GRADIENT ESTIMATES FOR AN ORTHOTROPIC NONLINEAR DIFFUSION
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ABSTRACT. We prove local Lipschitz regularity for weak solutions to a parabolic orthotropic p-Laplacian-

type equation in the Heisenberg group H", for the range 2 < p < 4.
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In this paper, we establish the local Lipschitz regularity of weak solutions to a quasilinear, degenerate
parabolic equation in the Heisenberg group H". Specifically, we extend the results of [13] to the non-
stationary setting, adapting the methodologies introduced in [8].

Given a domain 2 in the Heisenberg group H™ and 7" > 0, we consider the equation

(1.1)

Owu =divg(Df(Vgu)), in Q:=Qx(0,7T),

where f : R?" — R is defined as

(1.2)

with p > 1, and Df = (D,f,..

£ =030 (6 + )

i=1

.y Danf) denotes its Euclidean 2n-dimensional gradient. Here, Vyu =

(X1u, ..., X2,u) represents the horizontal gradient of a weak solution u € LP((0,T), HW'P(Q)), where
HW1P(Q) denotes the Sobolev space associated with V.
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If we define
p—2
Ni(z) = (2 +20,) 2, Vie{l,...,n},

p=2
Ni(z) = (22, +2]) %, Vie{n+1,...,2n},

then equation (1.1) can be rewritten as
2n

(1.3) Ou=">Y_ Xi(\(Vau)Xiu), in Q=Qx(0,T).
i=1

We prove the local Lipschitz regularity for solutions in the range 2 < p < 4 and, as byproducts, the local L4
integrability both for the non-horizontal and the time derivatives of solutions.
Our main result is the following.

Theorem (Main Theorem). Let 2 < p < 4. If u € LP((0,T), HWYP(Q)) is a weak solution to (1.3) in
Q=Qx(0,T), then
Viu € L (Q,R*"),

and, for any B(xg,r) x (tg — pdr?, tg) C Q, there exists a constant ¢ = c¢(n,p, L) > 0 such that

to z
(1.4) sup Vau| < C,U% max </ / |V gulP dxdt) ,Iu,2(2p—p) .
B(xo,r)x (to—p7,to) to—p4r2 J B(zo,r)
Moreover dyu, Zu € L} (), for any 1 < ¢ < co.

The present paper, along with [7] and [8], represents the first instances in the literature that study
higher regularity for weak solutions of non-stationary degenerate quasilinear equations in the sub-Riemannian
setting. In these references, the authors investigate the regularity of solutions to equation (1.1), modeled on
the p-Laplace equation, i.e. when

! 5
f(2) ’ :
In [7], the authors prove the smoothness of solutions in the non-degenerate case, namely ¢ > 0, while in [8],
they establish the Lipschitz regularity for solutions in the degenerate case (§ = 0), with 2 < p < 4. Both
studies are based on techniques introduced by Zhong in [21], where the optimal regularity for solutions in
the stationary case is addressed.

However, none of these results apply to our equation (1.1). Indeed, all of them rely on the fact that the
loss of ellipticity of the operator divyg D f occurs only at a single point z = 0, whereas equation (1.3) is much
more degenerate, as it degenerates in the unbounded set

O{Ai(z) =0} = O {22+ 27, =0} CR™,
i=1

i=1

(5 + |VHU‘2)

which is the union of 2n — 2 dimensional submanifolds. For this reason, we do not expect Holder regularity
of the gradient in the spatial variable, but only boundedness of the gradient. Such result, in the Euclidean
setting, was proven in [4]: Theorem 1 shows that this is also the case in the setting of the Heisenberg group
for the range 2 < p < 4. We believe that the boundedness of the gradient is true for the entire range
1 < p < oo, but it requires a different technique. For a comprehensive overview of degenerate parabolic
equations in the Euclidean setting, modeled on the p-Laplacian, we refer to [17].

The study of the stationary case of equation (1.3), motivated by its relation to the optimal transport
problem with congestion in the Heisenberg group (see [12] and [14]), was recently addressed in [13], where



the authors proved the local Lipschitz regularity for solutions for the range p > 2, adapting to the orthotropic
case the techniques introduced by Zhong in [21].

Regarding the stationary case of equation (1.3) in the Euclidean setting, it is worth mentioning [5], where
the Lipschitz regularity for solutions is addressed for ¢ > 2, even in a more degenerate case, and [16] for an
alternative proof based on viscosity methods. In the particular case of the plane, Bousquet and Brasco [1]
proved that weak solutions are C! for 1 < p < oco. Moreover, derivatives of solutions have a logarithmic
modulus of continuity: see [20] for the case 1 < ¢ < 2, and [19] for the case ¢ > 2. See also [2] and [3] for
the same result in the anisotropic case.

The proof of Theorem 1 relies on adapting the results from [13] to the parabolic setting and using a
Poincaré-type inequality for smooth functions originally established in [15]. As a first step, we approximate
equation (1.3) with a uniformly elliptic one through the Riemannian approximation of the Heisenberg group.
The smoothness of solutions for this approximating equation directly follows from standard regularity results
for parabolic equations.

The main ingredient in the proof of the local Lipschitzity for solutions is the Caccioppoli-type estimate
for the first derivatives of approximating solutions in Theorem 6.1, which is uniform in the approximating
parameters. A key result in proving this Caccioppoli-type inequality is the aforementioned Poincaré-type
inequality for smooth functions (Lemma 5.3). This inequality allows us to establish a uniform local bound
for the non-horizontal derivative of approximating solutions and is the only point in the paper where we
impose the limited range 2 < p < 4.

From Theorem 6.1, a local uniform bound for the gradient of the approximating solutions follows through
a Moser-type iteration, leading to the Lipschitz regularity for solutions as we pass to the limit. Additionally,
the local L7 integrability for the non-horizontal derivative of solutions, for any 1 < ¢ < oo, easily follows
by letting the approximating parameters tend to zero. Moreover, using a standard argument, where the
Heisenberg setting plays no role, we also establish the local L? integrability of the time derivative of solutions,
for any 1 < g < 0.

The plan of the paper is as follows. In Section 2, we introduce the Heisenberg group and its Riemannian
approximation, establishing the notations used throughout the paper. In Section 3, we approximate our
equation with a uniformly elliptic one, using the Riemannian approximation of the Heisenberg group. Section
4 is dedicated to proving Caccioppoli-type inequalities for derivatives of approximating solutions, which
involve the derivative of solutions in the non-horizontal direction. In Section 5, we establish a uniform
(in the approximating parameters) integrability estimate for the vertical derivative of the approximating
solutions, using a Poincaré-type inequality. In Section 6, we use the results from the previous section to
prove the main Caccioppoli-type inequality for the first derivatives of approximating solutions (Theorem
1.3). This inequality is uniform in the approximating parameters and does not involve the derivative of
approximating solutions in the non-horizontal direction. In Section 7, we iterate the previous Caccioppoli-
type inequality using the Moser iteration scheme to obtain a local uniform bound on the L*° norm of the
approximating solutions. Section 8 focuses on a uniform integrability estimate for the time derivative of
approximating solutions. Finally, in Section 9, we prove the main theorem by letting the approximating
parameters tend to zero.

2. PRELIMINARIES

In this section we fix our notation: we introduce the Heisenebrg group H™ and we collect some preliminary
results that will be used throughout the rest of the paper.



2.1. The Heisenberg group. Let n > 1, we identify the Heisenberg group H” with the Euclidean space
R27*1 equipped with the group multiplication

1 n
Yy = <501 TYL o F Yo, 2 E 5+ 5 Z(xzynJrz - $n+zyz)> ;
i=1

for any two points = = (x1,...,%2,,2),y = (Y1, .-, Yon, s) € H™
The left invariant vector fields corresponding to the canonical basis of the Lie algebra

Xi =0y, — 36”2” O Xpyi = aanr'i + %8157 1<i<m,

are also called horizontal vector fields and we denote by Vyu = 21221 XiuX; 2 (Xu,...,Xo,u) the hori-
zontal gradient of any smooth function u : H" — R. Given a smooth horizontal vector field ¢ = 21221 0 X5,
its horizontal divergence is divy¢ = Zle Xip;.
The only non-trivial commutator
Z =0, =[Xi, Xnyi] = XiXppi — Xppi Xy, 1Zi<m,

is also called vertical vector field. We denote by N := 2n + 2 the homogeneous dimension of H".

Let us introduce the Carnot-Carathéodory distance d. An absolutely continuous curve « : [0, 1] — R?+1
is said to be horizontal if its tangent vector #(t) € span (X1(v(t)),. .., Xan(7(¢))), at almost every t € [0, 1].
Due to the stratification of the space the Hormander condition is satisfied, and the Rashevsky-Chow’s
theorem guarantees that any couple of points can be joined with an horizontal curve [11]. It is then possible
to give the following definition of distance. Given x,y € H", the Carnot-Carathéodory distance between
them is defined as

1
d(z,y) := inf {/ |9(¢)| dt : ~ is horizontal, v(0) =z, v(1) = y} ,
0

where |-| denotes the norm associated with the left-invariant sub-Riemannian metric g, defined by g (X;, X;) =
03, fori,7=1,...,2n.
All of the balls are defined with respect to the Carnot-Carathéodory distance:

B(z,r)={y e H" : d(z,y) <7}, x € H",r > 0.

The Haar measure in H" is the Lebesgue measure of R2"*1,
If 1 <p < ooand Q C H", the horizontal Sobolev space HW!P(€) is the Sobolev space associated
with the p-energy £q ,(u) = % Jo IVEu|P dz, ie. it consists of functions v € LP(Q) such that the horizontal

distribution gradient Vgu is in LP(Q, R?").
The space HW1?(Q) is a Banach space with respect to the norm
lullawr) = llullLe@) + IV HUl Lr(0,R2R)-

The space HW, *(£2) is the closure of C§°(2) in HW'(Q) with this norm.

Definition 2.1. Let (zg,%0) € Q x (0,T). For r,u > 0, the parabolic cylinder @, .(xo,t0) C @ of center
(20, 10) is the set
Qu.r(zo,to) = B(wo,7) X (to — pr?, to).
We call parabolic boundary of the cylinder @, »(zo,%0) C @ the set

0Qu,r(xo,t0) := B(zo,7) x {to — ,urQ} U dB(zg,r) X [to — ,u7‘2,t0).



2.2. Riemannian approximation of the Heisenberg group. The left-invariant sub-Riemannian struc-
ture of H™ arises as the pointed Hausdorff-Gromov limit of Riemannian manifolds, in which the non-horizontal
direction is increasingly penalized.

Let € > 0, we denote by g. the left-invariant Riemannian metric for which the frame defined by

X1€ = Xla ﬂXSn = XZ"’XSTHJ =¢eZ

is orthonormal.

It has been proved by Gromov in [18] that the left invarian Riemannian manifolds (H", g.) converge to
the left invariant sub-Riemannian manifold (H", g), as € — 07, in the pointed Hausdorff-Gromov sense, i.e.
the g.-Riemannian balls B, satisfy B, — B, as ¢ — 0%, in the Hausdorff-Gromov sense.

If w : H" — R is any smooth function, the gradient associated with the Riemannian metric g, is

2n+1 2n
Vou = Z XfuXi = ZXiuXi +e2ZuZ = (Xu,.. ., Xoqu,eZu) .
i=1 i=1
For a smooth vector field ¢ = Zfﬁfl ¢;X; will also denote

2n+1
diveg = ) Xor.
i=1
Formally we have
Veu —» Vygu, diveg — divge, ase — 0t.
We note explicitly that, again formally, we have
2n
Veule = [Veulg, = > _(Xiu)? +€*(Zu)® — [Vgul, ase— 0"
i=1
Given ©Q C H", we will adopt the unconventional notation W+¢(Q) to indicate the Sobolev space associated
with the p-energy £q p.(u) = % Jo IVeul? dz, i.e. the space of functions u € LP(£2) such that the distribution
gradient V. u is in LP(Q,R?*"T1).
The space WP¢(€) is a Banach space with respect to the norm
lullwree @) = llullzr) + [ Veullpo@rentr).
Definition 2.2. Let (z9,t0) € 2 x (0,T). For r, > 0, the Riemannian parabolic cylinder Q5, ,.(zo,%0) C Q
of center (xq,tp) is the set
Q- (w0,t0) = Be(xo,7) X (to — ur?, o).
We call parabolic boundary of the cylinder @5, ,.(wo,t0) C @ the set

0Q;, (o, to) == Be(wo,7) X {to — w12} U OB (20,7) X [to — pr?, to).
The following Sobolev embedding theorem is important for the Moser iteration.

Lemma 2.3. Let v € C*®(Q) such that, for any 0 < t < T, the function v(-,t) has compact support in
Q x {t}. Then, there exists ¢ = c(n) > 0 such that, for any € € [0,1], one has

< CHVE’UHLza(Q’RQnJrl).

||U||LN2§2,2(Q)

We note that, as € decreases to zero, the background geometry shifts from Riemannian to sub-Riemannian
but the constant C' in the Lemma 2.3 is stable with respect to ¢, see [6].



3. THE APPROXIMATING EQUATION

The proof of Theorem 1 is based on uniform a-priori estimates for solutions of a regularized partial differ-
ential equation that approximate (1.3). The approximation procedure we introduce below is a regularization
scheme widely used in literature to prove a-priori estimates for weak solutions of PDEs in the Heisenebrg
group and it strongly relies on the Riemannian approximation of the Heisenebrg group, see for instance [7,
8,9, 10] and [13].

Let Q C H" be a domain and 7' > 0 and let consider the equation

(3.1) Oyu = divy (Df(Vygu)), in Q=Qx(0,7T),

where f : R?® — R is the function
1 & d
f(Z) = 7Z(Zf+zz2+n)z )
i=1
p > 1. If we denote by

p—2

Ni(z) = (22 +22,) %, Vie{l,...,n},

Ni(z) = (27, + z?)p% , Vie{n+1,...,2n},
then
Df(z) = ()\1(2')21, . A%(z)z%)

and therefore equation (1.1) reads as
2n
Ou =Y X;(A\(Vru)Xu), in Q=Qx(0,1),
i=1

and it satisfies the following structure condition:

n n

D Ai(2) (& + &) (D)6 < (p—1) Y Nil2) (6 +624) -

i=1 i=1

We say that a function u € L? ((0,T), HW'?(2)) is a weak solution of (3.1) if

62) [ [ wow dsar= [ [ 5" DusOunxio doa
=1

for every ¢ € C§°(Q).
As in [13], we denote by fs : R?"*1 — R the function

n

1 2
fo(2) == O+ 22+ 2+ 2011) "
i=1
with § > 0, and we consider the Riemannian parabolic equation
(3.3) Opu = dive (D f5(Veu)),

where D fs denotes the Euclidean gradient of fs in R?"*! and div. and V. are the Riemannian divergence
and gradient, respectively, see Subsection 2.2.



If we denote by
Nio(2) = (0 + 22+ 220, +23,,) P72 Wie{l,...,n},
Aig(z) = (6 + 22 4224 zgnﬂ)@*z)/?, Vie{n+1,...,2n},

A2n+1,6(2 Z Ais(z

then the gradient of f5 can be written as follows

(3.5) Dfs(z) = (Al,ﬁ(z)zla e 7Azn,a(z)zzm>\2n+175(2)22n+1)~

Hence, the explicit expression of the regularized equation becomes

(3.4)

2n+1
8tu—ZX Mo (Veu) X5u),

and the structure condition

(3.6) > Xis(2) (€4, +801) (D s(2)E8 LD Nis(2) (G + 0 +Enra) s
=1

i=1
for any ¢ € R?"*+1 where L = L(n,p) > 1 is a constant.
Definition 3.1 (e-weak solution). We say that a function u® € L? ((0,T), W'P<(Q)) is a weak solution to
the equation (3.3) if

2n+1

(3.7) /()T/Quam dadt :/ / Z D;fs(Vou) X5 dxdt,

for any ¢ € C§°(Q).

Since (3.3) is strongly parabolic for every d,¢ > 0, the solutions ;. are smooth in every compact subset
K C Qo and they will converge uniformly on compact subsets to the solution u, see Section 9.

In the next lemma collect the partial differential equations solved by the first derivatives of approximating
solutions Xjus., with £ € {1,...,2n+1}.

Lemma 3.2. Let u be a weak solution of (3.3) in Q and let us denote by vp = Xfus., with{=1,...,2n+1.
If¢ e {1,...,2n}, then the function v, solves the equation

2n-+1
(3.8) Opve = Y X7 (D7 fs(Veu) XFX5u) + $0Z(Dospn f5(Veur),

1,7=1
where s = (—1)[#] and [] denotes the floor function;
If £ =2n + 1, then van41 solves

2n+1
(3.9) Opvani1 = »_ X7 (D7, fs(Veu) XF X5u).

i,j=1

For the proof see [7, Lemma]



4. A CACCIOPPOLI-TYPE INEQUALITY FOR THE FIRST DERIVATIVES OF APPROXIMATING SOLUTIONS

The aim of the next three sections is to get higher regularity estimates for weak solutions us . to (3.3) that
are stable in € and §. Through these sections, with an abuse of notation, we will drop the indexes ¢, and
we will denote by u a weak solution to (3.3). Moreover, we denote by ¢ a positive constant, that may vary
from line to line. Except explicitly being specified, it depends only on the dimension n and on the constants
p and L in the structure condition (3.6). However, it does not depend on the approximating parameters
and J, thus it does not degenerate as €,d — 0.

We start with a uniform Caccioppoli-type estimates for the first derivatives of approximating solutions u,
which depends also on the vertical derivatives of such solutions Zu. The term containing the derivative zu
will be removed in Theorem 6.1.

Lemma 4.1. Let u be a weak solution of (3.3) in Q. There exists ¢ = c¢(n,p,L) > 0 such that, for any
B >0 and any non-negative function n € C1([0,T],C5(QQ)), vanishing on the parabolic boundary of Q, one
has

1 2 2y 282
su 0+ |Veul®) 2 dx
T, 0+ Tl

/ / (6 + |Veul?) Z)\“;Vu Ve X5ul® + Ve XS ul? + | Ve X5, qul®) dedt

41 <eB+1) / / (Vnl? + 0l201) (5 + 1Vl 5 S Aoy (Vors)

i=1
by [ [ oo+ 1w

+ (B + 1)2/ / 720 + |Veul?)® Z Nis(Veu)|Zu)? dadt.
0 Q i=1

M1

Proof. We fix n € C*([0,T],C§°(£2)) and we want to use ¢ =n? (6 + |Voul?)? Xju, with £ € {1,...,2n+1}
as test function in the weak formulation of the equations solved by the first derivatives, i.e. the weak
formulation of (3.8) and (3.9).

If ¢ € {1,...,2n}, we use ¢ as test test function in (3.8) and, through an integration by parts in the right
hand side, we obtain

1T s
2 / / (04 |Veul*)? 0 [(X7u)?] dadt
2n+1

8
/ / D? i fs(Veu) X7 X5uX? (772 (64 |Veoul?)? Xfu) dxdt

7,7=1

T 8
= —s5 / / Dotsynfs(Veu)Z (n2 (64 |Veoul?)? X5u> dadt.
0 Q

8
We compute X7 <7]2 (5 + |V€u\2) 2 Xgu) in the latter equation and, using the rule

2n+1 2n+1
> D2ifs(Veu) X Xju= > D} fs(Veu) X;XE — s0D7y g, f5(Veu) Zu

=1 =1



we obtain that for every £ =1,...,2n it holds

T 3
1/ /172 (5+|V8ul2)%8t [(Xfu)?] dadt

2n+1

/ / (6 +[Veul?) Z D? . f5(Veu) X5 X5uX§ Xfu dudt
1,j=1
2n+1 3
/ / P Xju Y D} fs(Veu) X5 X5uX; ((5+ |V.ul )2) dadt
7 1
(4.2) 9= o
— _2/ /nXeu 5+ |Veul?) Z D, f5(Veu) X§ X5uX5n dadt
,j=1
2n+1
+se/ / (6 + |Veul?) Z D7, opnifs(Veu) X X5uZu dudt
7j=1

T
_34/0 /QD€+sznf6(Vau) ( 2(6+ |Veu?) 2 X fu) dadt = I} + I2 + I3

8
If £ =2n+1, we use ¢ = n? (6 + |[V.ul?) 2 X5u as test function in the weak formulation of (3.9). Again
integrating by parts and computing the derivative we obtain

1 [T 8
*/ /172 (6 +IVeul®)® 0y [(X5,41u)?] dwdt
Q
2n+1
/ / (6 +|Veul?) Z D} f5(Veu) X5, X5uX5, X5 u ddt

3,j=1
(43) 2n+1 8
2 € 5 2
/ / X5, qu § D}, f5(Veu) X5, 1 X5 uX; ((6+|V ul?) ) dxdt

1,j=1
2n+1

= —2/ / nX5,1u(d + |Veul?) Z D}, f5(Veu) X5, XjuXin dedt =: I3, .
i,j=1

Since the left hand side is the same for all values of £ = 1,...,2n + 1, we will handle together the last
integral in it: computing the derivative and using again the rule

2n+1 2n+1
(4.4) > X XjuXju= Y XiX;uXju+ s ZuX;
k=1 k=1

i+s; nU
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we obtain
2n+1 5
/ / P Xju Y D} fs(Veu) XfXSuX: ((5+ |V eul )2> dxdt
7,7=1
2n+1 2n+1
(4.5) = B/ (6 + |Veul?) Z D}, f5(Veu) X; XsuXfu Y XpXjuXjudz
i,j=1 k=1
_ 2n
—|—316/ (6 + |Veul ) = XeuZuZD”f(;Vu)XéXquHén dx
3,j=1
where we recall that s; = (71)[#1], i1=1,...,2n.

We denote by I§ the last integral in the right hand side of (4.5) and we set 12, =13, = 0. Using
(4.5) in (4.2) and (4.3) and summing up over £ =1,...,2n + 1 we obtain:

1 T 8
m/ / 7]26t |:((5+ |V5U|2)§+1:| dxdt
0 Q

T 2n+1
+/ /772(5+ |V5U| Z D fa V U XnguXeXsu dxdt
0 Q

1,5,6=1
2n+1 2n+1 2n—+1
+ﬁ/ (6 +|Veul?) Z D} f5(Veu) Y XiXsuXju > XjXfuXjudz
1,j=1 =1 k=1
2n—+1
=Y (I +I+15-1j)
(=1

Using the structure condition (3.6) and the fact that the third term in the left-hand side is always positive,
it follows that

T
ﬁ/ /T]Qat (5+|Vsu\2)§+1} dxdt

(4.6) / / (6 + |Veul?) Z)\ ) (IVeXiul® + VX5 ul? + |V X5, ul?) dodt

g (Il+12+13+|1|).

2n+1 2n+1 2n+1

ZIZ<2/ / (6 + |Veul?) Z > D} fs(Veu) X X5uXin| dudt
=1 |7,5=1
(4.7) < T/ / (6 + | Veul?) ZM Veu) (Ve X5ul? + Ve X2 ul? + Ve X5, qul?) dadt
=1

/ /|v5n| (6 + |Voul?) ZM (Veu) dadt.

=1
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As for I§, again the structure condition (3.6) and the Young inequality implies that

2n+1 T n
Z IE2 < T/ / 772(5 + |V5u\2)§ Z )\i,é(veu) (‘VEXEUP + |VEXZ+Z'U|2 + |V€X26n+1u|2) dadt
=1 0 JQ

i=1

(4.8) . )
+ ;/ / 172(5 + |Vgu|2)§ ZAi,é(vgu”ZU‘z dudt.
0 e i=1

Let us estimate Ig’, for any ¢ € {1,...,2n+ 1}. Computing the derivative and integrating by parts, one has

T
I3 =2, / / NZNDsn f5(V )8 + |Vouf?) 2 Xfu dad
0 Q
2n+1

T
- Séﬁ/ / N X5uDgygpn f5(Veu)(6 + |Vau|2)¥ Z XiuXi Zu dxdt
o Jo k=1

T
- 54/ / n* (6 + |V5U|2)gDusmfa(Vsu)X,qu dxdt
0o Ja

T
=— 25@/ / nZnDoys,nfs(Veu)(d + |V€u|2)§X§u dzxdt
o Ja

2n+1 T
+s8 ) / / X¢ (nQXjuD”Sm F5(Vou) (5 + |v5u|2)¥x;;‘u) Zu dedt
k=1 0 Q

T
+ s / / X7 (20 + Vo) E D (Vo)) Zu divd,
0 Q

Therefore, computing derivatives and using commutation rules analogous to (4.4) in the last two integrals,

using the structure condition (3.6), one has

2n+1 T n
i §T/ /n2(6+ IV.oul?)2 > Xis(Veu) (IVXiul® + |V X5 ul® + [VoX5, ul?) dadt
=1 0 Ja i=1

i=1

T n
(4.9) +c(5+1)/0 /Q(|vgn|2+n|zn|)(5+\v5u|2)ﬁ% > Xis(Veu) dudt

12 (T -
n @/ /772(5+ Veu?)E Y s (Vew)| Zul? dadt.
0 Q 1

=

In the end,
2n+1 T ; n
> Ir ST/ /772(5+ Veu?)2 Y Nis(Veu) (|VeXFul? + VX5 ul* + VX5, ul?) dadt
0o Ja —
(4.10) ! i=1
c(B+1)? [T 2 INE 2
e Vel > Nis(Veu)| Zul? dadt.
0 1=1

The thesis follows putting together (4.6), (4.7), (4.8), (4.9) and (4.10), choosing for instance 7 =
and using the Leibniz rule on the first term in the left hand side, eventually redefining the constant ¢

c(n,p, L).

O 1l oot
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5. AN INTEGRABILITY ESTIMATE FOR THE VERTICAL DERIVATIVE OF THE APPROXIMATING SOLUTIONS

In this section we prove a uniform integrability estimate for the vertical derivative of approximating
solutions Zu, see Proposition 5.3. We will use it in the next section to remove the presence of the term
containing Zu in (4.1), see Theorem 6.1.

The first result we need to prove Lemma 5.3 is the following uniform and standard Caccioppoli-type
inequality for Zu.

Lemma 5.1. Let u be a weak solution of (3.3) in Q. For any B > 0 and any non-negative function
n € CH[0,T],C§°(K2)), vanishing on the parabolic boundary of Q, one has

T n
/0 /Qn2|zu\5 Z Ais(Vew) (X5 Zu)? + (X5, 2u)® + (X5,412u)?) dxdt
=1

= (6+1)2/o /g‘vemzlquHZA“s(vE”) dudt + (5“)2/0 /inathZuW” dadt.
=1

Proof. We use ¢ = n?|Zu|?Zu as a test function in the equation satisfied by Zu, i.e. (3.9) with ¢ = 1, to
obtain

(5.1)

2n+1

T
(5.2) / O Zun?| Zu|® Zu dxdt :/ / Z X5 (D}, f5(Veu) X5 Zu)n? |Zu|P Zu dxdt.
o Ja

1,9=1

Integrating by parts, the left-hand side of (5.2) can be expressed as

T 1 T
28ZZ5det:—//26 ZulPt?) dxdt = — //8Zﬁ+2ddt
|| ozuzipzu s = — [ [ w0 (zu%) asat =~ [ [ wonize as

An integration by parts in the right-hand side of (5.2) gives

2n+1

/ / > X{(D}; f5(Vew) X5 Zuyn?| Zul® Zu dwdt =
i,7=1
2n+1
/ / > D}, fs(Veu) X5 ZuX{ (| Zul® Zu) dadt
3,7=1
2n-+1
= 72/ / nZu®Zu Y D} f5(Veu) X5 ZuXin dudt
i,j=1
2n-+1
—(B+1) / /n 1Zul? Y D}, f5(Veu) X5 ZuX{ Zu dadt.
7,7=1
Combining the previous equations we obtain
2n+1
(B+1) / /77 1Zul® > D}, f5(Veu) X5 ZuXs Zu dadt
,j=1
2n+1
= —2/ /77|Zu|BZu > D?,fs(Veu) X5 ZuXn dadt + 7/ /nam|zu|ﬂ+2 dadt.

i,j=1
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The structure condition (3.6) and the Young inequality imply

T n
/0 /9772|Zu|ﬁz>\i75(vsu) (X5 Zu)® + (X5, Zu)® + (X5,,1Zu)?) dadt
=1

2n+1

2 T
Zu|PHT D}, f5(Veu) X5 ZuX; ddt+ // O Zu|Pt? dadt
<oy | [z S 0P sz v+ 2 [ oz

3,j=1

T n
<3 [Pzl AT (X220 + (X2 + (X Zu)) das
0 i=1

212 T n 9 T
+ Vo1 Zalf2 S (Y ddt+7// Ol | ZulP+? dedt,
T(5+1)2/0 /Q| |7 Zul 1221 s(Veu) de CESEIR Q77| 0| Zul T

where in the last inequality we used the structure condition (3.6) and the Young inequality. The thesis
follows by choosing 7 = 1. O

A key result for the proof of Proposition 5.3 is the following Poincaré-type inequality, which was first
established in [15]. This result does not depend on the equation (3.1), but it holds for any u € C7 (Q) and
it is the only point were the restriction 2 < p < 4 plays a role in the paper. We do not use this result directly
but a key estimate in its proof. However, we state the result (in a slightly different way) for the reader’s

convenience.
Lemma 5.2. Let 2 < p < 4 and u € C}?,(Q), and let us denote by Vi, (X7, X5, y), for any L €

{1,...,2n}. Then, there exists a constant ¢ = c(n,p) such that for any 5 > 0 and any non negative
n € CL([0,T],Cs°(Q)) vanishing on the parabolic boundary of Q, we have

/ / 0P| ZulPTP dadt < (B +p)||VHn||oo// o (6 + |V oul? )2 dadt
supp(n

+c(B +p)/ / 8 ZulP (6 + |V areul?) 2 |V ig.0 Zul? dadt.
0 Jo
For the proof of this result see [8, Lemma 4.1].
Proposition 5.3. Let 2 < p <4 and let u be a weak solution to (3.3). Then,
Zue L} (2% (0,T)),

for any g > 1. Moreover, there exists a constant ¢ = ¢(n,p, L) such that for any 8 > 0 and any non negative
n € CH([0,T],C8°(2)) vanishing on the parabolic boundary of Q, we have

T 5 75
(5.3) (/ /nﬁ+p|2u\ﬁ+fﬂ dacdt) < c(B+)IVenlloo <// (6 + |V.uf2) 5 dxdt)
0 Q supp

sip PG
(B—i—p)Hn(’)mHoo |supp(n) 2(B+p) (// o (6 4 |Veul?) 2 da:dt) )
supp(n
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Proof. 1If we denote by Vg, = (X7, X}, ), for any £ € {1,...,2n}, and by

T
I::/ /n5+P|Zu|B+P dadt
0 Q

(5.4) Ri= / / (6 + Vi ou2) 5 dadt
supp(n)

T
M= / / P\ 2ulP (6 + |V eul?) T (Ve Zul? dad,
o Jao
then from the proof of Lemma 5.2 it follows that
1 _4a-p  2p-448 1 Bipot
(5.5) I<2(B+p) (M2R2(5+p)_[ 23+ |Vl pe R e ) .
First of all we observe that

(5.6) R< / / 6+ |Vou2)2F dadt.
supp(n)

On the other hand, we apply the inequality (5.1) to estimate the integral M in the following way:

T ) n
e / / (77#) 1Zul” Z)\i,a(veu) (X5 Zu)® + (X5 Zu)? + (X5,11Zu)?) dxdt
0 e i=1
T n
< c/o /Qn2+ﬁ|v577|2|zu‘6+2 Z)\i,a(vsu) dndt
i=1

T
+c/ / 0 P\0n| | Zu|PT? dadt
o Ja

p—2
5+12’ B+p
p—2

n pP—
< o| V|2, T55 / / (in,(s(vgu)) dedt |+ clndenlleo T55 |supp(n)| 55
supp(n) i=1

p—2
sip B¥p .
BT <Vl 5 (/ / ()(5+|vsu|2)2 dwdt) + cl|nden| o [supp(n)| 55 1545,
supp(n

where we used the Holder inequality and the fact that

n p=2
(5.8) D Nis(Vew) <n(5+|Veu) =,

i=1
eventually changing the constant ¢ = ¢(n,p, L). Putting together estimates (5.5) and (5.7), and using (5.6)
and the fact that ||V e < [[Venlloo, we obtain

1

Bip—1 T oy B22 Btp
I<cB+p)|IVenlloo I757 / / (04 |Veu|?) ? dadt
0 supp(n)

4—
1 _ _ T B+p 2(B+p)
+ Inden||Z |supp(n)| e 1755 / / (64 |Veu|?) *  dudt :
0 Jsupp(n)

The thesis follows by dividing both sides by the quantity I R . (]
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6. MAIN CACCIOPPOLI-TYPE ESTIMATE FOR THE FIRST DERIVATIVES OF APPROXIMATING SOLUTIONS

The next theorem contains a standard Caccioppoli-type inequality for the Riemannian gradient of ap-
proximating solutions V. u, where the vertical derivative Zu is not involved anymore.

Theorem 6.1. Let 2 < p < 4 and let u be a weak solution to (3.3). There exists a constant ¢ = c(n,p, L)

such that for any 8> 0 and any non-negative n € C1([0,T],C§(RQ)) vanishing on the parabolic boundary of
Q, we have

82
sup / (64 |Veul?) ® dz

0<t<T
B

/ / (6 + |Veul? fz i5(Veu) (|VeXful® + Ve X ul? + VX5, qul?) dudt

(61) B+tp
< o8+ p)° (IVenll% + InZnlloc) // (0+IVu) ™ da

supp(n
B+2

Bip B+p
+ (8 + p)° [0l e supp(n)] 57> (/ / (5+V.up) 2 dx) |
supp(n

Proof. Lemma 4.1 implies that

&
sup / (6 +|Veul?) * dx
o<t<T
/ / (6 +|Veul?)2 Z Nis(Veu) (IVeXful? + |V X5 ul® + VX5, ul?) dadt
c(6+p)2/ / (IVenl® + 0| Zn|) (6 + |Veul?) = > Xis(Veu) dudt

0 Q

=1
T 2 B+2
e / / 00| (6 + |Voul?) F* do
0 Q

T n
+ (B —|—p)3/ / (0 + \V5u|2)§ZAi75(V5u)|Zu|2 dedt =: I1 + Iy + I3.
o Ja Pt

It is obvious that I is bounded by the first term in right hand side of (6.1). Hence, the thesis follows if the
other two terms are also bounded by the right hand side of (6.1). Let us estimate I5: the Holder’s inequality
gives us

B2

Btp B+p

//n|am|6+|v ?)E dz < 00| supp(n) 55 (// 6+ |Veul?) # dw) ,
supp(n)
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which is obviously bounded by the second term in the right hand side of (6.1). In the end, for I3 we use the
Holder inequality, (5.3) and (5.8) to obtain

T n
/ / B0+ Va3 S N (Vo) Zuf? dadt
0 JQ i=1

e Ay o
T B+p 5 n B¥p—2
< / / 776+p|Zu|ﬂ+P dxdt // (5 + |V€u‘2)§ Z/\i,é(vsu) dudt
0 Q SUPP(W) i=1
2 B+p—2
T B+p . B+p
<c / /nﬁ“’IZUI[’“’ dzdt // (6 + |Veu*) 2" dadt
0 Ja supp(n)
2 2 2\ 552
<cp+pPIVal [ [ @ val) T s
supp(n)
B+2
p—2 B+p B+p
+ (B + p)*[ndenlloolsupp ()| 777 (/ (6+|Veu?) dscdt) :
supp(n)
and the thesis follows. O

The following result is an easy consequence of the previous theorem.

Corollary 6.2. Let 2 < p < 4 and let u be a weak solution to (3.3). There exists a constant ¢ = ¢(n,p, L)
such that for any 8> 0 and any non-negative n € C1([0,T],C§° () vanishing on the parabolic boundary of
Q, we have

812 T -
sup /772 (0 + (Xju)?) » dw+/ /n2(5+(x,§u)2)‘“z V. XEu|? dedt
Q 0 Q

0<t<T

(6.2) < c(B+p)° (IVnll2 + [727]lo0) / /

B+p
(6+|Veul) = da
supp(n)

=l

+2
+p

o

p—2 Bp
+ (8 + p)* Indimlloolsupp(n) 572 ( / / v dw)
supp(”n

7. UNIFORM LIPSCHITZ ESTIMATE FOR APPROXIMATING SOLUTIONS

In the next theorem we establish a uniform local Lipschitz bound for approximating solutions u = us:
the argument is based on the Moser iteration scheme and relies the observation that the quantity ¢ + |V u|
is bounded from below by ¢ and that for every 8 > 0 it is locally bounded in LA*? in a parabolic cylinder,
uniformly in €. In the iteration, we will consider the Riemannian balls B, introduced in the subsection 2.2:
we recall here that the balls B. converge to the sub-Riemannian balls in terms of Hausdorff distance and
therefore the estimate in the following theorem is stable as §,e — 0.

Theorem 7.1. Let 2 < p <4 and u be a weak solution to (3.3) in Q x (0,T). Then, for any QL2 CQ, it
holds

1

1 ® g .
(7.1) [Veull=(qs ) < ¢ max (w"N“// (6 4 |Veul?)® dxdt) , WD
Qi,QT

where ¢ = ¢(n,p, L) > 0. Moreover, from Theorem
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Proof. We consider a non negative cut-off function n € C* ([0, T, C§°(£2)), vanishing on the parabolic bound-
ary of @, such that |n| <1 in Q. For any 5 > 0, we denote by

Vg =77(5+(X,§u)2)#, k=1,....2n+1,

v =18+ |Veu?) T
The Caccioppoli inequality (6.2) implies

sup /vk daz—l—/ /|V o) dadt < c(B+ p)® (|[VenllZe + InZnll) // 2 dx
Q

0<t<T Supp(n)
(7-2) B+2

B+p
+ e(8 + )P 10l oolsupp(n)| 555 (/ / ) 7
Supp(n)

N—2

where m = (ﬂ+2) . We note that 4/p < m < 2.
2N N
(/ vy 2 dx) dt
Q

// dxdt</ (/Qv,;ndx> |

Moreover,
~ T
< c( sup /U,T da:) / |Vovg|? dedt |,
0<t<T Ja 0o Jo
2(m+N)

48+ 2
N N(B+p)
and in the second inequality we used the Sobolev inequality in the space variable, with ¢ = ¢(n). Raising
both sides of the previous inequality to the power Nl-s-zv using the Young inequality, (7.2) and summing over
k=1,....2n+ 1, we get

o

where we denoted by

N

2n+1 N+
( / / v} d;vdt)

2

< e(B+p)° (IVenllZ + [nZn]l) / / o dudt
supp(n)

(7.3)

B+2

B+p
+ (8 + ) [ clsup ()| 55 (/ / ) |
SUPp(n)

N _N_
N2

T N+2 2n+1
(7.4) ( / / vl dxdt) <(@2n+1)%r " < / / vl dxdt) ,
0 Q

then putting together (7.3) and (7.4) we get the following 1nequahty that we will iterate:

On the other hand,

N

T Nt2
(/ /”q dwdt) <c(B+p)° (IVenll% + InZnl) // o2 dudt
o supp(n)
(6"‘]7) ||778t77||oo|supp ﬁ+p (// )
supp(n

(7.5)

=
N

n
+pr

|
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We consider @2, C Q and we define a sequence of radii r; = (1 4+ 27%)r and a sequence of exponents 3;,
such that 8y = 0 and
2(8; +2) )

Bit1+p=(p+5) <1+

N(Bi +p)

that is,
. N+2
B =2(k —1), withk= T“L

We denote by Q; = @5, .., so that Qo = @}, 5, and Qw = @}, ,. Moreover we choose a standard parabolic
cut-off function 7; € C*°(Q);) such that 7; =1 in Q;+1 and
i+8 2i18 92i+8

2
|Veni| < v | Zmi] < 2 |0mi| <

in Ql

Now we take n =1n; and 8 = f8; in (7.5) and we obtain

N —2

i+1 N2 . ‘L g
(// 6—|—|Vu|) T dxdt) §0222ai7r_2l<// (6 +|Veul?) )
Q7+1
;= ?+2
+u‘1(uN+2 ](// 5+|Vu|)7 d:cdt) L

where ¢ = c¢(n,p, L) > 0 and a; = 3; +p = p — 2 + 2k*. We denote by

i (,U/I’N+2// 6—|—|V ’U,‘ 7 d(Edt)

Then we can rewrite (7.6) as

aitl 2 . _ _ o
M 5 <cepwe2¥al (Mf i 1) MiPH2,

We set

R 1

M; = maX{Mivuﬂ} )
so that the above inequality implies

a;+1

(7.7) MiJr’“l < C,uNLHQQiaZM;M
Tterating (7.7) we obtain

where

Letting ¢ tend to co, we obtain

_ _ P
sup |Veu| < Mo =limsup M; < eu2Mj,
i,r 71— 00

1
- 1 p P 1
MO = max <’L”"]V+2 /4 (5 + |Vgu\2) 2 da:dt) ,,Uﬂ
n.2r

which concludes the proof. (]

where
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8. HIGHER INTEGRABILITY FOR THE TIME DERIVATIVE OF APPROXIMATING SOLUTIONS

In this section we prove a uniform local bound for the L? norm of the time derivative of the approximating
solutions dyu, for any ¢ > 1.

We need the following Caccioppoli-type inequality for the time derivative of approximating solutions.

Lemma 8.1. Let u be a weak solution of (3.3) in Q. There exists ¢ = c¢(n,p,L) > 0 such that, for any

B >0 and any non-negative function n € C([0,T], C§°(S2)), vanishing on the parabolic boundary of Q, one
has

T n
/0 /Q 0l S Ns (Veu) (XE0)? + (XE,, 0hu)? + (X5, 00)?) dodt
=1
T n
(8.1) g/ /775+2‘8tu|ﬁZ)\i)g(vgu)‘VEnP dxdt
0 Q i=1

T
+C/ / n°310um| |Opul? T2 dxdt.
0o Ja

Proof. First of all we notice that the function 0,u solves the following equation:

2n+1
(8.2) ; (Opu) = Z XE f5 Veu) X5 atu)
4,j=1
Let n € C([0,T],C5°(92)) be a non-negative cut off function vanishing on the parabolic boundary of @, we

use ¢ = n?+40,ulPOsu as test function in the weak formulation of (8.2): integrating by parts on the right
hand side and dividing both sides by 8 + 1 we obtain

(8.3)
2n+1
/ / 74 |0ul” Z D f5(Veu) X5 0puX; Opu dadt
3,j=1
ﬂ+4 2n+1
= 76—1— 1 / / B+3|3tu|6atu Z D fé (Veu) X OruX;n dxdt — 7/ / B+4|8tu|56tu 8, (Byu) dzdt
7,7=1
=11+ I5.

Using the structure condition (3.5), the left hand side of (8.3) can be bounded from below by
T n
(LHS) > / / nﬁ+4|atu|ﬁzx\i75(vgu) (X50pu)? + (X5, 00u)* + (X5, 10iu)?) dadt.
0 J i=1

Let us bound by above the right hand side of (8.3).
For the first term we use (3.6) and the Young inequality:

T n
L <t / / 770l > i s (Veu) (X50mu)? + (X5, ,000)* + (X5, 10pu)?) dadt
0 J i=1

T n
c
+;/ /Qn5+2|8tu‘ﬁZ/\ix5(v8u)|va77|2 dedt,
0 i=1

where ¢ = ¢(n,p, L) > 0.
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Instead the second term in the right hand side can be handled in the following way

1 T +4
I, = _MM/O /Qnﬁﬂl O (|atU|B+2) dzdt = M/ / ﬂ+33t77 |atU|ﬂ+2 dxdt

< co/ /nﬁ+3|8t77| |9,u|P*? dadt,
0o Ja

where ¢ is a fixed constant. The thesis follows by choosing 7 = % (Il

Proposition 8.2. Let u be a weak solution to (3.3), then

loc (Q X (OvT)) ’

for any ¢ > 1. Moreover, there exists a constant ¢ = c(n,p,L) > 0 such that for any > 0 and any
non-negative n € C* ([0,T],C§°(R)), vanishing on the parabolic boundary, it holds

6tu€L

T 542
(8.4) / / 2102 dedt < ¢ |supp(n)] (M2 2|V on|% + MP|ndmllee) .
0 Q

1
where M = Supg,pn ) (6 + |Veul?)?

Proof. Since u solves (3.3), we can rewrite

2n+1
(8.5) |0vul? T2 = [Opul’Opu Y X7 (Difs(Veu)) .

i=1

From the previous identity and an integration by parts it follows

2n+1
L —/ / 7P 2|0u|P? dadt = Z/ / 7P 2|0u|P ,uX$ (D;f5(Veu)) dodt
2n-+1
(8.6) —(8+2) Z / / 7P 0,u|POyuD; f5(Vou) X dadt
2n+1

—(B+1) Z/ / 1P +210u)° Dy f5(Vou) X (Oyn) dadt = 1) + I.

To estimate them we use (3.5) and the Holder inequality. As for I, we obtain

2n+1
> Nis(Vew) XjuXin| dedt
=1

< (2n+1)(ﬂ+2)/ /776+1|atu|ﬁ+1 (6 + |Veul? ) |v€n| dzdt
0 Q

|| < ( ﬁ+2/ / 7P ou)PH

(8.7)

B+1

< (2n+ 1)(8+2) [supp(n)| 7 [|Verp]oo MP7F L2,

where M = sup,,,o0) (6 4 [Veul )%
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As for I, we obtain

2n+1
> Nis(Veu) XfuX; (Opu)

i=1

T
Ll < (B+1) / / P2 9pul? dwdt
0 Q

T 2n+1 5 /ont1 3
B+2 B ) €,)\2 . e 2
. <(B+1) /0 /Q 7720l (2 Ais(Veu)(XEu) > (; Nis(Veou) (XEdpu) > dxdt

T L /241 >
@2n+1)2(B+ 1)/ / n°210ul’ (8 + [Veul?)* (Z )\i75(V5u)(Xfatu)2> dxdt
0o Ja

i=1

< @0+ 1)} (8 + Dlsupp(n) 7= M¥ L7 1,

where

T n

Tim [ [ a0l Y Nia (Ve (70 + (XEy D0 + (X5, 1001)%) dar.

0 Ja i=1
From (8.1) it follows that
(8.9) J < e(MPZ2|[ Vel + [ndenlloo) L,
where ¢ = ¢(n,p, L) > 0. Hence, combining (8.8) and (8.9) we obtain

_1_ P _ 1 p+1

(8.10) 12| < ¢ (B+1) [supp(n)| 77 M= (MP72|[Venll3, + [90emllo) * Lo+,

eventually changing the constant ¢ = ¢(n,p, L) > 0.
Combining (8.6), (8.7) and (8.10) the thesis follows

9. PROOF OF THE MAIN THEOREM

This section is devoted to the proof of Theorem 1. The proof relies on the passage to the limit of the
estimates (5.3), (7.1) and (8.4), that are all stable as the approximating parameters ¢ and ¢ approach zero.

Proof. First of all let us recall that
dyu e LP ((0,7), HWL7P(Q)),

where p’ = -2 and HW'=P(Q) is the dual space of HW, ().
Let us fix a parabolic cylinder Q,, »(zo,to) such that @, 2r(x0,t0) C Q.

For the sake of notation in the rest of the proof we drop the centers of the balls and of the parabolic
cylinders. By density, we consider a sequence of smooth functions (¢g),cny € C%°(Q,,r) such that o5, — u

in LP ((0,T), HW'?(Q)), as k — oo, and dypp — Ou in 2 ((0,T), HW'=7(Q)). We denote by u’({g the

unique weak solution to

(9.1) {8{&35 = dive (Df‘s(vfu’g,s>) ) in QH,T7

k» _ .
Us . = Pk; in 0Q,,r-
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_ ok
We use ¢ = u;5 . —

@k as test function in the weak formulation of (9.1): an integration by parts in the first
term gives us

2n+1

/ 8tu5€ (uég <pk dxdt+ Z /
Qu.r
2n—+1
= Z / D;fs(V u5E)XEg0k dxdt.
QM g
We note that the first term in the left hand side can be written as

1
/ atulgs (ulgs - QDk) dxdt = 7/ |u§s - wk|2('?t0) dx +/ atQPk (U‘gs - 9016) d.’Edt,
Qur 2 JB@or) Qur ’

and therefore we end up with

D, fs(V ués)Xsu‘;g dxdt
Qu.,r

2n+1
1
2/]3( )| — ¢il*(, o) derZ/ o Df(;Vu(;E)XEuédedt
xo,T w,r
2n+1
Z // D, fs(V ués)X r drdt — / Or ok (ulg’6 — ) dadt.

Q}L,’V‘
Using (3.4) and (3.5), we obtain

1
5[ k- el dm+// (6 + |Xzub P)"T | Xzub,|? dodt
B(zo,r)

<[ [ G419k T Wenlddtvr [ [ (Fuks = Vgl dude + o0l o s v

T

<// (0 (Ve ) dwdt v co [ [ (Dl dadt + o000l v 0, sy + 000

T
< CT// (6+|Veul 5°)” dmdt+cT// IV uul? dedt + ¢ ||0cull 1o (0.7, mwr. - () T 0(€) + 0(1/k),
w,r

where 7 > 0 and ¢, ¢, > 0 depend only on p. Moreover, from a simple computation

P p=2 p=2
// (6 + | X5us ?)? dmdtzé// (6+ [ Xug %) @ dxdt—i—// (6+|X{us ) 7 |Xfuf |* dudt
Qu,r QM,T M, T

= CT// (6 +[Veul 51*)* dudt + cr // Vi ul? dedt + cr || Opull o ((0.7), rwr.—» () + 0(€) + o(1/F).
w,r o,

Summing up over ¢ = 1,...,2n 4+ 1 and choosing 7 small enough we obtain

1

ya
02 [ ho-alewds [ [0 Tk dod
B(zo,r) Qu.r

or

<¢ / IV srul? dadt + |9l o 0.1y swr—ry) +0E) + 0(1/K),

where ¢ = ¢(n,p) > 0. Therefore (uf 5) - is a bounded sequence in L ((tg — pr?,to), HW'P(B(zo,7))
) s

uniformly in ¢, d, k, and hence there is ug € LP ((to — ur?,to), HWl’p(B(xOJ)) such that uk5 — ug, up to
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subsequences. Since u’;g —pp €LP ((to — ur?,to), HWOl’p(B(.ro, r)), passing to the limit it follows that

ug —u € LP ((to - ,urg,to),HVVol’p(B(xo,r)) )

and therefore u = ug on the lateral boundary of Q. From (9.2) it also follows that u(-,ty — ur?) =
ug (-, to — ur?), eventually testing (9.1) with ¢ = X(t)(u’;é — k), with x € Co(t—ur?,to) x =1 on (t—pur? t)

and x = 0 on (f,%y). The comparison principle implies that u = ug in Q

Moreover, there exists 7 € (0,1)

€
w,r”

such that B.(xg,27r) C B(xg,r), for £ > 0 small enough, and hence from Theorem 7.1 it follows that

1

1 2 ’
Hvsu’;ﬁHLm(Qim) < ¢ max <,u7"N+2 //Qa (6+ |V5u§76|2) 2 dgcdt) WEic=n

w27

where the constant ¢ > 0 is uniform in ¢, and k. Passing to the limit we obtain

1 P
IVrullp~(q, ) < cmax (W// |V gul? dmdt) 7u‘z<42'ip>
Qu,,v‘

Now the estimate (1.4) follows by a simple covering argument.
Finally, Proposition 5.3 establishes the local LY integrability of Zu’; s with uniform L? bounds, for all

1 < g < oco. This implies that, up to subsequences, Zu’rf’ s weakly converges to a Lj . function, which in view

of the definition of weak derivative,is also a derivative along the center of the limit of u’é 5» Which is a solution

to (1.3). The same argument also applies to the sequence 8tu’§7 s for which the local L? uniform bound (8.4)

holds.

O
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