SINGULAR PARABOLIC EQUATIONS, MEASURES SATISFYING
DENSITY CONDITIONS, AND GRADIENT INTEGRABILITY

PAOLO BARONI

ABSTRACT. We consider solutions to singular parabolic equations with measurable de-
pendence on the (x,t) variables and having on the right-hand side a measure satisfying a
density condition. We prove that the less the measure is concentrated, the more the gra-
dient is regular, in the Marcinkiewicz scale. We provide local estimates and recover some
classic results.

To Nicola Fusco, on the occasion of his 60th birthday,
with admiration and respect.

1. INTRODUCTION, ASSUMPTIONS, STATEMENTS
The aim of this paper is to give a natural integrability result for solutions to singular
parabolic equations with measure data: we consider problems of the type
ug — diva(z,t, Du) = p in Qp :=Q x (-T,0), (L.1)

where € is a bounded open set in R™, n > 2, and the vector field a(-) satisfies only minimal
growth and monotonicity assumptions:

(alw,t,61) — a(z,t,&), & — &) > v(ja] + &) 726 — &

1.2
lae,1,6)] < LIgfPL, -

for almost every (z,t) € Qp, every &1,&,£ € R", with 0 < v < 1 < L. The most
prominent model we have in mind for (1.1) is the singular parabolic p-Laplacian equation
with measurable coefficients. Being N := n + 2 the parabolic dimension, the exponent p
is assumed to satisfy

2 — 2. 1.3
N_1 P& (1.3)

we are hence considering singular parabolic equations, following DiBenedetto [17, Chap-
ters IV, VII, VIII]. In this note p will be a signed Borel measure with finite total mass, in
general not belonging to the dual of the energy space naturally associated to the operator
on the left-hand side: in view of this fact the lower bound in (1.3) is natural in the whole
theory (see [12, 13, 22, 25]) since it ensures the existence of a solution with Du € Lt (Qr).

The phenomenon object of this investigation is the improvement of integrability for
the gradient of solutions of (1.1) in the case the measure on the right-hand side satisfies
certain density-type conditions. This is a general fact and it was first noted in [30] in the
elliptic case, see the forthcoming lines for a detailed presentation of these results. The
analog results in the parabolic direction can be found in [7, 6, 4]; the first two contributions
include results in the non-degenerate case (that is, for vector fields satisfying (1.2) with
p = 2) while the last contribution deals with the more difficult degenerate parabolic case
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(p > 2), which needs very different techniques with respect to both the elliptic and the
non-degenerate cases. To be more specific, for a signed Borel measure . of finite total
mass, one is lead to consider a Morrey-type condition on standard parabolic cylinders as
follows:

[11(Qr(20))
sup T pN—9
QRr(z0)CQr RN—Y

where Qr(z0) = Br(z0) % (to — R%,to + R?): note that |Qr| = ¢(n) RN . This condition
can be naturally extended to L' functions by setting [u[(A) := [, |u|dz when A is a
measurable set.

The improved integrability of the gradient is formulated in terms of Marcinkiewicz
spaces, which are the optimal ones to be used when dealing with measure data problems
(this is natural in view of the behavior of the fundamental solution in the elliptic case), see
for instance [8, 15, 30, 31]: summarizing the results of [7, 4], we have that

< cq < 00, (1.4)

p-l+giy
loc

w satisfies (1.4) forsome 2 <Y< N = DueM (Qr,R™),

(1.5)
where u is a solution to (1.1)-(1.2) (in the sense described after Definition 1.2) with p > 2.

We recall the reader that Marcinkiewicz spaces M™ (7, R?) are defined via the following
decay condition on level sets (for f : Q7 — R’ a measurable map):

il;pokaz € Qr : [f(2)] > A = [ F Vim0 ey < 00
Their local variant is defined in the usual way.

The improvement of integrability in the case of Morrey data for the elliptic case has
been presented in [30]:

9(p—1)

peLB(Q), p<d<n = Due M,J" (Q,R").

L'7(Q) is here the space of signed Borel measures satisfying

wp  1Ba)

< 1.6
Br(zo)CQ Rn—ﬁ = G =00 ( )

Note that for 9 < p a classic result of Hedberg and Wolff states that L'V embeds into the
dual space of W1P. In the case ¥ = n, the results in [30] give back the classic, sharp result

n(p—1)

p € L) = My (Q) — Du € M =1 (Q,R"),

for which we refer to [8, 15, 18]; notice that the class of measures satisfying (1.4) for
¥ = n is nothing else than the full space of signed Borel measures with finite total mass
My (Qr).

In this paper we prove the following singular counterpart of the result described in (1.5):
Theorem 1.1. If u € V2P(Qr) is a weak solution to (1.1) with u € L'(Qr) satisfying

(1.4) for some p < 9 < N, then:
o ifp <9 < n, then Du € M;"* (Qr,R™) with

loc

9
my = (p— 1)ﬁ,
e ifn <Y < N, then Du € M2 (Qr,R™) with
1 (2—p)ny o
mz'_i(p ] )1971'
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Moreover, there exists a constant depending on n,p, v, L and cq such that the following
local estimate holds for any parabolic cylinder Qo = Q2r(20) C Qp:

Ld
R || Dl wym o mom §c{][ Du|+1 dz+{|#|(QQR)} } ; (1.7)
1Dulsin gz S| f (1wl +1) o0
the scaling deficit d > 1 is defined as
2
=— 1.
! 2—-n(2-p) (1

m= -1+ 52 0-5)], )7y 19)

Note that m = mq if 9 < n and m = my in the remaining case 9 > n.

2R

and

Several remarks are now in order.

First of all, note that V> (1) is the energy space for an operator satisfying (1.2) with
parabolic p-growth, see (2.5) and (2.7). As in Theorem 1.1, we are going to state every
result as a priori estimate for energy solution in view of (part of) the existence theory for
problems as (1.1). Moreover we assume that € L () for technical reasons; we will
show that this is not restrictive. In the general case of true measure data problems, one has
the following definition:

Definition 1.2. A very weak solution to (1.1), under the structural assumptions (1.2)-(1.3)
and being 1 a signed Borel measure, is a function u € V11(Qr) (see the forthcoming
(2.5)) such that the distributional formulation

Qr

Qr
holds true for every ¢ € C°(§r).

Since the seminal works of Boccardo and Gallouet [12, 13], a solution to (1.1) (coupled
with Cauchy-Dirichlet data) is usually found using an approximation procedure: one reg-
ularizes the datum g (usually via mollification) and considers the energy solutions to the
regularized problems (note that the Morrey condition in (1.4) remains essentially preserved
under mollification, see [33]). Finally, one proves a.e. convergence of the gradients up to
sub-sequences, and this allows to pass to the limit both in the weak formulation, obtaining
a solution of (1.1) (see Definition 1.2), and in the estimates. This strategy leads to a partic-
ular type of solution usually called Solution Obtained by Limits of Approximations, SOLA
in short. This is the reason why we can state our result in the form of a priori estimates;
needless to say, all our estimates will still hold (in a slightly different form) for SOLAs
in the case i is a signed Borel measure satisfying (1.4), see [24, Paragraph 1.4] or [27,
Section 1.2] for the necessary adaptations.

In the general case, where  is a signed Borel measure with finite mass, the archetypal
result is the existence of a SOLA, distributional solution (in the sense of Definition 1.2) to
(1.1), forp > 2 — 1/(N — 1), such that

1
Du e L1(Qp,R™) forall ¢ € [1,my), mg ::pflJrﬁ. (1.11)

Note that in general the Cauchy-Dirichlet problem associated (1.1) does not have unique-
ness; hence the SOLA is just one solution to the problem considered. Uniqueness holds
only in special cases, as for instance p = 2 or p = n in the elliptic case; for a compre-
hensive account of several results in this field, we refer to [32]. Moreover, also in the
class of SOLA uniqueness is not guaranteed, in the sense that different approximation of
1 could lead in general to different limit solutions. We will not go into details in those
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questions and we, again, refer to [20, 26, 32] for the elliptic case and to [4, 24, 25, 27] for
the parabolic.

Note that if d = 1, then the estimate in (1.7) would be homogeneous and invariant under
parabolic scaling. The fact that d > 1 if p # 2 is a well-known phenomenon that follows
directly from the lack of natural homogeneous scalings for the equation. The explicit value
in (1.8) is moreover characteristic when dealing with singular parabolic equations with
measure data; for instance, observe that it also appears in [22, 25]. It is indeed naturally
dictated by the lack of scaling of the equation together with the fact that we are forced to
work below the energy level, and in particular with the L' norm of the gradient, since we
are considering the singular case; see (5.6). This fact is in turn symptomatic of the fact that
we need to produce estimates stable when passing to the limit, in view of what described
above.

We remark here that m; > mq if ¢ < n while the inequality is reversed for ¢ > n,
since here p < 2. Moreover max{mi,ma} < mg being mg defined in (1.11), since
p < 2 and ¥ < N; therefore the regularity of the gradient in the singular case is worse if
compared with the one in the degenerate one. It is not clear if this fact is a consequence
of the singular structure of the equation or it is a limit of the technique of our proof; this
will be object of future investigations. One can on the other hand “force” the regularity
Du € M2 (Q7,R™) in the singular case by artificially imposing an intrinsic condition of

the type

A
Z
@)
Qx(20)CQr [R ]
R>0A>1

where the stretched cylinders Q% (20) will be defined in (2.1); compare with (1.4). This
condition is on the other hand difficult to verify in concrete cases and therefore we leave
this remark just as a theoretical curiosity.

Note that once one takes ¥ = N, (1.4) is satisfied for every signed Borel measure with
finite mass. Thus this condition is essentially empty but we still get back (locally) the sharp
improvement of the result in (1.11), which was already obtained in [3]; we also provide a
natural local estimate.

Corollary 1.3. Ifu € V>P(Qr) is a weak solution to equation (1.1) with u € L*(Qr),
then Du € M (Qp,R™). The local estimate coincides with (1.7) for 9 = N and

loc
m = myo.

Remark 1.4. We stress now that we restrict to the case ¥ > p for simplicity. One could
consider also ¥ < p but still “close” to p (see (5.29): m should only be smaller than
p(1 + n), with n > 0 depending on the data of the problem); we refer to the results
and the discussion in [4]. Note that as soon as ¢ < p, then Du € LY (7). The fact
that the natural lower bound from below for ¥ differs from that appearing for degenerate
equations is liked to the fact that the energy space in the singular case differs from that in
the degenerate one, see [28, Page 166]. This will be object of future investigation.

An improvement of Theorem 1.1 can be obtained once considering more regular vector
fields. In particular, if we replace the assumption of simple measurability and boundedness
with respect to the (x, t) variables with a sort nonlinear version of V M O regularity (con-
sidered for instance in [11, 10, 23]), then we can consider values of 1} close to one and at
the same time obtain integrability of Du in any Lebesgue space. In particular, we consider
now Carathéodory vector fields a(z, t, ) differentiable with respect to the variable £ and
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satisfying

(Oealz,t,€)€,€) = vIgP2IEP%,

la(x,t,6)| + [0calx, t, )] €] < LIEP,

(1.12)

forallz € Q,t € (—T,0), 5,5 € R"”, with p as in (1.3) and structural constants 0 < v <
L < oo. For what concerns the regularity with respect to the variable =, we assume that,
denoting for R > 0 the nonlinear modulus of continuity
alz,t,§) — (a t,
o)~ s sy s 1RO~ (@56 (O]

te(=T,0) Br(zo)CQ E€R™ 13
0<r<R £&#0

we have

Ilzlinow(R) =0. (1.13)

(a)B, (z) : (=T,0) x R™ — R™ denotes the averaged vector field
@t = § alatdo
B (o)

fort € (—T,0) and ¢ € R™. Note that a particular but fundamental instance of vector fields
satisfying the assumptions in (1.12)-(1.13) are those VMO regular with respect to the
space variables but only measurable and bounded with respect to time: this is to say, those
of the form a(z, t,&) = b(z)a(t, £) with a(-) a Carathéodory map, with (¢, &) — Oga(t, &)
Carathéodory regular too and satisfying

<aﬁd(ta€)£7 g> > ﬁ|§|p—2|£|2?
la(t,€)| + 0ca(t, €)] €] < VL€,

forall t € (-T,0), £, € R", pasin (1.3) and with v, L as in (1.12) and b : @ — R
bounded from zero and infinity and VMO regular, i.e. /v < b(-) < V'L and

(1.14)

lim w(R) =0, where w(R):= sup ][ |b - (b)Br(zO)} dz.
RN\0 By (20)CQ J By (z0)
0<r<R

In this case we have the following

Theorem 1.5. [fu € VO2 P(Qr) is a weak solution to equation (1.1) under the assumptions
in (1.12)-(1.13), with u € L*(Qr) satisfying the Morrey condition (1.4) for some 1 < ¥ <
n, then

Du e Mt (QT, Rn)

loc

Splitting measures. We conclude this introduction with two results about splitting data.
For the first one we assume that p is of the following product-type:

p=pn-p2, o € L2(Q),  |uel((r— R 7+ R?) <caRPY(115)

for every sub-interval (71 — R?,7 + R?) C (—T,0) and for some 1 < ¥ < 2. In this case
we can deduce a stronger result:

Theorem 1.6 (Elliptic/singular-parabolic regularity). If u € V%P (Qr) is a weak solution
to equation (1.1) under the assumptions (1.12)-(1.13) with p satisfying (1.3) and p being
as in (1.15), then

0

Du e M2 (Q7r,R"), where mg = ST

[NVJIS]
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Again, for any Qar(z0) C Qr a local estimate analogous to (1.7), with mg replacing m,
holds true. The constant here does also depends on the Morrey constant cq of j1o and on

[l e

Finally, for completeness, we present the analog of Theorem 1.6 for degenerate equa-
tions, which was not included in [4]. We assume in this case

po=psps,  ps €L'NLYY(Q), p<d<n;  pg € L%(=T,0), (1.16)
with L7 (Q) the elliptic Morrey space defined in (1.6).
Theorem 1.7 (Elliptic/degenerate-parabolic regularity). If u € V2P (Qr) is a weak solu-
tion to equation (1.1) with 2 < p < n in (1.2) and p being as in (1.16), then
/19 —_—
v—1

A local estimate similar to that in Theorem 1.6 holds true for any Qar(20) C Qr, with the
constant also depending on the Morrey constant of s and on ||pal| -

Du € M4 (Qp,R™), where my = (p—1)

loc mi.

Note here in both cases p satisfies (1.15) or (1.16) in particular we have that y satisfies
(1.4); however, ms > my (p < 2) and my > mg (p > 2); thus in both cases a more
careful analysis of the geometry of the problem allows to obtain an improved integrability
for the gradient of the solution. Moreover note that in order to be able to consider non-
trivial cases, in Theorem 1.6 we chose to consider more regular vector fields as in (1.12),
to allow for ¥ < 2; however also in this case Remark 1.4 applies. Finally, we stress that
assuming (1.15) in the degenerate case and (1.16) in the singular one does not lead to any
better estimates using our approach, and this can be seen by our proofs.

2. NOTATION

This section is devoted to fix the notation we will use in the rest of the paper. R*+! will
always be thought as R™ x R, so a point z € R™*! will be often also denoted as (z, 1),
20 as (xo, 1), and so on. The cylinders Qj\%(zo), for a scaling parameter A\ > 1, are the
natural cylinders associated to the equation in (1.1): they are defined as

Q%(20) = Bra(wo) x (to — R* 1o + R?)
= Bpa(20) % (to — A2 P[RM?, to + A2 P[RY]?) 2.1)
with
R :=\"T R.
R, is therefore the “spatial radius” of QQ%; observe that |Q%(z0)| = c(n)A> P[RA V.

We recall the reader the different definition of the cylinders Q% (zo) for A > 1 in the
degenerate p > 2 case: we set

QE\%(ZO) = BR(xO) X (to — AQ*pRQ, to + /\zprz) (2.2)
and here we have |Q%(20)| = c(n)A\*"PRYN.

Note that (in both cases), since we are always going to consider scaling parameters
A > 1, then

Qn(20) C Qr(20)- (2.3)

Moreover note that for A fixed, scaled cylinders are the balls of the metric given by the
distance

dx(z1, 22) := max{/\%Tp|xlfo|,\/|t17t2|}. (2.4)
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When dealing with a several cylinders or Euclidean balls in the same context, if not other-
wise stated, they will all have the same “vertex”. For o > 0 we shall write

OZQ)I_\E(ZL'(),to) = BaR* (33'0) X (to — (O[R)Q,t() + (OZR)Q)

By parabolic boundary of a cylindrical set K := A x I, with A C Q, I C (-T,0), we
will mean 9p K := A x {inf I} UJA x I. Being C € R™ a measurable set with positive
measure and f : C — RF an integrable map, with m, k > 1, we denote with (f) ¢ the
averaged integral

(e = ][C £(6) de = |—é| /C £€) de.

Moreover for a measurable function g : K = A x I C R" x R — R over a cylinder we
will use the notation

(9)4(t) := ][ g(z,t)dx forallt € I.
A

c will denote a generic constant greater than one, possibly varying from line to line. Con-
stants we need to recall will be denoted with special symbols, such as ¢y, c2, ¢, ¢,. Relevant
dependencies will be highlighted between parentheses or after the equations; when non es-
sential, the dependence on a parameter will be suppressed. If for a constant we will not
mention its dependencies, then it will be a numerical constant.
For a cylinder K := A x I C R™ x R, with V?"(K), v,r > 1, we denote the spaces
VIT(K) := L™ (I;WhT(A)) N C(T; L7 (A)). (2.5)
and
V" (K) == L"(I; Wy (A)) N C(T; LY (A)).

Note that if g € LP(I, WYP(A)), p > 1, then = — g(z,t) € WHP(A) for ae. t € I.
Hence we will be allowed to use Poincaré’s inequality slice-wise. Finally, we introduce
the auxiliary vector field V': R" — R by

p=2
V() :=1¢7 ¢

whenever £ € R"™; it turns out to be a bijection of R™ and to encode the monotonicity

properties of the vector field in (1.2): indeed it holds that

1 V(&) — V(&)

- S p—2 =
¢ (&l + 16" 76 — &
for ¢ = ¢(p) and for all £;, &> € R™ not both zero if s = 0 (see [1, Lemma 2.3]); thus

1 2
_ — > — . .
<a($7t7€1) a(x,t7§2),£1 £2> - C(l/,p) ‘V(é—l) V(£2)| (2 6)
Moreover it holds
(a(z,t,€),8) > ¢ E]P, 2.7)
3. ESTIMATES FOR HOMOGENEOUS PROBLEMS

Let us consider v € C°(I; L2(A)) N LP(I; W1?(A)) a solution to the problem
vy —diva(z,t,Dv) =0 inAxICQrp, (3.1

being A a domain, [ an interval and with a : 7 x R™ — R the vector field appearing in
(1.1), therefore satisfying (1.2)-(1.3) and (2.7).
In this section we collect some regularity results for weak solutions to (3.1).

The next Lemma is the standard energy estimate for solutions to (3.1); for its proof see
[17, Chapter II, Proposition 3.1] or [21, Lemma 3.2].
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Lemma 3.1 (Caccioppoli’s inequality). Let v € V*P(A x I) be a weak solution to (3.1)
and let Qp, 0, = Qpy,0,(20) C A x I be a cylinder. Then

sup / lu(-,t) — k|? dx—i—/ |Dv|P dz
te(to—o1,toto1) J By (xo) Qpq,0q

— klP — kl?
< c/ [ kP RZEEY G 6o
Qpyoy LIP2—p1)P 02— 01

holds for all concentric cylinders Q,, .o, = Qpy,01(20) € Qp,.0,(20) and for all k € R;
the constant depends only on n,p,v and L.

The following is the sup bound for solutions to singular parabolic equations. It can be
found in [34]; the local estimate we use here is in [17, Chapter V, Theorem 5.1]. Note in
particular that we have by parabolic Sobolev’s embedding and our assumption (1.3) that
w € V2P(Q,) implies w € L'(Q1); moreover (1.3) ensures that n(p —2) +p > 0. Recall
that a sub-solution is a function such that the left-hand side of the weak formulation of
(3.1) is non-positive, for every positive test function.

Proposition 3.2. Any positive sub-solution w € V*P(A x I) to (3.1) in A x I is locally
bounded. Moreover, there exists a constant ¢ depending only on n,p, v, L such that the
quantitative estimate

sup w < c((R)\g)nﬂ;z][
Q

A
Q3R/4

holds for every cylinder Qj\% = Qj\%(zo) CAxI.

Note that the lack of time regularity of solutions to (3.1) denies the possibility of using
a standard Poincaré’s inequality on cylinders. However, an amount of regularity can be
retrieved by the equation itself; this allows to prove the following estimate. Similar esti-
mates can be found in [4, 5, 35] and many other papers; for the proof, see the forthcoming
Lemma 4.2 for ;4 = 0.

Lemma 3.3. Letv € V2P(A x I) be a solution to (3.1) in A x I and let Q% = Q%(z0) C
A x I be a parabolic cylinder as in (2.1). Then

v — (V)ox p—l
][ ﬂ dzgc][ |Dv|dz+c)\2p<][ Dv|dz)
Q Q% Q%

T ,
|w|dz> +cRA2

A
R

RA

for a constant c depending only on n,p and L.

A
R

We now have the following simple corollary:

Corollary 3.4. Let v be as in Lemma 3.3 and moreover suppose that the intrinsic relation

][ |Dv|dz < kA
QA

R
holds for a constant k > 1. Then we have

][ v— (U)Q/\R
Q

R
At a certain point of the proof we will need to compare the intrinsic geometry for our
solution u and the one for a certain comparison map, solution to a homogeneous equation
as the one in (3.1). For the first one, the intrinsic relation will involve the L' norm of
the gradient, since we need estimates stables for very weak solutions. For the second
one, the natural geometry will involve the L? norm of the gradient instead. The following
Proposition will show that the weak geometry for Dv is equivalent to the standard one
(note indeed that the equivalent implication for the bound from below is trivial in view of

Holder’s inequality).

dz < c¢(n,p, L, k) A

A
R
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Proposition 3.5 (Intrinsic reverse Holder’s inequality). Let v be the weak solution to (3.1).

If

][ |Dv|dz < kA (3.3)
Qx
holds for a constant k > 1, then
][ |Dv|P dz < ¢ AP,
Q

A
R/2

with c depending on n,p,v, L and k.

Proof. From Caccioppoli’s inequality (3.2) we have

v—(V)gx P jv—(V)gr |2
][A |Dv|”clz§c[][A ( R/\BR“ 7 SR/A >dz}

QR/2 Q3R/4

=c [][ — (U)Q?’R/i ’ dz

N R>
Q3R/4
_ 2
N )\p_2f v (v)>\Q§R/4 dz:|
QA R
3R/4

<[ L )"+ T [ T )

where ¢ = ¢(n, p,v, L). To estimate the oscillation we now use Proposition 3.2: indeed

both (v — (U)QgR/4)+ and (v — (U)QZ;RM)_ are positive sub-solutions to (3.1) and so

[ P\ 2(p—2) n(p*p2)+p P
osc v<c|[(RAZ)” v — ()| dz + R A2
Q;R/4 L Q% R
o=DFp .
dz) + Rx\?]

P
Py (p— n(p—2)+p P P
<c <(R>\2)p(p 2)+1> +R>\2:| =cR\?

[ Py v— (v
=C ((R)\2)p(p 2)+1)\_1 ( )Qﬁ

Q%

with ¢ = ¢(n, p, v, L); in the second-last line we used Poincaré’s inequality in its intrinsic
form of Corollary 3.4 (note indeed that we are assuming (3.3)2). We thus conclude with

][ |DvPdz < ¢ [1 [RA%T’ L [RA’SH <N
20 =\ P =X

O

Next, a reverse-Holder’s inequality for solutions to (3.1). We stress that the important
point in (3.5) is not the fact that the gradient is highly integrable - this fact has been proven,
in different forms, in several papers, as [9, 21, 35] just to mention only the ones including
the singular case - but the precise form of the estimate.

Proposition 3.6. Let v € LP(I; WP (A)) be a weak solution to (3.1) and let Q7 (zy) C
A x I be a cylinder such that

A
(—)p < ][ |Dv|P dz and ][ |Dv|P dz < (kA)P (3.4)
kK Q}/» Qk
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hold for a constant k > 1. Then there exist an exponent n = n(n,p,v, L) > 0 such that
for any o > 0 it holds

1
p(I+n) o

(][ A | Dy[P+m) dz> ! <c <][ A Dv|“dz> , (3.5)

QR/Z Qr

with the constant c depending only on n,p,v, L, k and 0.

Proof. We will be a bit sloppy in the following proof, in particular in the covering part,
since the whole argument is quite standard: see its minor variants, for instance, in [2, 4, 5]
and moreover the forthcoming Section 5.

We fix two intermediate radii Ry < R, with Ry, Ry € [R/2, R], and two further ones
R <71 <re < Ry and we fix

N
ug = /\<1*d>%][ |Dv|Pdz, B = ( 107> >
Q To —T1

A
Ro
with the scaling deficit at the energy scale defined as (see [2, 5, 9, 35])
=
p(n+2) —2n
We observe that we can build, for ;1 > By fixed, a covering of
E(Q) 1) = Q) N{|Dv(2)| > p, zis a Lebesgue’s point of Dv}
consisting in a family of cylinders Q%_(2), z € E(Q;,, 1) so that pz < (ry — 71)/10.
Indeed, defining
CZ(QZL(Z)) = ][ |Dv|P dz,
Qs (2)

if p € ((rg —r1)/10,(ro —r1)/2) and ;1 > Bpo we estimate enlarging the domain of
integration

m ‘Q)ﬁ‘h' (d=1)& b
C’Z(Qp(z)) < A ETR

~ Qb ()]
N 2-p,
- (Rz> GEECIR
P A
S ( 10R2 )N(M)zzpn)\zgpny)pnzz_n< 10R2 >_N
o —T1 A T2 —T1
< pP.

On the other hand, if Z € E(Q} , n), then |Dv(z)| > p and by Lebesgue’s differentiation
Theorem we have that CZ(Q%(z)) > pP for small radii 0 < ¢ < 1; thus, by absolute
continuity we find a critical, maximal radius g; < (r2 — r1)/10 such that CZ(Q}_(2)) =
(1P; moreover, by maximality we have

p
H < ][ |Dv|P dz < pP
c(n) Koz (2)

for a € [1, 10]. Thus we are in position to use the reverse Holder’s inequality of [9, Lemma
13] to infer

B p/P
][ |Dv|Pdz < ¢ <][ | Dv|P dz>
QL. () Qs (2)

with p = 2n/(n+2) < p and a constant depending only on 7, p, v, L and not on the energy
of Du. Note that the cylinders in [9] differ from ours in the singular case p < 2 but with
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a simple change of variable (p = p:\?~2)/2 = 02, where g is appearing in [9]) we can
recover our situation. This implies, calling the constant appearing in the display above c?,

B p/p
TS (f | Dol? d2>
0:(2)

op
Si

— |Dv|P dz
1Q5,.(2)] |:/Qggz(z)ﬁ{|Dv|<p/[26]}

—|—/ |Dv|P dz
QY. (Z)N{|Dv[>p/[2¢]}
UNP c _
< (*) + 7,/ | Dv|? dz;
2 Q2. ()| Jax,_(z)n{1Dol>w/ 1281}
thus
P < 7ch — |Dv|P dz
|Qb- ()] Q%,, ()N{|Dv|>p/[2E]}
and as consequence, calling ¢ = ¢(n,p,v, L) := 1/[2¢]
cuPP _
][ |DvPdz < pP < —7——— |Dv|P dz (3.6)
5Q4. (2) Qo (2] JEQs,. ()5

for a constant ¢ depending on n,p, v, L. Now we extract using Vitali’s Lemma (recall

that the cylinders Q1. (z) with X fixed are the balls of the metric in (2.4)) a sub-collection

{2Qi}iez of {Q%,.(2)}scp(Qx u)» such that the 5-times enlarged cylinders 10Q; cover
H 1

almost all E( ?1 , i) and the cylinders are pairwise disjoints. Note that 10Q; C Q;\z. We
finally have, since the cylinders 2@Q); are disjoint, using (3.6)

|Dv|P dz < / |DvlP dz
/E(Qi‘l ) Z 10Q;

i€l

< cup_ﬁZ/ |Dv|P dz
iez Y E(2Qisn)

< cup_ﬁ/ |Dv|P dz
E(QY, 51

Finally, as in the usual proof of higher integrability estimates via Fubini’s theorem, we
have for n small enough, using the estimate above and calling p; := Bpyg

e d
/ |Dy|P+ gz = pﬁ/ ’upn/ |Dv|P dz aH
Qy 0 B(Q, 1) K

i . 5, d
< M;llm / ‘Dv|p dz + 077/ M;Dner*p/ |Dv|p dz ap
(o) I BE(QR, 1) K

1
< u’f"/ |Dv|P dz + Er]/ | Do|PF) dz;
QY 7,
note that we changed variable i = ¢u, recalling that ¢ = ¢(n,p,v, L), to perform the

estimate in the last line. Now we choose 7 small so that ¢n < 1/2 and this yields, recalling
the definition of pq

/ | Du|PO+D gz < 1/ | D[P+
Q 2/

A
T1 T2
Ndn
R
+c < 2 > ,ug"/ |Dv|P dz.
ro —T1 QA

T2




12 PAOLO BARONI

Now the standard iteration lemma [19, Lemma 6.1] allows to reabsorb the LP(*+") norm
on the right-hand side and to deduce

R Ndn
/ | Do[PAH") dz < ¢ (2> / |Dv|P dz x
QA RQ - Rl Q;\?z

Ry
dn
X AP \TPdn {][ |Dv|”dz} .

Ra
Note that the re-absorptions does not cause problems, since all the quantity in play are
finite; the gradient higher integrability is a well-established fact and what we are interested
in are precise local estimates. At this point notice that (3.4) implies

AP
— < ][ |Dv|Pdz and ][ |Dv|P dz < ¢(n, p, k) AP
C(’I’L,p, I{) Qi‘?l Q>1\32

since R/2 < Ry < Ry < R, and this implies in turn

Ndn 1+n
/ | Dy|P(4m d,/z\ < c< R ) </ | Dv|? dz > .
Q%, Q% Ry — Ry |Q |

Recall that the previous inequality holds for every Ry, Rg € [R/2,R] with R; < Ra.
We are now in position to precisely apply [22, Lemma 5.1] with du = dz/|Q%|, which
encodes the usual self-improving property of reverse-Holder inequalities in a form fitting
our context, to infer (3.5). [l

4. AUXILIARY RESULTS

In this section we approach the proof of Theorem 1.1, collecting some results: a com-
parison Lemma, a Poincaré-like inequality and a local “energy” estimate for measure data
problems.

First of all, from now on we will choose as the set A x I a cylinder Q}(20) C Qr
and we will introduce therein the comparison function solution to the Cauchy-Dirichlet
problem

vy —diva(z,t, Dv) =0 in Q7,
’ ( ) Qr @)
v=u on 9,Q%,

where w is a solution to (1.1). Recall we are dealing with approximating, regular solutions
u € V2’p(QT); therefore existence and uniqueness of v are well known arguments (see
[17]) and so it is the fact that v € u + VOQ”’(Q}%). The following comparison result is a
generalization of [25, Lemma 4.1].

Lemma 4.1. Let u be a weak solution to (1.1) and let v be the comparison function defined
in (4.1). Then
2—p N—1

(][ Du—Dv|qu> <ec [|N|(Q)‘):|(N1)(A;’al)+1
o ~ Loy

+c||g|(|Q)}\2) <][ |Du|qdz) v 4.2)

for every

1
1 1+ —— 4.
p—1+ ) (43)

and for a constant ¢ = ¢(n, p, v, q).
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Proof. For g as in the statement, we start from [24, Display (4.11)], that reads as

N-—2
N—1 q(N—1)
o= |lu — v]|I™=2 dz
Q

A

R
N-—2

q(N—1)

< e(nq) [|u|<Qﬁ>]N“(f |DuDv|de>( @4
Q%

which actually holds in the full range p > 2 — 1/(N — 1): indeed, the only ingredients
needed to prove the estimate are the equations solved by both u and v, together with the
parabolic Sobolev’s embedding (taking into account that « — v has trace zero on the lateral
boundary). Note that we can assume without loss of generality o« > 0; otherwise (4.2)
would follow trivially. This implies, see again [24, Proof of Lemma 4.1, Step 2] or [25,
Proof of Lemma 4.1]

][ |V(Du)—V(Dv)|27q dz
Q

A
R

Ay 14
<o [0

[P ]

again the only things needed to deduce such an estimate are the weak formulations of the
equations for v and v and the usual monotonicity estimate in (2.6). To conclude the proof,
we pointwise bound

N—2 q
a(N—-1) | p
|Du — Dv|? dz) ] ; 4.5)

A
R

2-p
2

1
|Du — Dul| = [(|Du\ + D))" | Du — Duﬂ * (|Dul + | Do)

2—p
2

< ¢(n,p)|V(Du) — V(Dv)|(|Du| + | Dv|)
< ¢|V(Du) — V(Dv)|(|Du — Dv| + [Dul) 7
< c|V(Du) - V(Dv)|" + %|Du — Do

+|V(Du) — V(Dv)||Du| 7",

using also Young’s inequality with conjugate exponents (2/p, 2/(2 — p)). Thus, reabsorb-
ing, taking the g-power and averaging over Qﬁ%

][ |Du — Dv|9dz < ¢(n,p,q) [][ |V(Du) — V(Dv)|7q dz
Q% @5

R R

+ ][ |V(Du) - V(Dv)|*| Dul?*2" dz]

R

< e(n,p, q) { ]{2 V(Du) — V(Dv)| ¥ d

A
R
+<][
Qk

|V(Du)—V(Dv)\2”qu>g<][@ |Du|de) | ]
=c[I +I1I].

If now I < I1, then using (4.5)

1,

|Du — Dv|?dz < ¢ ][ |V (Du) — V(Dv)‘?q dz
Q/\

A
R R
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Sc‘n/«d('cggl]w”l <][Q

_N-2 _g
a(N-1) | p
|Du — Dv|?dz ;
A
R

and so

'nm(%)w”l] S

|Du— Dv|?dz < ¢ ;
1y o

A
R L

on the other hand, if 1 < I, then

A\ T q(]}]vizn 3
][ |Du—qudz§c{W<][ |Du—qudz> ] .
Q% |QR‘ Q2
R R
2—p
="
. (][ |Duqdz>
Qk
and thus
A 7 e (2-p)
][ |Du — Dv|?dz < ¢ [MQRA)]N] (][ Du|’1dz> .
Q% Q| Qx
U

Now it is the time for a Poincaré-type inequality valid for solutions to (1.1).

Lemma 4.2. Let u € V*P(Q7) be a solution to (1.1). Then, for every q € [1,p),

1,

u— (u)gy
RN

q
dz < c][ |Dul? dz
Q

A
R

el

where the constant c depends only on n,p and L.

R |ul(@)]°
= . 46
oy | ¢

p—1
| Dul dz) +c

A
R

Proof. We split the integral in (4.6) as follows:

][ u-Way | <][ u = (u)p (t) .
YT Wan o L |1 B
oyl B ol R

1 to+ R 0 to+R? .

iy t) — dr|dt

T ]{nm (U)BE() ]{ORQ (U)BE(T) T
1 to-‘rRz
77 j— p—
TR ]{O_Rz (W) (7) d7 = () gy | = T + 1T + I11.

We used the notation
(W () = . uC.tyndz,
R Bl)%

n € C°(By) being a positive weight function satisfying

]{3A ndx =1, n(x) + RN Dn(z)| < c(n).

Using slice-wise a variant of Poincaré’s inequality (see [29, Corollary 1.64]) we infer

II<iI< c(n)][ |Du| dz.
Q%

R
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To estimate I we use the equation solved by u: testing the weak formulation with the test
function 7 independent of time, we get for a.e. t1,ts € (tg — R2, tg + R?)

’(U)%E(h) - (u)zg (t2)‘
"’a&( INOETE

t0+R

to
/ oyundx dt‘
t1 J B}

| DulP~t dz + c(n) [RY] 7" |ul(Q%)

B)\

R2 - .
= ][Q IDup dz 4 Rl (@)
R

R’ 2|M(QR)
CR)‘(]{)?JDUCZZ) +cR Qy

we used the growth conditions in (1.2), and Holder’s inequality. Note that the previous
estimate is just formal: a precise proof can be done using a regularizing in time procedure
(recall that we assume p € Lt (Q21)); see for instance [9, Lemma 7]. O

Now a reverse Holder’s inequality for measure data problems. The use of such in-
equalities is customary when dealing with regularity and, in particular, Calderén-Zygmund
estimates for degenerate and non-uniform elliptic problems, see for instance the use in
[2,4,5,10, 11, 16, 30].

Proposition 4.3. Let u be a weak solution to (1.1) under the assumptions (1.2) with (1.3)
in force and with y € L*(Qr); suppose moreover that

A
- < ][ |Dul| dz and ][ |Duldz < kA 4.7)
oy Q%
hold in some cylinder Q3 = QN(z0) such that Q%(20) C Qr, for some constant k > 1.
Then for every q as in (4.3), there exists a constant ¢ = ¢(n,p, v, q, k) such that

1
(][ Du|qdz>q §c][
Q% Q3

N
2r) :| M= (p—DF1
2R

|Duldz + ¢ PML(Q?VRI
|Qar|

Proof. Many of the forthcoming estimates are true for any cylinder Q = K x I C Qrp;

only at a certain point we will specify the estimates to the situation we are considering in

the statement of the Proposition. We test the weak formulation in (1.10) with

w1 := tmin{l, uy /e}(,

for e > 0 and with ¢ € C°(Q), < 1. Note that this is possible only at a formal
level, due to the lack of time regularity of u; this choice can be anyway made rigorous
by using Steklov averages - we will proceed formally. Following [24, Lemma 4.1], we
compute

1 .
DSOI = ED’U’ X{O<ui<e}< + mln{Lui/e}DC

and thus we have (notice that ||¢1]|p~ < 1 and recall (1.2))
1
- [ wderds+ % [ (atat, D), Duxgocus <o dz
Q Q

< L|DC| 1 /Q DulP~ dz + [|(Q).
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We have, integrating twice by parts with respect to the time variable
—/ uOpp1 dz = i/ Opu min{1,uy /e}(dz
Q Q
UL
:/ 8t/ min{1,c0/e} do ¢ dz
Q 0
UL
= 7/ / min{l,o0/e} do 0, dz
QJo
(see [24, (4.8)]). This leads to
U+ 1
— / / min{1,o0/€e} do 0:(dz + — / (a(z,t, Du), Du)X{o<us<eyC dz
QJo €Jaq
< elIDcli [ 1D s+ Q)

we note that by dominated convergence Theorem

ut
—// min{l,a/e}da@tgdz—)—/ uy 0yC dz
QY0 Q

as € \, 0 and thus
1
- |u|3thz+Supf/ <a(xat7Du)7Du>X{0<ui<6}CdZ
Q e>0 € JQ

< ¢||DC||z~ /Q Duf~" dz + |ul(Q).
Now we choose

C('ra t) = Cl (.’13, t)CQ,E,T (t) (48)

with ¢; € C°(Q) such that ¢; < 1 and, for any 7 € T being fixed and ¢ small enough
so that also 7 + € € I, (2 - is continuous and piecewise linear, with (2. = 1 on
(—o0,7) and (o - = 0 on (7 4 £,00). Note that [, [0;Ca,c 7
0¢C2,e,r < 0. With this choice we have

/ ] (= Bu(Cior)) dz — / ful (-, 7) de + / ] (= B0C) X (o) 2
Q K Q

as ¢ — 0 for 7 € I fixed, so

1
Sup/ |u|(7T) dx—'_sup*/<a‘($at7Du)aDu)X{0<ui<e}Cd'Z
B Q

Tel e>0 €
< 10l / jul dz + ¢ || D 1 / DulP~ dz + e |pl(Q) = cE. (4.9)
Q Q

Now we fix two constants « > 0 and £ > 1 and we use in (1.10) the test function

01 _ Emin{l,uy/e}
(a+us)é 1t (a+uyp)é?

€ > 0, C as in (4.8); we use the weak formulation in the form

P2 1= ¢

Y1
€ 1) /Q (ao . D). D) A

dz
= <a(z,t,Du),Dgpl>7_—/ u 0 QDQdZ*\/ P2 djt.
/Q (a+ue)s Tt Jo Q

dt = 1 for any 7 and € and
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We estimate the terms on the right-hand side: firstly, using (4.9)

dz
/Q<a($, t, Du), Dp1) o ug)et

1 o
= f/<a(a:,t,Du)7Du>X{o<i—<}CZ
e (@ +uz)s?

in{1 d
ii/<wx¢rDuLLm>95i43é1in
Q (+ug)s

<ca' T+ a8 D¢ L / |DulP~t dz,
Q
so that

dz <cal"t€.

su a(xz,t,Du), Do) ———— <
p [ (oot D). Dy s

e>0

Then we simply estimate the last term as follows:

- / o dp < / ol dlpt] < @' €1l(Q) < calEE.
Q Q

To estimate the parabolic term, we again use integration by parts and we deduce

ut
f/ udypo dz 7/ Oru 12} / mln{l 0/6} do 0:C dz;

(o +ug)ét rd

again we choose ( as above. We estimate the term containing CQ,EJ:

/ /ui min{1, 0/6} do ¢ Ol rd

(a+0)s-
bup/ /ui( " i1, a/e}dada:/|8t§257|dt

Tel

<al~¢ sup/ uy (-, 7)dx;
Tel JK

thus, using (4.9),
UL
sw( // mmﬂ”*@@@@” )gml%

e>0

and in turn

sup (—/ u Oy o dz) <ca'"tg
e>0 Q

+ sup ( / /ui mm{l 0/6} do (2.6 70:C1 dz)

e>0

“* min{1,0/e}
+2§IO) (/ / (a4o0)1 do |Gz, 01G1| dz
< ca1_£5+a1_£\|8t<1”12°°/ |u| dz

Q

<cal"tE.

Merging all these estimates we obtain

- P 1-¢
(€ 1)/Q<a(x’t’Du)’iDui>(a+ui)f dz <ca "°€,
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that is

<a($,t,Du),:|:Dui> . al—¢
/Q (@ + ug )€ min{l, us/e}Cdz < e &

Letting € ™\, 0 and performing some algebraic manipulations yields

][ (a(z,t, Du), Du) al=t &
Q

Now we specialize the previous estimate: we take @ = 3y, intermediate radii R < Ry <
Ry < 2R and (; satisfying XQ) <G < XQ, in such a way that
31 L2

(Ry = RY)IIDC L + (B2 — R1)? 1061l < ¢

moreover we notice that if u solves (1.1), so does u — <U)Q%R; thus we can apply (4.9) and
(4.10) to u — (u)gy - Under our assumptions, we have
2

A
1DC| e ][ Dup gz 4 Q2
Qg |Q2R|
cR 1 (f‘ )p‘l 1l(Q3R)
< Du| dz + —=
R)‘ R} R Qn [Dul Q35

and, using (4.6),

[0¢C1l o ][ A lu—(u)g, | dz

2R
R \2)\P2 u—(u)gy,
= (RA R’\) R ][QQR 2RA

R AP—2 ][
c Dul| dz
(RQ—R1> { R* QQR‘ |

! @)
ey 7] gt

We hence come up, denoting R := R/(R; — R;) with

][ (a(z,t, Du), Du)
(ot lu—(w)gs |

al=¢ R AP—2
< Duld
_Cl_é.(RQ_Rl) |:R)\ ]{QQR U| yA

1 et |N|(Q§\R)
c(f, o)+ g

2R

/\

dz

IN

G dz 4.11)

and

sup / |u— (u)gy,| (- 7) dr < ¢|Qar| RPE. 4.12)
rE(to—R2 to+R2) J B) :
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Conclusion. Now we fix ¢ € [1, mg) with mg defined in (1.11) and we take

N-1 ) g,
NP9 > 1 aq’”Z][Q | (1 = (), ) G| dz;

A
2R

&=

note that without loss of generality we can assume o # 0, otherwise there would be
nothing to prove. We estimate using parabolic Sobolev’s embedding (see [17, Chapter I,
Proposition 3.1] or [24, Lemma 4.1])

N—1

adv=2 < c(mq)( sup / |U— (U)Q§R|(~,7') dx) .
Bpa '

Te(t07R2’t0+R2) R

f, s s gy 11061 i
Q Q

Ro 2R
u— (u q
U= Way, dz]

[][ |Du|qdz+][ T
Q>\2 Q R

<clQdme) ™|

< ¢ [|Q3RIR? €] 7

A
2R
|Du|?dz + [N*"PRA] q} :

after using (4.12). To conclude the proof, we compute using (2.7) and (4.11)

(][% |Duqdz>‘1* < c(][Q [(a(z,t, Du), Du)]

A )

(e mea )

(a(x,t, Du), ?u)
J

o3, (@+u—(u)gy )

hS1TS)

dz) ! (4.13)

3
ECl dz) apr

< C|Q§R|5N*1R%N7155N*1 <][A |Du|qdz)

Ra
+ eRETT|QAgP VT A2 PR PN gz

1

a by ~
(][ | Dul? dz> +CR5|Q§R|(N—1><117—1)+15<N—1>f\z’)—1)+1
Q%,

IA
N | =

+eRIFT[N2PRN) P N Q| N QA7 €S

1 0 . L
< 3 |Du\q dz —|—CR5|Q2R|<N*1><P*1>+18<N*1><P*1)+1 +c),
Q%,

for some ¢ > 0 depending on n and p, after using Young’s inequality twice with conjugate
exponents, respectively,

( p(N —1) p(N—l))
p—-1DHIEN-1)+1" N-2
and (if p < 2)

Np p N ]
((N-2)(2—p)’§(p—1)(N—1)+1)’
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note that this choice is admissible since 1 < p < 2. Indeed

N
N2 1 N2 }W&w)

“/\2pr)\] % N—1 |Q§\R|*; N(N=-1)
1 N
R

1 N

o [ o ]

1

=c¢(n,p) [/\1_?} o = c(n,p)A.

We conclude the proof first reabsorbing the LY average on the right-hand side using a
standard iteration Lemma (see [19, Lemma 6.1]) and then observing that by (4.7) we have

AP—2 1 U |ul(@Qp)
5:—][ |Du|dz+<][ |Du|dz) 4 1&5R)
R* Joy, BA\Jgy, Q2]

Nl (@)
B Q|

< c(p, k)

and thus

1 N
|Q5 | T DD £ W-D(r-DFT

N
L AP 1 |:LL|(Q)‘ )] =Dt
< C(n,p,n)[|Q§\R|N Q] ¥ (o)
" @
N
< C|:>\2NPR)\)\;D1 n |NJ‘(Q§\R) :| (N—D(p—D+1
B _L
w |Q§\R|1 N
) W= =TFT
< C)‘JFC[ML(Q?&}
‘Q2R| N
N
< C][ |DU| dz + cl:WQQ\R)] (N=Dp-1+1
< 2r) |
“n |Q3pl

O

With exactly the same proof (except for a different use of Young inequality in the last
line of (4.13), namely with conjugate exponents (p/2,p/(p — 2))) we have the degener-
ate counterpart of Proposition 4.3. Note however that we will not employ this estimate
anywhere in this paper; we include it for completeness.

Proposition 4.4. Let u be a weak solution to (1.1) under the assumptions (1.2), with now
p > 2; assume that the inequalities

Ar—1
<f
k Q

hold in a cylinder Q3 = QN (20) as defined in (2.2), with Q%(20) C Qr, for some k > 1.
For every q as in (4.3), there exists a constant ¢ = ¢(n, p, v, q, k) such that

(.

|DulP~dz and ][ |DufP~tdz < g APT?
Q

A A
R 2R

| Du|? dz) ’ < c][ |Dul| dz
A

A
R QQR

N—-1

|Qé\R| ~ (QR)N*I‘

. { 11(@) ]M%ﬂ L (@)
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Note that the two terms taking into account the measure y have the same dimensional
character:

{mu%) |7 < 1(Qr) -

RN*I ~

Now, using the result in Proposition 4.3 we can deduce an improved version of Lemma
4.1:

Corollary 4.5. Let u be a weak solution to (1.1); suppose that Q3r = Q3r(20) C Qr
and let v be the solution to (4.1) in Q)ﬁc Assume that the inequalities

A
- < ][ |Dul dz, ][ |Duldz < Kk A
K Q}A% Q>

2R

hold for some k > 1. Then

1
N=-D(p-D+1T 1)(:0 1)+1
Q>‘

|M‘(Q§R) (
|Q2R|N : ][Q’\

2R

(2*P)T
| Dl dz) (4.14)

for every q as in (4.3) and a constant c depending only on n, p,v and k.

Proof. (4.14) follows simply combining Lemma 4.1 and the reverse Holder’s inequality
of Proposition 4.3, taking into account that
N N -1 N

1+(N—1)(p—1)+1'(27p) N ~(N-Dp-n+1 (4.15)

O

5. THE PROOF OF THEOREM 1.1

We finally have in our hands all the tools needed to prove Theorem 1.1.

As already mentioned, the proof will be based on a covering argument more-or-less
standard in the singular and degenerate parabolic setting, see [21, 2], which the reader
could have already met in the proof of Proposition 3.6; for the implementation of the argu-
ment in the context of degenerate parabolic equations with measure data see our previous
contribution in [4].

The “weighted” version we employ here (the weight is clearly represented by the large
constant M, see few lines below, which we are going to choose later) has been developed
in [2] to provide precise estimates of Calderén-Zygmund type in the setting of energy
solutions and it is, in some sense, the PDE version of the “good-A-inequality principle”,
see for instance [14].

Fix a parabolic cylinders Q2r = Q2r(20) C Qr, R > 0 and let M > 1 be a free
parameter to be chosen. Moreover we fix arbitrarily an exponent g such that

1
1<gq -1+ —= 5.1
<qg<p-l4+g—g=mo<p (5.1
so that it only depends on n and p: for instance, we can choose the midpoint of the interval
[1,mg]. We then define the functional

|u|<@¢>] ; 52

Z(Q)) := ]iy |Du| dz + {M ol
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for cylinders Q) = Q}2) C Qar, where m > mgy > 1is as in (1.9). We fix two
intermediate radii R < r1 < ro < 2R and we define

1 _n(2-p)
A= )\(1) 2 ::]l |Du|dz + [ lﬁg@rf)} +1; (5.3)

recall the expression for d in (1.8). Moreover we take A satisfying A\ > By with B > 1
defined as

T2

Nd
4
B - ( Ors > (5:4)
To —T1
and we consider radii satisfying
2 —T 2 —"
<r< .
0 -T2 (5:3)

Observe that Q) (z) € Q,., for any Z € Q,, and for any radius 7 satisfying (5.5). Using
Holder’s inequality, enlarging the domain of integration and using that |u| is positive we
have, also taking (5.3), (5.4) and 1/m < 1 into account

0@ < gy f, 1P+ [rligtad)” ]

, |Qr |
@Qrs| (2
< ]
QM2)[°
< (1) e i
T
4 N
< )\( 0rs ) B~H <A (5.6)
ro —T1

On the other hand, for A > 0 and radii v € [R, 2R], we define the level sets
E\Qy) = {z € Q+(z0) : |[Du(z)| > A and z is a Lebesgue’s point of |Du|};
then we take a point z € E(X, Q,, ) with A > BX. It holds

lim CZ > lim Duldx > .
I CZ(Q) =l f D

Hence for small radii we have CZ(Q; (%)) > ). Hence, from this consideration and (5.6),
continuity implies the existence of a maximal radius r; such that

7[Q¢z<z) [Dulde + { |M||c;(2 (z(i))] = (5.7)

that is CZ(Q;_(2)) = A. The word “maximal” refers to the fact that for all radii 7 €
(12, (re — 71)/2] the inequality CZ(Q2 (%)) < A holds. In particular we have

A A ][ [ 1(@3..(2))
AN A N Du|dx + | M~— 12"
34 40 Q%Z(f) ‘ | |erg( )‘

for every j € {1,...,40}; note that > < (r5 — 1) /40 and hence Q?,_(2) C Qr,.

m

IN

<A (5.8)

Now we single out one of the cylinders QQT (%) considered above and we note that one
of the following two inequalities must hold true:

A ][ A\m |1l (@2, ()
AP Duldz  or  (2) < m R E) (5.9)
S e (7v) @5, (2)]
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First case: A comparison map “\-close’ to u. Suppose that the first case in (5.9) holds
true. Now, thinking Z € E(4\, Q,,) fixed and being Q%Org (%) one of the cylinders consid-
ered above, we will denote in short

20Q = Q%O’r‘g (2)

We introduce in 20() the function solution to the Cauchy-Dirichlet problem

vy —diva(z,t, Dv) =0 in 20Q),
’ ( ) Q .
v=u on 9,(20Q);
we observe that (5.8)-(5.9) imply
A
v < ][ |Du| dz, ][ |Du|dz < . (5.11)
4 20Q 40Q

Thus Corollary 4.5 implies

1
(][ |Du—Dv|qdz) <e [|u| 4OQ ](N DT
20Q -

|“|(4OQ)1(][ |Du|dz> Y a1
40Q

" la0gl®
We now distinguish the two cases considered in Theorem 1.1:

for g as in (4.3); ¢ = ¢(n, p, v).

The good measure case. This is the case where p < ¥ < n; using (5.8) and the value for
m = m; in this case we have

I(p—1)
|12 (40Q)) < AT (5.13)
[40Q) M

On the other hand, we notice that we can cover the cylinder 40Q) with at most 2| A2~ 7|
(possibly overlapping) standard parabolic cylinders with radius 402 (this exact number of
cylinders is clearly not optimal):

2L>\2"’J
40Q = By, (7) x (=12, 1 +73) U Qaor> (T, ;)
j=1

for points ¢; € (£ — r2,t + r2). Thus using (1.4)

2(A>7
1(40Q) < D 1ul(Quopa (7,17)) < 2[N*7P] eq[40r2]V 7
j=1
and in turn
|1(40Q) N TP[A0r2]N Y A—9
W S C(’I’L7 Cd)w = C(n, Cd)[’rg}
We can thus estimate, for every e € (() 1)
4 4 4
11(40Q) {IMI( OQ)] {IMI( OQ)] 40Q[*
40Q| 40Q]
< SN0 TN 0 = S AR

MﬂT M v
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The bad measure case. This is the case where n < ¢ < N (and thus the measure might be
more concentrated). As in (5.13) and noting that now m = moy we infer

1l(40Q) _ A=®~ ,
[40Q] — M ’
on the other hand, simply enlarging the cylinder (remember (2.3)), again using (1.4) on the
standard parabolic cylinder ()40,. and taking in mind that N = n + 2, we have

#1(40Q) _ [#(Quoy.) [40r ]~
40Q] = [40Q) NP [40r2]N

AT (N=9)[40p 2| V=7
A2-P[40r2]N
= c¢(n,cq) AFE (=) [407@-2]‘19
So, similarly to above, we here have

ui0Q) _ [l {Iul(ﬁlOQ)]’l’ 4
[40Q)] 100, | 0@

@-piny o

< C(TL, Cd)

=c(n,cq)

< B G0 0] 07
= 9= 1)\10 1/\ i 1)\%
M7 M =
Thus in both cases we have
1](40Q) _ ¢ \@=ngena .
9

If now we consider (5.12), (5.14) and (5.11)2 imply that

1
9

(][ |Du — Dv|? da:) "<e [Mw,l)(’i,,l)ﬂ +M] 7T
20Q

=:cC(M)A (5.15)
for q as in (4.3), with the obvious definition of (; note that we used also the computation
in (4.15). Now we fix as M the large constant satisfying ¢ ((M;) < 473¥; note that we
can take My = M (n,p,v). If we take M > M, we have, for ¢ = 1 and ¢ = § as defined
in (5.1)

Q=

A . A
][ |Du — Dv|dz < <+, (][ |Du—Dv|qu> < 3N (5.16)
20Q 4 20Q 48

First we have, considering the first of the previous inequalities and (5.8)

][ |Dv| dz < ][ |Du| dz +][ |Du — Dv|dz < 2, (5.17)
20Q 20Q 20Q

using (5.11),

2\ N
][ |Dv|dz > (7) ][ |Dul| dz
5Q 5 2Q

- 4N][ |Du — Dv|dz
20Q

1 1 1 A

> v v - 2 (5.18)

too. Therefore, applying Proposition 3.5, we infer

][ |Dv|9dz < c )9, ][ |Dv|P dz < ¢ AP; (5.19)
10Q 10Q
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we recall that g is defined in (5.1) as a constant in (1, p] depending only on n and p. The
constant c thus depends on n, p,v and L.

Finally, we use (5.19)2 and (5.18) that allow to apply Proposition 3.6: (3.5) reads here
as

1
p(I+n)
<][ Dv|p(1+ﬂ)dz>p ’ gc][ |Do|dz < e\ (5.20)
5Q 10Q

with ¢ = ¢(n,p,v, L), using (5.17). Finally, again using quasi-sub-additivity exactly as
in (5.17), using this time (5.16), together with (5.19);, we finally conclude this paragraph
with the last estimate we need:

][ |Dul?dz < e\, (5.21)
5Q
The constant still depends on n, p, v and L.

First case: On the measure of the super-level of Du. We briefly conclude here the study
of the case where the first inequality in (5.9) holds.

We split the integral of | Du| over 2@ and then use Holder’s inequality as follows, for ¢
to be chosen:

/ |Du|dz < cAI2Q \ E(c\, Q)] —|—/ |Du| dz
2Q QQOE(C)\uQrg)

Q=

< A2Q| + 20 1 B\ Qny) ( / ) |Du|qdz)

2QmE<a,Qm>>13( ; >
<aapal+ (2200 £, 1pur:

Dividing by |2Q)| and using (5.9); and (5.21) yields

Q=

Q|-

A 2Q N E(A, Qry) |\~
44N§<“< 2Q)] ) A

Now we fix ¢ = 475N and thus we have

2Q] < c[2Q N E(cA, Qr,)|

for a constant depending on n, p, v, L and ¢q.

Second case and conclusion. Clearly, if the second alternative (5.9)2 holds, we have

261 < ) o 120

Thus merging those two cases we finally get the estimate for |2Q)| we were looking for:

M
)\m

20Q] < ¢(n) 2Q] < c[2Q N E(X,72)| + ¢ - [ul(2Q). (5.22)

We recall that 2Q = Q3,_(2).
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Covering and iteration. Summarizing what we have done up to now, we have that once
we fix A > B, with B and )\ defined in (5.3)-(5.4), then for every z € E(\, Q,,) we
can find a cylinder Q;_(2) such that (5.7) holds.

Then we consider the collection of all such cylinders £y := {Q3,.(2)}ze AQr,) and,
by a Vitali-type argument, we extract a countable sub-collection Fy C &) such that the 5-
times enlarged cylinders cover almost all E(\, Q,-, ) and the cylinders are pairwise disjoints
- note that we are working at A fixed; thus those cylinders are metric balls (precisely, of
the metric defined in (2.4)). This is to say, if we denote the cylinders of Fy by QY :=
Q%rgi (%), for i € T, being possibly Z, = N, and with z; € E(X, Q,,), we have

QYN Q? = wheneveri#j and E(\Q,,)C U QIUN, (5.23)
1€Ty

with [N] = 0 and with Q} := 5Q7 = Q1y,. (%); note that using (5.5) we see that
Qi C Q,, foralli € Z). We now fix H > 1 to be chosen later and we estimate

|E(HN, )| <> |Qf N EQ2HA,ry)|. (5.24)

i€TN

We split every term in the following way:

Qi NE(HX,12)| = |{z € Q] : |Du(z)| > 2H\}|

< |{z € Q; : |Du(x) — Dv;(z)| > HA}|
+ {z € Q} : |Dvi(x)| > HA\} =: I; + I1;. (5.25)

Here v; is the comparison function solution to (5.10) in Q7 = Q%OTE (z;) = 2Q}. We

estimate separately the two pieces: for the first one we take ¢ > 0 arbitrary and we use
(5.15) and subsequently (5.22) to infer

1 cC(M),
IigH)\/Q?|DuDvi|dz§ 202 (5.26)
cC(M) [ o |1](QY)
<&z [|Q NE Q)| + ML,

where ((+) is given in (5.15) and provided M > M. On the other hand we use the higher
integrability (5.20) to get

1 \p(1+n)
II; < (7) |Qzl|][ |Dvi|p(1+”) dz
Qi

HX
¢ 2 p(14m)
: (H/\)P<1+")|Qi|(][Q§ |Dvi|dz)
0

Connecting the two estimates (5.26) and (5.27) and plugging the result into (5.25), taking
into account that H > 1, gives

|M|(QO)

c((M) |QOﬂE( ’ 2)‘_,'_ MIHIR)

[EQHN Q) NQ < |5 + i)

At this point, since the {Q?} are disjoint, see (5.23), summing up and multlplymg both
sides of the previous inequality by (2H )™, see also (5.24), gives

e C(M) Cy
Hl-m T Hp(A+n)—m

(HN"|E@HA. Q)| < | 3B, @)l

+c|pl(Q2r) (5.28)



SINGULAR PARABOLIC EQUATIONS WITH MEASURE DATA 27

with ¢, depending only on n, p, v, L, ¢ but nor on H neither on M; c instead depends also
on H, M but this is not a problem. Finally, recall that 1 < m < py; first choose H so large
that

—_

Cy B
HeFm—m = 1° (5.29)
At this point, being now H = H(n,p,v, L, cq) fixed, we choose M, so large that

1
e H"71C(My) < =

S

and this fixes the value of M in (5.2) as max{M;, M>}. This choice makes also M depend
only on n,p,v, L and c¢4. Having such choices at hand, after taking the supremum with
respect to A > B, (5.28) rewrites as

1
sup  AT|E(A, Qr )l < 5 sup ATIE(A, Q)| + ¢l (Q2r)
A>2H BXg A>BXg

1 m
EHDUHMW(QTQ) +c|pl(Q2r) (5.30)

and therefore by the definition of Marcinkiewicz quasi-norm

IN

m 1 m
[1Dull Xgm g,y < §||Du||Mm(QT2) +c[BXo]" RN + ¢|p|(Q2r)

forall R < r; < ry < 2R, since BAg > 1. At this point (1.7) follows exactly as in [4],
using for the last time [19, Lemma 6.1]. Note that reabsorption is possible since v is an
approximate energy solutions, thus since Du € LVX(Qr), we have || Dul| M (Qan) < OO
for m < px.

6. PROOF OF THEOREMS 1.5, 1.6 AND 1.7

The proof of Theorem 1.5 is very similar to the proof of Theorem 1.1: the changes
concern the regularity of the reference problem, that is the integrability of the comparison
map solution to (3.1) and hence of (4.1)-(5.10). If we consider vector fields a satisfying
(1.14), then the solution is indeed such that Du € L9 for every ¢ > 1; this is to say, (3.5)
holds for every n > 1 (and clearly also the constant at this point depends on 7), see [2,
Theorem 1] and [10] taking into account that our right-hand side is zero, thus in L9 for
all ¢ > 1. The proof needed in order to obtain the explicit local estimate (3.5) from the
results in [2, 10] is exactly the same described in the proof of Proposition 3.6 to obtain
(3.5) starting from [9, Lemma 13]; the changes only concern the range of exponents 7
considered.

We can formally follow our proof, with the only difference that here 7 is not a constant
depending on the data of the problem, but a free parameter; the constants will thus depend
also on 7 (and they all will show a critical dependence on 7, in the sense that they will
blow-up as 7 — o0). To conclude, given 9 > 1, we will to follow the proof until (5.28)
and there we will choose 1 = n(p, ) such that p(1 4+ 1) = m + 1; this will be sufficient
to prove that |[Du| € M7 (). Note that our choice justifies the critical dependence of
the constant upon 9, as ¥ — 1. The aforementioned Theorems in [2, 10] also justify the
reabsorption after (5.30): since the data of our approximating problems are regular, then
the energy solutions © we consider are as integrable as needed.

For the proofs of Theorems 1.6-1.7, the only different point is the treatment of the
second term in

1(40Q)  [lel(@or DT [l Qs NP n oy
ok e Bl e MG
this will allow for a different value of the exponent m in the Calderén-Zygmund operator in
(5.2), used to estimate the first term in the quantity above if we want to mimic the algebraic
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computations leading to (5.14) (this is the real core of the proof, since this is sufficient
to give to the comparison estimates (5.15) their “homogeneous” form). The exponent m
appearing in (5.2), in view of the rest of the proof, will become the Marcinkiewicz exponent
appearing in the statements: respectively ms for Theorem 1.6 and m, for Theorem 1.7.

In particular for Theorem 1.6 we can estimate

|1 (40Q) = |11 |(Bygr (ay) 2| (£ — [40r:]?, £ + [4075]%))
< [lall oo () [4072]" caldOrz)*~"
= (. 1]l o )T 0r V7,

while for Theorem 1.7 we have

11(40Q) = |113] (Baopa (o))liaal ((F — 40212, 7+ [40r2]2))
< cal40r2]" 7 [l pal e 2[40r2)?
= c(n, llpall o, ca) N> 7P [40r:] V7.

Now for Theorem 1.6 we have
9

1(40Q) _ [Am } N [W@-m [40r:] N7

2 2—p
] AN 40r2

40Q" % ~ L M A2=P[4072]N z
= & AN 0N AT a0 = — S\
Y—1 V4 z Yv—1
M 5

and (recall that here p > 2 and thus the intrinsic cylinders are different, see (2.2) and
compare with [4])

i) ] w o ) " g0

A7 40
oQ*~ ~ L M A2=r[40r2]N "
= N0 AR 40 = — S\
M v

for Theorem 1.7; both these expressions lead exactly to (5.14). Now the proofs proceed
exactly as after (5.14), taking into account the first lines of this Section when dealing, if
p < 2, with vector field satisfying the assumptions in (1.12)-(1.13).
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