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Gradient bounds for a widely degenerate
orthotropic parabolic equation

To Cesca, nothing else to say. She knows.

Pasquale Ambrosio

Abstract. In this paper, we consider the following nonlinear parabolic
equation

|wa |

O = Zaﬂ”i |:(|UI1| — &)t ZII in Qx1I,
i=1

where 2 is a bounded open subset of R™ for n > 2, I C R is a bounded
open interval, p > 2, d1,...,d, are non-negative numbers and ()Jr
denotes the positive part. We prove that the local weak solutions are
locally Lipschitz continuous in the spatial variable. The main novelty
here is that the above equation combines an orthotropic structure with
a strongly degenerate behavior. We emphasize that our result can be
considered, on the one hand, as the parabolic counterpart of the elliptic
result established in [12], and on the other hand as an extension to a
significantly more degenerate framework of the findings contained in [13].
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1. Introduction

Let © C R™ be a bounded open set and I C R a bounded open interval. We are
interested in the gradient regularity of the local weak solutions to the following
parabolic equation

|tz

Ou = Z@Tt |:(|’U,T7| 751')3_71 Zm’ in Qx1, (1.1)
i=1

Published online: 30 June 2026 @ Springer


http://crossmark.crossref.org/dialog/?doi=10.1007/s00030-026-01244-w&domain=pdf

105 Page 2 of 38 P. Ambrosio NoDEA

where p > 2, 1,...,0, are non-negative numbers and ()+ stands for the
positive part. Throughout the paper, we denote by Ty < T3 the endpoints of
the time interval I.

Evolutionary equations of the above form have been studied since the
1960s, notably by the Soviet school; see, for instance, the work [33] by Vishik.
Equation (1.1) with all §; set to zero is also explicitly presented in the mono-
graphs [28], [30, Example 4.A, Chapter III] and [35, Example 30.8], among
others.

At first glance, (1.1) looks quite similar to the parabolic p-Laplace equa-

tion
n

O =Y (IDuf?ug,)s, in QxI. (1.2)
i=1
However, the main novelty of Eq. (1.1) lies in the combination of two features,
namely an orthotropic structure and a strongly degenerate behavior. Indeed,
unlike the parabolic p-Laplace equation, for which the loss of ellipticity of the
operator div(|Du|P~2Du) is restricted to a single point, Eq. (1.1) becomes
degenerate on the larger set

n

U (e < 55}

i=1
A more recent work in which Eq. (1.1) appears with all §; equal to zero is
[13]. There, the authors derive local L> bounds for the spatial gradient Du
of local weak solutions to (1.1), but confining their analysis to the case p > 2
and max {0;} = 0. In this special case, as already observed in [13], the basic
regularity theory equally applies to both (1.1) and (1.2). A classical reference in
the field is DiBenedetto’s monograph [21], which provides boundedness results
for the solution u (see [21, Chapter V]), Holder continuity estimates for u (see
[21, Chapter III]), as well as Harnack inequalities for non-negative solutions
(see [21, Chapter VI]). From a technical point of view, there is no distinction
to be made between (1.2) and (1.1) with all §; set to zero. Consequently, the
results in [13] and [21, Chapter V] imply that, for p > 2 and max{d;} = 0,
the local weak solutions of (1.1) are locally Lipschitz continuous in the spatial
variable.

Concerning the gradient regularity of weak solutions to Eq. (1.2), we
refer again to DiBenedetto’s book for a comprehensive account of results on
the subject, specifically to [21, Chapter VIII]. Since then, the literature on the
regularity for nonlinear, possibly degenerate or singular, parabolic equations
(or systems) has been steadily expanding, with the evolutionary p-Laplace Eq.
(1.2) serving as a prototypical model. Without any claim of exhaustiveness, we
can mention a few classical references [17,18,20,22,23,34], up to more recent
contributions on the subject, such as [8,26,27], among others.

However, none of these results apply to Eq. (1.1), as they all rely on the
fact that the loss of ellipticity of the operator in divergence form is restricted
to a single point, as in the model case (1.2). As previously noted, such a
property dramatically fails for our Eq. (1.1). Therefore, the aforementioned
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references do not provide any regularity results for the spatial gradient Du of
its solutions.

In [4], we have recently proved that local weak solutions of (1.1) are locally
bounded also in the case p > 2 and max {J;} > 0, thus extending DiBenedetto’s
result [21, Chapter V, Theorem 4.1] to our anisotropic and more degenerate
setting.

The primary goal of this paper is to establish a local L> bound on Du
for our Eq. (1.1), in order to extend the result of [13] to the markedly more
degenerate case max {d;} > 0. To this end, we will need to adapt the techniques
developed in [9-14,16] for degenerate equations with orthotropic structure (see
also [29], which deals with the higher differentiability of minimizers for non-
autonomous orthotropic functionals). Indeed, the main result of this work is
the following theorem, which can be considered as the parabolic counterpart
of the elliptic result [12, Theorem 1.1]. For notation and definitions we refer
to Sect. 2.

Theorem 1.1. Letn > 2 and p > 2. Moreover, assume thatu € LY, (I; WLP(Q))
is a local weak solution of Eq. (1.1). Then

Du € LiS(Q x I,R").

More precisely, there exists a constant C > 1, depending only on n, p
and max {01,...,0,}, such that for every parabolic cylinder Q,(xo,tg) C
Qr(xo,t9) € Q x I with R € (0,1], we have

1
C 2
o PP — // \DuPdzdt| |, (13)
F (@ (osto) (R_T)ﬂp Qr(zo,to)

where
n+2

9= 2
any number > 2 if n = 2.

if n >3,

Remark 1.2. We explicitly note that for p > 2, the local weak solutions of
(1.1) are locally Lipschitz continuous in the spatial variable. Indeed, Theo-
rem 1.1 provides a local L*° estimate for the spatial gradient Du. In order to
interpret this estimate as a genuine Lipschitz continuity property for u, one
also needs the local boundedness of the solution itself. This is ensured by [4,
Theorem 1.1], which holds under the same assumptions on p and 4y, . . ., d,, con-
sidered here. We also observe that, as recalled in (2.4), any local weak solution
ue LV (I;WAP(Q)) of (1.1) belongs to C°(J; L*(%')) for every subinterval
J € I and every open set ' € , so that the result of [4] is applicable in
our framework. Combining these facts, we obtain the claimed local Lipschitz
continuity with respect to the spatial variable.
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Remark 1.3. (Comparison with other results) More generally, one may con-
sider the following evolutionary PDE

Ou = Zaﬂ% { |t | — z)p’_1 Y in Qx1I, (1.4)

|t |

which still exhibits an orthotropic structure. Now we have a full range of
exponents 1 < p; < pg < --- < p,, one for each spatial direction. We refer
to [32], where some global Lipschitz regularity results are established for solu-
tions to the Cauchy-Dirichlet problem associated with (1.4), but only in the
case max {0;} = 0 and under suitable regularity assumptions on the data. We
emphasize that, due to their global character, for py =--- = p, = p > 2, such
results are not comparable with the one proved here. We also mention [19]
for a refined Harnack inequality for non-negative local weak solutions, as well
as for additional references on the problem. Furthermore, in [24] the authors
provide an extensive analysis of the Cauchy problem in the case max {p;} < 2
and max {¢;} = 0, along with related regularity results.

However, as for the analog of our Theorem 1.1 for local solutions of Eq.
(1.4), this is still an open problem, as far as we know.

It is worth noting that Theorem 1.1 can also be viewed as an extension
to the orthotropic framework of our previous result in [3], where we estab-
lished local L*>° bounds for the spatial gradient of weak solutions to strongly
degenerate parabolic systems, whose model case is given by the equation

D
Oyu — div ((Du| AP “

) f, withA>0. (1.5)
The main feature of this PDE is that the diffusion part is uniformly elliptic
only outside a ball with radius A, while it behaves asymptotically, that is, for
large values of |Dul, like the parabolic p-Laplace operator. Therefore, equa-
tions or systems of the form (1.5) fall into the class of asymptotically regular
parabolic problems (for a comprehensive overview of this topic, see [1,5,6] and
the references therein). As already pointed out in [2,6], no more than Lipschitz
regularity can be expected for solutions of equations or systems as in (1.5). In
fact, when f = 0, any time-independent A-Lipschitz function solves (1.5), and
even more, it is a solution of the associated stationary equation or system.

Finally, we mention the very recent contribution [31], where the author
studies parabolic equations of the type

Owu —div DeF(z,t,Du) =g in Qx 1,
with F: Q x I x R™ — [0, 00) satisfying the following conditions:

(i) F is only elliptic for values of Du outside a bounded and convex set
E C R™ with the property that 0 € Int E;
(i) the partial map & — F(x,t,&) is regular on R™ \ E and vanishes whenever
£cE.
Assuming that g € L"2T79(Q x I) for some o > 0, in [31] it is shown that
K(Du) € C°(Q2 x I) for any function X € C°(R") that vanishes on E. This
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result extends the C''-regularity theorem proved in [6] for Eq. (1.5) in the case
f =0, which fulfill (i) and (¢4) with

Fa,t,6) = ~ (€ - V% and  E={€cR":|¢[ <A,

1
p
1.1. Strategy of the proof

The key step in the proof of Theorem 1.1 is to derive an a priori Lipschitz
estimate for smooth solutions of the regularized parabolic equation

dpu. = div [DeF.(Du.)], (1.6)

where F. is a smooth, uniformly convex approximation of the orthotropic
function defined in (2.2) below. Our goal is to establish a local Lipschitz
estimate for u. that is independent of the regularization parameter . Pass-
ing to the limit as e — 0, we then show that the family {u.} converges to
the original solution u. This allows us to obtain the Lipschitz estimate for u
itself.

In what follows, we emphasize the main difficulties to get such a Lipschitz
estimate on u.. At first sight, the overall strategy may seem rather classical:
we rely on a Moser iterative scheme of reverse Holder-type inequalities, arising
from the interplay between Caccioppoli estimates and Sobolev embeddings.
However, as precisely explained in [13, Sect. 1.3], this standard approach can-
not be applied directly, due to the severe degeneracy of the orthotropic equa-
tion under consideration. For this reason, we need to borrow the machinery
developed in the elliptic setting in [9] and [12], and later successfully exploited
in [13].

In particular, we make use of standard and nonstandard (so-called
“weird”) Caccioppoli inequalities, both introduced in [13] to deal with the
solutions of the regularized Eq. (1.6) (see Lemmas 3.3 and 3.4 below). Here,
the term weird refers to a family of parabolic Caccioppoli-type estimates where
two different components of the spatial gradient Du. are coupled. More pre-
cisely, such estimates involve mixed terms depending simultaneously on 0 u.
and Oy, u., rather than a single spatial derivative. This feature is crucial in the
orthotropic setting, where the degeneracy of the operator precludes the direct
use of standard elliptic estimates. By coupling different spatial directions, the
aforementioned “weird” Caccioppoli inequalities allow one to compensate for
the strong degeneracy of the orthotropic operator and recover enough coerciv-
ity to carry out a Moser iterative scheme. Thanks to these inequalities, we can
proceed up to a certain point as in the proof of [13, Proposition 4.1], where the
parameters ¢§; are all equal to 0. In that setting, the combination of standard
and nonstandard Caccioppoli inequalities is sufficient to implement the itera-
tion scheme. A substantial difference arises in the present framework, where
max {6;} > 0. In this case, the degeneracy region of the orthotropic operator
on the right-hand side of (1.1) is no longer of measure zero, and this prevents a
direct application of the argument used in [13]. To overcome this difficulty and
handle the more degenerate situation where max {d;} > 0, we have to resort to
an idea exploited in [12, Sect. 5.2], in the elliptic setting. More specifically, we
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need to perform the Moser iteration using a new measure dyu, which is abso-

lutely continuous with respect to the (n + 1)-dimensional Lebesgue measure

and is supported on the set whose complement coincides with the region’
ou,

max
1<i<n aﬂl‘i

From the L*° bound for Du. obtained via the Moser scheme with respect to
the measure du, we can easily deduce the desired local L™ estimate for Du,
in terms of the usual Lebesgue measure, by exploiting the support properties
of dp.

From a technical viewpoint, the introduction of the measure dy allows the
Moser iteration to be localized away from the degeneracy set of the orthotropic
operator. This modification of the underlying measure in the iteration scheme
makes the Moser iterative procedure fully compatible with the orthotropic
structure of the equation and with the presence of multiple degeneracy thresh-
olds §; > 0. This idea represents the main new ingredient in our approach
compared to [13] and allows us to achieve the proof of Theorem 1.1.

<(5}, where § =14 max{d1,...,0,}.

1.2. Plan of the paper

The paper is organized as follows. Section 2 collects the preliminary material,
including classical notations, basic properties of local weak solutions to (1.1)
and a few auxiliary lemmas. In Sect. 3, we define the exact structure of the
regularized Eq. (1.6), whose local weak solution u. satisfies the Caccioppoli-
type inequalities established in [13] and recalled in Subsect. 3.1. Section 4
is devoted to the Moser iterative scheme, which yields a uniform L* bound
for Du. through the uniform energy estimates derived in Sect. 5. Finally, in
Sect. 6 we complete the proof of Theorem 1.1, by transferring the a priori
estimates obtained for the approximating solutions u. to the original solution
u. In treating the limiting case p = 2, we also rely on a lemma proved in the
Appendix.

2. Notation and preliminaries

In this paper we shall denote by C or ¢ a general positive constant that may
vary on different occasions, even within the same line of estimates. Relevant
dependencies on parameters and special constants will be suitably emphasized
using parentheses or subscripts. The norm we use on R¥, k € N, will be the
standard Euclidean one and it will be denoted by |-|. In particular, for the
vectors &, 1 € R¥, we write (£,1) for the usual inner product and || := (€, §>%
for the corresponding Euclidean norm.
In what follows, we use the notation

QR<.’170) = xo + (—R, R)n, XTo € Rn, R >0,

1More precisely, in the limiting case p = 2, the parameter § is replaced by § + 1.
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for the n-dimensional open cube centered at xy with side length 2R. In the
paper we will also work with anisotropic parabolic cylinders of the type

QR(Z‘o,to) = QR(.IQ) X (to — Rp,to), to € R. (21)

If E C R* is a Lebesgue-measurable set, then we will denote by |E| its k-
dimensional Lebesgue measure.

In the sequel, we will also adopt the following notation for convenience:
given v € LY(Q x I),

/ vdz = / v(z,7)dx  for a.e 7 €I
Qx{r} Q

In this work, we define a local weak solution to (1.1) as follows.

Definition 2.1. Let Fj : R™ — R be the function defined by

n

Fy(6) = Z 5 (&l = 5;)" (2.2)

i=1
We say that u € L} (I; VVlOCp(Q)) is a local weak solution of Eq. (1.1) if and
only if, for any test function ¢ € C§°(€2 x I), we have
// (wdhp — (DeFo(Du), D)) dx dt = 0. (2.3)
Qx1

Let u € LY, (I;W,5P(92)) be a local weak solution of (1.1). We now recall some
additional properties of u: for every subinterval J &€ I and every open set
Q' € Q, we have

dyu € LY (J; W17 (Q)) and we CO(T; LA(Q)). (2.4)
Here, p' := p/(p — 1) is the conjugate exponent of p and WL () is the
topological dual space of W, ** ('), which in turn is the completion of C5°(£Y)

with respect to the LP norm of the gradient.
In what follows, we briefly recall the argument used to obtain (2. 4) Fix

J and (Y as above. By using Eq. (2.3) and the fact that D¢ Fy(Du) € Lloc(Q X
, one easily gets

'//Sllx‘]u(?twdxdt‘ = //Q/XJ<D§F0(DU),D1/J> dxdt‘

n HDUHZL),;(lﬂ’XJ) DYl Lr (%)
<n ”DUHLP(Q’XJ) HszLP(J;W&,p(Q,)), for every i € C5°(Q' x J).

ANVAN

By density, we can extend the linear functional

A:z/w—>// w O dx dt
'xJ

to the whole space LP(J; Wy(€')). This implies that (see, for example, [30,
Theorem 1.5, Chapter IIT])

e (10 Wol’p(Q’))>* — P (W ().
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From the definition of A and of weak derivative, we obtain the first property
in (2.4).

The second property in (2.4) follows by recalling that for every open set
O C R™, we have (see [30, Proposition 1.2, Chapter III])

W, (O x J) = {v € LP(J;WEP(0)) : B € LP/(J;W*“’/((‘)))} c C°(T; L2(O)).
Indeed, it is sufficient to take ' € Q" € Q and use the previous inclusion for
the function nu, where n € C§° (") is such that n = 1 on €. By the first
property in (2.4) (used with ” in place of ') and the properties of n, we
have that B

nu € W, (Q" x J) c CO(J; L*(Q")) .
Since n = 1 on £, the above fact implies that u € C°(J; L?(Q')), as claimed.

We now gather some lemmas that will be useful to prove our results. Let
Jy:R — R and H) : R — R be the auxiliary functions defined respectively by

(Is| = N2 it s #0,

In(s) := || (2.5)
0 if 5=0,
and b s
s|—A)2 — if s=#£0,
Hy(s) == (sl =) H (2.6)
0 if 5=0,

where A > 0 is a parameter. We record the following estimate, which can be
obtained by suitably modifying the proof of [15, Lemma 4.1] in the case N = 1.

Lemma 2.2. Let p > 2 and A > 0. Then, for every s,t € R we get
4
(a(s) = Ia(t) (s =) = 2 [H(s) = Ha(t)]*.
The next result follows from an elementary computation (see, e.g., [16, Lemma
A1)).

Lemma 2.3. Let v:R — [0,00) be a Ct1 convex function. Let us set

G(s) = /0S Vu'(T)dr. (2.7)
Then, for every a,b € R we have
(v/(a) = v'(b)) (a—b) = |S(a) — G(b)|*.

Remark 2.4. Since the function v in Lemma 2.3 belongs to C11(R), its deriv-
ative v’ is Lipschitz continuous. Hence, v" exists almost everywhere in R (by
Rademacher’s theorem) and belongs to L*°(R). In particular, the integral in
(2.7) is well defined as a Lebesgue integral.

We conclude this section with the following classical result; see [25, Lemma
6.1] for a proof.
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Lemma 2.5. Let 0 < py < p1 < 0o and assume that Z : [pg, p1] — [0,00) is a
bounded function satisfying

A N B
T L
for all pg < p < r < py, for some 6 € (0,1) and fized non-negative constants
A, B, C, a> 3> 0. Then, there exists a constant £ = x(a, ) > 0 such that

A B
Zlpo) < 5 ((Pl — po)™ - (p1— Po)’g " C) -

Z(p) < 0Z(r) + +C

3. Estimates for a regularized equation
We define

1 . )
G =S+ €)%,  €eR” (3.1)
and, for i € {1,...,n}, we set
1
gi(s) := 5(|8|*5¢)ﬂ, seR.

For p > 2 and for every € € (0,1), we consider the convex function

Fo(&) =) gi&)+eG(E), EeR™ (3.2)

i=1

Remark 3.1. For p = 2 and §; > 0, we have g; € CY(R)NC>°(R\ {—d;,d;}), but
gi is not in C?(R). In this case, one would need to replace g; by a regularized
version g; ., in particular for the derivation of the ellipticity bounds in Lemma
3.2 below. For 0 < ¢ < min {1, ;}, a regularized version of g; is given by

0 if |s| <é6; —e,
1 :
Gie(s) = @(|5|—5z‘+€)3 if 6; —e<|[s|<di+e, (3.3)
= N -6y sz et
5 5 (s i if [s| > 6; +¢€,

which converges in C* to (|s| — &;)3/2 as € goes to 0 (see Lemma A.1 in the
Appendix and [14, Sect. 2]). Therefore, for p = 2, to ensure that F. € C*(R"),
we need to define it as follows:

e first, we denote A* :={§; :i € {1,...,n},d; > 0};

e then, for € € (0, min {1,inf AT }), we define

Fi(§) = 3 Giel&) + 5 (14 1), (3.4)

with the convention that inf At = +o00 if AT = () and

= Vie{l,...,n}. 3.5
J. tmm>a i {l..n) (35)
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Lemma 3.2. Let p > 2, ¢ € (0,min {1,inf AT}) and & € R™. Then, for every
¢ € R™ we have

e(L+]ER2) ¢ < (DPF()C.C) < (1+e) (p—1) (1+ €)= |¢2. (3.6)

Proof. For p > 2, a straightforward computation reveals that

D?F.(§) = diag (47 (&1), -+, 9n(&)) + e D*G(E),
where, for every i € {1,...,n},
gi(s)=(@—1)(Is| = 6:)5%,  seR,
and

D*G(E) = (1+ A" [(1+ [T+ -2)€Ex ).
Thus, for every ¢ € R™ we get

(D*F. Zg (&) ¢

e(M+IER T IR +e@-2A+EDT Y 666G

i,j=1
Z |£1| - 6
=1
Fe(IHEP) TP +e(p—2)(L+ €27 (£,0% (37
Using the Cauchy-Schwarz inequality, from (3.7) we obtain
(D?F.(6) Q) < (p— 1) A+ T [ + e+ €)= [¢?
+e(p—2) (L+[€2) 7 |€2|¢P?
<(14e)(p-1)(1+¢H)= | (3.8)

For the derivation of the lower bound, it is sufficient to observe that the first
and third terms in the right-hand side of (3.7) are non-negative.

In the case p = 2, we replace each g; with the function g;. € C?*(R)
defined by (3.3) and (3.5). Noting that 0 < g’. < 1 for any i € {1,...,n},
when p = 2 we immediately have

el¢)® < (D? Za:’g &) +ellP <A+e) ) (3.9

This completes the proof. O

Now, for every ¢ € (0,min{1,inf A*}), we consider a local weak solution
ue € LP. (I; W,5P(€)) of the equation

O = div [D¢F.(Dv)]  in Qx I.
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This means that u, verifies

// (ue Orp — (DeFe(Due),Dp))dadt = 0, for every ¢ € C5°(2 x I).
QxI

(3.10)
Since F. belongs to C%(R™) and satisfies (3.6), we can rely on the classical
regularity theory for quasilinear parabolic equations, see e.g. [21, Theorem
5.1, Chapter VIII] and [7, Lemma 3.1], to get:

Du. € LS. (Qx LR")  and  w. € L3, (I, W22(Q)).

loc

For convenience of notation, from now on we drop the index ¢ € (0,
min {1,inf A*T}) and simply write v and F' in place of u. and F., unless oth-
erwise specified.

3.1. Caccioppoli-type inequalities

The first technical tools in the proof of Theorem 1.1 are the following standard
and nonstandard Caccioppoli inequalities, established in [13, Lemmas 3.1 and
3.2].

Lemma 3.3. (Standard Caccioppoli inequality) Let n € C§°(Q) and x €
C§°((To, T1]) be two mon-negative functions, with x non-decreasing. Let h :
R — R be a C' convexr non-negative function. Then, for almost every T € I
and every j € {1,...,n}, we have

x(7) / h? (ug, ) n? do + // (D*F(Du) Dh(uy,), Dh(ug,)) xn* dz dt
Qx {1} Qx(To,T) ’ ’

< // (Orx) ? h2(uz] ) dz dt
QX(T(),T)
+4 // (D*F(Du) Dn, Dn) h*(u,) x dz dt .
Qx(To,T)

While the standard Caccioppoli inequality in Lemma 3.3 provides an estimate
for suitable convex functions of a single spatial derivative u,, it is not sufficient
in the orthotropic setting due to the strong degeneracy of the operator. To
overcome this issue, we need a more refined, nonstandard estimate involving
two different components of Dwu. This estimate is the content of the next
lemma, which is referred to as a weird Caccioppoli inequality in [13]. The key
idea is to mix together the components of the spatial gradient Du with respect
to two orthogonal directions, in such a way as to compensate for the severe
degeneracy of the orthotropic operator, as already explained in Subsect. 1.1
and in [13, Sect. 1.3].

Lemma 3.4. (Weird Caccioppoli inequality) Let n € C{(Q) and x €
C§°((To, T1]) be two non-negative functions, with x non-decreasing. Let ® :
[0,00) — R and ¥ : [0,00) — R be two C' non-decreasing and non-negative
convex functions. Then, for almost every T € I, every j,k € {1,...,n} and
every a € [0,1], we have

x() / B(u2,) (u2, ) 1? da
Qx{r} 7
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—i—// (D?F(Du) Duzj,Duzj>@'(ug,)\ll(uik)xn2dxdt
Qx (To,7) ’
< B(u2,) W(u2,) (9 da dt

Qx(To,7) ’

wa [ (DD DD, @) W, ik, Bl ) V)] xdudt
JIQX(Ty,T)

1
2

+ 8 // (D?F(Du) Dug, Dug;) w2 [®(u2)]? [\Il'(uik )@ xn? dadt
Qx(To,7) 7 7

1
2

1 a —a
x ( //Q o [Z (@) 1 + (D2 F(Dw) D, D) x| [y [** [¥(uz, )] drdt)

4. A quantitative L*° bound for Du,

In this section, we establish a uniform L estimate for Du., working with the
anisotropic parabolic cylinders defined in (2.1). As in the previous section, we
will drop the index ¢ € (0, min {1,inf A*}) and simply write v and F in place
of u. and F¢, respectively. Moreover, we set

d:=1+max{d;:i=1,...,n}. (4.1)

Proposition 4.1. Let n > 2 and p > 2. Moreover, let § be defined according to
(4.1). Then, there exist constants 9 = 9(n) > 2 and C = C(n,p,d) > 1 such
that, for every e € (0, min {1,inf A™}) and for every Q. (xo,t0) C Qr(zo,%0) €
Q x I with R <1, we have

2

C
|1 Due || oo (0, (2 ) < — |1+ // | Due|P dx dt . (4.2)
ell L= (Qr(zo,t0)) (R_T)ﬂp zorto) €

Proof. For simplicity, we limit ourselves to the case n > 3. This allows us to
apply the Sobolev inequality valid for every v € WO1 2(Q)

2n
n—2"
Here C,, denotes a constant depending only on n. The case n = 2 requires only
minor modifications, whose details are left to the reader.
As the proof is rather intricate, we divide it into several steps for clarity. The
first two steps follow the proof of the analogous Proposition 4.1 in [13], where,
however, 6; = 0 for every ¢ € {1,...,n}. For the sake of completeness, we
include them here as well.

[vllL2s (@) < Cnl|Dvll2q)  with 2" =

Step 1: the choices of ® and V. We apply Lemma 3.4 with the following choices:
O(t) =t° and U(t)y=t", fort>0,
with 1 < s < m. We also take
M5 e 0,1]if m > 1,
a=4¢ m-—1

1 if m=1.
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This yields

X [, [P s, P da
Qx {7t}
+ s// (D?F(Du) Duy, Dug,) |ug, 12572 Jug, |>™ x n? de dt
QX (Ty,T)

< // a2 Jutz, [27 (Dex) 0 dl
QX (Ty,T)

wa [ DPEDW) D1 D) s e, 2 P, P, 2] e de
Qx (To,T)

1

+8sm? // (D?F(Du) Dug;, Dug,) [ua, [4572 Jug, |2 28 xn? da dt
QX (Ty,7)

1
2

1
) <// {z (x) 0* + (D2F(Du) D, D) x | [t 2™ d dt)
QX (Ty,7)

On the product of the last two integrals, we apply Young’s inequality in the

form
2

b
b<a?+4+ —.
ab < a” + 1
Thus we obtain

x(7) ua, |** Jue, [*™ n* dx
Qx {7t}

+ // (D?*F(Du) Dug,, Dua,) [us, |*° ™2 [us, |*™ xn° de dt
Qx(To,7) ' '

<[ P P @00 o dede
QX (Ty,T)
wagsrm) [ (D2 F(Du) Dn, D) [, |** i, 2™ x d dt
QX (Ty,7)
1
+ 1652 m// {Z (8:x) n* + (D?*F(Du) D, Dn) x| [ug, |2CT™) da dt
QX (To,T)

+ // (D2F(Du) Duy, Duz]) |uzj |4372 |ug, |2m723 Xr]z dx dt ,
Qx (Ty,7)

where we have also used that s > 1 in the left-hand side and m® < m in the
right-hand side. By Young’s inequality again, we can estimate

|u$j |2$ [t ‘2m < |uwj |2(S+m) + |uwk|2(s+m) )

This finally gives

) [, P P o
Qx{r}
+ // (D*F(Du) Dug;, Dug,) [ug, |~ [ug, [*™ xn* dz dt
Qx(To,T)

<16 (s+m+ s>m) //QX(T : [(0rx) n* + (D*F(Du) Dn, D) x|

x “ng ‘2(S+m) + |u:ck|2(s+m)] da dt
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+ // (D*F(Du) Dug;, Dug,) [ug, |** 72 [ug, 72 xn* de dt . (4.3)
QX(To,T) ’ ’

Step 2: the staircase. Let ¢, € N\ {0} and set M = 2% — 1. We define the two
families of indices

sp = 2° and me = M +1—2° for £ € {0,...,4p}.
By construction, for every ¢ € {0,...,£y — 1} we have
Se+mp = M+1, 2sp—1 = sp41 — 1 and me — S¢ = Myqq -

We also use that sg +myg + s2 mg < 2(M + 1)3. Then, inequality (4.3) written
for s = sy and m = my, with 0 < ¢ < ¢y — 1, gives

() / a2 a1y, [ o dix
+ // (D2F(Du) Dug,, Dy, ) |t |22 g, [7™ X1 s dt
QX(T(),T)

<0417 [ (@00 + (D*F(Dw Dy, D) ]
QX(T(),T)
% quj|2(M+1) + |ka|2(M+1)} do dt
- // (D*F(Du) Dug;, Dug,) |ua, 22607 2 g, [P0 x o dadt
QX(T(),T) ’

By summing with respect to £ from 0 to ¢y — 1, and erasing the common terms
on both sides, we get

lo—1

)Y [, P P da
—0 Qx{r}
+ // (D*F(Du) Dug;, Dug,) [ug, M xn* dz dt
QX(T(),T)

< 260 M3 £, // [(8ex) n* + (D*F(Du) Dy, D) x|
QX(T(],T)
X I:‘ul’j |2(M+1) + |uzk|2(M+1)] dz di

+ // (D*F(Du) Dug;, Dug, ) |ug, |*™ xn® dz dt .
QX(To,T)

Now, in order to estimate the last term on the right-hand side of the previous
inequality, we use Lemma 3.3 with the choice

|M+1

|y
h pr—
W =37

yeR.
We thus obtain

//Q (T )<D2F(Du) Duxj,Duxj> |u$j|2MX772 du dt
X 0,T
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_ // (D2F(Du) Dh(us,), Dh(uy,)) x 1 da dt
QX(To, ) ’ ’

4
= M+ 12 //Q - )[(8tx)n2+<D2F(Du)Dn, D) X [P+ da it
X 0,T

Combining the two previous estimates and using the fact that
M=2%_-1>1¢>1 for every ¢y € N\ {0},

we find

lo—1

N3 el el
Qx {7}

+// (D*F(Du) Duy;, Dug,) [ug, [*M xn* dz dt
QX Tg,

< 261M4//Q . [(0ix) n* + (D*F(Du) Dn, Dn) x|

X {|uajj|2(M+1) + |uwk|2(M+1)} dxdt . (4.4)

Step 3: weak ellipticity and boundedness of D2F for p > 2. From now on, we
shall assume that p > 2, unless otherwise specified.

From (3.7) and (3.8), it follows that

(-1 Z(I&l =857 ¢F <(DPF(€)¢,¢) < e(p) (L + €77 2) [¢]? for every &,¢ € R™.

i=1
Inserting these estimates into (4.4), one gets

lo—1

Z/Q |UIJ|252 |’fok‘2me
>< ‘f'

- 1 // |uf61
Z QX(T[),T)

< o{p) M* //Q o (@00 £ D) D
X 0,T

X [, 2D 4oy, 2D doe dit

2
=05 g g e, [PM X da dt

We now consider the second term on the left-hand side. By keeping in the sum
only the term with ¢ = k and dropping the others, we obtain
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105 Page 16 of 38 P. Ambrosio NoDEA

Qx(To,T)
2
> // (el = 5002, b P o drd.
QX(TO,T)

Note that, by Young’s inequality, one has

//QX(T[),T)
<2
QX(T(),T)
2
b2 (gl = 6 M, o d e
QX(To,T)

2
(p +2M2) JL G = 007 P o
QX T(),T)

M // (| — 6408202, [ty |2 X d it
QX(T()T

— 6822, Jua PN X da dt

[([we] = 61)3 lua, |7,

P 2
(|1, | = 516)-?—]:81 |tz |2M X772 dz dt

IN

| /\

where, in the last line, we have used that M > 1 and % > 2. Then, combining
the three previous estimates and summing over j € {1,...,n} the resulting
inequality, we get

lo—1

DY / D P 0

X{T}] 1

2M2 //S;X(To T

< e(p) M* // o @0 X (DUl o

D
|u$k‘ )-T—'ul'kl ] XUZdﬂfdt

n
Z g, P2 4 fug, [P dadt .
j=1

We now use that p — 1 < p?M? and add the term

// (timy] — 64)7 [ty [PM x| Dpf? dic
QX(T(),T)

to both sides of the preceding inequality. With some algebraic manipulations,
this gives

lo—1

Z / Z 25 11z, [P

x{7} j=1

+//
QX(T(),T)

P M 2
D[(Juay| = 0k)F [ue, ™ n]| xdzdt
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< c(p) M //Q o (@07 X (L D) Do

n
x Z'“Ij|2M+2+n|u2k|2M+2 dx dt

Jj=1

e // (timn | — 68 [timy [PV x | Dnf? de dt
QX(T(),T)

< o(p) M // o @0 x5 1D DY

n
X |u3,3j|2M+2—|—n|ua¢,€|2MJr2 dx dt
=1

J
+ (p) MG// |t [PT2M x| D) die dt
Qx(Ty,7)

By using the Sobolev inequality in the spatial variable for the second term on
the left-hand side, we obtain

lo—1

n
O S [ S P P
Z_

=0 {7} =1
T

2
2% * * 2%
+ [ x(/<|umk|—6k>i2 g |7 M 2 dx) dat
To Q

<er® [ (@o0u+x (1 Dup ) i
QX(T(),T)

n
X z:|uwj|2M+2—|—n\u3,;,€|21\4Jr2 dx dt

j=1
+ CM6// g, |PT2M x | Dn|? dz dt
Qx(To,T)
where ¢ is now a positive constant depending only on n and p. Finally, we sum

over k € {1,...,n} and apply Minkowski’s inequality to the second term on
the left-hand side. This yields

lo—1 n n
OB D SIS SIS
=0 747} =1 k=1
2t =
T n 2
+/ X / Z (|t | — 01)% ‘u$k|2]\/[ n? dx dt
To Q{p=1

< MO //Q o [000 T X (14 |Dup =) (D
X 0,T
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n n
X |37 gy P42 3 g, [PV | vt

j=1 k=1
+ cMG// D Jta, [PFM X | Dy da it (4.5)
QX(TQ,T) k=1

We now introduce the auxiliary function

1
U(z,t) == 2% 11<11la§n|uz7(z,t)\,

where the parameter ¢ is defined in (4.1). A few elementary calculations show
that

> (sl = 80y 2 > 2052 (- 3)
k=1 +
and

(26U)7 < Z Uz, |7 < n(20U)1 for every ¢ > 0.
k=1
In particular, for ¢ = 2 we obtain

26U < |Du| < /n28U. (4.6)

Inserting these estimates into (4.5) yields

x(7) o (25)2M"’2 / WUMH2 02 dg
Qx{7}

2
2%

.
T 1 P& . .

+ (26)PT2M [y ( / (u- 2) uzMog? d:r) dt
To Q +

<m0 ] (@00 82 4 x (1410 (DU
QX(TQ,T)
+ ¢ MO (26)PT2M // UPT2M | Dn|? dx dt
QX(T(),T)

< MO (26)P+2M //Q o (O XD (W det, (1)
X 0,7

where, in the first line, we have also used that sy + my = M + 1 for every
¢ €{0,...,0y — 1}. Dividing both sides of (4.7) by (26)**2 and using that
lo > 1 together with (26)P~2 > 2P=2 > 1, we get

2
%

g N"Z s o
X(T)/ UPMH2 2 4y +/ X / (U— ) UM p? dy dt
Qx{r} T Q 2/,
< CM"® // [(Dex) n* + x |Dnl?] (1 +UPT2My dz dt (4.8)
Qx(To,T)

where C' is a positive constant depending only on n, p and §.
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Step 4: choice of the cut-off functions. Let (zo,tp) € A x I and 0 <r < R<1
be such that the cube Qr(zo) := o + (=R, R)™ is compactly contained in €.
In addition, we require that

(to 7Rp,t0) e,

so that we must have Ty < tg < Ty and RP < tg — Tp. Let x : [To,T1] — R be
a non-decreasing Lipschitz continuous function such that

x =0 on [Ty, to—RP], x =1 on [to—rP,to] and Ogx < m.
Let n € C§°(Qr(xo)) be such that
0<n<1i, n=1 on Q,(xo) and \Dn\ch_r.

We recall the notation for the anisotropic parabolic cylinder

Qp(To,t0) == Qp(x0) X (to — p*,t0), p>0.

With this choice of x and 1, we apply estimate (4.8) twice: firstly, by discarding
the second term on the left-hand side and taking the supremum over 7 in the
interval (to — 7P, to); secondly, by dropping the first term on the left-hand side
and taking 7 = t5. Summing the two resulting inequalities yields

sup / UEMH2 gy
T € (to —7P,t0) J Qr(w0)x {1}
2
%

o
to 1 pT .

+/ / (u) wMdz | dt
to — TP QT.(I(]) 2 —+

M6
< 07/]‘ (1+up+2M) dx dt, (4.9)
(R—r)P Qr(o,to)

where we have also used that (R —r)? < (R —r)?, since R <1 and p > 2. By
Holder’s inequality, we have

[ (122 e
Qr(w0,t0) 2/
« 2 2
to 1 p% . 27 n
< / / (U— ) UM dy / WMF2 4y | dt
to—rP Qr(z0) 2 + Qr(z0)
< ( sup / Y2M+2 dx)
7€ (to —71P,t0) J Qr(xo)x {7}

to nNeE 2
></ / (U—> WMay | dt.
to — TP Qr(z0) 2 +

Combining the previous estimate with (4.9), we obtain

// <U - 1)p WM+ g
Qr(z0,t0) 2/
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A6 241
<|C—— // (1 4+ UPt2M)y dg dt ) (4.10)
(R—r)P Qr(zo,to)

We now estimate

// A+ UPT*Mydzdt < 2|Qr(xo,t0)| + // uPtM dg dt
JJQR(x0,t0) .

QRr(zo,to)N{U =1}

< ontty // UPTM dg di
Qr(zo,to)N{U > 1}

where, in the last line, we have used that R < 1. Observe that on the set

{U > 1}, we have U < 2 (u — %)+ Hence,

1 p
// 14+ Urt2Mydede < 2nt! +2p// (uf 7) UM dg dt
Qr(zo,to) Qr(wo,to)N{U > 1} 2/

P
ontl 4 op // (u - 1) UM dz dt .
Qr(xo,to) 2 +

(4.11)

IN

Joining (4.10) and (4.11), we then find

1 p
UM (u - ) dz dt
//C;T(IO»tO) 2 +
249
6 p n
o M 1+// uM (u- 1) da dt . (412)
(R—r)P Qr(w0,to) 2/,

Step 5: the local L°° estimate on Du in the case p > 2. We now take M =
M; = 29+t — 1 with j € N. Then, we set

AMGHY g2 _op Aot o jen,
n

<

yji=2M; =292 — 2 Fii=2M; +

n
and
rpi= 0 DS o e NN {0).
Vi = Vi1
We note that v;_1 < v; <7; and 7; € (0,1) is defined in such a way that
i _ Tj + 1-— Tj .
Vi Yi—-1 Vi

In order to simplify our notation, we also introduce the absolutely continuous

measure

1 p
dp = (u - ) aenTt (4.13)
2 +

where L1 denotes the (n+1)-dimensional Lebesgue measure. Thus, estimate
(4.12) can be rewritten as follows:

Z+1
/ R Mjﬁ u’y d n
UWidy < |C——-—11 —|—/ 7 du .
Qr(o,t0) (R—r)r Qr(o,to)
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By interpolation in Lebesgue spaces, we obtain

o5t (1-m5) 3%
/ W9 dp < / U= dp / W5 dp .
Qr(zo,to) Qr(zo,to) Qr(zo,to)

Now, a few elementary computations reveal that

Y 4 %) n
T = and 1—7)= = .

Thus, the combination of the two previous inequalities leads to

/ WY dp
Qr(zo,to)

< / U= dp
Qr(zo,to)

MO n
C—1— 1+ / U dp .
(R—r)P < Qr(zo,to)
By Young’s inequality, we get
n—+ 2

U dp < / U du
/QT(ZOJO) n+4 Qr(zoto)

n+2

2 CM;) 2
+ I
n+4 \(R—r)P

We can now invoke Lemma 2.5 to absorb the term on the right-hand side of
(4.14) involving U™, in a standard way. By using the definition of M; and the
fact that R < 1, we get

/ 8(n+2);j 2
UWidy < C——5 / UWi-tdu | +C
Q- (zo,to) (R - T)p " Qr(wo,to)

93(n+2); ?
SC———m |1+ / U=t dp
(R—mr)P 2 Qr(zoto)

93(n+2); ?
SC——m |1 +/ wo=rdp |
(R - r)p 2 Qr(zosto)

for some constant C' = C(n,p,d) > 1. By summing 1 on both sides of the
previous estimate, and exploiting that

2
/ u’Yj—l d,u + n+ 2 .
QRr(zo,to) n+4

(4.14)

23(n+2)j
m > 1 for every j EN\{O},
we obtain
. 23(n+2)j o 2
1+ Widp < C—— 14 (14 W dy
Qr(zo0,to0) (R - T)p 2 Qr(zo,to)

(4.15)
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Now we want to iterate the above estimate on a sequence of shrinking parabolic
cylinders. To this end, we consider the decreasing sequence

R—7r )
le:?“‘l- F, ]GN\{O},

and apply (4.15) with R;41 < R; in place of r < R. To simplify our notation,
we define

Y = 1+/ Wi-rdu,  jeN\{o}, (4.16)
QRj(xo,to)
and )
9 = ”; . (4.17)

Using the fact that Y; > 1 for every j € N\ {0}, and up to redefining the
constant C' > 1, from (4.15) we get

Y < C 293P (n+2)j (R_r)—ﬂPyj?7

for any j € N\ {0}. By iterating the previous inequality starting from j = 1,
we obtain for every k£ € N\ {0}

) k ok —j
v I [ 27 (R ) 7]

j=1

— v [C(R- 7“)_“9“’]2?=1 ”

IN

Yiq1

lgp(n+2) Th_ g2

Now we observe that

k LR
k—j _ ok 1 k
o= Z(z) <2
Jj=1 Jj=1
and

: LV L ()
Cok—j _ ok : k_\2 _ okt
j =2y (3) <2 =
) Ty
Therefore, for every k € N\ {0}, we have
2k
Vi1 < [064”(”+2) (R—r)~?r Yl] .

Thus, by redefining the constant C' > 1 again and recalling the definition of

Y; in (4.16), we obtain
2k:
c 2
Wk dp < Yipr < |——— 1+ Wap ||
Qryp, (w0,to) (R — )P Qr(wo,to)

for any k € N\ {0}. Taking both sides of the previous inequality to the power
Vi ! and then letting k — oo, we find

C
Ul oo (@ (a dp) < ———%= 1+/ U dp
H |L (Qrosto), i) (R_r)p% ( Qr(zo,to)
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Here, we have also used the definition of ¢ in (4.17) and the fact that v, ~ 2F+2
as k tends to oo. Exploiting once again the condition R < 1 and recalling the
definition of dy in (4.13), we deduce from the previous estimate that

C 1\* i
Ul Lo (0, (= < — 1+// u2<u—> da dt
H ”L (Qrlote): dn) (RT)pIZ< Qr(zo,to) 2 +
% 1+// up+2dl’dt
(R_r)p 4 Qr(zo,to)
. :
< — 1+// |DuPt2dxdt |
(R_T)p 4 Qr(wo,to)

where, in the last line, we have applied the inequalities U < %|Du| < |Dul.
Recalling the definition of du again, using the above estimate and taking into
account that R <1 < C, we also get

.

IN

A

(Ul Lo (@, (z0.t0)) < Max Q [[Ul| Lo (@, (20,t0), dps) » sup U
Qr(zosto){U< L}

1
max { ”uHLw(QT(wo,to% dp) s 2}

IN

A

1
<5+t Ul Lo (@, (x0.t0). dpa)

c i
(R - r)pT r(zo,t0)

We now apply the second inequality in (4.6) together with the previous esti-
mate. This yields

IN

V126 Ul Lo (@, (z0.t0))

(R - T)p D Qr(zo,to)

Finally, in order to remove the dependence on the LP*? norm of the gradient,
we use a standard interpolation argument. We write

[ Dull o< (@, (wo,t0))

=

IN

(4.18)

1
1 1 1
IDulP*? dzdt | < |[Dul|Z. // Dl dwdt|
<//QR(107t0) F=@nlrorto) Qr(zo,t0)

Inserting this estimate into (4.18) and applying Young’s inequality, we obtain
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c
1Dull L (@ (wo,to)) < R
c . '
+ ———— | Du||? . // Du|? dx dt
(R—rp i 1Dl (QR(ro,to))( NN )

< Lipy| + // | Dul” dx dt
=~ 5 (% o xo, n U -z ’

g 7ML= (@r(zoito)) (R—r (R—rp™s* Qn(zoto)

where, in the last line, we have also used that R < 1. By Lemma 2.5 again, we

get
| Dull Lo (@, (z0,t0)) < i // | Du|P dx dt
(R—mr)P Qr(zo,to)

This concludes the proof for the case p > 2.

Step 6: the local L>° estimate on Du in the case p = 2. We now detail the
modifications of the above proof to obtain the local estimate (4.2) in the case
p=2.

Using the definition of F" in (3.4), the fact that g;'. > 17>, +} and (3.9),
we obtain that

S Lrizaa@ G+ D < (DPF(€)¢,¢) < 2[¢|? for every £,¢ € R,
i€ BT i€ B~
where
Et:={ie{l,...,n}:6; >0} and E :={ic{l,...,n}:0; =0}.
(4.19)

Inserting the previous estimates into (4.4), one gets

to—1

Z/ |uz 23@ |u |27n[ 2
Qx{r} !

+ > // Uy, 1> 8, 4 ¢} Uy, [tay | X 0* da dt
Qx(To,T)

i€ BT
+ Z // uiixj [uz, |2 xn® da dt
icE— Qx(To,T)

< soart [ OO 4 XD iy P O
X 0,7

Now we consider the last two terms on the left-hand side. By keeping in the
sums only the term with ¢+ = k£ and dropping the others, we obtain

Lo—1

Ny / [ty 25 1t |2 72
Qx{r}

Jr//Q . )1{\uzk|zak+a}U§W | | X da dt
X 0,T
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< 522 M* // [(@0x) 0? + x [Dnf] [Ju, MY 4 fuag PV ddt
QX(T(),T)
Note that, by Young’s inequality, one has

2
I ] = b= e 0, [ dra
Qx(To,T)
2
Y (e R T
QX(TQ,T)
2
w2l (= 0= 2 ), [P da
QX(T(],T)

< 4M? Ljun |5 60 e} Unp o, Uz, [P x0° dz dt
Qx(To,r) " !

where, in the last line, we have used that M > 1. Then, combining the two
previous estimates and summing over j € {1,...,n} the resulting inequality,
we get

Lo—1

n
X)X [N e [P s [P da
=0 QX{T}j:l

1 5 )
b [ DIl = 8 = € e d
402 QX(TM)‘ . A

n
<ot | 00t XD | 3 PV 2 e,
X (Ty,T

j=1

We now use that 4M?2 > 4 and add the term
I und = 8= 2 P x Do o
QX(T(),T)

to both sides of the preceding inequality. With some algebraic manipulations,

this gives
@071 n

XY [ 3 P P
=0 77} j—1

2
) APl = b ), P o e
QX(TQ,T)

<cM® [[ (@0 XD | Y, P o, P2 dode
Qx(To,7) j=1

L2 // (tian | — 65 — €)% [tgy [V x | D2 dr i
QX(T(),T)

< eM® // (@) 72 + X D) |3 ot P42 g [PM42 | vt
QX(T(),T) j:l

where ¢y and ¢ are positive constants depending only on n. By using the
Sobolev inequality in the spatial variable for the second term on the left-hand
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side, we obtain

lo—1

n
XY [ D P P
Zf

—0 Qx{r} j=1
T

2
%

. 2
([ und = 5= 9 fua P g7 ae)
To Q
= CM6// (@) 0* + X 1D D Jua, P52 + Jug, [PM 2| dardt.
Qx(To.7) ot

At this stage, we sum over k € {1,...,n} and apply Minkowski’s inequality to
the second term on the left-hand side. This yields

lo—1 n

n
) S / S ot 2 3 ity 27 2 d
=0 72 k=1

x{7} j=1

e
To Q

< eMS // [(00) 1 + x| D)
QX(Toﬂ')

‘m

2 2F
n 2

Z (|tzy | — 0k — E)i Iuﬂﬂk|2M 772*dx dt
k=1

<D, P g, [PV | dadt. (4.20)
j=1 k=1

Similarly to what has been done in steps 3 and 5, we now introduce the aux-
iliary function
1
V(x,t) == 6110 1fgnfi§n|uzi (@, )]

and the absolutely continuous measure

1\2
do = <V — > agntt.
2/

A few elementary computations reveal that

n 1 2
> (] = 0= 2 sy P > (204225 (v 7] v
k=1

and
206+1)V)? < Z [ug, |9 < n[2(6+1)V]? for every q > 0.
k=1

In particular, for ¢ = 2 we obtain

204+ 1)V < |Du| < Vn2(6+1)V.
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Inserting these estimates into (4.20), using that £y > 1 and recalling that
se+mg=M+1 for every £ € {0,..., 0y — 1}, we get

2
2 2%
T 1 x «
x(T)/ VEMAZ 2 gy +/ X / (V—) VEM 2 dy dt
Qx{r} To Q 2/,
<ot [ @) a4 x Do)V .
Qx(To,7)

Starting from this estimate and proceeding exactly as in steps 4 and 5, but
using V, §+1 and do in place of U, § and dpu, respectively, we reach the desired
conclusion for p = 2. O

Remark 4.2. A careful inspection of the previous proof reveals that the expo-
nent ¢ in (4.2) can be taken to be

n+2

9= 2
any number > 2 if n = 2.

i >
if n >3, (4.21)

In the case n = 2, the constant C' in (4.2) blows up as 9 — 2.

5. Uniform energy estimates for a regularized problem

Let us fix an open set ' € © and a subinterval J := (79, 71) € I. Assume that
we L (I;WEP(Q)) is a local weak solution of Eq. (1.1). In light of (2.4), we
have

Ou € LP (J; W—HP () and u e CO(J; LA(Y)).
Now, for any fixed ¢ € (0, min{1,inf AT}), we consider the approximating
Cauchy-Dirichlet problem parametrized by ¢

0w = div [D¢F.(Dv)] in Q' x J,
v=u on I x J, (5.1)
v(+,710) = u(+, 70) in Q.
By [30, Proposition 4.1, Chapter III], this problem admits a unique weak
solution u. € LP(J; WHP(QY')) such that
dyue € LY (J;WHP(Q)), and thus u. € C°(J; L*(Q)).

The condition u, = u on the lateral boundary 99’ x J is understood in the
sense that
u. —u € LP(J; WyP()),

while the initial condition u.(-,79) = u(-,7) in €’ is taken in the usual L2-
sense, which is feasible due to the continuity properties of both u. and wu.

The penultimate step in the proof of Theorem 1.1 consists in establishing
the uniform energy estimates, as well as the strong convergence results, stated
in Propositions 5.1 and 5.2 below. The need to distinguish the cases p > 2
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and p = 2 arises from the fact that, for p = 2, the regularizing function F. is
defined by (3.4) rather than (3.2).

Proposition 5.1. (Uniform energy estimate for p > 2) Let n > 2, p > 2 and
e € (0,min {1,inf A*}). Moreover, let u € LY, (I; W-P(Q)) be a local weak

loc loc

solution of (1.1) and assume that u. € LP(J;WYP(Q))) is the unique weak
solution of problem (5.1). Then, the estimate

/ lue — ul? do + Z// |Hs, (8, uc) — Hy, (0,u)|? da dt
Q' x{r1} i—1 IxJ

+ 6// |Duc|? dz dt
'xJ
< ce <|Q’ x J| + // |DulP dx dt) (5.2)
' J

holds for some positive constant ¢ depending only on p. In particular, this
estimate implies that

// \Du|P dz dt < c(Q/ < J| +// |Dupd:cdt> (5.3)
'xJ % J

Hys,(0p,ue) — Hs, (0,u)  strongly in L*(Q' x J) as € —0, (5.4)
for each j € {1,...,n}.

and

Proof. The function u. verifies
// JuE Oppdrdt — // ]<D§F5(Du5),D<p> dedt = 0, (5.5)
"X ’X.
for every ¢ € C§° () x J). Integrating by parts in (5.5) yields
L(@tu5,¢)(w,1,p/7wg,p)dt + ///XJ(Dng(Dus),D@ dedt = 0.

By density, the above identity also holds for every ¢ € LP(.J; W, P(€)). We
then choose ¢ = u. — u, which gives

/(Btug,ug - u)(W,lyp,,W&,p) dt + // (D¢Fe(Dug), Du. — Duydadt = 0.
J % J

By recalling the definition of F; in (3.2), the previous integral identity can be
rewritten as follows:

/J(a,gue,u5 — u)(W,lyp/’W&,p) dt + // J(DgFo(Dug),DuE — Du)dzx dt
/X

+ 6// (DeG(Duy.), Du, — Du)dzdt = 0.
IxJ

Starting from (2.3), we similarly have

/J(@tu,u8 - u)(W,Lp/’WOl,p)dt +// J(DEFO(DU),Dus — Du)dzxdt = 0.
!X
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By subtracting the two identities above, we get
/J(@tug — O, Ug — u)(W_l,p/,Wol,p) dt
+ // (DeFy(Du.) — D Fo(Du), Du. — Du) da dt
I'xJ

+ 5// (DeG(Due.), Dus — Duydzdt = 0. (5.6)
IxJ

The term involving the time derivatives can be rewritten as

1
/(5‘tu5 — Oyu, ue — u)(W,Lp/’WOl,p) dt = 5/ lue — ul? de .
J Q'X{Tl}

This follows from the fact that the map

1
t = = | |ue(x,t) —u(z,t)|? do
2 Q/

is absolutely continuous on J, with derivative given exactly by
(Orue — Opu, ue — u)(W,l,p/VWOl,p) for a.e. t € J,

see [30, Proposition 1.2, Chapter III].
For the second term in (5.6), we apply Lemma 2.2, which, for every
w,z € R", yields

n
(DeFo(w) — DeFo(2),w = 2) = 3 (Jo, ) = Js, (21)) (s — 22)
i=1
1< 2
2 2 Z |H5i (wl) - H5z(zl>| )
P4
where the functions Js5, and Hj, are defined respectively by (2.5) and (2.6)

with A = §;. Using this pointwise estimate in (5.6) and recalling the definition
of G in (3.1), we then get

1/ ) 4 < 2
1 e — u2dz + — // \H (9, 0.) — Hy, (00,0)|? dar dt
2 Q' x{m} 2 g Q'xJ

+ f—:// (14 |Duc>)" = * Du,, Du. — Du)dxdt < 0. (5.7)
IxJ

By the Cauchy-Schwarz inequality and Young’s inequality with 8 > 0, from
(5.7) we infer

2 8 // 2
ue —u|"der + = Hs,(0z,ue) — Hs, (0z,u)|” dx dt
/Q’x{rl}‘ | p? ; Q’><J| ( |

+ 25// |Duc|? dz dt
Q' xJ

25// (1 + |Duc|? ) |Du|dxdt
Q/><J

2667 // (1+|Du5|)2dazdt+—// \Dul? da dt
p Q' xJ IxJ

IN
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P p/ P p/
S 22 €/ﬁ // |Du5|pda:dt+ 22 €/ﬁ |Q/><J| + 275//‘ |Du|pdwdt‘
p 'xd p PBP Marx s
(5.8)

1

r'yd

Upon choosing g = (25%) and absorbing the first integral on the right-hand

side of (5.8) into the left-hand side, we arrive at estimate (5.2).

The uniform energy estimate (5.3) follows by discarding the first two
terms on the left-hand side of (5.2) and then dividing by e. Similarly, by
dropping the first and third terms on the left-hand side of (5.2) and letting
€ — 0, we obtain the conclusion (5.4). O

In the case p = 2, to obtain a result analogous to Proposition 5.1, we need to
introduce, for each i € {1,...,n}, the auxiliary function

K (s):= /0S \/ Gie(T)dr, seR, (5.9)

where g; . denotes the convex C? map defined in (3.3) and (3.5). More precisely,
we have the following

Proposition 5.2. (Uniform energy estimate for p = 2) Let n > 2, p = 2 and
e € (0,min {1,inf AT}). Moreover, let u € L? (I,Wllof(Q)) be a local weak

loc

solution of (1.1) and assume that u. € L?(J;W12(Q)) is the unique weak
solution of problem (5.1), where Fy is defined by (3.4). Then, the estimate

/ e — uf? dz + Z// Koo (0, 1) — Ko (90, 0)|? da dit
Q' x{r1} i—1 'xJ

+ E// |Du. — Dul|* dx dt
'xJ

< ce <Q < J| +// |Du2dxdt) (5.10)
'xJ

holds for some positive constant ¢ depending only on n. In particular, this
estimate implies that

// |Du|? dedt < 2(c+1) <|Q’ x J| +// |Du|2dxdt>. (5.11)
< J 'xJ

Furthermore, we have
K;e(0p,ue) — Hs, (0y,u)  strongly in L*(Q x J) as e >0, (5.12)
for each j € {1,...,n}.

Proof. Arguing exactly as in the first part of the preceding proof, we find that

1
,/ lue —ul?de + // (De¢Fe(Due) — DeF.(Du), Du. — Du) dz dt
2 Q' x{r1} IxJ

= // (DeFo(Du) — D¢ F.(Du), Du, — Du) dz dt.
Q' xJ
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Recalling the definitions of F., g; . and E™ in (3.4), (3.5) and (4.19), respec-
tively, the above identity can be rewritten as follows:

1 n
5 / |ue — u|2 dr + E // [gg,s(azius) - gz/',s(aziu)] [amiue - 811“] dxdt
2 Q' x{r1} i—1 'xJ

+ 5// |Du. — Dul? da dt
'xJ

Q' xJ

i€ Bt

- 5// (Du, Du; — Du) dx dt .
'xJ

We can estimate the second term on the left-hand side by applying Lemma
2.3 with v = g; . and recalling (5.9). Thus, we obtain

Z // [5;,5(8$1u€) - .Ag';,a(awbu)] [aﬂmué‘ - aﬂ u] dx dt
i=1 M xJ

2 Z/,XJ |Ki,5(amiug) — Ki,E(axiu)F d{l’,‘dt
i=1

Combining the two previous estimates and using the Cauchy-Schwarz and
Young’s inequalities, we get

1 n
7/ |ue — u\Q dx + E // | K o (Op,ue) — Ki,g(aggiuﬂ2 dx dt
2 Q' x{r1} i—1 'xJ

+ 5// \Du. — Dul? dz dt
'xJ
Q'xJ

i€ Bt

+ E// |Du. — Dul? dz dt + f// |Dul? da dt . (5.13)
2 ' J 2 I J

To estimate the first term on the right-hand side, we apply the second inequal-
ity of Lemma A.1 from the Appendix, together with Young’s inequality in the

form

a?  eb?
ab < — 4+ —.
5 4
Consequently, we obtain

3 // 16 (O ,tt) — .o (D) |00z — O]
> J

i€ B+
€ ., € 5
S Z |:16|Q XJ| -+ Z//Q/XJK?MU&*ain‘ dx dt
i€ Bt
< 2o g+ 5// |Du. — Dul? dx dt (5.14)
16 4 Q'xJ
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Joining (5.13) and (5.14), we deduce the estimate (5.10). As immediate con-
sequences of (5.10), we get

// |Du. | dx dt < 2// |Du. — Dul? dx dt + 2// | Dul|? da dt
'xJ 'xJ 'xJ
2(c+1) (Q’ x J| +// Du|2dxdt) ,

Q' xJ

| Kje (00, ue) — ijg(amju)HLQ(Q,XJ) —0 as ¢ — 0, foreachje{l,...,n}.

(5.15)
We now proceed to prove (5.12). First observe that, for all j € {1,...,n}, we
have

IN

and moreover

Hs,(s) = /0 L{jw|>s;3(T)dr  for every s € R,

\/ 97e(T) = Ljju|>6,3(1) ase—0 forae 7€R,
g7.(r) <1 forevery 7 €R. (5.16)
Hence, by the Dominated Convergence Theorem, we conclude that, for all
je{l,...,n},
lir% K;.(s) = Hs,(s) forevery s € R.
£—
Furthermore, using (2.6), (5.9) and (5.16), we have, for all j € {1,...,n},
2 2 2
| Ko () = Hs, (ua,)|” < 2| Kje(ua,)|” + 2[Hs, (ug,)]
< 4|ug,|>  almost everywhere in Q' x J.

Since |Du| € L*(Q x J), we may apply the Dominated Convergence Theorem
again, thus obtaining

K e () = Hs, (ua,)|| oo gy — 0 a8 € =0, foreachj € {1,...,n}.

(5.17)
Finally, using Minkowski’s inequality together with (5.15) and (5.17), we reach
the conclusion (5.12). This completes the proof. O

6. Proof of Theorem 1.1

We are now in a position to prove Theorem 1.1. Indeed, using the results from
Propositions 5.1 and 5.2, we will now show that estimate (4.2) also holds for
any local weak solution w of (1.1), in place of u.. Therefore, in the next proof
we will adopt the same assumptions and notations as in Propositions 5.1 and
5.2.

Proof of Theorem 1.1. Let (zg,tp) € Q@ x I and 0 < r < R < 1 be such that
the cube Qgr(xo) is compactly contained in Q. In addition, we require that
(to — RP,tg) € I. Now set

_ R+r

2

p
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and let u. € LP(J;WLP(Q))) be the unique weak solution to problem (5.1)
with Q, = QR(ifo) and J = (t() - Rp,t()).
Let us first assume that p > 2. Then, by Proposition 5.1, we have that

H, (9,,uz) — Hy,(9p,u)  strongly in L2(Qr(z0,ty)) as & — 0,

for each j € {1,...,n}. Thus, for each fixed j € {1,...,n}, there exists a
sequence {eg }ren such that:

e 0<egr <min{l,inf AT} for every k € N and g, \, 0 as k — +0o0 ;

o |Hs, (0z,uc, )| — |Hs,;(0x,u)| almost everywhere in Qr(zo,t0) as k —
+00.
Therefore, using the definition of Hy,, Proposition 4.1, the fact that p < R <1,
and (5.3) with Q' x J = Qr(xo,1t0), we have for almost every z € Q,(zg,to)
that

2 . 2
|u%(z>| < |H5].(uzj(z))\p + 05 = kli)n(}o‘Héj(aZjuEk(z)Np + 9;
= kllrgo max {0;, |0y, ue, (2)|}
< limsup esssup (max {5j,|8zju5k\})
k—oo  Qr(zo,to)
< liznsup max {4, ||Du5k||Loo(Qr(x07t0))}
< limsup {3 + | Due, [l (@ (ao.to)) }
1
c 3
< limsup ¢ 6 + —5- |1+ // |Duc, |P dx dt
k—o0 (p - ’I“) P o(xo,to)
3
. Ch
< limsup ——-- |1+ | Due, |P dx dt
k—o0 (p_ T) p QR(Eg,to)
%
Cs //
< — |1+ |Du|P dz dt ,
(R—r)vr ( Qr(zo,to)

where 9 is defined by (4.21), while the constants C', C; and Cs depend only on
n, p and 4. Since the above inequality holds for almost every z € Q,(zo,to),
we immediately get

Cs
g, | = (0 (mo i) < o2 |14 // \Duf? dwdt ] | < +oo.
R O Qn(o.to)

This bound holds uniformly for all j € {1,...,n}. Thus, taking the maximum
over j, we obtain estimate (1.3), which proves that Du € Lo (2 x I,R™).

We now consider the case p = 2. By (5.12), we conclude that, for each
fixed j € {1,...,n}, there exists a sequence {£j}ren such that:

e 0<ér <min{l,inf AT} for every k € N and &, \, 0 as k — +00 ;

o |Kj¢, (0x,uz,)| — |Hs,(9r,u)| almost everywhere in Qr(zo,t0) as k —

+00.

(NI
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Then, arguing as above, but this time also using the definition of Kz, and the

fact that |/ g}z <1, as well as (5.11) in place of (5.3), we obtain for almost
every z € Q. (xg,to) that

‘UQ;J(Z)‘ < |H5j(uﬂij (Z))l + 6j = kli_)H;OIKj,gk(aa;jU§k(Z))‘ + 5j

< limsup [0y, uz, (2)| + 6
—00 A
. C ) ’
< limsup —5 |1+ |Dug, |* dx dt + 4
k—oo (P—T) o(205t0)
1
2
<

&
limsup —— |1+ // |Dug, | dx dt
koo (R —1)% < Qr(zo,to) N

o 3
2 2

< — 1+ // |Dul| dx dt
(R - T)Qﬁ ( r(wo,to)

This yields the same conclusion as before and thus completes the proof. ]

Remark 6.1. A careful inspection of the proofs of Proposition 4.1 and Theorem
1.1 reveals that the constant C' in (1.3) depends polynomially on

0 =1l4+max{d:i=1,...,n}.

In particular, this constant converges to a finite quantity depending only on
n and p as max {J;} — 0. This is in agreement with the fact that, in [13], the
constant in the corresponding local L>° estimate for Du depends only on n
and p.
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A. Appendix

Let us fix i € {1,...,n} and let 0 < & < §; . We recall the C? function
gi.e : R — [0, 00) defined in (3.3). In this appendix, we show that g; . converges
in C*(R) to

1 2

gi(s) = 3 (Is| — i) (A1)

as € — 0. More precisely, we establish the following result.

Lemma A.1. Let 0 <& < d; . Then, for every s € R we have

2
g
S ad () - gls)] < (42)

=1 ™

19,6 (s) = gi(s)] <

Proof. Since g; . and g; are even functions, it suffices to prove the claim for
every s > 0. For convenience of notation, we set

r=5—0;.

Recalling the definitions in (3.3) and (A.1), we immediately have:
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o gi(r)=gi(r)=0 ifre[-d;, —¢];

1 2
* [gie(r) —gi(r)| = T2 (r+e)*< i— if r € [—¢,0);
g2 .
* [9ie(r) —gi(r)| = 5 if r € [g,00).
Furthermore, for every r € [0,¢] one has
1 .1 22
19i,e(r) — gi(r)| = 12z (r+ E)‘3 3 r?| < 5

since the function
2

¢(7) =

1
31
e (THe) - 57

2 2
is increasing and, moreover, ¢(0) = % and ¢(g) = % We have thus obtained

the first inequality in (A.2) for every s > 0.
The second inequality in (A.2) follows by a similar argument. We leave
the details to the reader. 0
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