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Abstract

In this paper, we study an elliptic operator in divergence-form but not necessarily sym-
metric. In particular, our results can be applied to elliptic operator L = VA+ u(x,t) -V,
where u(-,7) is a time-dependent vector field in R”, which is divergence-free in the distri-
butional sense, i.e. V-u = 0. Suppose u € L=(0,00;BMO~!(R")). We show the existence
of the fundamental solution I"(x,#; &, T) of the parabolic operator L — d;, and show that I"
satisfies the Aronson estimate with a constant depending only on the dimension #, the el-
liptic constant A and the norm |[ul| ;- gyo-1). Therefore the existence and uniqueness of
the parabolic equation (L — d;)v = 0 are established for initial data in L?-space, and their
regularity is obtained too. In fact, we establish these results for a general non-symmetric
elliptic operator in divergence form.

Key words: Aronson estimate, divergence-free vector field, Harnack inequality, parabolic
equation, weak solution
AMS classification: 35K08

1 Introduction

The analysis of the Navier-Stokes equations, which are non-linear partial differential equations
describing the motion of incompressible fluids confined in certain spaces, has inspired a large
portion of the mathematical analysis of non-linear partial differential equations (see e.g. [19,
20, 24, 33] and etc.) since the fundamental work by Leray [21]. The Navier-Stokes equations
are partial differential equations of second-order

d
Eu-l—u-Vu:vAu—Vp, (1.1)

Vou=0, (1.2)

subject to the no-slip boundary condition if the domain of fluid is finite, where u = (u',u?,u?)

is the velocity vector field of the fluid flow, p(x,7) is the pressure at the instance ¢ and location
x. Leray [21] constructed a weak solution # which belongs to the space L™ (O,oo;Lz(]R”))
and also to the space L? (O,oo;H ! (]R”)) The vorticity @ exists in L?’x space and formally, by
differentiating the Navier-Stokes equations, solves the vorticity equation

d
Ea)jtu-Va):vAaH—a)-Vu, (1.3)
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where the velocity u and the vorticity @, which is also a time-dependent vector field @ =
(o', w?, %), are related by the definition that @ = V x u. The resolution of the three dimen-
sional Navier-Stokes equations remains to be an open mathematical problem (see e.g. [20, 39]).
Most literature in this research area concentrates on the understanding of related partial differ-
ential equations and numerical solutions.

The Navier-Stokes equations and the vorticity equation may be put into the following form

d
(——VA—f—M-V)M:—Vp, (1.4)

ot

and 5
<E—VA+L£-V)(D:(D-VM (1.5
respectively, where the diffusion part is the same and involves the following parabolic operator
L J VA+u-V (1.6)

==—— u-V. .
ot

The elliptic operator VA —u -V is the generator of the so-called Taylor diffusion (see Taylor
[37, 38]) of the flow of fluids. There are two non-linear terms appearing in the Navier-Stokes
equations and the vorticity equation, which determine the turbulent nature of the flow of fluids
(see e.g. [22, 23]). The parabolic operator L has the capability of covering the so-called non-
linear convection mechanism — the rate-of-strain (for the Navier-Stokes equations [39]) and the
vorticity (in the case of the vorticity equation) can be amplified even more rapidly by an increase
of the velocity. It is therefore important to study the parabolic equations associated with the
elliptic operator A = VA —u -V, where u is a weak solution of the Navier-Stokes equations.
The main feature here is that u(x,7) is a time-dependent vector field with little regularity, which
however is solenoidal, that is, for every ¢, V- u(-,#) = 0 in the distributional sense. Hence
the formal adjoint A* = VA+u -V is also a diffusion generator. These special features have
significance, and have been explored in several recent articles (see e.g. [17, 31, 32]). In this
paper we give a thorough study for a class of such parabolic equations.

A vector field u = (ui) is divergence-free, i.e. V-u = 0, implies that its corresponding
(n— 1)-form (with respect to the Hodge star operation) u is closed, that is, d xu = 0. In fact
the divergence operator V- coincides with the Hodge dual xdx up to a sign, where d is the
exterior differentiation. Therefore, according to the Poincaré lemma, xu is exact, that is, there
is a (n —2)-form b so that xu = db. Hence u coincides with xdb up to a sign. b is a form with
components b”/ where (b"/) is skew-symmetric, and

wvoy W0

= oxt dxJ’
l:.lf

The elliptic operator VA —u -V can thus be put into a divergence form

) ; )
lz;’ﬁ( ~) 8xl Zaxl( 8xj>’

where A = (Aij ) is not necessarily symmetric. The symmetric part (v5ij ) is uniformly elliptic,
and the skew-symmetric part (b’f ) determines the divergence-free drift vector field u.
In the present paper we develop a theory for the linear parabolic equation

d
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under very weak assumptions that (A") is uniformly elliptic and its anti-symmetric part only
belongs to the L=(0,00;BMO(IR")) space (or L;°(BMOy) for short).

The paper is organized as follows. In Section 2, we describe the main result, that is the
Aronson estimate which depends only on the elliptic constant and the L (0,00; BMO(R")) norm
of the anti-symmetric part of A. The Aronson estimate is the key tool to the study of weak
solutions. In Section 3, we provide several results which will be used to prove the Aronson
estimate in our setting. These results are interesting by their own, including several versions of
the compensated compactness theorem, and a density result of the BMO space. In Section 4, we
give the details of the proof of the Aronson estimate, and finally in Section 5, we study the weak
solutions to the linear parabolic equations in divergence form (but not necessarily symmetric)
under weak assumptions. In particular, we prove the existence and uniqueness of weak solutions
to the parabolic equation associated with a non-symmetric diffusion matrix A = (AY).

2 Aronson’s estimate for non-symmetric parabolic equations

Let us begin with the description of our framework. We consider the following type of linear
parabolic equations of second order

%u(x,t) —[Au] (x,1) =0  onR" x (0,00), 2.1)
where " g 5
= —_— l.] . —_

A WZ_“I 5 (A (1) axf> (2.2)

is in divergence form but not necessarily symmetric, and their associated diffusion processes
in terms of fundamental solutions defined by (2.1). There is a unique decomposition A(x,t) =
a(x,t) + b(x,t) such that a(x,t) = (a"(x,t)) is symmetric, while b(x,t) = (b"/(x,)) is skew-
symmetric. We assume that A is uniformly elliptic in the following sense: there exists a constant
A > 0 such that i i
MEP < Y ditnndl = Y ATn&E < 516 @3
i,j=1 i,j=1

forany & = (&) e R", xe R"and ¢ > 0.

Let us first consider the regular case where A"/ are smooth, bounded and possess bounded
derivatives of all orders on R" x [0, o).

Let L=A, — % be the parabolic linear operator associated with (AY(x,7)). The formal
adjoint of L is again a parabolic operator (with vanished zero order term) given by

L . 0 0
* — . JU(. _ —
=Y 5 <A (,z)axj) +50 (2.4)

where A/ = a'/ — b'/ is the transpose of (A). It is known that (see Friedman [14], Theorem
11 and 12, Chapter 1), under the elliptic condition and smoothness assumptions on A" (x,1),
there is a unique positive fundamental solution I'(x,t; &, T) of the parabolic operator L, and it is
smooth in (x,7,&,7) on 0 < T <t < oo and (x,&) € R” x R". Recall that the following properties
are satisfied.

1) I'(x,2;&,7) >0 forany 0 < 7 <randx,& € R".



2) For every & € R" and 7 € [0,0), as a function of (x,7) € R" X (7,00), u(x,t) =T (x,t;&,7)
solves the parabolic equation Lu = 0 on R" x (7,):

¥ 2 (AT ) - SrnE D=0 aRix(re).  9)

i,j=1

3) Chapman-Kolmogorov’s equation holds

I'(x,;€,7) :/ I'(x,t;2,8) (z,5;&,7)dz. (2.6)

4) For any bounded continuous function f and 7 € [0,), it holds that
lim [ f(E)(x,t;&,7)dE = f(x) 2.7)
tlt R~

for every x € R™.
For 0 < 7 <1, let I7; denote the corresponding linear operator defined by

Leef) = [ AT (rE e 2.8)
where f is Borel measurable, either non-negative, or/and bounded. By (2.6)
Is;olrs =1z, (2.9)

forany 0 <7 <s <t.

Define I'*(x,s;y,t) = I'(y,t;x,s) for t > s > 0. Then I'* is the fundamental solution to
L*v = 0 in the sense that for every fixed (y,7), as a function of (x,s), I'* solves the backward
parabolic equation

) ) )
Z 3 (Aﬂ(x s)a jF (x,85, )) —|—$F*(x,s;y,t) =0 (2.10)

i,j=1

on (x,s) € R" x [0,¢). It follows that the fundamental solution I" also solves the backward
parabolic equation:

Y

l]l

(Aﬂ (&, T) 5 (x,t;f,f)) —|—%F(x,t;§,f) =0, (2.11)

which holds for any &, x e R" and 0 < 7 < ¢.
We are now in a position to state the main result of the present paper.

Theorem 2.1 There is a constant M > 0 depending only on the dimension n, the elliptic con-
stant A > 0, and the L™ (0,00, BMO(R")) norm of the skew-symmetric part b'/ = 3 (A" — AJ")
such that

L Mlx— &P , M x— &
WQXP {_Tl < F(x,t,ﬁ,’b’) < mexp [—m} (2.12)

forany 0 <1<t <ooand(x,§) € R" X R", where the L*(0,00; BUO(R")) norm of b is defined
by

20\ i<

0[] 1= (BM0,) = SuP \/ZHbJ ||BM0
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The heat kernel estimate (2.12) for parabolic equations has a long history. Two sided esti-
mate (2.12) was first established in Aronson [1, 2] for uniformly elliptic operators in divergence
form where A” is symmetric (so that b/ = 0) and his constant M depends only on the elliptic
constant A and the dimension n. Estimate (2.12) is therefore referred to as the Aronson esti-
mate. A weaker but global estimate similar to (2.12) under the same assumption as in Aronson
[2] already appeared in the appendix of Nash [29]. Aronson [2, 3] indicated that his estimate
can be established for a general elliptic operator, and a proof is available in Fabes and Stroock
[12], Stroock [34] and Norris and Stroock [30] too. In these papers, the Aronson estimate (2.12)
was established for the following type of uniformly elliptic operator

ST d & i d  d ;i A
AU - 1 . _ 1] .
) P (x,t)axj + Y a (x,t)b{,(x,t)axi W (a" (x,0)bj(x,1)) +c(x,1),

ij=1 ij=1

where (aij ) is symmetric and uniformly elliptic. In this case, the constant M depends on the
dimension, the elliptic constant A and the L;’f’x-norms of b, b and c.

A related topic to the Aronson estimate is the regularity of solutions to the parabolic equa-
tion Lu = 0 (see [19] for a complete survey of classical results). If the elliptic operator is
symmetric and is in divergence form, it was Nash [29] who proved the Holder continuity of
bounded solutions and also proved that the Holder exponent depends only on the dimension
and the elliptic constant A. Under the same setting as that of Nash [29], in 1964, Moser [26]
established the Harnack inequality for positive solutions of the parabolic equation Lu = 0, based
on which Aronson was able to derive his estimate (2.12). Fabes and Stroock [12] showed that
Moser’s Harnack inequality can be derived from Aronson estimate together with Nash’s idea,
and Stroock [34] further demonstrated that both the Holder continuity of classical solutions and
Moser’s Harnack inequality for positive solutions can be established by utilizing the two sided
Aronson estimate (2.12). Nash’s idea in [29] and the techniques in Moser [26, 27, 28] have been
investigated intensively during the past decades. Many excellent results have been obtained in
more general settings, but mainly under the symmetric setting of Dirichlet forms [15]. See for
example Grigor’yan [16], Davies [8] and Stroock [35] for a small sample of references, and see
also the literature therein.

The case that (A”) is non-symmetric has received intensive study only recently, due to the
connection with the Navier-Stokes equations and the blow-up behavior of their solutions. In Os-
ada [31], the Aronson estimate (2.12) was obtained for an elliptic operator in divergence form,
where (Aij ) may not be symmetric, his constant M in (2.12) however depends on the dimension
n, the elliptic constant A and the L;",-norm of the skew-symmetric part (b). In recent works
by Seregin, Silvestre, gverék, and Zlatos [32] and Friedlander, Vicol [13], they both relaxed the
condition on (/) from L7, to L*(0,00;BMO(R")) using De Giorgi’s technique. In [13], the
Harnack inequality is proved under assumptions that (b%/) is in L*(0,e0; BMO(RR")) and satis-
fies V-b € L2L2. In [32], the main result is the Harnack inequality for weak solutions satisfying
an additional local energy inequality. Also motivated by incompressible fluid, another closely
related problem is regarding the family of operators with fractional Laplacian (—A)% (instead
of Laplacian) and divergence free drift u, i.e.

d
L=—+(-A)%+u-V.
2y (=A% +u
Caffarelli and Vasseur [4] proved that when o0 = %, the corresponding parabolic equations with
u € L=(0,00;BMO(R")) has Holder continuous solution for any L?(R") initial data. Later in
Delgadino and Smith [10], similar results are proved for & € (3, 1) with u € L7(0,00;BMO ™~ ¥(R"),

5



27“ +y7=20—1, y€ (0,2a0 — 1]. Notice that when a = 1, the diffusion part is Laplacian and

u € L=(0,00;BMO~!(R")) can be regarded as a limit case. By the time of writing up this pa-
per, this is the first work that proved the Aronson estimate together with the Harnack inequality
and the existence of a unique weak solution only assuming that b € L*(0,00;BMO(R")). The
relaxation from L;°, to L*(0,00;BMO(R")) here is non-trivial, which is also exposed in [13]
and [32]. We take a different approach from the techniques used in [13] and [32], which is to
estimate the fundamental solution and relies on several versions of compensated compactness
results. In proving the upper bound of the Aronson estimate, we used essentially Proposition
3.2, which is in the same spirit as the classical compensated compactness results and is new to
the knowledge of the authors.
Moreover, it is mentioned in [32] that the fundamental solution I" of operator
d

A"’M(X,t) V_E

satisfies the diagonal decay estimate

I'(x,t;x,7) < Lﬁ
(r—1)2
for all t > 7 > 0. Our work was motivated by the observation made by Seregin and etc. [32] to
obtain a better estimate of I', and the approach put forward by Davies [7], Fabes and Stroock
[12], and Stroock [34]. We follow the approach in Davies and Stroock to work on the non-
symmetric case, and adopt their arguments to our case by overcoming the difficulties arising
from the singularities of the skew-symmetric part (b'/).
As consequences of the Aronson estimate, we have the following continuity theorem and
the Harnack inequality as in Stroock [34].

Theorem 2.2 There exist C > 0 and o € (0, 1) depending only on the dimension n, the elliptic
constant A and the L*(0,00; BMO(R"))-norm of the skew-symmetric part (b"), such that for
every 6 >0

!,/ / C / / / 04
|F(x7t;§,r)—F(x,t;§ 7T)| < §(|t _l|\/|x _x|\/|§ _§|> (2.13)

forallt>0, (¢',x,E"),(t,x,E) € [T+ 8%,00) x R* x R" with |t —t|V |¥ —x|V [y —y| < 4.

Theorem 2.3 [The Harnack Inequality] There exists a constant C > O depending only on n,A
and ||b|| = pmo,) such that given any non-negative v € L?(R") and set u(t,x) = Iy ,v(x), we have

sup u(t,x) <C inf u(t,y) (2.14)
[s,5+R2] x B(x0,R) [s-+3R2,5+4R?] < B(x0,R)

forany R >0, (x,s) € R" x [1,0).

3 Several technical facts

In this and next several sections, we are going to prove the main result Theorem 2.1. In this
section, we prove several technical facts which will be needed in the proof of the main result.

The first result we need is a variation of Coifman-Meyer’s compensated compactness the-
orem [5, 6, 20] which highlights the importance of the Hardy spaces in the study of partial
differential equations.



We first recall some facts on BMO functions [18, 33]. A function f is in BMO(R") if

1
I/lemo = sup — / () — fal dx < oo, 3.1)
8] /s

BCR"

where fp = ﬁ 3 f(x) dx and the supremum is taken over all open balls B € R” (in what follows,
B, (x) or B(x,r) denotes the ball centered at x with radius r). If define another norm

1
1£1om0, = Sup — / () — filP dox < oo 3.2)
P BcRn ‘B’ B

for any 1 < p < oo, the John-Nirenberg inequality [18] (see e.g. Appendix in Stroock and
Varadhan [36]) implies that || - ||BMop are equivalent for different p.

The original version of the compensated compactness theorem, which will be used in our
proof of the lower bound in the Aronson estimate, can be stated as follows.

Proposition 3.1 Let vector fields E,B satisfy that E € LP(R")", B € L1(R")" with % + %1 =1
(p>1,g>1)andV-E=0,VxB=0. Then E - B € 5" where 7" is the Hardy space, and

1E - Bl o1 < CIE]| ]| Bll- (3.3)
In particular, there is a constant C depending on the dimension n and p > 1 such that
IVF < Vel er <CIVLI, Velly (3.4)

orany f,g € CX(R"), where + +1 = 1. Hence
0 P g

[ (956),000)- V) x| < €l 911 Ve @3

forany f,g € H' (R") and for any b = (bij) € BMO which is skew-symmetric, i.e. b'/ = —b/’.

To prove the upper bound of the Aronson estimate, we need the following estimate, which
is in the same spirit as the compensated compactness theorem above.

Proposition 3.2 There is a universal constant C depending only on the dimension n, such that
Vel < CIENIVflI2Ilfl2- (3.6)
forany f € H'(R") = W'2(R") and & € R", where |||| ;1 denotes the Hardy norm.

Proof. Let /1 be any smooth non-negative function on R”, with its support in the unit ball
B1(0) such that [, h(x)dx =1, and h,(x) =¢~"h(x/t) for t > 0. Notice that V¢ f = 3V - (%)
in L'(R"), so

1

e (Ven)) = g [ Tl £ 0

_ l 1 X7V g2
= 3 () e

= () e [f(y) - ]it(x)f] dy
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! Lovn(222).
" /B,WHW’( =) -2r0) (ﬁt(x)f>dy

= I] +127

where th (x) denotes the average integral over the ball B, (x), thatis, |B,(x)| 7! [, B, (x)- For the first
term on the right-hand side, we have

]ﬁt(x)ﬁf\“r ]fw) (f— it@f) =

where a € [1,2), é—i—% = 1. Choose «, 8 such that 1 < a, 8 < 2 and é+é :l—l—%. Then by

the Sobolev-Poincaré inequality, we have
1
B
<c ][ VP (3.8)
B[ (.X)

][Bzu) (f_JiAx)f) a

For the second term on the right-hand side, we integrate by part and recall that #Vh(@) =
Vh(x —y) to obtain

3/ . o (%y) dV(EF()) (72@ f) dy| < ClE ]i,m V£ () ldy (71[9,@ |f|> .

(3.9
By using these estimates, we thus conclude that

ih|<C ; (3.7

1
q =
o

L] =

1

a B
sup| (I * (EF-V}()| < C!é\sup(f |f\°‘> p(][ |Vf|ﬁ>
>0 >0 By (x) >0 By (x)

C \Y%
wcgtap(f 1) sn(f )

= CIEIM(f1%) e MV A1P)P +M(| )MV 1),

where M(f) is the maximal function. Since 1 < o0 <2, 1 < B < 2, we have HM(\f\O‘)éHz <

1 .
Cllfll2. 1MV f1P)? 12 < C||V £l and similarly [M(|f])]|> < C|lf]l2. IM(IVSDIl2 < CIIV£]l2.
So sup,~g |k * (Ef-Vf)| € L! and

1f-Vefller <CISIIVAI A2 (3.10)

]

Given a function b € L*(0,00;BMO(RR")), we want to approximate it by a mollified se-
quence, which is not trivial as it looks. A simple example is a vector field b(z) which depends
only on ¢, not on the space variables. Then it may not be in L}O . and there is no approximation of
b by mollifying sequences. However, the problem considered here allows us to add a constant
to it, i.e. consider b(¢,x) + f(t), where f(z) is skew-symmetric so that it will not alter the weak
solution formulation of the corresponding parabolic equations. So by subtracting the mean



value of b on the unit ball B;(0), we may assume that the vector field b € L*(0,00;BMO(R"))
in addition satisfies that

b&mﬂo:if b(t.x)dx=0  foralls € [0,00). G.11)
B1(0)
Then for any r > 1
g, ) ()] = [bp,(0)(t) — b, (0) ()] = | 1) bg,(0)(t) — b(t,x) dx| (3.12)
1
< rf 0/ bl6.9] < sz v, G.13)

By the definition of BMO functions, we have
£, o [P0 =ba0 O dx < CI v, G.14)

which implies that b € L ([0,00) x R") for any 1 < p < eo.

The integrability of b allows us to approximate it by mollified functions. Take ® € Ci’(B1(0))
andn € C5((—1,1)) with ®,n > 0 and

1
q@mz/nmm:
B1(0) 1

Let @ (x) = sl—nCID(%) and M (1) = %n(é) Suppose b € L*(0,00; BMO(IR")) and satisfies (3.11).
Define

e(t,x) —/ / D (y)Ne(s)b(t —s,x—y) dyds. (3.15)
Be(0

Then be — b locally in L? for any 1 < p < co. Morover, using Minkowski’s integral inequality,
it is easy to obtain

1bellz=MmO,) < 118l BMO,)- (3.16)
The lattice property of the BMO space in the proposition below should be well known. We
include a proof here for completeness.

Proposition 3.3 Suppose f,g € BMO(R"), then f \Ng and f\ g € BMO(R"). Moreover, we
have

£ Agllemo < C (I fllamo + |gllmo) , (3.17)
where C only depends on n, and the same is true for '\ g.
Proof. Here we only prove it for f A g and f V g follows similar proof. Observe that for any

a,b,c,d € R, we have
lanb—cNd| <|a—c|+|b—d|. (3.18)

Hence for any ball B,

A

g LA =gl dx < ﬁ/ng(x)—fBAgBFdx

2/ 2 2
Z 15— f5P drt = / 19(x) — gal? dx
8] /s 5]

CU1 13m0 + 1€ 1Bro).

IN

and the proof is now complete. m



4 Proof of Aronson’s estimate

The proof follows the main lines as in Stroock [34] and in particular Davies [7] from which a
clever use of the A-transform from harmonic analysis is borrowed, while we need to overcome
several difficulties since A is non-symmetric and the skew-symmetric part b is singular. These
ideas are mainly due to Nash [29] and Moser [25, 26, 27, 28].

Let us begin with the proof of the upper bound.

4.1 Proof of the upper bound

In this part we show the upper bound:

(4.1)

[(x,nE,7) < \x—gq

C(t—1)

forany # > 7 and x,§ € R", where C depends only on n, 4 and ||b]| ;= gmo,)-

The main idea of Davies [7] is to consider the A-transform of the fundamental solution
I' (x,t;&,7) and apply Nash and Moser’s iteration to the A-transforms of the fundamental solu-
tion I'. Nash’s idea is to iterate the L”-norms of solutions to parabolic equations, and to control
the growth of the LP-norms. The main ingredient in Nash’s argument is the clever use of the
Nash inequality

(t —Cr)ﬁ P {_

2+% 2 4 1 n 1 /mn
lully " < Gul[Vaullz[lull}  Vue L (R")NH (R"), (4.2)

where C, > 0 is a constant depending only on the dimension 7.
The Nash iteration is neatly described as the following (Stroock [34], Lemma I.1.14).

Lemma 4.1 Given positive numbers ¢y, ¢y, B and p > 2. Let w be positive, non-decreasing
and continuous on [0,0), and u be positive with continuous derivatives on [0,0). Suppose the
Jfollowing differential inequality holds:

1 1Py () +Bp

W' (1) < — AL +copu(t), t>0. (4.3)
Then there exists a K(cy,) > 0 such that
1
K 2 Br 6t
tP=D/Bry (1) < (Tp) T W), 120 (4.4)

forevery & € (0,1].

The iteration procedure above works in a very general setting. It has been explored since
the publication of Nash’ paper [29] and is still the major ingredient in our proof. It is surprising
that they work well even in our setting where the diffusion is very singular.

Fortunately as well, Davies’ idea [7, 8] also works well for our parabolic equations. Fol-
lowing Davies [7] and Stroock [34], given a smooth function y on R”, we consider

Y (x,6;E,7)=e YOI (x,1;€,7) ¥, (4.5)

and the linear operator

LYfx) = [ f(E)e YOI (x,1:6,7)e¥EdE,
RV!
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which is defined for non-negative Borel measurable f, and for f which is smooth with a compact
support. It is easy to see that the adjoint operator of 1}‘7’{ can be identified as the following
integral operator

LY )= [ f(€)eYYIr (&, 15x,7)e VEIE.
Rn

That is
(L4r.8) = (.

for any smooth functions f and g with compact supports.

Lemmad4.2 Let T > 0,7 > 0. Let f € C5(R") be non-negative, and y(x) = o - x for some

a € R". Define
x) = [ F(E)eVE VI (x,1,€, 7)dE = Y (x)
Rn
fort > 7, and
= [ 1@ IVEOr(E,T5x, T~ 1)dé = Y 1 f(x)
Rn
fort e (0,T].

There is a constant C > 0 depending only on n, such that for any p > 1,

||fz||zp <-A|vAIl; +CB ||ft|| (4.6)

t > 71, and

A

"

t

2
W HVft”’Herch 4.7)

d 2
a7 A<

forallt € (0,T], where Cp =C Hb”i“’(BMOX) +2.

2p

Proof. We may assume that T = 0 without loss of generality, so that

= [ ([ rerveeo)

-/ ( [ FEe e F(x,t;é,O)dé)zpdx

Differentiating || f; Hgg to obtain

SR 2p/ fi! ( e *‘”@%m,t;é,md&) dx
and by equation (2.5) we have
GG =20 [ {562 [ @ OO, (v (£, 0) dE
Similarly, the backward equation (2.11) implies that

4 JA p:2p/ [fj(x)zl’—l f(é)e"’(x)_"’(g)vx-(AT(x,T—t)VxF(é,T;x,T—t))dé}dx
t 2p R~ R®

11



where A7 is the transpose of A. By the Fubini theorem, then performing integration by parts we
therefore have

sl = [ (@) [ vV (VT (i 0) )

— /R R (Vya(e ) YY) da

2p—1
2t | R aten) ) dx

2(p 1)

S (Vfi(x),a(x,1) - V) dx

Rl‘l
_2/]; (VF ()P, b(x,1) - Vs dx
=1 —hL—LK—1L, (4.8)

and similarly we have

g £ @) (Vy,a(x, T —1)-Vy)dx

2”‘1/ (V5 WP T—1) - Vf (@) ) da
_1/]; w, (x,T—t).ij(x)P>dx

—2/ JALE) Vq/, (x,T—t).vﬁ*'(x)P>dx.

2p dt f’

Since ||ﬁ||2pandd f,

Each term /; on the nght -hand side of (4.8) can be dominated as the following. The first
three terms /1, I, and I3 can be handled exactly as in Davies [7] and Stroock [34]. Recall that
Vy = a is a constant vector. Hence we have

n< 90 e (4.9)
1 > ﬂ‘ t 2p° .

are similar, we only need to prove (4.6).

While for I; and I3, by completing squares we first rewrite the terms of /> 4 I3 as follows

2t [ A ) VA

P! [P (VP atn)- a)d

—h-LK=—

p
= [ Rt Va0 (- 1) [ PP asn) s
P Jen e
P (VR = phP ) alen) - (VA — pfi(x)P ) dx
P R~

The last term on the right-hand side is non-positive as a(x,t) is positive definite, so by using
inequalities

(VA a(x,0)-Vi(x)?) = A |Vfi(x)??

12



and )
<O£,a(x7t) -OC> < I ‘(X’Z,

we deduce that Y .
2 pP— 2
~b =1 < = |[Vf [+ = lel £l (4.10)

The main innovation in our proof is the handling of the skew-symmetric part 14 which does
not appear in the symmetric case. The idea is to apply the estimate (3.6) in Proposition 3.2 to
obtain

|14|—‘ [ 50 @A b))
< Cbllg=@moy L AN, VA |, (4.11)

where C is a constant depending only on n. Therefore

A 2 p 2
L] < 2 |VA715 +CHbHi‘;"(BMOx) 1 |af? 1fell2 - (4.12)

Putting these estimates together we thus obtain (4.6). m
Now we can follow arguments in Stroock [34] to obtain the upper bound, yet again by using
the special feature of our elliptic operator. We include the major steps only for completeness.
First we can prove the following by exactly the same argument as in Stroock [34].

Lemma 4.3 There is a constant C > 0 depending only on n and the L*(0,°0; BUO(R"))-norm
of the skew-symmetric part of (A” (x, t)) such that

C C\a\ 1=1)

Ierlle < e 112 (4.13)

and
lex\

RV W 12 (4.14)

or every el*(R"),0<t<tand a € R", where w(x) = ot - x.
14

Proof. We only need to prove (4.13) for the case that 0 = 7 < ¢. The proof of (4.14) is
similar, and uses the inequality (4.7) instead and uses the fact that the constant appears in that
inequality is independent of 7 > 0.

To show (4.13), we apply Nash’s inequality (4.2) to the first term on the right-hand side of
(4.6) to deduce that

1+4

P A P ap
4

20C | £

d
S fllap < - Pl il 415)

for every p > 1. Let u,(t) = || fi||2p and w)(t) = supp<,<; s"(P_Z)/4pup/2(s). Then (4.15) may

be written as
A tp—2up(t>1+4p/n

u;,(l) < T (1)) 77 1

so that, according to Lemma 4.1, we have

wplt) = sup 10/ ()
S5

13



= (T)“” exp( oA Iwp(2).
According to (4.15), if take p = 1, we have

2
wa(t) = sup 1 £5ll2 < eSlA ) £
<s<t

Now we set & = 1 and iterate it to get

Clo|?t ’t
wzm(t)SCexp< ‘())LC‘ )Wz(t)SCCXP( o] )||f||2

Letting m — oo, we therefore obtain that

c Clal?
fillo < S ex p( o] ’) 171

which completes the proof. m
Proof of the upper bound (4.1). Let us use the same notations as in the proof of the above

lemma. By (4.14) and the fact that I}’ W is the adjoint operator of FT +» we have

C Clal?
Il < exp( o] ’) 171

Since Folf;t = F,l’z’[ o Fo‘,’:’ we thus deduce that

C Clal*t
Il < exp( ) nn

which is equivalent to

Cla)t

F(x,2t;§,())§ﬂ$2exp[ 1 +o¢.(§—x)].

A

Letazz—ct

(x— &) and adjust 2¢ to 7 and 0 to 7, we therefore derive the upper bound

(t —Cr>’é P (‘%)

for any ¢+ > 7 > 0. This completes the proof of the upper bound. m

I'(x,;6,7) <

4.2 Proof of the lower bound

In this part, we prove the lower bound

_E2
L(x,1:€,7) > %)nexp {—M} (4.16)

C(t—1)2 I—7

following the idea due to Nash [29], where C depends only on n, 4 and [|b|[ = gm0, )-
According to Nash’s arguments, the lower bound is local in nature, and follows easily from
the following.

14



Lemma 4.4 There is a constant Cop > 0 depending only on the dimension n, A > 0 and the
L=(0,00; BMO(R")) norm of (b"), such that

/ In(C(x, 1:6,0)) 1(dE) > —Co Vx€ B(0,2), “.17)
and
[(x,2:€,0)>e @ Vx,&€B(0,2), (4.18)

where U denotes the standard Gaussian measure in R", i.e.

1 &2

p(dé)=p(8)ds, where,u(é):We_T.

Proof. The proof follows the same ideas as in Nash, as explained in Stroock [29]. We have
to overcome difficulties arising from the additional non-symmetric part b(x,7) = (b"/(x,)). The
idea is to consider for any x € B(0,2) the following function

G) = [ In(I 16 1-0) wld?),

where ¢ € (0,1] and x € B(0,2). Since (A") is uniformly elliptic with bounded derivatives,
I'(x,t;&, 1) is a probability density in x (when others variables are fixed) and also in & (as other
variables are fixed). Hence [p,I"(x,7;£,0) d§ =1 for every ¢ € (0,1]. According to Jensen’s
inequality G(z) < 0 and what we want to show is that G(1) is bounded from below uniformly
for x € B(0,2). To this end we consider the derivative of G. By a simple calculation with
integration by parts we obtain

G'0)= [ (EalE1=0)- VeIl (s 1:E.1-0) u(dg)
+ Rn<V§InF(x,l;§,l—t),a(é,l—t)-VglnF(x,l;ﬁ,l—t)>,u(d§) (4.19)
5 [ (THEP &= (@) P (x 1381 -0) g

for any 6 € (0,1). We have used the facts that VInu (§) = —2&, the backward equation for the
fundamental solution I"(x,; &, 7) and the following fact that

(Vi,b-VInI) = é <V/,L5,b-V (u1—51nr>>

as b is skew-symmetric. Using the Cauchy-Schwartz inequality and the compensated compact-
ness theorem 3.1, we deduce that

G (1) > —%+(1—s)/Rn (VeInI'(x,1:€,1—1),a(§,1—1)-VeInI'(x,1:6,1—1)) u(d§)
3 17lbwo

~ 5 oo |12, |V ('~ mr e 11 -0 )|

C . 2
Z _E_'_ (1 —S)l HVII’IF(xa 1"7 1 _t)HLz(u)

C
—gHbHBMo

Vi’ ‘2 HV <u1’51n1“(x, Ll _t>) Hz

15



for any €,8 € (0,1). Choose 6 € (0, %), then we have
] oo, <

Moreover, for § € (0, %),
1
sgp]u(é)z Vinpu(E)| <

and

mgp‘u(é)é‘a‘ <,
so that
HV (u1—5lnr(x, 1;-,1—r)> H2 < H(Vul—‘s)lnr(x,h-,l—t)Hz

v Hu1—5V1nr(x, 151 —t)H2

—(1-9) H(u%—5v1nu)1nr(x, 15,1 —1)

L2(w)
+ Hu%*‘svmr(x, 15,1 —1)

L2(p)
< C <||11'1F()C, 1;'7 1 _t)HLz(u) + ||Vlnr(xa 1; ) 1 _Z>HL2(;¢)>

for some constant C depending only on n and 6 € (0, %) By substituting this estimate into the
inequality for G’ we obtain

C
G'(1) > = +(1=&)A|[VInL(x, 1+, 1= 1)y

—Cllbllamo (10 13051 = )2y + IV INT G 13,1 =)l 2, )
C 1

Z e e

= Cllbllgio 0T, 1301 = 1)l 2

C? [bllgmo + (1 =28) A [VInL (x, 1, 1= 1) 72,

for any € € (0, %) By choosing € = 1/3, we thus have the following differential inequality:
G'(t) > —C+% |VInI(x,1;-,1 _t)||12~2(u) —C|Inl(x, 15, 1= 1)l 2 (4.20)

for all r € (0,1), for some constant C > 0 depending only on n and the L*(0,00; BMO(RR"))
norm of the skew-symmetric part b(x,?).

The remaining arguments of the proof are more or less the same as in Stroock [34]. Firstly,
by the Poincaré-Wirtinger inequality for the Gaussian measure, we obtain

T t) = [IIn(x, 15,1 = 1) = G(0)l[7200) < 2/IVINL(x, 150, 1= 1) 72y -
On the other hand, since G(¢) < 0, we have
2
J()C,l) = ||11’1F<)C, 1;'a 1 _t) _G(I)HLZ(‘LL)

:/n(lnr(x,h&,l—t)—G(t))Zu(di)

16



(InT(x,136,1—1) = G(1))* p(dé§)

nl(x,1;&,1—1)>—K}

(InF(x,1;E,1—1)+K — G(t) — K)* u(d&)

v

—

{InI'(x,1;&,1-1)>—K}
=1 (I (e, 16,1 1) + K~ G(0) (d€) -
2 Jnr(E0-0>—K)
1
= GlePu(dE) -
{InI'(x,1;§,1-t)>—K}
_ %G(r)zu{é ER":Inl(x,1:E,1 1) > —K} — K>
Recall the upper bound
C x—E&J?
R

proved before. Hence

x— &2
I'(x,1;&,1—1)dé S/ Xp{ dé
/{|€|>r} {gl=ry /2 Ct

\/;§+x

r—2 r—2
<Cu ||g]>—=| <Cu |€|>7 :
2

C
i \/ 2!

and therefore, there is a positive number R depending on C such that for any r > R

=Ciu >r

1
/ [l 158, 1—1)dE <~ forallr e (0,1],x € B(0,2).
{g>r) 4
Thus for any ¢ € [1, 1], there is some M > 0 such that I'(x, 1;,1 —¢) < M, so that
<[ rengi-nd
B(0,r)

<|B(0,r)|e X + (2m)"/*Me"” Pu{E € R" :In[(x,1;E,1—1) > —K}.

Choose K > 0 such that |B(0,r)|e% = 1, we obtain

1
2(2m)"/2Mer* /2

u{& eR":Inl'(x,1;&,1—¢) > —K} > =:Kk(r) > 0.

By using this estimate we deduce that

G'(t)>—-C+ %J(x,t) —=ClInI(x, 151 = 1)l 2

z—c+%th [\/THG }
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> —C(e,A) + %J(x,t) —eG(1)?

> —C(g,A) + ;—4G(t)2u {E€R":In[(x,1;E,1—1) > —K} — %Kz —eG(r)?

A
> —C(e,K,A)+ (ﬂk(l’) — z—:> G(1)?
for € > 0 such that 2’1—41((;’) — & > (. Now we obtain

G'(t) > —C1 +CG(r)? (4.21)
for any t € [%, 1], where C; > 0, C; € (0, 1]. The previous inequality (4.21) may be written as

G’(t)2C2<G— %) <G+ %)

together with the fact that G < 0. It follows that

) C 8
G(1) > —C1 =24/ —,—— » =—C). 4.22
( )_mln{ 1 C, 3C2} 0 (4.22)

The lower bound in (4.17) follows from the Chapman-Kolmogrov equation and Jensen’s
inequality. In fact

InI"(x,2;£,0)=1n (/nr(x,Z;z,I)F(z,l;é,o)dz)
—in( [ R (2 ) 16 Otad) )
>1In (/nl“(x,z;z,l)F(z,l;é,O)u(dZ)>

z/nlnF(x,2;z,1)u(dz)+/ InI"(z,1;€,0)u(dz)

n

> _2C07

which yields (4.18). m
Proof of the lower bound (4.16). By using the scaling invariant property, i.e. for any r > 0
and z € R”,
T(rx+z,7%;rE +2,0) = r T (x,1;€,0), (4.23)

where A, ;(x,t) = A(rx+z,7°t) and I is the fundamental solution associated with A. The trans-
formation A — A" preserves the elliptic constant A and more importantly the L™ (0,00; BMO(R"))
norms. So we may apply (4.18) to "%« to deduce that

[(x,26:€,0) > & —x| < 412, (4.24)

Together with the same chain argument as in Stroock [34] by using the Chapman-Kolmogrov
equation, we obtain the lower bound accordingly. =



5 Weak solutions for non-symmetric parabolic equations

Let us consider the parabolic equation

L ) )
) BN [A J(x,t)wu(x,t)l - Eu(x,t) =0, (5.1

where A = a'/ 4 b, (aij ) is symmetric satisfying the uniform elliptic condition that A <
(aV) < A~ in the matrix sense, and (b"/) is skew-symmetric. We only assume that A" are
Borel measurable in (x,#), and b"(x,7) belong to the BMO space for every ¢ > 0, such that the
fsl\]/ig)f glr(:ms t = [|b(-,1)||gmo is bounded, whose supremum norm is denoted by [|5]|;=(gwmo,)

Let us consider Cauchy’s initial and Dirichlet boundary problem associated with (5.1). Let
D C R” be an open subset with smooth boundary. Given 7 > 0, u(x,t), which is a locally
integrable and Borel measurable function in (x,7) € D x [T,0), is a weak solution to the Dirich-
let boundary problem of (5.1) with initial data u(-,t) = f € L*(D), if u € L*> (¢, T;H' (D)) N
L~ (7,T;L*(D)) and

—/ / (Vo(x,1),A(x,t) -Vu(x,t)>dxdt+/ / u(x,t)i(p(x,t)dtdxqt/ fx)o(x,7)dx=0
t JD t Jp ot D

(5.2)
for any smooth function ¢(x,) which has a compact support in D x [1,00). Let I'?(x,t;&,7)
denote the corresponding fundamental solution. Then we recall the following result in [19,
Chapter 1V, Section 15] when the coefficients are smooth.

Lemma 5.1 Suppose in addition that A" are smooth, so that the fundamental solution I" (x,t; &, T)
exists, is smooth, and satisfies the Aronson estimate, and therefore

. . ¢ |x_§|2
()<FD(x;tv§7T) SF(X,I,gaf) < mexp <_C(t_f)>

forallt >t and x,& € D. If f € L*(D), then u(x,t) = LA (x) belongs to
C([t,00),L* (D)) N L™ (7,00, L* (D)) N L2 (7,00, H' (D)).

Moreover, we have the energy inequality

t
Ju0l3+22 [ 1Vu.5) 13 <I1f1B 53)
T
forallt > 7, and u(x,t) is also a weak solution to (5.2).

This allows us to approximate A by {A%} and there exists unique fundamental solution I
and strong solution #™ corresponding to Aj;, which satisfy the claims in Lemma 5.1.
We are now in a position to show the following uniqueness theorem for weak solutions.

Theorem 5.2 Suppose A = a+ b satisfies conditions stated at the beginning of the section, i.e.
A < (d(x,t)) <A~ and 16/ 2=(BmO,) < oo Let T = 0. Suppose u(x,t) € L>(t,00, L2(R™)) N
L?(t,00;H'(R")), and satisfies

/;o/nu(x,t)%(p(x,t) dxdt :/Too/n<V(P(X,l),A(x,t)-Vu(x,t)> dxdt (5.4)
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for any @(x,t) that is smooth with compact support in R" x (7,0), then

du 2 cp—1mn
el (romH |(RY). (5.5)

Hence the following energy inequality holds:

T
(-T2 +24 / /R Vi, )2 dd < [Ju(-, ) 2 (5.6)
T n

for every T > 7, and the uniqueness of weak solutions holds for the initial problem of (5.1) in
space L= (T,00; L*(R")) NL?(T,00; H' (R)).

Proof. Consider the linear functional
Fv)= [ (Vwlen) Al Vaso) ds
for y € H'(R"). By using the compensated compactness inequality (3.5) we have
Fi(w) < (llall=sio + Cllbll om0y ) V(1) 219wl (5:7)

for any y € H' (R"). Hence by the Riesz representation theorem, there exists a unique w(-,1) €
H'(R") for every t such that

Fiy) = / (Vw(.0) V() ) () d (5.8)

where
IW(s ) gt ey < <||a||L°°(R"><[0,oo)) +CHbl|L§°(BMOx)> [Vu(, )|l 2 reys

which implies that w € L?(t,00; H! (R")).
In terms of w(x,?), (5.4) becomes

T T
/ / u(,1) ()1 (¢) dxdt = / / (Vw(x,1) - Vo) + wx,)o(x) n (1) dxdt  (5.9)
T " T n
forany n € C5((7,T)) and ¢ € C(R"), which can be written as
T T
[ o oenwdr= [ wlen),ghpmeiar,
T T
and can be extended to any ¢ € H'(R"). Since

T T
L (W), @) 0 (0)dt| < / Wt g 191 1 (1)

— (1]l / Iw(est) L1 1 (0)ds

T
<19l \/ / e t) e L2 e
T

20



we obtain

/T (w(.1), @) 21" (0)dt

which implies that

T
<ol \// w07 e 172 g2 7
T
d

E <u('7t)7(P>L2 S LZ([‘C,T])

for every ¢ € H' (R"). Moreover, according to the Riesz representation theorem

T
\ < Jloll \/ [ It
L2[1,T) T

for any @ € H' (R"). Therefore, there is %u € L*(7,T;H ' (R")) such that

/TT <%u(~,t),<l>>H17H1 n(r)dt = _/TT (w(-,1), @) 21 (1)dt

for every @ € H' (R") and € CJ (7, T). The equation above can be written as

<%u,<p®n>m e / [ w5 (plom(e)daar
- / [V (olme).Alxr)- V() ddt,

where and in the remaining part of the proof, for simplicity, we use (-, -) [2(H-1)L2(H") 1O denote
the pairing between L? (7, T;H' (R")) and its dual space L* (7, T;H ' (R")). Since

d

E<u('7t)vq)>L2

span {Q @1 : @ € H' (R") and €Cy (t,7)}

is dense in L2 (’L’, T:H! (R")), we have

T
<3u,w> = [ [ w040 Vit du
o[ pw-npmy  Jo Je

forany y € L* (1,T;H' (R")). In particular,

<iu,u> / / (Vu(x,t),A(x,t) - Vu(x,t)) dxdt
at LZ( LZ Hl n

< —l/ \Vu(x,t)|>dxdt.
T JR?
Now, by Theorem 5.9.3 in Evans [11], we deduce thatu € C ([, T],L* (R")) and
0 T
)= ) =2 ey < 22 [ [ 9t Pasa
ot r JRn
which in turn yields the energy inequality (5.6). The other conclusions of the theorem follow

easily. m
We are now in a position to state and to prove the following theorem.
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Theorem 5.3 Suppose (Aij ) = (aij ) + (bij ) where a and b are symmetric and skew-symmetric
parts of A respectively, is uniformly elliptic: A < a(x,t) < A1 in matrix sense for some constant
A >0, and ||b|| j=gpo,) < oo Then there is a unique positive function I (x,t;S,T) defined for
t > 1> 0and x,& € R", which possesses the following properties.

1) I is a Markov transition density: I"(x,t; &, 7) >0,

/F(x,t;&,r)dézl and /F(x,t;é,f)dle

foranyt > 1 >0, and

I'(x,1;€,7) :/ I'(x,t;2,8)(z,8:6,7)dz

n

foranyt>s>1>0.
2) There is a constant M > 0 depending only on n, A and ||b|| ;= gpo,) such that

! Mix—&J° . M x— &P
M(t —1)"/2 =P <_ 1—1 ) STwne,m) < (t—1)n/2 “xP (_M(t—r))

forallt > 7.
3) For every f € L* (R"), u(x,t) = [pu f(E)T (x,1;&,7)dE (for any t > 1) is the unique weak
solution with initial data f, which belongs to

C([7,00), L} (R")) NL? (7,00, L2(R")) N L2 (7,00, H' (R")).
Proof. Since b € L*(0,00;BMO(R")), we can choose a € > 0 such that

|elog(|x])[[lBmo < [|B| 2 BMO,)-

Define
U (x) = (—elog(|x]) +m) Amv0, LU (x) = (elog(|x]) —m) AOV (—m),  (5.10)
which are compactly supported BMO functions with
1T gm0 = IL™ [Bmo < Cl1b] = BmoO,)»
where constant C > 0 depends only on the dimension n. Let
b (x,1) = b(x,t) AU™ (x) v L™ (x). (5.11)

By inequality (3.16), we can mollify it to define b&m) and there is a C independent of b and
m, such that ||b(f1) |z=®™mo0,) < ClIb|| = BMO,)- Each b(lm) is smooth with compact support and

m (m)

b&m — bin L] ([0,00) x R") for any 1 < p < eo. For simplicity denote b~ by by,. Similarly
ay, denotes the mollified approximation of a form = 1,2,---. ap(x,t) and by, (x,t) are smooth,
bounded and have bounded derivatives of all orders, and a,, — a and by, — bin L} ([0,00) x R")
for every p € [1,).

Now for each A,,(x,1) = ap(x,t) + by(x,1), ay is uniformly elliptic with elliptic constant
2A and

1wl = BMOy) < ClIBl e BMO,)
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for some constant depending only on the dimension rn, thus there is a unique fundamental so-
lution I'™(x,; &, T) which satisfies the Aronson estimate with the same constant M. According
to Theorem 2.2, I'™(x,t;&, ) are Holder continuous in any compact sub-set of # > 7 > 0 and
x,& € R" with the same Holder exponent and the same Holder constant for all m = 1,2,---.
Therefore by the Arzela-Ascoli Theorem, there is a sub-sequence of I ™, for simplicity the sub-
sequence is still denoted by I'™, which converges locally uniformly to some I'(x,z;&,7) for
t>1t>0andx,& € R". Clearly I'(x,;&, 7) still satisfies 1) and 2).

We now prove 3). By our construction, if T > 0 and f € L*>(R"),

w" (1) = Iy f(x) = u(x,1) = T, f(x)

pointwise. According to Lemma 5.1, ™ (actually u™(x,t) is Holder continuous too for r > 7
and x) is a strong solution to the Cauchy problem of the parabolic equation associated with the
diffusion matrix A,,, so that the energy inequality holds:

t
Hu’”(-,t)H%Jri/ IV (-,5)l15 < [1£113, (5.12)
T

which implies that {#"} is uniformly bounded in L™(t,0; L?(R")) N L?(7,00; H' (R")). Hence
there is a sub-sequence which converges weakly, whose limit must be u and

u € L2(1,00,L*(R")) NL?(7,00; H' (R™)).

Next we prove that u also satisfies the energy inequality (5.12) as «™. For each m, we have

| 5ot s [ [ (9 antn Vi) dxir =0

for any @ € C;((7,00) x R"). Since Ay, — A in Ll ([7,00) x R") for any 1 < p < o and u, — u
weakly in L?(7,00; H!(R")). By taking m — oo in the equation above, we obtain that

/:J/nu(x’t)%(p(x’t) dx‘lt_/;o/nwfp(xﬁ),A(X,t)-Vu(x,t)> dxdt =0

for any ¢ € Cy((7,00) x R"). That is, u is a weak solution to the Cauchy problem of the
parabolic equation (5.1) with initial data f. Now according to Theorem 5.2, we have that
9 ¢ [(t,00,H " (R")), u € C([r,o0),L*(R")) and therefore

t
2
lut-0lF+2 [ 1VuC)1B < 115 (513
T
The uniqueness of the fundamental solution I" follows from the energy inequality easily. In
fact, suppose that there is another sub-sequence of I"” converges to I". Then ii(x,t) = I, f(x)

satisfies all the results above. Especially they both satisfy the energy inequality. Therefore
w =u — ii is also a weak solution. By Theorem 5.2, we deduce that

t
/ w(x,1)? dx+ ?L/ \Vw(x,1)|?> dxdt <0
R" T JR®

for any ¢ > 7 and we have w = 0. This implies u = ii and hence I" = I". The proof is complete.
]
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