies that p(t) € L>((—p%0)),C*(B,y)) for a large k < N and for p' < p: this is

analogous to Lemma 11.5 valid for the pair (u,w).
Let now ¢ € C°(R3,[0,1]) with

o 1in ng/4
9(a) = {0 outside B,
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with V| < cp~! and [0;0j¢| < cp~2. Then, like in Lemma 11.2, we have

00 = ()7 (=)0 = T+ (CA)0) = o+ (<689~ p2g =250 Vi)

= 47r1|x| * (000 (uiuj) — pAd — 2V ¢ - Vp)

- 47T1|x| « (040 (usy) — 0 (wigd;) — 03 (wire; i) + i 0,06 — pisd — 2V - (pV) + 2p/Ae)
- 473‘:6' (05 (dustiy) — 2usu;05 — 2pd;) + 47333‘ (w0006 + pAs9)

= —ﬁ x (05 (usuy) — 2uu;0i0 — 2p0;0) + 47r1\a:| % (uu;0;0,6 + pAA)

Now we can apply Lemma 11.6 and conclude that, for some constant C,

1 Oii 3xx;
=——PV. Yo T iU 2
op == 3PV (2% = S0 ) (o) + Col
ZT; 1
—+ 47‘(‘|$|3 * (2ulu]&¢ + 2p6j¢>) -+ m * (ulujaj&gb +pA¢) .

We have p = ¢p in Q3,/4. We write

1 5@ 3:61'.%‘
pi1 = ——PV. << J ]>> % (XBay Guitt;) + CPlul®

4 R

1 Oij  3wiz;
pas= = (i - o)) (0 ) .

Then

2
IPuall ) <O Nowill g <O sty < Clulag, )
1,3 1,3
and so also
S 20’||U||%3(Q2r)

||p11 - (P11)Br||L%(QT)

which is equivalent to
3 3
| o= ua i< eent [
Qr

Next, we observe that by mean value there exists z((t) € B, so that (p12)p, = po1(xo(t))

1
p12(t,z) — (p12)B, (t) = /0 Vpia(t, s(z — 20(t)) + 20(t)) - ( — 20(t))ds
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and so

1
Ip12 = (Pr2)s. | 3 2?"/ ds|| Vpra(s( = 2o(t) + 2o ()], 3, , < 27[Qr 13 Vpi2l (o)

L3, = L2(Qr) —

2 101 3x;x;
—2r a3t 19 (2 - xg)*<<1—XB27.>¢uiuj>||Lw<QT>

1
)Py / fu(t, y) 2dy
/p>|y22r ‘CL’ - y‘4 p>y|>2r ‘y’4

where we used |z — y| = |y| <1 - ||:13||> > |yl2~t
)

13
< (Crs

< 2407”%
L>=(Qr)

9

Lo (Qr)

So we conclude

3 3 3
/ P12 — (p12)B,|2 <2°C2r2r® | sup / 4\U(t y)[*dy
Qr —r2<t<0J p>|y[>2r |yl

Now we set

3
2

T
= = * WU * p0
P2 = p21 + P22 Il ¥ z¢+4 ’ E pd;jo.

Then, also from |V¢| < cp™t, supp|Ve| C B, \ Bs,/4 and, for x € By,

o=ul=bl (1= 1) = |<1—4p>>|y|( %’j)=|yr<1—§):‘§’,

we obtain
2 _ Ju(y)]?
<2rB 3|V o <C7"3 1/
lp21 — (p21)BTHL§(B) |Br[3||Vp21l|Lo(B,) < p S etyl<p 17— yP?
3 p<ly|<
3.3 —1 |U(ZJ)|2 3.3 —4 2
<gor [ Sy <oy [ juty) Py
3 p<lyl<p |y 3p<lyl<p

winN

4,93 1 : -
<eery o<l <ol ([ wPay) <cole ([ )
§e<lyl<p ipslyl<p

Then
3 3 9 9
/ ipo1 — (o), 3 < (C)3r8p / ful*dy.

By the exact same argument,

w

/ P22 — (P2, |3 < (C')3r3p3 / ipl3dy.

T
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Finally we set

1
P3 = P31 + P32 iz * (uuj0;0;¢) + prp * (pAg)

They can be treated like po; and pa2, due to |9;0;¢| < cp~2. Indeed, for example

I = o) 3., < 2018 iy < O 72 [ i
Lz(Br) 2p<lyl<p 1T =Yl
2,3 —2 u(y)? 2.3, —4 2
<wory [ oy <oyt [ juty) Py
3 p<lyl<p lyl 3r<lyl<p

2
3

<C'Crip™? (L \u(y)\?’dy) etc.
7Pr<lyl<p

4

All the above estimates have been obtained by assuming u € L¥CY (67,,) In general, we
consider a sequence L=((—p?,0),CN(B,)) > u, “—>% u, with the convergence occurring

in L3(Qp) N L=((=p?,0), L*(B,)).

15 A second result of Caffarelli, Kohn and Nirenberg

In this section we will the following theorem.

O]

Theorem 15.1. There exists absolute constants e; > 0 s.t. if (u,p) is a suitable weak

solution of the NS in Qgr(to,xo) for some R > 0 and we have either

1
limsup/ IVul? < e or
Qr(to,r0)

r—0 T

. 1 2
limsup —  sup lul® < e,
r—=0 T ¢g—r2<t<ty J Br(zo)

then v € L>(Q,(to, x0))) for some p € (0, R).
Specifically, we will show that

(20)2/Q ) (\u|3 + |p\%> dtdz < €,
2p(t0,Z0

(15.1)

(15.2)

(15.3)

with € the small positive constant in Theorem 14.2. Then, the conclusion follows from

Theorem 14.2.

Like in the previous section, we will at first prove a simplified version of this theorem,

where there is no pressure.
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15.1 A simplified result, without pressure

We oversimplify and we assume that there is no pressure in the local energy inequality
(13.5), so that, as before in (14.5) we have

i d s Vaul? S 20, + A 4
/BR(mo) ule)"gle)d 2/to—R2 /;R(zo) [Ver's < /to—R2 /BR(mo) uho )0 (154)
/ / \u|2(u - V)¢ for all ¢ € C(Qr(to, o), [0,00)).
tO—R2 BR(Z'O)

Then using (15.4) it is possible to prove rigorously the following.

Proposition 15.2. There exists and absolute constant €1 > 0 such that if for some R > 0
u € L™ ((tg — R?,ty), L*(Bgr(x0),R?)) and Vu € L*(Qg(to, o)) (15.5)

and u satisfies (15.4) then, if u satisfies either (15.1) or (15.2), there exists p € (0, R) s.t.

p_2/ lul® < €. (15.6)
Qp(toﬂ»‘o)

Before proving Proposition 15.2 we give a sketch. First of all, we can assume (g, zg) =
(0,0). Next, suppose that (15.1) is true and define

~ 1
E(r)=— sup / |u|?.
T —r2<t<0J B,

Then it will be shown that there exists a fixed 6 € (0,1) s.t. E(fr) < 27'e; +271E(r) for
all r € (0, rg] for ro > 0 small enough. Then

n
E("r)<2'eg + 27 E(0" ) < (27 4270 e +27E(0" ) <> 27761 + 27 E(r)
J=1

so that, assuming that E (7) is uniformly bounded in (0,7}, then picking n sufficiently large,
we find that there exists an 71 > 0 s.t. E(r) < 2¢; for all r € (0,71]. Then, by (14.11)

3
2

7"_2/ lu|*dz < Cy |71 sup / ]u(t)\Qda:—i—r_l/ |Vul?| < C [361]%
T i QT

—r2<t<0

3 3 _2 2
= Cp32¢ef < ¢ for €1 € <0, Cy 3371 (68)3>

and this, in turn, gives (15.6). So the key point of Proposition 15.2 is that if (15.1) is true,
then E(r) < 2¢; and also a similar case with (15.1) and (15.2) interchanged.
The proof of Proposition 15.2 exploits the following lemma, about cutoffs.
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Lemma 15.3. There exists a constant Cs > 1 such that, for any fizedr > 0 and 6 € (0,1/2],
there exists ¢ € C°(R*,1[0,00)) such that suppp N Q1 C Q.

¢ > C3t(Or)™ in Qo and (15.7)
0<¢<Cs3(0r) 7L, |Vo| < Cs3(0r)72 and |(9; + AN)o| < C360%r73 in Q,. (15.8)

Proof. We write
o(t, ) = (0r)*0(t, )Y (t, ). (15.9)
Here we choose 1) such that
(9 + A)(t,z) = 0 for t < (0r)* and with initial value 1 ((r)%, ) = §(z). (15.10)

Then we know that

2
||

b(t,x) = K gryp_o(x) = (4n((0r)? — 1))~ 2¢ 7@70. (15.11)

Then we have

2

Y(t,x) = (4m((0r)* — 1))~ %efﬁ < (4n((6r)2 — 1))~

3
2

< (4n(0r)?) 7% = (4m) 72 ()" in Q, = (—1%,0) x B, (15.12)
Dt ) = (67 + [o)) LT
> (r2(0r)D) -3 157 = (3m)~Se=3(6r)~2 in Qpr. (15.13)
Next,
Vi(t,x) = —2 ' (4((8r)% — 1)~ Fe T o
s LoomE
= -2 171' 2(4((9T)2—t)) 26 4((6r)2—t) W
so in Q.

—6,_—32 —4 —a?
—_— w2 07' sup ae . 1514
OEEDE ()" sup (15.14)

We define, for X € C°(R3,[0,1]) and T,n € C=(R, [0, 1]),

I(t,x) = X(z/r)T(t/r*)n(t) where

1in Bl/2 o 1f0rt€(—1/4,1/4)
X(@) = {O outside B and T(t) = { 0 for |t| > 1, (15.15)
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and

1 for t <r?/4
n(t) = {0 for t > r2/2

Now we check if (15.9) satisfies the desired results. First of all, in @1 we have ¢(t,z) # 0
only if X (x/r) # 0, that is only if |z| > 1, and T(t/r?) # 0, that is only if —r2/4 <t < 0.
Hence it is true that supp¢ N Q1 C Q.

Now, let us look at the estimates. In Qg we have

$(t,x) = (0r)2X (a/r)T(t [r2)n(t)(t, ) = (0r)2(t,2) > (87) 25 (0r) 7",
yielding (15.7) and in @, we have
(t,x) = (0r)2X (a/r)T(t/r2)n(e)e(t, ) < (0r)2(t,x) < (4m)"

so yielding the first estimate in (15.8).
Turning to the gradient, we have

Vo(t,xz) = (97‘)21/1(t, x)T(t/r2)n(t)r71VX(x/r) + (97“)2T(t/7“2)77(t)7"71X(x/r)Vw(t,ac).

3
2

Or)~,

In @, we have
(Or) 2 (t, )T (¢ /r2)n()r = (VX (w/r)] < [V X]| oo (0r)2(t,2) < VX || (47) 72 (6r) 7,
and
(Or)>T(¢/r*)n(t)yr~ X (x/r)|Vy(t,2)| < (0r)*|V(t,z)| < CO 22,

Finally, we have

(0 + D)t x) = (0r)*(t, ) (B + A) (X (2/r)T(t/r*)n(1))

+2(0r)2r YT (t /1) n(t) VX (z/7) - Vi(t, x).

In Q, using [(VX)(z/r)| #0=1/2 < |z/r| <1, we have

2r Y (Or) 2T (t/r*)n(t) |(VX) (z/7) - Vo (t, )| < 0% [(VX)(x/7)] 2_67r_39_5r_4e_24102‘i|

< 276927r7%7‘73HVXHLoo sup g5 51 < CO*r 3.
0>0
Finally, in Q,, using also T'(t/r?) #0 = 1/4 < |t/r?| < 1
(Or)* W (t,2)|(y + &) (X (a/r)T(t/r*)n(1)) | = (0r)*$(t,2)|(0 + L) (X (@/r)T(t/r?)) |
< (0r)*(4m((0r)* + !ﬂ))_%e_‘*“"x;*'”“”_z (X (2/r) |T"(t/r*)| + T(t/r*) [(AX) (/1))
< 62(4m) 3 (1/4) 73 T o ry + 6%(4m) 3 (0r) P63 | AX oo < OO,

]
Proof of Proposition 15.2. In the proof it is enough to consider (tp,xo) = (0,0). The
first important step is the following.
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Lemma 15.4. For Cy the constant in Lemma 14.7, C3 the constant in Lemma 15.8 and
Cy the constant of the Poincaré inequality (15.17) reminded in the proof, we have

1

1 t
max sup  — |u(t)2,/ / |Vu)?
—(or)2<t<0 07 /By, Or J_or)2 JB,,
2
<303C§0% |[r~1 sup /|u(t)|2+r_1/ |Vu)?
*T2<t<0 r Qr

+4C3C367° (7’_1 sup /|u(t)2> (r_l/ \Vu|2>.
—r2<t<0J By Qr

Proof. Applying (15.4) for the ¢ of Lemma 15.3, we get

/B1 lu(t)]?p(t) + 2/_251 /Bl Vul?6 < /_tl /Bl WO+ A)6
i /—t1 /31 (’u|2 B (|“|2)Br) (u- V).

Using the estimates in Lemma 15.3, we obtain

(15.16)

1

1 t
— ut2+/ / Vu2<0202r_3/ ul?
o RISy B MLt o T
+C30 02 [ [l = (u?),
Qr !

= 1 _9 _
< it @il il + €07 [ il = (),

|ul

Jul

1
5 (4m\3 -2,.—
= %3+ <3> lulZsq,) +C50™°r 2/Q ol = (1) | 1

2

3
< 2036? ( / |u|3) 22 /Q [1ul? = (1), | Jul

Now we have

Sl = | ol < l? = (o) g, 3 Nl < Cal VIl s
< 2C4||ull 2y I Vull 2B, lull L3 (B,

where we used the Poincaré inequality

e = (1) 5, 13 5, < Call V25, (15.17)

see [10] Theorem 8.11, where, by scale invariance, the constant Cy does not depend on r.
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Then, from Hoélder with % + % + % =1

/Q 102 = (jul?) | 0l < 2CalVullz2(q,) lulls@ullullz2s,) s r20)

1
< 2r3Cyl|Vull 2, llulls @) sup  lullzzs,)
—r2<t<0

1 1 %
= 20,12 <7“_2/ \u\?’) ’ (7’_1/ ]Vu\2) ’ (7"_1 sup / ]u(t)|2> .
Qr Qr —r2<t<0 v

Then we conclude

1 2 1 ! 2 202 -2 3 %
lu(t)|* + — |Vu|* <2C560° ( r [ul
ar 7(97”)2 B@’r‘ Qr

97’ By,

1 1 2
+ 20,0202 <r2/ ]u\3> i (7’1/ |Vu\2> i = sup / lu(t)|?
Q'r Qr —T2<t<0 [

2
< 2C26? (7“2/ \u!‘s) ’
+ C26> <7“_2/ |u|3> +4C3C307° (7“_1/ Vu|2> <r_1 sup / |u(t)|2>
r r —r2<t<0J B,

Then, using the inequality

3
2

P2 ul> < Co |r7! su u(t)? + 7t Vul? 15.18
ul” < Co p ;
Q'r —7"2<t<0 r Qr
we obtain the following, which is (15.16),
1 I
max sup  — |u(t)2,/ / |Vu)?
—(or)2<t<0 07 /By, Or J_(or)2 J By,
2
<3C3036% |r~t sup / |u(t)|2+r1/ |Vu)?
—72<t<0/ Br Qr
+4C3C307°% [~ sup / lu(t)|? <T‘1/ \Vu|2> .
—r2<t<0J By Qr
O

Having obtained inequality (15.16) we move to the conclusion of the proof of Proposition

15.2.
We assume either (15.1) or (15.2). For definiteness we assume (15.1) , that is

1
limsup/ Vul|? < e
Qr

r—0 T
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but, assuming instead (15.2), that is
. 1 2
limsup -  sup lul” < €1,
r=0 T ¢g—r2<t<ty J B,

the argument is the same, due to the symmetry with respect to the above quantities of
inequality (15.16). Then for r sufficiently small, we have

1
/ |Vu\2 < 2¢€1.
Qr

T

Then, by (15.16), we have

1 2
sup lu(t)* < 3C303 6

—(67)2<t<0 Or By,

+ 8C3C20%¢, (rl sup /|u(t)\2)

—r2<t<0

r~1 sup /\u(t)|2—|-261

—r2<t<0J By

Setting now

~ 1
E(r):=- sup /]u|2

T _r2<t<0

we have

~ 2 2 ~
E(0r) < 603C§ 0%¢; + <3C§CO3 0% + 8CZC§9—661> E(r).

2
Now if we use § < 1/2 so small that 6C3C3 6% < 1/2 and €1 > 0 so small that 8C3C30%¢; <
1/4, we obtain

- 1 1~
E(0r) < € + iE(T) for all r € (0,rg] for rog > 0 small enough. (15.19)

This implies

E(0"r) < e +27"E(r). (15.20)
We assume now
limsup E(r) < oo, (15.21)
r—0

which implies E(r) < C5 < oo for r € (0,71]. Then (15.20) implies E(G”T) <€ +27CH <
2¢; for n > log, (Cg,efl) and 0 < r < min{rg,r1}. This implies E(r) < 2¢; for 0 < r < ry,
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with 79 = ™0 min{rg, 71}, for a fixed ng > log, (Cse;'). Inserting E(r) < 2¢ and (15.1) in
(15.18) we obtain

Wl

T_2/ lul® < 0033/261 < e for e < 3(Cy 60) , (15.22)
Qr

yielding (15.6). To complete the proof of Proposition 15.2, we need to prove (15.21). If
(15.21) is false, there exists R, \, 0 with E(R,) /" oo. Using (15.19),

1 1 ~
E(Ry) < gev+ B0 Ry) e + 27 E(07™ Ry,)

log(Rn/70)
log 0

0~ R, < rg. This implies

for m,, := [ } which is the largest m,, s.t. 67" R,, < rg, so that we have 0ry <

- 1 1~ -
E(R,) < ze1 + fE(Q_an) <e +271 sup E(r)
2 2 Oro<r<rg
which, from E(R,) 2=>% oo, implies SUPgy<r<ro SUP_r2<1<0 5. |u|?> = oo. But then, this

would imply u & L>®((—R?,0), L?(Bgr,R?)), contradicting the hypothesis (15.5).
O

15.2 Proof of Theorem 15.1

We can focus on the case (to,zo) = (0,0). Then using (14.1) like in Sect. 15.1, we have

/ +2/ /Blyvu\(p</ / u2(0, + A)g
// (1uP? ~ (), <u-v>¢+/_1/31p<u-v>¢

with the test function from Lemma 15.3. Then, by Lemma 15.3 we get

t
1/ \u(t)]2+1/ / \Vu]2§C§92r_3/ uf?
Or Jg,, Or J_(or)2 /B, Q.

430722 [ uf? = (), | ful+ €307 [ ol Jul
Qr "

r

Now, by the discussion in Sect. 15.1, see (15.16), we have

1 1/t 2
0/ |u(t)|2+9/ / Va2 <3¢2056 [ sup / |u(t)|2+r_1/ yvu|2]
T J By, T J—(6r)2 /By, —r2<t<0J B, Q-

—|—4CZC’§9_6 (7“_1 sup / |u(t)\2) (7‘_1/ |Vu|2> —|—C'320_2r_1/ Ip| |l
*7‘2<t<0 r Qr Qr
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We focus now on the additional term

-
V]

c§e2r2/Q [Pl [ul < €367 2 lull s Pl 3

2
< C:%HQ <r2/ \u]?’) ’ + C§976 (7“2/ \pyg)
Qr Qr

So if we apply (15.18), we obtain

1 I 2
max / |u(t)|2,/ / Vu? | <4C53C36% |r~! sup / |u(t)|2—|—7“_1/ |Vu)?
or Jp,, Or J_or)2 J By, —r2<t<0J B, Qr
+4C3C307% [+ sup / |u(t)[? <7“_1/ |Vu\2> + 02076 <r_2/ ]p|3)
—r2<t<0/ By T Qr

Now introduce the estimate

) 3 4
((07")_2/ ]pﬁ)g <2036 (r_l sup / u(t)]2> (7“_1/ ]Vu\Q)
Qor —r2<t<0J By Qr
+2C203 | r / lpl2 ) . (15.23)

We need now to exploit one of (15.1)-(15.2). We choose

cio (2 [ k) o (2 [ i)
) , Qr

ol Q

Ol

1
limsup/ |Vul? < 1. (15.24)

r—0 T
Then, for r¢g > 0 small enough, we have

1
/ |Vu|? < 2¢ for r € (0,7]. (15.25)
Qr

r
Then we have

1

2
— [ Ju(t)? < 4C2C;6? [7’1 sup / [u(®)[* + 261
Or By,

—r2<t<0J B,

4
3
—l-SCfC%H_Gq r~1 sup /|u(7§)\2 +C§6‘6 (r_2/ \p]g>
—r2<t<0 . Qr
and

3 4 4
<(9r)_2/ |p|g> ’ < 4053619_2 (7“_1 sup / |u(t)\2> —}—20539% <7’_2/ \p|§>
Qor —r2<t<0J B, Qr
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Then we obtain

[, o (o0 [ i)

r~t sup /\u(t)]2+261

—r2<t<0

+8C3C30 %% (7"1 sup / ]u(t)\2>+0§097 <r2/ \p|§>
—r2<t<0J By Qr

4

4 4 3

+4C3 107 [ r~1 sup / u(t)|? —1—20539%0_7 (r_z/ |p]g> .
—r2<t<0J B, Qr

By = [ o (72 [ rpwi)g ,

2 2 4 4
E(0r) < 8C2C3 0% + <4c§003 0% +8C5C30 %€y + C30 + 4C3 1677 + 2C§9§> E(r).

ol

2
< 4C3C§6*

Setting
we obtain

2 4
Choosing # small enough, we can assume 8032003 6% < 1/2 and C§9 + 20530% < 1/5, so that

4
E(0r) <5 'e + (ﬁ) + 80320207 % + 4053619—9) E(r).

4
We choose €1 so that 8CZC§9_661 +4C2 €107 < 1/5. Then we obtain
E(0r) <27le; +27LE(r).

Then, proceeding as in Sect. 15.1, if we know that limsup,_, E(r) < oo, we conclude
E(r) < 2¢ for 0 < r < rg for some appropriately small 7. Then we get

3 2
7“_2/ lul? < Co33/%e; < 271ej for e1 < 3(271C; 'ep) (15.26)

Similarly

w

7"_2/ Pl <OTEI(r) <072ici <271 for ey < 277275 ()5.

Then we get (15.3). To complete the proof, up to (15.23), we need to show limsup,_,o E(r) <
oo. By the argument in (15.1), having lim sup,_, E(r) = oo would imply

3
sup | s [ e [l = o
Oro<r<rg | —r2<t<0J B, Qr
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But this would imply either u ¢ L®((—R?,0), L?(Bg,R%)) or p & L*?(Qgr,R), contradict-
ing the hypotheses.
O

Finally, we state the lemma needed for (15.23).

Lemma 15.5. There exists Cs such that forp € L%(Qr) andu € L3(Q,)NL>®((—r2,0), L*(B,))
and for —Ap = 0;0;(uu;) in Qr, then for any 0 < 0 < 1/2 we have

3
2 3
o0 [ wtsco (7 s [ouor) (o o)
Q@T‘ —r2<t<0 [s Qr
+C’50r2/Q Ip|2. (15.27)

Proof. By scaling, it suffices to con51der case r = 1. We will start by assuming u € C’OO( ).

1
This in turn implies that p(t) € L2 ((=1,0)),C*(By)) for all k. Let now ¢ € C>(R?,[0,1])
with

1lin 33/4
@) = {() outside By/s.

Let Uj; = ui(uj — (uj)1) where (uj), = (uj)p, = v|Bpv|” fBT uj. Notice that —Ap =
0;0;U;;. Then, by Lemma 11.1, we have
1 1
¢p = (=0) H(=D)dp = —— * (=L)¢p) = —— * (=9Ap — pA¢ — 2V $ - Vp)
Ar|z| Ar|z|
1
= Infa] * (00:0;Uij — pAgp — 2V ¢ - Vp)
1
= Infa] +(0:0;(¢Ui5) — 0; (Uij0;9) — 9;(Uij0;9) + Uij0;0ip — pA¢ — 2V - (Vgp) + 2pA¢)
1 1
= zm * (0(¢Us5) — 2Ui50i¢ — 2p0;¢) + )z * (Uij0;0i¢ + pAd)
I, 1
= il (0;(oUs5) — 2Us0:¢ — 2p0j¢) + | * (Ui0;0i¢ + pAd)

Like in Lemma 14.9 we conclude

* (Uij0;0;¢0 + pAd) .

1 Oii 3x;x; T
=——PV. |2 - 2 2

1
"l

We have p = ¢p in QQy. We write

_ 1 (5” 3125:13]‘ B
n=—g bV <<\m|3 2 )) * (0Uy)
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Then

il 5 g, = CZ 19U3511 3 sy = CZ s = i)l g, ) = C'llullza(pyllug = (i)illzos,)
,J 2¥)

< Cllull g2y IVullL2(s,)-

Next, we write

X 1 Ti —Yi
p:*Ui'8i¢:/ —— = Uij0i(y)d(y).
’ Am|z? ’ 27 J3/a<|yl<4/5 drlx —y[3 7Y w)elv)

Then, using Yang’s inequality,
HP2HLg(Be) S HWHL1(1/4§|x\§2)Hui(uj - (“j)l)HL%(BMS) < CHUHL2(B1)HVUHL2(31)-

Similarly, for

1
p3 = —— * U;;0;0;¢

47 |x|
we have
12305 5, % 78t sty = o)l g, < Ol |Vl
For
= A
P4 prap * pAg
we have
Ipall 3 s,y < OlIPallLcisy) S OlIplirs,) < COlpll g 4

and, similarly, for

x;
= % 2pd)
p5 471_’37‘3 * p ]¢

we have

2

Thus, we have

191,35,y < Cllellza I Vull iz, + O8Il 3.,

Lz(Bg) — 1)
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and so

3 0 3 3
2 2 2 3 2
9y <€ [ Ml 190 e+ OOl o

<cuuuuL2 ol o lIVulZs gl oo o) + CElpl
< Ol s eIVl gy + OOl

Q1)
3
2

< 0926 2 ||u||Loo ((—62,0),L5(By) )HVUHL2(Q + 093||pH

3 3
/ rpwiscelﬂ( o [ |u<t>\2)4(/ \W)“
QB —1<t<0 Bl Ql
+093/ |2,
Qr

which is (15.27) for r = 1.

that is

A Appendix. On the Bochner integral

For this part see [3]. Let X be a Banach space.

Definition A.1 (Strong measurability). Let I be an interval. A function f : I — X is
strongly measurable if there exists a set £ of measure 0 and a sequence (f,(¢)) in C.(I, X)
s.t. fu(t) — f(t) for any t € I\ E.

Remark A.2. Notice that when dim X < oo a function is measurable (in the sense that
f~1(B) is measurable for any Borel set B) if an only if it is strongly measurable in the
above sense. Indeed if f is strongly measurable in the above sense then as a point wise limit
of measurable functions f is measurable, see Theorem 1.14 p. 14 Rudin [15]. Viceversa
if f is measurable, then f is strongly measurable in the above sense, see the Corollary to
Lusin’s Theorem in Rudin [15] p. 54.

Ezample A.3. Consider {z;}7_, in X and {A4;}_; measurable sets in I with |4;| < oo and
with A; N A, =0 for j # k. Then we claim that the simple function
Z zixa,;(t): I — X (A.1)

is measurable. Indeed, see Rudin [15] p. 54, there are sequences {®; ; }ren in Cg (I,R) with
k—00
@jk(t) "= xa,(t) a.e. and hence

CUI,R) 3 fi(t) Zwmk ) "22° f(¢) ae. in I.
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Proposition A.4. If (f,) is a sequence of strongly measurable functions from I to X
convergent a.e. to a f: 1 — X, then f is strongly measurable.

n—oo

Proof. There is an E with |E| = 0 s.t. f,(t) — f(¢t) for any ¢t € I\E. Consider for any

k—o00

n a sequence Ce(I,X) > for — fn a.e. We will suppose first that |I| < co. By applying
Egorov Theorem to { || fox — fallbren there is E, C I with [E,| < 27" s.t. || fuk— foll 7570
uniformly in I\E,, Let k(n) be s.t. ||fnrm) — full < 1/nin I\E, and set g, = fy, x(n)- Set
F = EUJ(N,, Upsm £n). Then [F| = 0. Indeed for any m

o o
[F| <|E|+ ) |Ea| <|EI+ ) 27" "3"0.

n=m n=m

n—oo

Let t € I\F. Since t ¢ E we have f,(t) — f(t). Furthermore, for n large enough we have
t € I\E,. Indeed

tZ(\J En=3mst. tg | En= t¢E,Vn>m.

m n>m n>m
Then ||gn(t) — fu(t)|| < 1/n and g,(t) "= f(t). So f(t) is measurable in the case |I| < co.
Now we consider the case |I| = co. We express I = U,I, for an increasing sequence of

intervals with |I,,| < oo. Consider for any n a sequence C.(I, X) 3> fn i hopo f a.e. in I,.
k—o00

Then by Egorov Theorem to || f, 1 — fnll thereis E, C I,, with |E,| <27 st. for — fo

uniformly in I,,\ B, Let k(n) be s.t. || f xn)— fall < 1/nin I,\E, and set g, = f,, j(n)- Then

defining F' like above, the remainder of the proof works exactly like for the case |I| < oc.
O

Example A.5. Consider a sequence {z;};en in X and a sequence {A;};en of measurable
sets in I with |A;] < oo and with A; N Ay = () for j # k. Then we claim

ft) = ijXAj (t) (A.2)

is measurable. Indeed if we set f,(t) := ijXAj (t), then we have li_>m fa(t) = f(t)
7j=1

for any ¢, since if ¢t ¢ U2, A; both sides are 0, and if ¢ € Ay, then for n > ng we have
fn(t) = xn, = f(t). Hence by Proposition A.4 the function f is measurable.
When the sum in (A.2) is finite then the function f is called simple.

Example A.6. Consider a sequence {z;}jeny in X and a sequence {A;};en of measurable
sets in I where again A; N Ay = () for j # k but we allow |A;| = co. Then

F(8) ==Y wixa, (1) (A.3)
j=1
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is measurable. To see this consider f,,(t) = X[—nn(t)f(t). Then
Fal®) =D wixa,ni—nm (1)
j=1

and by Example A.5 we know that each f,(t) is strongly measurable. Since f,(t) — f(¢)
for any t € I we conclude by Proposition A.4 that f is strongly measurable.

Another natural definition of measurability is the following one.

Definition A.7 (Weak measurability). Let I be an interval. A function f : [ — X is weakly
measurable if for any 2’ € X' the function ¢t — (2/, f(¢)) x’x is a measurable function I — R.

Obviously, strongly measurable implies weakly measurable. Let us explore the vicev-
ersa.

Definition A.8. Let I be an interval. A function f : I — X is almost separably valuable
if there exists a 0 measure set N C I s.t. f(I\N) is separable.

The following lemma shows that strongly measurable functions are almost separably
valuable.

Lemma A.9. If f: I — X is strongly measurable with (f,(t)) a sequence in C.(I,X) s.t.
fu(t) = f(t) for any t € I\E for a 0 measure set E C I then f(I\FE) is separable and there
exists a separable Banach subspace Y C X with f(I\F) CY.

Proof. First of all f,(I N Q) is a countable dense set in f,,(I). So fy(I) is separable. In a
separable metric space any subspace is separable. So f,,(I'\E) is separable. The closed vector
space Y generated by U, f,(I\E) is separable. Indeed let C' C U, f,(I\E) be a countable
set dense in U, f(I\E). Let Spang(C) be the vector space on Q generated by C. Then
Spang(C) is dense in Y. For C' = {1, x2, ...} we have Spang(C) = UpZ,Spang ({1, ..., Tn }).
This proves that Spang(C) is countable and that Y is separable. O
Ezample A.10. Let X be a Hilbert space with an orthonormal basis {e; }tcg. Then the map
f:R — X given by f(t) = e; is not strongly measurable. This follows from the fact that it
is not almost separably valuable.

On the other hand if x € X then ¢t — (f(¢), z) is different from 0 only on a countable subset
of R, and as such it is measurable. Hence f is weakly measurable.

Notice however that if C' C [0, 1] is the standard Cantor set (which has 0 measure and has
same cardinality of R) and if {€;};c¢ is another basis of X, then the map

) = e; for t € C and
g\ = 0 otherwise

is weakly measurable (like f and for the same reasons) and is almost separably valuable.
Pettis Theorem, which we prove below, implies that g : R — X is strongly measurable.

The following lemma will be used for Pettis Theorem.
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Lemma A.11. Let X be a separable Banach space and let S' be the unit ball of the dual
X'. Then X' is separable for the weak topology (X', X), see Brezis [2] p.62, that is there
exists a sequence {x;,} in S" s.t. for any x' € S there ewists a subsequence {x, } s.t. for
any x € X we have JEEJ%M@X’X =, 2)xx.

Proof. Let {z,} be dense in X. For any n consider
F, : 8" — R" defined by F,(z) := ((«/, z1)x'x, -, (2, 20) x7 x)-

Since R™ is separable, and so is F,(S’), there exists a sequence {xz! , }i s.t. {Fy(x] )}k is
dense in F,(S"). Obviously {2;, ;}nk can be put into a sequence. For any 2’ € S’ for any n
there is a ky, s.t. [(z' — ], ;. ,x;) x7x| < 1/n for all i < n. This implies that for any fixed i

we have li_)m (@) o mi)xrx = (2, 2;) x x. By density this holds for any z € X. O
n o0 yhvn

Proposition A.12 (Pettis’s Theorem). Consider f : I — X. Then f is strongly measurable
if and only if it is weakly measurable and almost separable valuable.

Proof. The necessity has been already proved, so we focus on the sufficiency only. By
modifying f we can assume that f(I) is separable. By replacing X by a smaller space, we
can assume that X is separable.

Fix now x € X. Then we claim that ¢ — || f(¢) — z|| is measurable. Indeed for any a > 0

{tel:|If(t) -zl <a} =Nwes{t € I:[{a, f(t) — 2)xx| < a}.}

Using the fact that S’ is separable in the weak topology o(X’, X) and the notation in
Lemma A.11, we have

{tel:|f(t) -l <a} = Nuen{t € I+ |(z, f(1) — 2)xrx| < a}.

Since the set in the r.h.s. is measurable, we conclude that ¢ — || f(¢) — z|| is measurable and
so our claim is correct.

Consider now n > 1. Since f(I) is separable there is a sequence of balls {B(z;, 2)};>0
whose union contains f(I). Set now

{ W = {t: f(t) € B(zo, 1)},
(,U]('n) = {t: f(t) € B(zj, 1)}\ Upej )
and

Fult) =D wix_om (1),
j=0 !

Notice that szowj(") = I and they are pairwise disjoint and measurable. By Example A.6
we know that f, : I — X is strongly measurable. Furthermore, for any ¢ € I there is a j

s.t. te wjn) and this implies

% > Hf(t) —.iL'jH = Hf(t) - fn(t)H
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In other words, || f(t) — fu(t)|]] < 1/n for any ¢t € I. Then f,(t) — f(t) for any ¢, and so by
Proposition A.4 the function f : I — X is strongly measurable. O

Ezample A.13. Consider the map f : (0,1) — L°(0, 1) defined by ¢ EN X(0,t)- This map is
not almost separable valued. Indeed t # s implies || f(t) — f($)|loo = 1. If f was almost
separable valued then there would exist a 0 measure subset E in (0,1) and a countable set
N = {tp}n in (0,1)\E such that for any ¢t € (0,1)\(EUN) there would exist a subsequence
ng with f(t,,) Fope f(t) in L*°(0,1). But this is impossible since || f(t) — f(tn,)]|ooc = 1.

On the other hand f : (0,1) — L2(0,1) defined in the same way, is strongly measurable.

First of, since L?(0,1) is separable, it is almost separable valued. Next for any given any
w € L?(0,1) we have

(f()sw)r2(0,1) :/0 w(zr)dx

which is a continuous, and hence measurable, function. So f is also weakly measurable and
hence it is strongly measurable by Pettis Theorem.

Recall that in Remark A.2 we mentioned another possible notion of measurability, that
is that f : I — X could be defined as measurable if f~1(A) is a measurable set for any open
subset A C X. We have the following fact.

Proposition A.14. Consider f : I — X. Then f is strongly measurable < it almost
separably valuable and f~1(A) is a measurable set for any open subset A C X.

Proof. The ”<" follows from the fact that for any a open subset of R and for any 2/ € X
the set A = {& € X : (z,2')x x» € a} is open and for g(t) := (f(t),2')x,x» we have
f1(A) = g7'(a). So the latter being measurable it follows that g is measurable and
hence f is weakly measurable. Hence by Pettis Theorem we conclude that f is strongly
measurable.

We now assume that f is strongly measurable. We know from Lemma A.9 that f is almost
separably valuable. Let U be an open subset of X. Let (f,), be a sequence in C2(I, X) with
fu(t) "= f(t) a.e. outside a 0 measure set E C I. Let U, = {z € X : dist(z,U) > r}.
Then

STHUNE = (Um>1 Un>1 mkE"fk_l(U%))\E' (A.4)

To check this, notice that if ¢ belongs to the left hand side , then f(¢f) € U1 for some

mQ
n—oo

mo and, since fn(t) — f(t), for n large we have fi(t) € U if k > n for m; > myp
preassigned. Viceversa if ¢ belongs to the right hand side, thenlthere exist n and m s.t.
fx(t) € Ux for all k > n. Then by fi(¢) hpe f(t) it follows that f(t) € U1 with the latter

a subset of U. This proves (A.4). Since the r.h.s. is a measurable set, this completes the
proof. O
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Definition A.15 (Bochner integrability). A strongly measurable function f : I — X is
Bochner-integrable if there exists a sequence (fy(t)) in Co(1, X) s.t.

lim / 1fult) — £(8)]xcdt = 0. (A5)

n—oo

Notice that || f,(t) — f(¢)||x is measurable.

Ezxample A.16. Consider the situation of Example A.13 of a Hilbert space X with an or-
thonormal basis {e;}ter and the map f: R — X, which we saw is not strongly measurable
and hence is not Bochner—integrable. Notice that f is Riemann integrable in any compact
interval [a, b] with f;f(t)dt =0.

To see this recall that the Riemann integral is, if it exists, the limit

b

/ f(t)dt = lim Z f(t;)|L;] with t; € I; arbitrary
@ &A1= I eA

where A varies among all possible decompositions of [a,b] and |A| = maxjea |I|. We have

|A]—0
%

IS e ILl12 = S erys e 111l < 2 3 15]14] = 21416 —a) 57 0.

L;en gk J
Proposition A.17. Let f : I — X be Bochner—integrable. Then there exists an x € X s.t.
if (fu(t)) is a sequence in C.(I,X) satisfying (A.5) then we have

lim z, = x where x,, == /fn(t)dt. (A.6)
I

n—oo

Proof. First of all we check that x,, is Cauchy. This follows immediately from (A.5) and
from

len — emllx = | / (Falt) = Fn(®)dt]x < / 1t) — Fon(0) ]t

< /I 1ult) — F(8) ] xdt + / 1£(6) — Fn() .

Let us set © = limx,,. Let (g,(t)) be another sequence in C.(I, X) satisfying (A.5). Then
lim [; gn = x by

u/gn dt—xnx—n/gn () dt+/fn dt — ox

/Hgn fn ”th‘f‘”/fn t—.CCHth
< /I lgn(t) — F(8)][xdt + / 1ult) — FOllcdt + | / Jult)dt — o xdt.
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Definition A.18. Let f : I — X be Bochner—integrable and let x € X be the corresponding
element obtained from Proposition A.17. The we set [, f(t)dt = x.

Theorem A.19 (Bochner’s Theorem). Let f : I — X be strongly measurable. Then f is
Bochner—integrable if and only if || f|| is Lebesque integrable. Furthermore, we have

II/If(t)dtH S/I\f(t)lldt- (A7)

Proof. Let f be Bochner—integrable. Then there is a sequence (f,,(t)) in C.(I, X) satisfying
(A.5). We have ||f|| < ||fnll + IIf = full. Since both functions in the r.h.s. are Lebesgue
integrable and || f|| is measurable it follows that|| f|| is Lebesgue integrable.

Conversely let ||f|| be Lebesgue integrable. Then there exist a sequence (g,(t)) in
Ce(I,R) and g € LY(I) s.t. [, gn(t) — || f(¢)|||dt — 0 and |g,(¢)| < g(t). In fact it is possible
to choose such a sequence so that ||gn — gml[z1() < 27" for any n and any m > n (just by
extracting an appropriate subsequence from a starting g, 3). Then if we set

N
SN() =Y |gn(t) = gat1 (t)] (A.8)
n=1

we have [[Sn|[z1) < 1. Since {Sn(t)}nen is increasing, the limit S(t) := limp o0 Sn(?)

remains defined, is finite a.e. and [[S]/p1;) < 1. Then |g,()| < [g1(t)] + S(t) =: g(?)

everywhere, where g € L'(I). Notice that li_>m gn(t) is convergent almost everywhere (it
n—oo

convergent in all points where lim,,_, 1 Sy, (t) is convergent). By dominated convergence it
follows that this limit holds also in L'(I) and hence it is equal to || f||.

Let (fn(t)) in C.(I,X) s.t. fo(t) — f(t) a.e. (this sequence exists by the strong measura-
bility of f(t)). Set

PRIAC)
= o+ 10

Notice that (uy(t)) is in C.(I, X). We have

gn @1 [[ (D]
1fa (O] + 5

We have (where the 2nd equality holds because because li_)m gn(t) = || f ()| and li_)rn (@) =
1F @) a.e.)

lun ()] < < lgn(B)] < g(t).

lim wu,(t) = lim 19n(1)]

n—o00 n—o0 Wf”(t) = nh_{go fn(t) = f(t) a.e..

3Suppose we start with a given {gn}. Then for any 27" there exists N, s.t. ni,n2 > N, implies
lgn, — gnallerny < 27". Let now {p(n)} be a strictly increasing sequence in N s.t. ¢(n) > N, for any n.
Then ||gy(n) — Go(m)llLr(ry < 27" for any pair m > n. Rename g, (n) as gn-
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Then we have
i fun (t) — F(2)]| = 0 aue. with [Jun(t) — F(£)]| < g(t) + | F(H)] € L' (D).

By dominated convergence we conclude

lim /I lun(t) — F(8)||dt = 0.

n—oo

This implies that f is Bochner—integrable. Finally, we have

I/ serar = tim | [ untt)arl < Jim [ oot = [ 50
]

Corollary A.20 (Dominated Convergence). Consider a sequence (f,(t)) of Bochner—integrable
functions I — X, g : I — R Lebesgue integrable and let f : I — X. Suppose that

[fn@)]] < g(t) for all n
7}1_%0 fn(t) = f(t) for almost all t.

Then f is Bochner—integrable with [; f(t) = limy, [} f,(t).

Proof. By Dominated Convergence in L'(I,R) we have [, |f(t)| = lim, [;[|fn(¢)]l. By
Proposition A.4, as a pointwise limit a.e. of a sequence of strongly measurable functions, f
is strongly measurable. By Bochner’s Theorem f is Bochner—integrable. By the triangular
inequality

iimsup | [ ()= £u(0)1 < lim [ 1£6) = £.(0)] =0

where the last inequality follows from |[|f(t) — fn(t)|| < [[f(®)|| + ¢g(t) and the standard
Dominated Convergence. O

Definition A.21. Let p € [1,00]. We denote by LP(I, X) the set of equivalence classes
of strongly measurable functions f : I — X s.t. [[f(t)|| € LP(I,R). We set ||f|lrr(7,x) :=

A e 1 m)-
Proposition A.22. (LP(I1,X),|| ||z») is a Banach space.

Proof. The proof is similar to the case X =R , see [2].
(Case p = 00). Let (f,) be Cauchy sequence in L>°(I, X). For any k£ > 1 there is a N, s.t.

1
Il fr = fmllLoe(r,x) < T for all n,m > Nj.
So there exists an Fy C I with |Ex| = 0 s.t.

1
| fr(t) — fr(t)||x < Z for all n,m > Ny and for all for ¢t € I\ E}.
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Set E := UpE). Then for any t € I'\E the sequence (f,(t)) is convergent. So a function
f(t) remains defined with

1
Ifn) — fD)]lx < % for all n > Ny, and for all for ¢t € I\ E. (A.9)

By Proposition A.4 the function f is strongly measurable. By (A.9) we have f € L>°(I, X)
and )
[ fr = fllzee(r,x) < 7 for all n. > N,

and so f, — f in L*>(1, X).

ol

(Case p < o). Let (f,) be Cauchy sequence in LP(I, X) and let (f,,) be a subsequence
with
i = fana oz xy < 27°

Set now

l
a(t) =D () = fra (Dl
k=1

Then
lgillze(rry < 1.

By monotone convergence we have that (g;(¢)); converges a.e. to a g € LP(I,R). Further-
more, for 2 < k <1

-1
£ () = Fus D llx =D 1, (8) = Frpr (Dllx < 9(8) — g (2)
j=k

Then a.e. the sequence (fy, (t)) is Cauchy in X for a.e. ¢ and so it converges for a.e. t to
some f(t). By Proposition A.4 the function f is strongly measurable. Furthermore,

1F(#) = fa Dl x < g(2).

It follows that f — f,, € LP(I,X), and so also f € LP(I,X). Finally we claim |f —
Juellze(r,xy — 0. First of all we have || f(t) — fu, (¢)[[x — 0 for a.e. t and

1F®) = fu DI < ¢"(2)

by dominated convergence we obtain that || f — f,,||x — 0 in LP(I,R). Hence f,, — f in
°(1, X). O

Proposition A.23. C°(1,X) is a dense subspace of LP(I, X) for p < occ.
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Proof. We split the proof in two parts. We first show that C?(I, X) is a dense subspace of
LP(I,X) for p < oco. For p = 1 this follows from the definition of integrable functions in
Definition A.15. For 1 < p < oo going through the proof of Bochner’s Theorem A.19, the
functions u, considered in that proof can be taken to belong to C%(I, X) and converge to
fin LP(1,X).

The second part of the proof consists in showing that C2°(1, X)) is a dense subspace of
CY(I,X) inside LP(I, X) for p < co. Let f € CY(I, X). We consider p € C°(R, [0,1]) s.t.
[ p(x)dx = 1. Set pe(x) := e *p(x/€). Then for € > 0 small enough p, x f € C(I, X). We
extend both f and p * f on R setting them 0 in R\7. In this way p. * f € C°(R, X) and
f € CYR, X) and it is enough to show that p, * f 20 fin LP(R, X)..

We have

pes F(8) — f(t) = /R (F(t— es) — F(3))p(s)dy

so that, by Minkowski inequality and for A(s) := || f(- —s) — f(:)||zr, we have

[pe x f(t) = f(E)]|r < / Ip(s)|A(e s)ds.

Now we have lims_,0 A(s) =0 and A(s) < 2|/ f||zr. So, by dominated convergence we get

iy | fl1r =l [ |p(s)| (e 5)ds = .

So
lim po s f = f in /(R X). (A.10)

Proceeding as in the previous proof, we can prove the following.
Proposition A.24. Let p € [1,00) and f € LP(R, X). Set
t+h

Tnf(t) =h"t (s)ds fort € R and h # 0.
t

Then Ty f € LP(R, X) N L¥(R, X) N C°R, X) and Ty f h30 fin LP(R, X) and for almost
every t.

O
Definition A.25. We denote by D'(I, X) the space L(D(I,R), X).
Corollary A.26. Let f € L} (I, X) be such that f =0 in D'(I,X). Then f =0 a.e.

loc

Proof. First of all we have [, fdt = 0 for any J C I compact. Indeed, let (¢,) € D(I) with
0 <y, <1and ¢, — xs a.e. Then

/fdt: lim pnfdt =0
J n—-4o00 T
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where we applied Dominated Convergence for the last equality. _
Set now f(t) = f(t) in J and f(t) = 0 outside J. Then Tj, f = 0 for all h > 0. Then f(t) =

for a.e. t. So f(t) =0 for a.e. t € J. This implies f(¢t) = 0 for a.e. t € R. O
Corollary A.27. Let g € L}, (I, X), to € I, and f € C(I,X) given by f(t) fto
Then:

(1) f'=g in D'(I, X);
(2) [ is differentiable a.e. with f' =g a.e.

Proof. Tt is not restrictive to consider the case I = R and g € L(R, X). We have

t+h B
Thy(t) = hl/t g(s)ds = ‘w

By Proposition A.24 Tyg h30 g for almost every ¢. This yields (2).
For ¢ € D(R) we have

- /R F()g (¢t
Furthermore (t 1 h) ®)
lim L4 - 2 — J(¢) in L®(R).
% SEDEND Ft—h) — 1)
(o —}lg%/ 0 at =i | o=

- —}llii%/Rgo(t)T_hg(t)dt: (9, )

Definition A.28. Let p € [1,00]. We denote by WHP(I, X) the space formed by the
ferl(1,X)st. ffeD(,X)isalso f' € LP(I,X) and we set || f|lw1e = |flle + ||/ || ze-

Lemma A.29. Let u,g € L'(1, X) be such that

(u(ta), f)xx- — (W), f)xx- = / ’ (9(s), f)xx=ds for any f € X*.

t1
Then Oyu = g in D'(I, X).

Proof. We immediately obtain (u(t), f)yy« € AC(I) with derivative 0 (u(t), f) xx+ =
(g(t), f)xx+- For any ¢ € D(I) and any f € X*

(= [roewar) == [ ne o Od= [ 60 D o= ( [ aeans)
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which yields

- /u(t)cp'(t)dt = /g(t)gp(t) for all ¢ € D(I)

1 1

and so dyu = g in D'(I, X).
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