Journal of Mathematical
Fluid Mechanics

(© 2013 Springer Basel

J. Math. Fluid Mech. I
DOI 10.1007/s00021-013-0134-5

A Representation Formula for the Velocity Part of 3D Time-Dependent Oseen Flows
Paul Deuring

Communicated by G.P. Galdi

Abstract. We prove a representation formula for the solution of an initial-boundary value problem associated with the 3D
time-dependent Oseen system. This formula involves the solution of an integral equation on the lateral boundary of the
space-time cylinder. The key point of this article is that the assumptions on the data are chosen in such a way that the
formula in question may be used in a theory of the asymptotic behaviour of solutions to the nonstationary 3D Navier—Stokes
system with Oseen term (incompressible viscous flow in an exterior domain with nonzero velocity at infinity).
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1. Introduction

We consider the time-dependent Oseen system

Opu(z,t) — Agu(z,t) + 7 - Ou(x, t) + Vym(x, t) = f(x, 1),
divau(z,t) =0 for (z,t) € Q° x (0,00), (1.1)
where Q° = R3\Q for some bounded open set Q C R? with connected Lipschitz boundary 9. These
assumptions on ) mean in particular that Q° is an exterior domain. We require a Dirichlet boundary
condition on S, := 992 x (0,00) and a boundary condition at infinity,
u|Seo = b, u(z,t) >0 (Jz| = 00) for te (0,00), (1.2)
as well as an initial condition,
u(x,0) = a(x) for zeQ’ (1.3)

Here the Reynolds number 7 € (0, 00), the boundary data b : Sy, — R3, the volume force f : Q% (0,00) —
R3 and the initial data a : © — R3 are given, whereas the velocity u : Q° x (0, 00) — R? and the pressure
7 : Q x (0,00) — R are unknown. Problem (1.1)-(1.3) arises as a linearization of a mathematical
model for the flow around a rigid body moving at a constant velocity and without rotation in a viscous
incompressible fluid.

In the work at hand, we establish a representation formula for the velocity part u of a solution (u, )
to problem (1.1)—(1.3). In order to formulate this result in a precise way, let us introduce some potential
functions. To this end, we write §) for the usual heat kernel in R3, that is,

Oz, t) = (4 -7-t)73/2. e S ACO I ST R?, t € (0,00),
9z, t):=0 for (z,t) € (R®\{0}) x {0}, (1.4)

we introduce the velocity part I" of a fundamental solution of the time-dependent Stokes system by setting
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Ljk(2,t) == dj1 - H(2,1) +/8j8k55(z,s) ds
t

for (z,t) € B := (R x [0,00))\{0}, 1 < j,k < 3, (1.5)
and we define the velocity part A of a fundamental solution of the Oseen system (1.1) by
Ajp(z,t,7) =Tp(z —7-t-e1,t) for (2,t) €B, j,ke{l,?2 3} (1.6)

Then we introduce volume potentials R (f), 3 (a) : R? x (0, 00) — R? by

RO (f) (1) = / / Ao — gt —0,7)- Fly,0) dydo, (L.7)
0 R3

30 (a) (x, ) = / S —y—7-t-ent)-aly) dy (18)
R3

for . € R®, t € (0,00), f € L*(0,T, LY(A)3), a € L%(A)>, where A C R?® is measurable, T €

(0,00], q,5 € [1,00), and f, a are the zero extension of f and a to R® x (0,00) and R?, respectively. We
further introduce a single-layer potential QT(T)(CI)) :R? x (0,00) — R3 by setting

B (D) (x, 1) := //A(x —yt—0,7)- By, 0) dQy) do (1.9)
0 0Q

for z € R®, t € (0,00), ® € L%(S7)3 for some T € (0,00], with Sp := 9Q x (0,T) and with ® denoting
the zero extension of ® to S... In Sect. 5, we will give some explanations and references concerning the
question as to why the preceding integrals make sense. Let the space Hy on Sp be defined via the norm

T 1/2

el = / (-, 8 [0Q3 5 + 1102720 -, )IOQU3 + 19ap( - ,8) - 1P |11 oy | dt (1.10)
0

and the condition ¢ € L2(Sr), where n{¥ denotes the outward unit normal to §, the space L2 (St) is
given by

L2(S7) :=={ pe L3(Sp)? - /u( ) n VA =0 (te(0,T))p, (1.11)
o

and the fractional derivative &1/ 290 is defined by

t
0y % p(x,t) =112 9, /(t — )2 oz, r) dr (1.12)
0

-—C

for x € 09, t € (0,T) (for more details we refer to Sect. 2). Moreover, for s € (0, 1], we write H(2")
for the completion in H*(Q2°)3 of the set of all functions ¢ € C5°(Q°)? with div g = 0, where H*(Q°) is
introduced in Sect. 2. For brevity, we write V instead of H} (ﬁc) This space V is to be equipped with
the norm of H(Q")3.
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We will consider a function u : (0,7) — H'(Q2°)3 as the velocity part of a weak solution to (1.1) —
(1.3) if

u[Q° % (0,T") € L*(0, T, H'(Q°)?) for T' € (0,T), (1.13)
u|l0Q x (0,T) =0, divyu =0, (1.14)
T

[ [iFen 0@) - 00 + (Tale.n) - 99@) - o0

0 0°

+7 - (Ovu(z, t) - I(x)) - o(t)] do — f(E)(D) - o(t) | dt

= /a(x) - H(x) dz - (0) (1.15)
ﬁc
for o € C5°([0,T)), ¥ € C°(Q°)? with divd = 0.
The main result of this article may now be stated as

Theorem 1.1. Let T € (0, 00]. Suppose that b € Hy and a € Hy/?teo (Q°) for some ey € (0,1/2]. Further
suppose that f belongs to L?(0,T, L3/2(ﬁc)3) as well as to L*(0,T, L% (ﬁc)g) for some qo € [1,3/2). In
particular, f € L*(0,T,V").

Then there is a unique function ® € L2(St) such that

B (@) (x,t) = (R (f) =37 (a) + b)(x,t) for (x,t)€ St (1.16)

Moreover, there is a unique function u : (0,T) — HY(Q")3 such that (1.13)~(1.15) are valid. This function
u s given by

u=R7(f)+37(a) + B (@) | Q° x (0,T). (1.17)

Equation (1.17) is the representation formula mentioned above. Note that the function ® appearing
in that formula solves an integral equation on S, that is, Eq. (1.16). In other words, we have to solve an
integral equation in order to obtain (1.17). On the other hand, via the right-hand side of (1.17), we not
only represent, but even construct the velocity part u of a solution to (1.1)—(1.3). In Theorem 1.1, this
solution is characterized by the relations in (1.13)—(1.15), which are typical features of weak solutions.
But these criteria were chosen only because they define a rather large uniqueness class. Actually our
solution has better regularity properties, as should be expected by our assumptions on the data. Some
of these properties are stated in [13, Corollary 2.17, 2.18, Theorem 2.22]. However, we will not pursue
this point here because in the present context, Theorem 1.1 is motivated by the representation formula
(1.17), and not by the existence result associated with it. But of course, this result might have interesting
applications as well.

Some remarks are perhaps in order as to why Eq. (1.17) is of interest, what are the reasons for our
assumptions of f, and how Theorem 1.1 is related to previous results, in particular to those in [13]. In
this respect, consider the stationary Navier—Stokes system with Oseen term, that is,

—Av4 7w+ - (v-Vv+Vp=F, dive=0 in Q. (1.18)

—C

If the velocity part v of a weak solution to this system belongs to L6(Q2)3, if Vo € L2(Q0)? and if F
decays sufficiently fast, then
0% (x)| = O[(|=] - v(z)) 1112 for || — oo, (1.19)
where o € N} with |a := a1 + ag + a3 < 1 [3,8,20,21] [26, Section IX.8]. The function v is defined by
v(z) =1+ |z| -2 for zeR3. (1.20)
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The factor v(x) in (1.19) is a mathematical manifestation of the wake extending behind a rigid body
moving steadily in a fluid described by (1.18). The decay result in (1.19) gives rise to the question as to
whether an analogous result may be established in the nonstationary case. In this respect, Mizumachi
[39] showed that the velocity part u of a solution to the instationary Navier—Stokes system with Oseen
term,

ou—Agu+7-Ou+7-(u-Vy)u+Ver=f, divyu=0 (1.21)
in Q° x (0, 00) verifies the relation
lu(x,t)| = O[(|z| - v(x))™'] for |z| — oo, uniformlyin ¢, (1.22)

under assumptions whose key points may be stated as follows: f = 0, u € L*(0, oo, LT(QC)3) for some
re[1,3), Vau € L®(0,00, L2(Q°)?), and pointwise decay of u in the sense that u(z,t) — 0 for |z| — oo,
uniformly in ¢ € (T, 00), for some T € (0, 00). The argument in [39] is based on an integral representation
obtained in a standard way, that is, by applying Green’s formula to a convolution integral involving a
suitable fundamental solution—in the case of [39] a fundamental solution of the Oseen system (1.1),
different from the one in (1.6), but satisfying the same estimates. But this approach gives rise to a term
involving the boundary value of V,u — 7 - I on S. The problem then consists in finding a bound for
Vaou(z,t) — w(z,t) - I (x € 09, t € (0,00)) in a suitable norm. Mizumachi [39, p. 508] refers to [28] and
[44] in this respect, but it is not clear to us how these references should lead to a bound as stated in [39,
(2.42)]. In the case of the time-dependent Stokes system, Kozono [35] obtained a suitable bound by using
LP-L%-estimates of the Stokes operator provided by Iwashita [31]. Although LP-L%-estimates are available
for the Oseen operator as well [4,34], it seems to be an open question how they may be applied in order
to estimate the term (V,u — 7 - I) | So. This critical term does not arise in our representation formula
(1.17) of Oseen flows; only the boundary value of the velocity v on Sr—a known quantity due to the
boundary condition in (1.2)—is involved. But it takes some effort to derive (1.17) because, as mentioned
above, the integral equation (1.16) has to be resolved in the process.

In [13], we exploited (1.17) in order to study the spatial asymptotics of the velocity part u of a solution
to the linear problem (1.1)-(1.3). Under the condition that u|Q° x (0,7") € L2(0,T', H'(Q)?) for T €
(0,7), and if the support of f and a is compact, we obtained decay estimates for any space derivative and
for the first time derivative of u. It should be noted that the assumption u|Q°x (0,7”) € L2(0,T’, H'(Q)?)
in [13] (and in (1.13) above) means that the decay condition at infinity in (1.2) is satisfied only in the
sense that u(-,t) € H'(Q°)? for t € (0,T). No assumption on pointwise decay as in [39] is imposed. This is
an important point because existence of a solution to (1.1)-(1.3) with u|Q° x (0,7”) € L*(0,T", H'(Q)?)
for 7" € (0,T) may obtained rather easily, for example by a variational principle, whereas it is much less
obvious how to construct a solution that decays pointwise if [z| — co. Such a property should be part of
the conclusions, and not of the assumptions.

The main difficulty of our argument in [13] consists in establishing the representation formula in
(1.17). This is achieved in [13] under assumptions on f that are stronger than those in Theorem 1.1.
Once Eq. (1.17) is available, decay results for the linear problem (1.1)—(1.3) follow rather easily ([13,
Corollary 5.6]).

In this situation, we asked ourselves how to extend our representation formula (1.17) to solutions of
the nonlinear problem (1.21), (1.2), (1.3). An obvious idea in this respect consists in considering (1.21) as
an Oseen system with right-hand side f — (u -V, )u. But of course, whether this approach works depends
on the properties of u. We were interested in the solutions of (1.21), (1.2), (1.3) constructed by Heywood
[29,30], and by Solonnikov [45, Theorem 10.1, Remark 10.1 with ¢ = 2], and characterized by the relations

u e L0, Ty, L*(Q°)?), Veu e LP(0, Ty, L*(Q°)?) for p € {2, co}. (1.23)

Actually we replaced the condition v € L>(0,Ty, L2(Q°)3) by the requirement that u belongs to
L>°(0, Ty, L™(Q°)3) for some 7 € [1,3). This means that Mizumachi’s assumptions are satisfied, except
for his pointwise decay condition on u, which is replaced by the more natural relation V,u € L?(0, T,
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L2(0)?), verified even by weak solutions of the Navier-Stokes system. But even in the linear case [Oseen
system (1.1)], the set of conditions

we L0, Ty, L'(Q°)?), Vou e LP(0, Ty, L*(Q°)°) for p € {2, oo} (1.24)

with some r € [1,3) gives rise to a problem with respect to uniqueness. In [15], we removed this problem,
showing that if the velocity part u of a solution to (1.1)—(1.3) fulfills (1.24), and if f € L%(0,Ty, V'), b €
Hyp, and a € L2(Q°), we get u € L>°(0, Ty, L2(Q2°)3) [15, Theorem 4.4], and hence (1.23). This means such
a function u lies within the framework of Theorem 1.1, so the representation formula (1.17) holds for this
u [15, Corollary 4.5]. In [16], we exploited this result in order to deal with the nonlinear case, proving that
if the velocity part u of a solution to (1.21), (1.2), (1.3) verifies (1.24), and if f is given as in Theorem 1.1,
then the function f — 7 (u - V,)u fulfills the conditions imposed on f in that latter theorem. Thus we
obtained an integral representation for this u as well. This opened up the way for the decay estimates of
u we then derived in [16]. In fact, we not only showed (1.22), but additionally established that the spatial
gradient V,u(z,t) of u behaves like O[(|x| - v(x))~3/?] for |z| — oo, uniformly in ¢ € (0,Tp). In other
words, we could derive the equivalent of (1.19) for the instationary case.

The transition to the nonlinear case would not have been possible on the basis of the linear theory in
[13]. Indeed, in that latter reference, we had to require f to belong to L2(0,Tp, LP(Q°)3) for p = 1 and
for some p > 3/2, whereas in Theorem 1.1, the condition f € L2(0, Ty, L?(Q°)3) is imposed for p = 3/2
and some p € [1,3/2). This apparently small difference is important because (1.23) implies the relation
(u-Va)u € L0, Ty, L¥2(Q°)?), but we cannot see why (u- V,)u should belong to L2(0, Ty, L?(Q°)3) for
some p > 3/2. Unfortunately the case p = 3/2 seems to be a limit case of the assumptions on f, leading
to a much more complicated proof of (1.17) in the work at hand compared to our argument in [13].

These complications are related to the resolution theory for the integral equation (1.16). Such a theory
requires a suitable choice of function spaces. Following Shen [41], who dealt with the Stokes case, we used
the spaces L?(St) and Hrp introduced above, with T € (0,00]. For ® € L?(Sr)3, let the single-layer
potential V(®) be defined in the same way as B (@) [see (1.9)], but with the Oseen fundamental solu-
tion A replaced by the Stokes fundamental solution I'. Then Shen [41] could show that for any d € Hr,
there is a unique function v € L2(S7) such that B()|Sr = d. In [9,12], we adapted this result to the
Oseen case, in the sense that we showed an analogous relation to be valid for (") (1) in the place of V(v).
Thus the problem of solving (1.16) reduces to the question as to whether the right-hand side of (1.16)
belongs to Hy. Among the terms b, 3 (a)|Sy and R (f)|S7 appearing in the sum on that right-hand
side, only ‘ﬁ(T)( F)|ST needs further consideration. In fact, by assumption we have b € Hp. Moreover, the
relation 37 (a)|Sp € Hp was established in [13] under suitable conditions on a [13, Theorem 3.1]. Also
in [13], it was shown that R (f)|Sz belongs to Hrp if f € L*(0,T, LP(Q°)?3) for any p € [1,po], with
some py > 3/2. But in view of our indications above, it should not be surprising we will have to establish
the relation iR(T)(f)|ST € Hry for the case that f € L?(0,T, LP (ﬁc)?’) for any p € [qo,3/2], where go is an
arbitrary but fixed number from [1,3/2). The greatest part of the work at hand is taken up by a proof
of this claim.

After technical preparations, we start this proof by showing that for a given function f € C§°(R? x
(0,00))3, the quantity |8 (f)|S7||lm, is bounded by a sum of terms having the form 1Gl L2 (0,7,L572 (0%
for certain functions G : Q x (0,T) — R? (Theorem 5.5). This result is based on a trace estimate and
a regularity result for solutions of Laplace’s equation (Theorem 3.3), derived from the theory in [50].
Among the terms obtained in this way, the one that is probably the most difficult to handle may be
written as | V,0,0T) (£)Q x (0,00)|13/2.9:00, With

t

DO (f) (1) = //V(T)(x Cyt— ) fly.s) dy ds (1.25)

0 R3

(z € R3, t > 0), where
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V](kT (z,7 Z:/T—U V2 Nji(z,0, T) do (1.26)
0

(z € R3\{0}, r € (0,00), 1 < j,k < 3). The symbol || - ||47 is to denote the norm of the space
LP(0,T, L4(A)?), for T € (0,00], A C R3 open, p,q € [1,00], o € {1,3}. Let us briefly indicate how we
estimate the term in question. We proceed in two steps. In the first one, we show that

IV20:(D7(f) = D)) 12 x (0,00)ll3/2,200 < €~ [ fll3/2,2:00

(Lemma 6.3), where D(f) is defined in the same way as ©(f), but with A replaced by the Stokes fun-
damental solution I' from (1.5). In the second step, we observe that D(f) = M(F3/2(f)), where F3/2(f)
denotes the solenoidal part in L3/2(R3)? of the zero extension of f to R? x (0,00) [see (3.1)], and where

M(g)(z,t) = //L(Jc —y,t—8)-g(y,s)dyds (xR t>0), (1.27)

0 Rs
with g € L*(0, 00, LP(R3)3) for some s,p € (1,00) (Lemma 5.11), and

L(z,r) := /(r —0)" V2. 9(z,0)do for zeRN{0}, re(0,00). (1.28)
0

Thus we still have to estimate the term ||V,0:9(F3/2(f) ]2 x (0,00)||3/2,2:00- But for a function g €
Cs°(R? x (0,00))3, the term V,9,97(g) may be written as a singular integral (Lemma 7.4). In order to
deal with this integral, we apply a theorem by Benedek et al. [6] pertaining to singular integrals in Hilbert
spaces. We thus obtain that

V20 (g)l2,p:00 < €(P) - [19ll2,ps00  for p € (1,00),

g € C5°(R3 x (0,00))3 (Corollary 7.5). Finally we estimate the LP-norm in space and time of V,.9,90(g)
by the LP-norm in space and time of g (Theorem 7.2), then use an interpolation theorem (Theorem 3.5)
in order to conclude that 9,,0:9M(g) (1 < m < 3) in the norm of L?(0,T, L*>/?(R%)?) is bounded by g
in the same norm (Corollary 7.6). A density argument then yields an analogous estimate of 9 (Fs/2(f))

(Theorem 7.3). This finishes our estimate of |\vxat©<7>(f)u3/272m. All the other terms appearing in the

upper bound of || R (f)|S7]| 1z, mentioned above may be handled in a similar way, or by simpler argu-
ments, or were already treated in the literature. Some of these terms are shown to have upper bounds
involving the quantity ||f||¢,2:00 (Lemmas 6.1, 6.2), where go is an arbitrary but fixed exponent smaller
than 3/2, as indicated above. All this holds, as we may recall, if f € C§°(R? x (0,00))3. The looked-for
relation R\ (f)|Sr € Hy for f € L2(0,T, LP(Q°)?) with p € [qo,3/2] then follows by a density argument
(Theorem 8.1).

Our theory make use of a certain number of results which might not be new, but are not well known,
and for which we cannot give a reference. For the convenience of the reader, a proof of these results is
indicated in an appendix at the end of this article.

Let us make some further remarks on existing literature. In [14], we studied the asymptotic behaviour
of the potential 3™ (a), which solves (1.1), (1.3) if Q = ¢ (Cauchy problem) and f = 0. Reference [10]
deals with another criterion for f to satisfy the relation f|Sp, € Hr,, but this criterion is not taken
up in either [13,15,16]. Regularity properties of the potential (™) (®), which solves (1.1)-(1.3) with
a=0, f=0, are discussed in [11].

In his article [45] mentioned above, Solonnikov considered a linear problem more general than (1.1)
—(1.3), showing existence of strong solutions in Sobolev spaces and of classical solutions in Holder spaces.
Also, for a nonlinear problem more general than (1.21), (1.2), (1.3), he established local in time exis-
tence in the same type of spaces. Kobayashi, Shibata [34] constructed an Oseen semigroup in LP-spaces.
Such a semigroup yields existence results for problem (1.1)—(1.3). Enomoto and Shibata [19] introduced
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an analogous semigroup in the case of space dimension n > 3. Mild solutions to the nonlinear prob-
lem (1.21), (1.2), (1.3) were constructed by Miyakawa [38] and by Shibata [42], with the first author
considering local in time existence, and the second global in time existence for small data. We already
mentioned existence results for (1.21), (1.2), (1.3) due to Heywood [29,30], who used variational meth-
ods.

LP-L-estimates of solutions to (1.1)—(1.3) with f =0, b =0 (" Oseen flows”) were established in [34].
These estimates were extended to the case of space dimension n > 3 in [19]. Local LP-L%estimates for
Oseen flows were shown in [34] (n = 3) and [18] (n > 3). Bae and Jin [4] proved weighted LP-L9-estimates
for Oseen flows, using weight functions that are adapted to the wake appearing in such flows. Stability
results for solutions to (1.21), (1.2), (1.3), in the sense of temporal decay estimates of spatial LP-norms
of the velocity, were proved by Masuda [37], Heywood [30, p. 675], Shibata [42], Enomoto and Shibata
[19] (case n > 3), and Bae and Roh [5]. An eigenvalue criterion for stability of solutions to (1.18) with
Dirichlet boundary conditions is established in [17]. Knightly [33] showed that solutions to (1.21), (1.2),
(1.3) exhibit a wake, but he required various smallness conditions.

A special situation arises when Eq. (1.1) or (1.21) is considered in the whole space R?, under an initial
condition (Cauchy problem). Then certain aspects of the asymptotic behaviour of a solution to (1.1) or
(1.21) may be deduced from the decay properties exhibited by solutions of respectively the Stokes system
and the Navier—Stokes system without Oseen term; see [32, p. 507], [48].

2. Notation

Recall that in Sect. secl, we introduced an open bounded set € with connected Lipschitz boundary 02 and
outward unit normal n(?). Also we already introduced the notation Sy := 9Q x (0,T) for T € (0, oc], and
the constant 7 € (0, 00). Generalizing the notation Q° defined in the context of (1.1), we put A¢ := R3\ A
for A ¢ R3. The symbol | | is to denote not only the Euclidean norm in R" for n € N, but also the
length of a multiindex o € N3, as was already indicated in the line following (1.19). Recall the definition
of the weight function v in (1.20). Put B.(x) := {y € R® : |y —z| < r} for x € R®, r > 0, and
B, = BT(O), Q, :=B,.NQ. Form € {1, 2, 3}, set e, 1= ((Sjm)lgjgg.

Numerical constants or constants only depending on 2 and 7 will be denoted by €. We write €(~, ...,

~n) for constants that may depend on 2, 7 and parameters ¥1, ..., 7, € R, for n € N.
Following [24, p. 269-270, 305-306], we choose k(Q) € N, «(Q) € (0,00), orthonormal matrices
AgQ), .. ’Ag(z()z) € R3*3, vectors CI(Q), cee C’,S(?z) € R3, and Lipschitz continuous functions a(lﬂ), ceey a,(f(ls))) :

[—a(f2), a(2)]? — R such that the following properties hold: Defining

A% = (—a(Q), a()?, HO(,r) =AY, o) +r) + 7
for n € A%, r € (—a(R),a()),
U= {HD(n,r) : ne A?, re(—a(Q), a(Q))},
() := HD(n,0) for ne A 1<i<k(Q),

we have

O NU; = HYA® x (—a(),0)], QnU; = HI[A® x (0,2(Q))],
NNU; = HD(A? x {0}) (ie{l,...,kQ)}),
k()

00 = M [(—a(Q)/4, a(Q)/4)?].

i=1
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This means in particular that h(?) is a local map of €. Further note that

a()
/9(95) dx = / / (go H)(n, s) dnds for ge LY(U;), (2.1)
U, —a(@) A®

1 <i < k(Q). We further fix a nontangential vector field m(¥) € C§°(R3)3 to Q [40, p. 246]. This means
that the relation [m(¥(x)| = 1 holds for = from a neighbourhood of 99 in R3, and there are constants
D1, D3 € (0,00) such that

lz+0-m(z) =2’ =8 - mD @) =Dy (|z—2'|+16 - 6| (2.2)
for x,2' € 99, 0, &' € [-Da, D5, and
z4+6-mV (@) eQ’, 2-0-mP()eQ for ze€d, §e(0,Dy). (2.3)
If § is a space consisting of functions from a set B into R, then let $° stand for the set {F:Bw—R?:
F\,Fy, F3 € ). If || || is a norm on $, we will use the same notation | || for the norm (Z?zl |1 E;5|12)/2
on 563.

Let n € N, and suppose that A C R" is measurable. Then the usual norm of the Lebesgue space
LP(A) is denoted by || ||, (p € [1,00]). For p € (1,00), A C R? open, define L?(A) as the closure of the
set {v € C5°(A)? : dive = 0} with respect to the norm of LP(A)? ("space of solenoidal functions in
LP(A)3"). Put Lp = LP (Rd) For G € L'(R*), we introduce the Fourier transform G of G by setting
@(5, 0):=( 2 fo Jas e “&ytes) . Gy, s) dy ds (€ € R®, o € R). The inverse Fourier transform G
of G is to be deﬁned correspondingly.

Let A C R3 be open, m € N, p € [1,00). Then we write W™P(A) for the usual Sobolev space of order
m on A, with exponent p. The standard norm of this space is denoted by || ||m,p- If p = 2, we write
H™(A) instead of W™2(A). For s € (0,1), let H*(A) be the Sobolev space defined via the intrinsic norm
with exponent p = 2 introduced in [1, 7.51]. We write || ||s,2 for this norm. Let H3(U) for s € (0, 1] be
defined as in the passage preceding Theorem 1.1, where we additionally abbreviated V' := H, ;(ﬁc) We
write V'’ for the canonical dual space of V. The Sobolev space H'(99) is to be defined in the standard
way (see [24, Section II1.6], for example). Let || ||1,2 denote the usual norm of this space with respect to
some local coordinates of 9€2 [24, Section II1.6.7]. The notation || || z1(sq)- stands for the canonical norm
of the dual space H*(99)" of H(99).

Let T € (0,00], p € [1,00], B a Banach space. The usual norm of the space LP(0,T,%B) will be
denoted by || In the case B = L(A)° with ¢ € [1,00], o € {1, 3} and A C R3 open, it is
(A)7), as we already did in Sect. 1. If J is an interval in
R, and if a function h : J — B is measurable (see [51, p. 130] where the idiom “strongly B-measurable”
is used), and if [ [|2(r)||qg dr < oo, then we write B — [, h(r) dr for the Bochner integral of k on J [51,
p. 132-134].

Again take T € (0, 00]. Recall the definition of the space L2 (St) in (1.11). For a nonempty set A C R?
and a function ¢ : Ax (0,T) — R3 with p(z, -) € C*((0,T))? for z € A, let Bi/an(:m t) given by the right-
hand side of (1.12). This defines the fractional derivative 81/ 2<p of <p Moreover for any w € L?(St), we
introduce a functional F,, € L?(0, T, H'(99Q)") by setting £ ( = Joq w( (x) dx for p € H*(0Q)
and t € (0,T). We will write w instead of F,,. Put Hy := {<p|ST e g (R4) cp|R3 x (—o0, 0] = 0}.
Then, for w € Hy, we define |lwl]| - as in (1.10). The mapping || ||z, is a norm on Hr. Following [41], let

”LP(O,T,SB)'

the space Hr consist of all functions w € L2(S7) such that there exists a sequence (w,,) in HT with the
property that ||w — wy||2 — 0, and such that (w,,) is a Cauchy sequence with respect to the norm || || ..
This means in particular that the sequence (||wy,||#,) is convergent. Its limit value does not depend on
the choice of the sequence (w,,) with the above properties. Thus, for w € Hr, we may define the quantity
|lw|| . in an obvious way. The mapping || ||z, is a norm on Hr, and the pair (Hr, || ||g,) is a Banach
space.
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We end this section by some remarks that, although pedantic, may still be useful in avoiding ambi-
guities in the following.
Lemma 2.1. Letn € N, A C R™ measurable, T € (0,00], p € [1,00), F:(0,T) — LP(A), f: Ax(0,T)
R with f(xz,t) = F(t)(x) fort € (0,T), x € A.

Then f is Lebesgue-measurable as a function from A x (0,T) into R iff F' is measurable as a function
from (0,T) into LP(A) (or more precisely: strongly LP(A)-measurable in the sense of [51, p. 150]). If
these conditions are satisfied, we have | fl, = || F

|p,p;T~

Proof. If F' is measurable, the measurability of f follows by a reasoning as in the proof of [23, Lemma
10.1]. Suppose that f is measurable, and let pu € Lp,(R”). Then by Fubini’s theorem, the function
t = [ou flz,t) - p(x) de (t € (0,T)) is measurable on (0,7). If follows by [51, p. 131-132] that F is
measurable. The last claim of the lemma follows by Fubini’s theorem. O

In the following, functions F' and f as in Lemma 2.1 will be identified. In this sense, we have
Lr(0,T,LP(A)?) = LP(Ax (0,T7))° (p,T, A as in Lemma 2.1, o € {1, 3}). Similarly, functions f : Sy — R
and F : (0,T) — LP(0Q) with F(t)(x) = f(z,t) (x € 99, t € (0,T)) will be identified because Lemma
2.1 holds in an analogous way if A is replaced by 9. In this sense, L?(0,T,L?(0Q)?) = L?*(S7)° for
oe{l, 3}, T € (0,00].

Lemma 2.2. Let S € (0,00) with Q@ C Bg, T € (0,00], p,q,r € [1,00). Suppose there is C > 0 with
0|0Q], < C - |v|l14 for v € WH9(Qg). Let w € LP(0,T,W'9(Qs)), and define T(w) : (0,T)
L7 (092) by T(w)(t) := w( -, t)|0Q. Then T(w) € LP(0,T,L"(0N)). In this sense, any function from
LP(0,T,Wh4(Qg)) has a measurable boundary value on St.

Proof. The only point to check is whether T(w) is a measurable function from (0, T) into L™(052) (strongly
L"(9€)-measurable in the sense of [51, p. 130]). But this follows from an argument involving simple func-
tions from (0,7) into Wh4(Qg). O

—C

Note that in view of Lemma 2.2 and the remark preceding it, functions from L?(0,7, H'(Q")) admit
a boundary value in L?(Sr).
Next we state a density result for the space LP(0,T, LY(R?)). We refer to the Appendix for a proof.

Lemma 2.3. Let T € (0,00], n € N, p1,p2,q1,q2 € [1,00), and let f belong to LPi(0,T, L% (R3)) for
i € {1, 2}. Then there is a sequence p, in C§°(R? x (0,T)) with ||f — pnllg.ps:r — 0 fori € {1,2}. In
particular, the set C§°(R3 x (0,T)) is dense in LP(0,T, LY(R3)) for any p,q € [1,00).

Lemma 2.4. Let T € (0,00]. Then L2(0,T, L*2(Q°)3) c L2(0,T,V").

Proof. Let g € L3/2(Q°)3, v € V. Then the integral Jo¢ |g - v|dz is bounded by ||g|l3/2 - [|v]3, hence by

1/2 1/2
lgllayz - [lv]l3”> - [[v]l§>, and thus by €- [lglls/a - [[v]]1.2- O

3. Auxiliary Results

The ensuing four integral estimates are well known. Since they will be used frequently, we state them for
the convenience of the reader.

Lemma 3.1. Let u € (—1,00), t € (0,00). Then fg(t —5) V2 sl ds < &(p) - M 2H
Proof. Use the change of variables s =t - r. O
Lemma 3.2. [20, Lemma 2.3] faBT v(z) P do, < €(B)-r for B € (1,00), r € (0,00).

Lemma 3.2 is needed for the proof of

Lemma 3.3. Let S € (0,00). Then fBg(M cv(2)) "4z < €(S).
Proof. fBg(|Z| w(2))" Yz = [ [ w(z) 7 o dr < € [T e < €(S). O
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Next we state Minkowski’s inequality for integrals (Theorem 3.1) and Young’s inequality for convolu-
tions (Theorem 3.2).

Theorem 3.1. [2, p. 26, Theorem 2.9] Let m,n € N, p € [1,00), F : R" X R™ — R a measurable function.
Then

p 1/p 1/p
/ / Flo,g) de | dy| < / / Flag)Pdy | da.
Rn Rm™ Rm™ R

Theorem 3.2. [2, p. 34, Corollary 2.25] Suppose that n € N, p,q,r € [1,00] with 1/¢ = 1/p+1/r — 1.
Let f € LP(R™), g € L"(R™). Then the convolution f * g is well defined and belongs to LI(R™), with

1+ gllq < U fllp - llglls-

Using the local maps k(Y of 9 introduced at the beginning of Sect. 2, we prove an extension theo-
rem based on the solution theory of Laplace’s equation in Lipschitz domains, as presented in [50]. This
theorem extends [13, Theorem 2.4] to the case p = 3.

Theorem 3.3. For n € N, put Q™ = {x € R? : dist(2,Q) < D, - D2/(2-n)}, with D1, Dy from
(2.2) and (2.3), respectively. Then Q C QM. Moreover, for v € H*(9Q), n € N, there is a function
EM(v) € C°(QM) such that |[E™ (v)|0Q — v|la — 0 (n — o), and such that there is a constant
C € (0,00) with |[VEM™ (0)|Q|l3 < C - ||v|12 forn €N, v e H'(99Q).

Proof. Put A%Q = (—a()/2, a(Q)/2)%. Let i € {1, ..., k(Q)}, ® € L?(0Q), and set
3 1/3
@ [ | [ le-u?pwle| @
UinQ \ h()(AD,,)

Then, by (2.1) and because h() is a local map of 9, the term B;(®) is bounded by

1/3
() 3 /
. X —2 .
e [ [ ] [#9n-10w| " e wlan | dedr| .
0 4o \ap,
and thus by
1/3
() 3 /
e | [ [| [ te=nlen@enOmian| doar|
0 A0 \4p,

also see [13, p. 895]. Let &)i denote the zero extension of ® o h(Y) to R2. Then, by Minkowski’s inequality
(Theorem 3.1),

_ - 1/3 3 1/3
Bi(®) < ¢ ///(\Q—n|+r>-6~|&>i<n>|3dr dn| do
B2 B2 \0
} 5 1/3
<e¢. / /I@—nl’f’/“q"l@(n)ldn do ,
R2 LR2

hence by the Hardy-Littlewood-Sobolev inequality [47, p. 119-120, Theorem 1]: B;(®) < € - |[|B4(n)]|2.
With this inequality available, we may now establish Theorem 3.3 by repeating the arguments we



A Representation Formula for Oseen Flows

used in an analogous situation in [13, p. 895-896], where we proved [13, Theorem 2.4] (the inequality
IVE™ (@)]|, < €(p) - | @[|2 on [13, p. 896] should read [|[VE™ (®)[Q, < &(p) - [®]2). O

Theorem 3.4. [25, Theorem II.5.1; p. 108-109] For p € (1,00), there is C = C(p) > 0 and for any
F € LP(R®)? functions P,(F) € LB, G,(F) € WAP(R?) with VG,(F) € LP(R®)3, F = PB,(F) +
VG (F), [Py(F)llp + [V Cy(F)lp < C - [l

If p € (1,3), F € LP(R3)3, the function G,(F) may be chosen in such a way that G,(F) €
L3P/B=P)(R3). If F € C§°(R3)?, then Py(F) = P.(F) for q,r € (1,00).

For p € (1,00), f € C°(R? x (0,00))3, we define F,(f) : R® x (0,00) — R? by
Sp(f)(@,t) =P, (f(-, 1)) (z) for x € R’ te(0,00). (3.1)
Theorem 3.4 yields

Lemma 3.4. Letp € (1,00), f € C5°(R3x(0,00))3. Then supp(F,(f)) C R¥x(0, M) for some M € (0,00),
and F,(f) € L>=(0,00, LP(R*)3). In particular, §,(f) belongs to L*(0, 00, LP(R3)?) for any s € [1,00).
Moreover, [5p(llpso <€) - | lpsoe for any 5 € [1,00).

We will further need the ensuing interpolation result.

Theorem 3.5. Let T be a linear operator whose domain includes A; := L5(0,00, L*(R3)?) and Ay =
L5/5(0, 00, LS/5(R®)3). Suppose that T(A;) C A;, and that T|A; is bounded with respect to the norm
of A; (i € {1,2}). Let | T|A;||) denote the operator norm of T|A; : A; — A;. Then | T(f)|3/2,2:00 <
(ITAL D)2 (1T A2l D)2 (| flla 2,200 for £ € C5°(R? x (0, 00))?.

Proof. The theorem holds by interpolation; see [7, Theorems 5.1.1, 5.1.2, 4.1.2]. (]
Next we state [6, Theorem 3| in a form that will be convenient for our purposes.

Theorem 3.6. Let H be a Hilbert space whose norm is denoted by || ||. Let £ be the space of linear bounded
operators from H into H. This space is to be equipped with the usual operator norm, here denoted by
I lop- Let k : (0,00) +— £ be a measurable function which is integrable on compact subsets of (0,00).

Suppose that for any uw € H, the term (£ — fel k(s) ds)(u) converges as € | 0, and that there is ¢ > 0 with
s
2—/k(s)ds <c¢ for €, 0 € (0,00) with € <4,

€ op
4

[ s Ik @l ds <o Jull for e € (0.00), ue B

0
/ |k(s —t) — k(s)|lop ds < ¢ for t € R\{0}.
4t]
Then, for any bounded measurable function f : (0,00) — H with compact support, and for any € > 0, the
Junction s — X (¢, o0)(t —5) - k(t —s)(f(s)) (s € (0,00)) is integrable, and the function Ac(f) : (0,00) — H
defined by

o0

A(f)(t):=H — /X(E’m)(t —3)-k(t—s)(f(s))ds for te (0,00)
0
belongs to L*(0,00, H). Moreover the relation ||A(f) — Ac(f)||2(0,00, ) — 0 (€ | 0) holds for some func-
tion A(f) € L*(0,00, H). This function verifies the inequality |A(f)| e (0,00, 1y < €0, €) - || fllLr (0,00, 1)
for p € (1,00) and for f as before.
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Proof. All statements of this theorem except the last inequality hold according to [6, Theorem 3] (choose
k(t) =0 for t € (—oo, 0) in that reference). As for the proof of the inequality at the end of Theorem 3.6,
we start from another result in [6, Theorem 3], namely the estimate

[ Ae ()Nl Lr (0,00, 1) < €5 ) - | fllLr (0,00, 1) (3.2)
which holds for € € (0,00), p € (1,00) and for f as in Theorem 3.6. On the other hand, for € > 0,
1/2
/I [AH @I = A @O | dt < NAf) = AN 220,00, 1)

Hence [|[A(f)(@)| — [JA(f)(@®)] (e | 0) in L?(0,00). Therefore we may choose a sequence (4,,) in (0, 0)
with 0, | 0 and ||4s, (£)@O)| — [|A(S)(@)]] (n — oo) for ae. t € (0,00). By Fatou’s lemma, we may
conclude that

/||A B dt <hm1nf/\|A5 AP dt

for p € (1,00). Now the looked-for inequality follows from (3.2). O

The next theorem states a uniqueness result for weak solutions to (1.1)—(1.3). A proof of this theorem
is indicated in the Appendix.
Theorem 3.7. Let T € (0,00], b: Sr+— R3, a € WEHQ)3, £:(0,T) — V' with f|(0,T") € L*(0,T", V")
for T' € (0,T). Then there is at most one function u : (0,T) — HY(Q)3 such that (1.13)~(1.15) hold.

The ensuing lemma links Bochner integrals in L?(R?) with standard Lebesgue integrals. Once more
we refer to the Appendix for a proof.

Lemma 3.5. Let J be an interval in R, and let v € Ll(J LQ(RB’)). Then for a.e. x € R®, we have
[ lv(@)()|? dt < oo and [, v(t)(x)dt = L2R3 — [t

4. Kernel Functions

In this section, we present estimates of the kernel functions that will later enter into the definition
of our volume potentials (Sect.5). Recall that $, T' and A (fundamental solution of respectively the
heat equation, the time-dependent Stokes system and the time-dependent Oseen system) were intro-
duced in (1.4)—(1.6). It will be convenient to use the abbreviation Kjx(z,t) := Aji(2,t,7) — Tjr(2,t) for
(z,t) € B, j, k€ {1,2, 3}, with the set B defined in (1.5). In a slight generalization of (1.6), we put
Ajp(z,t k) =Tjp(z —k-t-eq, t) for k € (0,00), 1 <4,k <3, (2,t) € B. The following result is well
known:

Lemma 4.1. [o, 9(z,t) dt =1 for z € R®, t € (0,00).
Next we state estimates of §), I' and A that are basic for our theory.

Lemma 4.2. § € C*®(B) and ', € C°(B), for 1 < j,k < 3. Forl € Ny, a € N}, there is C = C(l, ) >
0 such that for z € R?, t € (0,00), j,k € {1, 2, 3},

10099 (2, 1) < C - (|2]2 + t) 32 lel/2L . o= =7/(80)
0L0ST (2, 8)| < O - (|22 + 1) ~3/271al/27L,

Proof. See [43] as concerns $), and [41, Proposition 2.1.9] for an estimate of the function I'jj. O
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Lemma 4.3. Let k € (0,00). Then Aji( -, -, k) € C(B) for1 < j,k < 3. Moreover, for K € (0,00), 1 €
{0,1}, a € N§, there is C(K) = C(K,l,«) > 0 such that

0102 Aji(z,t, k)| < C(K) - (max{L, k})¥/>Flol/2r51/2
(O + 722 (e (2) )/l /212
for z e R3 t € (0,00), j,k € {1, 2,3}, where yg(2) := |z|? if |2| < K, and vk (2) := |2| - v(2) else.
Proof. By [9, Lemma 2], we have (|2 —r-t-e1]? +1)7! < €(K) -max{1,x} vk (z,t)"! for z € R?, t > 0.
Thus Lemma 4.3 follows from Lemma 4.2. O
We note that a term is missing in the version of Lemma 4.3 given in [9, Lemma 3].

Lemma 4.4. We have Kj, € C®(B) for 1 < j,k < 3. Moreover, K;;(2,0) = 0 (z € R*\{0}). Let
S € (0,00), 1 €{0,1}, a € N3. Then

10102 K ju(2, )] < €(S, o) - (1212 + 67 10I/27/2 g ([2f2 4 )2 lel/2m) (4.1)
for z € Bg, t€(0,00), j,ke{1, 2,3}

Proof. The equation Kj(z,0) = 0 follows from Lemmas 4.2, 4.3 and Lebesgue’s theorem on dominated
convergence. Take z,t, j, k as in (4.1). Proceeding as in the proof of [9, Lemma 9] (where a term is missing

in estimate [9, (17)]), we observe that 02 K;x(z,t) fo 01T jp(z =0 -7 -t e, t)-(—7-1t)dd, so
1
LIS K j1.(2,1) :/ (8%6;”61 Cjp(z =07t e, b)) (=7 t)+61 - 02T Tju(z =0 -7-t-e1,t) - (—7)) d.
0
Now we use Lemma 4.3 with K = .5, kK =9 - 7 to obtain

0002 K (2,0 < €(8) - (212 4+ )21V g (2 ) 72710/ gy (2 4 )72 l0l/2)
Inequality (4.1) follows from the preceding estimate. O

Lemma 4.5. Let X € C*((R3\{0}) x R). Then, for = € R3\{0}, s € (0,00), | € Ny, o € N3, the
function r +— (s —r)~Y2 . |0LO X (2,7)| with r € (0,s) is integrable. Thus we may define X(z,s) =
Jo (s =r)7Y2- X(2,r) dr for z,s as before. Then X € C*°((R*\{0}) x (0,00)), and
05%(z,8) = /(s —r)"Y2. 09X (z,7) dr (4.2)
0
for z € R®\{0}, s € (0,00), a € N3. Moreover, for a, z,s as in (4.2), and for | € {1, 2},
ALoCX(z,8) = V2 (1)1 57127 1HL L 9o X (2, 5/2)

+ 01 V2- 572 0,0°X (2,5/2) + /(s —r)"Y2.9L9%X (2, 7) dr

/2
/2
_(—3/2)-1. / (s — )32 00X (2, ) dr 2. (4.3)
0
A proof of Lemma 4.5 may be found in the Appendix. We note that by Lemmas 4.2 and 4.3, the
functions X =9, X =T, and X = Ajp( -, -, 7) satisfy the assumptions of Lemma 4.5. Therefore we
may put

Vik(z, ) /s—r V202, r) dr
0
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for z € R3\{0}, s € (0,00), j,k € {1, 2, 3}, and the kernels (VJ( ))1<j k<3 and L introduced in (1.26)
and (1.28), respectively, are well defined. In the following lemma, we collect all the estimates of L, V and
V() we will need later on.
Lemma 4.6. Let j,k € {1,2,3}. Then L, Vi, V) € C®((R*\{0}) x (0,00)). Let X € {L, Vjr}, M €
(0,00), €€ (0,1], z € R®\{0}, s € (0,00), x € By \{0}, o € N} with |a|] < 2. Then, using the function
Ym from Lemma 4.3, we get
|6l8°‘X(z s)| < €e) - 2| ATl Ze L gL/ 27 e for e {0,1}, (4.4)
05V (2,8)] < €(M, ) - qag (2) M2 I0l/2me 712k,

z _]k
0,02V (2, 8)] < €M) - (qa() /2 el 2me L gma/2e
+min {W(Z)—l/z—\avz—e s g (z)lal/2e 5—3/2+e}) : (4.6)
s/2
|6i€)§“L(z,s)|§(’:~ <3—1—l—|a/2 Cem 1P /(8) | g=1/2-1 -/r‘3/2_|“‘/2 e 121281 dr) for 1€ {1,2},
0
(4.7)
003 (VT = Vi) (,8)| < €M) - (572/7F¢ - 57 7101/24e) g mlol=2, (4.8)

Proof. The first claim of the lemma follows from Lemmas 4.2, 4.3 and 4.5. Moreover, Lemma 4.3, 3.1 and
Eq. (4.2) imply
02V (2,5)] < €(M) - /(S =)V (u(z) ) A
0

< €M) e I [ (52 ear
0

< ¢(M,e) -yM(z)*l/Qﬂal/Qfe gL/
o (4.5) is proved. Lemma 4.3 and Eq. (4.3) yield

10,02V (2,8)] < €M) - (s72 - (yar(2) + 5)73/27 112 oty 4 9Uy), (4.9)

with
A= [ 5= () 47 () + 1))
/2
s/2
Ay = /(s — )32 (g (2) 4 )TN 2 g,
0
In the first term on the right-hand side of (4.9), we may estimate (yas(2) + s)~3/2712l/2 by
st yur(2) 7127~ 1el/2 | Concerning 2y, we observe that (ya(2) +7)~" is bounded by 2- (yas(2) +s) "
for r € (s/2,s). Since f:/2(8 —r)"Y2dr < (2-5)'/2, we thus see that

A < (yr(2) +5) 7271V 4 (qa () + )21V,

where (yar(2) 4 s)727101/2 < 573/2F¢ Ly (2) 7127 1el/2 ) As for Ay, we use that (s —r)73/2 < (5/2)73/2
for 7 € (0,s/2), and that (yr(z) 4+ r)~3/27121/2 is bounded by yas(z)~ /2~ lel/2 . p=1+¢ After integrat-
ing with respect to r, we get Ay < (M, €) - s73/2F¢ . 4y, (2)~1/27<=12l/2 On combining the preceding
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estimates, we deduce from (4.9) that
0.02V (2,8)] < €(M, €) - (732 g (2) 7127102 4 (i (2) 4 5) 78727 100/2), (4.10)

But we observe that firstly, (yas(z) + s)~3/27101/2 < 5y (2)~1/2-1el/2=¢ . g=1+€ and secondly, (yar(z) +
§)73/2710l/2 <y (2) T lel/2me L 573/24¢ 50 inequality (4.6) follows from (4.10). The same type of estimate,
but based on Lemma 4.2 instead of 4.3, yields (4.4). Concerning (4.7), we use (4.3) with | = 2 and
Lemma 4.2 to obtain that [020%L(z, s)| is bounded by

¢ | g3lalz pmlzPr@s) o /(8 e LU /CEO P

s/2

s/2
7y / p—3/2-101/2 | =7 /(87) g
0

But the first of the preceding integrals may be estimated by €. s~ 7/2—lal/2. e 12I7/(89) ~fss/2(s — 7')’1/2 dr,

and hence by € . s—3-1el/2. e~121?/(8:5) Thus inequality (4.7) with [ = 2 follows. The case | = 1 may be
dealt with in the same way. As for the proof of (4.8), we apply (4.1) and (4.3), proceeding in the same
way as in the proof of (4.6). Recalling that « € By,\{0}, we obtain

10:08 (VT = Vig) ()] < €M) - (572 - ([af? +5) 71712 4 2y 4 20y),

where the definition of élv] is analogous to that of ; above (j € {1, 2}), with |z|? in the place of vas(2),
and with the exponent —o — |a|/2 for o € {5/2, 2, 3/2} replaced by —p —1/2 — |«|/2. Concerning élvl, we
estimate (|z|24+7)"1 by 2-(|z[? +s)~!, for 7 € (s/2, s), and integrate the remaining term (s —r)~ /2 with
respect to r. In this way we arrive at the estimate A; < € - ((|z|2 + s)~1-121/2 4 (|22 4 5)=3/2-1al/2)_ As
for the term QAl;, we observe that the integrand in its definition is bounded by €. s=3/2. |g|~lel=2€.p=1Fe,
Integrating with respect to r € (0, 5/2), we obtain 2y < €-s~3/2+¢. |g|~lel=2¢_ Ip view of the assumption
|z| < M, inequality (4.8) follows. O

In the proof of the ensuing lemma, we exploit the fact that the inner integral on the left-hand side of
the estimate in Lemma 4.7 extends over R3. Due to this observation, we are able to pass from the Oseen
to the Stokes fundamental solution, and thus obtain an upper bound that is sharper than any we could
have obtained by applying Lemma 4.6.

Lemma 4.7. Let p € (1,00), g € LP(R3) N L3/2(R3), 4,k € {1, 2, 3}, t € [1,00). Then

3/2 2/3
/ / OV @ -y 1) 9@l dy | dr | < €m)- EYED 15 (gl + llgllsy2).
Q R3

Proof. Let x € R3. Using (4.3) with X = Ajp( -, -,7)[(R3\{0}) x (0,00), I =1, a = 0, we find

4
[0V -yt gl dy <€ Y Ano)
m=1

R3
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with 2[1((E) = t_1/2 . fRs |Ajk(x - yat/277—) : g(y)| dy7

t

s () = / -1/, / 0@ — g, 5.7) - ()| dy ds,

/2
t/2

s (z) = / (t—s)9/2. / Aje(e — . 5,7) - 9(y)] dy ds.
0 Bi(x)°

The term 24(x) is defined in the same way as 3(z), but with the domain of integration B (z)° replaced
by Bi(x). For I € {0,1}, s € (0,00), we find with Hélder’s inequality that

1/p'
/ 0Lk (x = y.5,7) - g(y)] dy < |lgll,- / 0L A k(2 =y, 5,7) [P dy
3 3
1/p'
<C-glp- /|8 Fjgle—y—7-s-€1,s )|pdy
mG{l 4}
But with Lemma 4.2,
1/p’
/|31 k(—y—T-s-€1,s )\P dy
l/pl l/pl
/\01 ik (2, 9)] Pz <¢. /(|Z|+\[) =3-0)1 4,
RS
< @(p) - s(T3D2H/ @) < g(p) . g7I/ P72, i)

If in the left-hand side of (4.11), the derivative 9; is replaced by J4, a similar computation yields the
upper bound €(p) - s73/(P)=! Thus we may conclude that the left-hand side of the estimate preceding
(4.11) may be estimated by €(p) - ||g||, - (s7%/ZP)=1/2 4 s=3/(2P)=1) Tt follows that

1212372 < € [A]loe < E(p) -t/ CEPT2 L g]|, < &E(p) - 7P g,
and

[A2|2[3/2 < € [[Az]loo
t
<€) gl [ (=52 (57D 4 D) g

t/2
t

< &p) - [lglly - (¢~ P72 47320 /(t sy 12 gs
/2
< &) - llgl, - =3/,



A Representation Formula for Oseen Flows

where we used the assumption ¢t > 1. We further find with Lemma 4.3 with K = 1 that for z € R3,

/2
A < [ [ o=yl vo =)+ o) dy ds
0 Bi(x)e
/2
cer | [ustas| e [ o mulvta ) o)l dy
0 B (x)°
1/3
scr [ oyl -y | gl
Bi ()¢

hence As(z) < €75/ |g||3/2 according to Lemma 3.3. Thus [|™As|Q[3/2 < € [|As|[ec < €752 |g]|3/2.
Moreover, again with Lemma 4.3 with K =1,
t/2

W) < €132 / / (2 — > + )%/ |g(y)| ds dy.
Bi(z) 0

for 2 € R3. Hence by an integration with respect to s, and an application of Young’s inequality (Theo-
rem 3.2), we get

[2Aa][5/2 < €- 732 /X(o,1>(|Z|) el hdz | - lgllse < €t lgls e
R3
Lemma 4.7 now follows from the preceding estimates. O

5. Volume Potentials: Definition and Some Properties

In this section, we introduce a number of volume potentials, and also a single-layer potential, associated
with the evolutionary Oseen or Stokes system, or with the heat equation. We start by stating a result
from [13].

Lemma 5.1. [13, Lemma 2.7] Let p,q € [1,00], 7 € (1,00], s € [1,00) with g < p, s < r.

Then, for f € L*(0,00, LY(R3)), M € (0,00), j,k € {1, 2,3}, a € N} with |a| < 1, the following
estimate holds for W = (0,M) if 1 —|a|/2+3-(1/p—1/q)/2 > 1/s —1/r, and for W = (M, o0) if
1—la|/2+3-(1/p—1/q)/2<1/s—1/r:

1
00 P r/p /r

////xW<t—a>~|azAjk<x—y,t—a,r>|-|f<y7a>|dyda do| dt
0 R3 0 R3

< €(p,q,r,s) - M>A/P=H/ @24 1= el /2=1/s+1/r ) ¢

q,5;00 "

(Of course, if r = co and/or p = 0o, the preceding inequality has to be modified in an obvious way.)

Lemma 5.2. Let s,q € [1,00), A C R® measurable, v € (0,00], f € L*(0,v, LY(A)3). Then the integral
in the definition of R (f)(x,t) in (1.7) exists for a.e. z € R®, t € (0,00), so the function R (f) is
well defined.

Suppose that s € [1,2], ¢ € [1,2) with 7/4 > 1/s+3/(2-q). Let T € (0,00). Then R (f)|R®x (0,T) €
L2(0,T, H*(R®)3). Suppose in addition that f|Q° x (0,T) € L2(0,T, V"), where f denotes the zero exten-
sion of f to R® x (0,00). Then R (f)|Q° x (0,T) € H*(0,T,V").
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Proof. Lemma 5.2 follows from Lemma 5.1; see the remark in [13, p. 898 below| and [13, Lemma 2.11,
Corollary 2.17]. O

We note that in view of Lemmas 5.2 and 2.2, the boundary value of %(T)(f) on S, is well defined if
the assumptions in the second part of Lemma 5.2 hold.

Lemma 5.3. [13, Lemma 2.14, Corollary 2.18] Let p € [1,00), A C R measurable, a € LP(A)3. Then
the integral in the definition of 3 (a)(z,t) in (1.8) exzists for z € R3, t > 0, so the function 37 (a)
introduced by (1.8) is well defined. Moreover, 3 (a) € C*(R? x (0, 0))3.

If e € (0,1, a € HSQ)? and T € (0,00), we have 37 (a)|R? x (0,T) € L2(0,T, H'(R?)?) and
37 (a)[Q° x (0,T) € H(0,T,V").

Theorem 5.1. [11, Corollary 2.1], [13, Lemma 2.19] Let T € (0,00] and ® € L*(St)3. Then the inte-
gral appearing in the definition of B (®)(x,t) in (1.9) ezists for (z,t) € (R3\Q) x (0,00) and for a.e.
(z,1) € 0% (0,00). Thus the function B (®) introduced in (1.9) is well defined. Moreover B (9)[Q° x
(0,77) € L2(0,T", HY(Q)*) N H'(0,T", V') for T" € (0, c).

Note that there is a mistake in [11, Corollary 2.1]: the condition T' < oo is missing. In fact, the
function U™ (®)|Q° x (0, 00) is in L(0, 00, L2(Q°)?), the gradient V(B (#)[Q° x (0,0)) belongs to
L2(0, 00, L2(0)?), and the time derivative 8,(0™ (®)[Q2° x (0, 00)) to L2(0,00, V') [11, Theorem 2.3].
But of course, this does not imply that the last claim in Theorem 5.1 holds for 7" = co.

The uniqueness result in Theorem 3.7 and the regularity results in Lemmas 5.2, 5.3 and Theorem 5.1
yield the representation formula (1.17), provided the integral equation in (1.16) can be solved:

Theorem 5.2. Let T € (0,00], € € (0,1], s € [1,2], g € [1,2) with 7/4 > 1/s+ 3/(2-q). Moreover, let
b a function from Sy into R3, a € HE(QY), f: (0,T) — LIQ)? such that f|Q° x (0,T") belongs to
L5(0,T", LY(Q°)?) N L2(0,T", V') for T' € (0,T). Further suppose there is ® € L2(St) such that (1.16)
holds.

Then there is unique function u : (0,T) — H*(Q)3 with (1.13)~(1.15). This function is given by (1.17).

Proof. Put u := (B7(®) + R (f) + 37 (a)) |Q° x (0,00). As explained in the proof of [13, Corollary
5.1], the relations in (1.13)—(1.15) hold for u. Uniqueness of this function follows from Theorem 3.7. [

Note that in [13, Corollary 5.1], existence of a solution to (1.16) was a claim, and not an assumption
as in Theorem 5.2. This explains why the latter theorem holds under conditions on d,a and f that are
weaker than those in [13, Corollary 5.1]. We further remark that a typing error occurred in the list of
assumptions in [13, Corollary 5.1]: the parameter ¢ at the beginning of that reference need not coincide
with the quantity ¢ in [13, (5.3)]. That latter ¢ corresponds to the parameter ¢ in Theorem 5.2. As for
solving (1.16), we will need the next two theorems.

Theorem 5.3. [12, Corollary 3] Let T € (0,00], d € Hy. Then there is a unique function ® € L?(Sr)
such that 07 (®)|Sr = d

Theorem 5.4. [13, Theorem 3.1] Let x € (0,1/2], c € H;/Q'Hi(ﬁc), T € (0,00]. Then 37 (¢)|Sp € Hy.
Next we introduce volume potentials related to the kernels L, V and V(7).
Lemma 5.4. Let p € (1,00), T € (0,00), g € L'(0,T, LP(R3)?), t € (0,T]. Then
p 1/p

¢
/ / —1/2. //53 (x—y,0—1)-|g(y,r)|dydrdo | dx

R3 0 R3
<c. t/2. ||9||p,1;T~
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Proof. Let 2A(t) denote the left-hand side of the preceding inequality. By Minkowski’s inequality (Theo-
rem 3.1), 2(¢) is bounded by

t I P 1/p
/(t —o) 12 / / /fn(:c —y,0—7)-lgly,r)dy | dr|  drdo.
0 0 R3 R3

Applying Young’s inequality (Theorem 3.2) to the two innermost integrals in the preceding term, and
using Lemma 4.1, we conclude that

t o

A(t) < / (t— o)/ / 19 P)lp drdo < € £V2 - gll, 1or.
0 0

O

Lemma 5.4 means that the definition of the function M (g) : R x (0,00) — R? in (1.27) makes sense
if g € L*(0,00, LP(R3)3) for some s,p € (1,00). By proceeding as in the preceding proof, but applying
Holder’s inequality and Lemma 3.1 at the end, we get

Corollary 5.1. Let s,p € (1,00), f € L*(0,00, LP(R3)?), T € (0,00). Then the inequality ||9N(f)|R> x
0, 1)|lp,s;r < €- T3/27 s [f[p,s:00 holds.

Proceeding as in the proof of Lemma 5.4 and Corollary 5.1, we obtain
Lemma 5.5. Let p € (1,00), T € (0,00), g € LY(0,T, LP(R3)3), t € (0,7]. Then
t p 1/p
[ [ [ow-vt-o)lwoldydr| @) <e gl
R3 \ 0 R3
Thus, for s,p € (1,00), f € L*(0,00, LP(R?)?), we may define the mapping &(f) : R? x (0,00) — R? by

t
A(f)(. 1) = //sa(:fs it —0)- fy,0) dy do (z € R, 1 € (0,00),
0 R3
and we have |8(F) lp.ar < €T, ) - [fllp.ssoe for T € (0,00).

A proof of the next lemma is given in the Appendix.

Lemma 5.6. Let U € CY((R3\{0}) x (0,00)) with fOT S5, Uz, 7)| dz dr < oo for S, T € (0,00). Let
f € C°(R3 x (0,00)). Then, for « € N3, 1 € Ng, z € R3, t € [0, 00),

¢

[ 106t =) 205 1w, 5)| dy ds < . (1)

0 R3

the function F(xz,t) := fot Jps Ulz—y,t—35)-f(y,s) dy ds (x € R?, t € [0,00)) belongs to C>=(R3x[0,00)),
and for a, l,z,t as in (5.1),

OOCF (x,t) = //U(x —y,t—s)- Qi@;‘f(y, s) dy ds. (5.2)

0 ms
In particular OL0SF(x,t) 1= = 0 for a, [,z as in (5.1).

We consider the volume potentials we will work with in the following. Some of them were already
defined before.
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Lemma 5.7. For j,k € {1,2,3}, U € {9, Tju, Aji( -, -, 7), L, Vi, V;7'}, and for g € Cg°(R? x
(0,00)), * € R3, t €[0,00), the relation fot Jps [U(z —y,t —0) - g(y,0)| dy do < oo holds.

Let f € C5°(R3 x (0,00))3. Recall the definition of ®\7)(f) in (1.25). As already mentioned in Sect. 1,
we define D(f) in the same way as S)(T)(f), but with the kernel V) replaced by V. Moreover, let R(f)
be defined as R (f) [see (1.7)], but with A( -, -, 7) replaced by T'. Recall the definition of IM(f) in
(1.27), and of R(f) in Lemma 5.5. Then the integrals appearing in these definitions exist for any v € R3
and t € [0,00), the functions R(f), R(f), R (f), M(f), D(f) and DT (f) belong to C5°(R3 x [0, 0))3,
and

040°R(f) = R(010°f) (1€ No, a €NY),  R(f)(2,0) =0 (z €R?), (5.3)

with analogous formulas being valid for the other preceding functions. Moreover, div, R (f)(x,t) =
0 for x €R3 te]0,00).

Proof. For S € (0,00), all the kernels U listed at the beginning of the lemma satisfy the estimate
|U(z,t)| < &(S)-|z|72-t/2 for z € Bg, t € (0,00); see Lemmas 4.2, 4.3 and 4.6. Therefore all the state-
ments of Lemma 5.7 except the equation in its last sentence follow from Lemma 5.6. As for that latter
equation, it may be deduced from (5.3) and the relation Zzzl OkAji( -, -, 7) =0, via an integration
by parts. O

In the ensuing lemma, we rewrite the time derivative of ’D(T)(f), D(f) and M(f).

Lemma5.8. Letj, k € {1, 2,3}, U € {L, Vj(,:), Vik}, € C5°(R3*%(0,00)). Define F(z,t) := fot Jps Ulx—
y,t —s)- f(y,s) dy ds forx € R® t €[0,00).
Then fg Jas 10U (x —y,t —s) - f(y,s)| dy ds < oo for x € R?, t >0, and
t
O F (z,t) = //&U(x —y,t—s)- f(y,s) dy ds. (5.4)
0 RS

Proof. Let x,t be given as in (5.4). By (5.3), the first claim in Lemma 5.7 with g replaced by d4f, Fubini’s
and Lebesgue’s theorem, we obtain 9,F(x,t) = lims|o [ps fot_é U(x —y,t —s) - 0sf(y,s) ds dx, so that
O, F (x,t) equals

t—5
%iH)l /atU(x—y,t—s)-f(%s) ds+U(x —y,9) f(y,t —9) | dy.
R \0

There are numbers K, S € (0,00) with |f(y,7)| < K - x4 (y) for y € R3, r € (0,00). Moreover, by (4.4),
(4.5) with e = 3/4, M = S+ |z|, we get |U(z —y,d)| < &(S+|z|)- |z —y|~/2-6Y* for y € Bg, 6§ € (0,1],

S0
/|U($—y,5)'f(y7t—5)| dy < (S + ) - 6V K - / o =y dy < €(S +Jz]) - 51 K.
R3 Bz ()
On the other hand, by (4.4), (4.6) with I = 1, a = 0, € = 3/4, we have |0,U(z,7)| < €(R) - |2|7%/2.p=3/4

for R,r € (0,00), z € Bg. Hence by (5.1), the first claim in Lemma 5.8 holds, so Eq. (5.4) follows with
Lebesgue’s and Fubini’s theorem. O

In a series of lemmas, we are going to show that D(f) = M(F,(f)) for smooth f.
Lemma 5.9. Let s € (0,00), j € {1,2,3}. Then 0°Tjx( -, s) € LYR3) for 1 < j <3, a € N3 with
laf <1, q € (1,00].

Let p € (1,3), G € WEHR?) n L3P/G=P)(R3) with VG € LP(R3)3. Then, for = € R3, the equation
fRs 22:1 Lik(z —y,s) - 0,G(y) dy =0 holds.



A Representation Formula for Oseen Flows

Proof. According to Lemma 4.2, we have [0°T j;(z, s)| < &-(|z|++/s) 371l for 2 e R3, 1 <k <3, a € N}
with |a] < 1. This implies the first claim in Lemma 5.9. By [25, Theorem I1.6.1, I1.5.1], there is a sequence
(¢n) in C§°(R?) such that ||[VG — V,||, — 0. But by an integration by parts and the properties of the
functions T'ji, (1 < j, k < 3), we get fR3 ZZ=1 Ljp(z — v, 8) - Owpn(y) dy = 0 for n € N. Now the second
part of the lemma follows from the first. O
Lemma 5.10. Let p € (1,00), F € L2, z € R®, t € (0,00), j € {1, 2, 3}. Then we have [z, [ S
0;0:9(x —y,s) - Fr(y)| ds dy < oo, and

0 3
[ 300050 = y9) - Fity) ds dy = 0.
ps %y k=1

Proof. Let k € {1, 2, 3}, ¢ € LP(R3). Then we obtain with Lemma 4.2 and Holder’s inequality that

[ [ 0o - v.s) vl dsdy < [(o=oP + 07 o)l dy < €490l 655)
R3 1 R3
On the other hand, by the definition of L2, there is a sequence (¢,) in C§°(R?)? with dive, = 0 for
n € N and ||F — ¢, — 0 (n — 00). The first of these relations implies by an integration by parts
that the equation at the end of Lemma 5.10 holds with ¢,, 5 in the place of Fj, forn € N, 1 < k < 3.
Therefore this latter equation follows from (5.5) and the second property of the sequence (). O

Lemma 5.11. Let f € C§°(R3 x (0,00))3. Then ai/QiR(T)(f) = 0,97(f) and ai/QD‘{(T)(f) € C°(R? x
[0,00))3.

Let p € (1,3). Then D(f) = M(F,(f)) and M(F,(f)) € C(R? x [0,00))? [the function F,(f) was
introduced in (3.1)].

Proof. Let j € {1,2,3}, € R t € (0,00). There is S > 0 with supp(f) C Bs x (0,00). Thus, by
Lemma 4.3 with K = S + |z,
(@ = y,5 = 0) - fily, )| < Iflloo - €S +1a]) - (J2 = yI* + 5 = 0) /- X, (@ = y)

for s € (0,t), 0 € (0,s), y € R3, 1 < k < 3. Since the right-hand side of the preceding inequality
multiplied by (¢ — 3)_1/ 2 may be integrated with respect to such s, and y, we may apply Fubini’s the-
orem to the triple integral appearing when the definition of %;T)( f) [see (1.7)] is inserted into the term
fot(t —5)"1/2. %g»T)(f)(x, s) ds. With a suitable change of variables, we then obtain that the latter term
equals @gﬂ(f)(x,t). But @57)(f) € C*(R3 x [0,00))? by Lemma 5.7, so it follows by a differentiation
with respect to t that 8i/29%(7)(f) = 9,97 (f) and 8i/2%(7)(f) € C°(R3 x [0,00))3.

Take j, x,t as before. By the preceding arguments, we have ©;(f)(xz,t) = fot(tf $) V2R (f)(x, 5) ds.
On the other hand, for s € (0,t), o € (0, s),

3 3
/ijk(a:—y,s—rf%fk(yﬂ) dy = /ijk(w—yﬁ—a)-Pp(f(wa))k(y) dy

B k=1 B k=1
- / A& — g5 —0) - Fo(f); (5, 0) dy, (5.6)
R3

where the first equation holds by Theorem 3.4 and Lemma 5.9. The second is a consequence of (3.1),
the definition of I'j; [see (1.5)] and Lemma 5.10. Since §,(f) = §2(f) according to the last claim of
Theorem 3.4, we may deduce from Lemma 4.2 and Holder’s inequality that

/ﬁ(w —y,5=0) - [Fp(f)i(y, ) dy < € (s — )" F2();( - o)l
R3
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for s € (0,t), o € (0,s). Therefore, in view of Lemma 3.4, the triple integral fg Jo Js(t—s)712 9z —
y,s —0) - |5p(f);(y,0)| dy do ds is finite, so we may apply Fubini’s theorem in the triple integral arising
when we write out the definition of 9M(F,(f)) and L. Combining this observation and the above equa-
tion for ©;(f)(z,t) with (5.6), we obtain that 9;(F,(f))(z,t) = D;(f)(x,t). By Lemma 5.7, we have
D(f) € C=(R? x [0,00))3, so M(F,(f)) also belongs to the latter function space. O

The ensuing lemma is a consequence of Eq. (5.6) and Lemma 5.7.

Lemma 5.12. Let p € (1,3), f € C°(R® x (0,00))3. Then R(f) = R(T,(f)) and K(F,(f)) € C(R? x
[0,00))? (see Lemma 5.5 for the definition of the function &(F,(f)).

Lemma 5.13. Let f € C°(R3 x (0,00))%. Then R (f)|Ss € Hoo and |RT(f)|Scllar. equals the
right-hand side of (1.10) with ¢ = %(T)(f)|SOO.

Proof. See Appendix. O
We end this section by the first step of our estimates of ||9%(T)(f)\SOC||HOC.
Theorem 5.5. Let f € C§°(R? x (0,00))%. Then
IR ()|Soo b1, < €+ ([05RT(£)[€ X (0,00)13/2,2:00
+H%(T) ()12 % (0,00) [ L2 (0,00, w22/2(2)3)
0227 ()| x (0,00) ]| 120,00, wr.212(2)2))- (5.7)

Proof. Let t € (0,00). By a trace theorem (see [24, Theorem 6.4.1] for example), we see that | R (f)
(D112 < RO, )|2]2372, and [0 RO(F)( -, D)[00]> < €[ RT (N, DI 372
Abbreviate K := 9,8 (f)( -, t). Let v € H'(9Q). For n € N, choose E(™ (v) as in Theorem 3.3. Then

/(n(Q)-K)-vdoz = lim /(n(m'K)'E(n)(v) doy

oQ Q

= lim / (divK) - E™(v) + K - VEM™ (v)) dz|.

Q

Since div K = 0 (see Lemma 5.7), it follows with Theorem 3.3 that the left-hand side of the preceding
estimate is bounded by € - |[K|[32 - ||v]|1,2. This shows that [|[n(? - K|0Q g1 00y < € [|K[Q]3/2. The
theorem follows from the preceding inequalities, Lemmas 5.13 and 5.11. O

6. Reduction to Potential Functions Involving the Heat Kernel

We will show that the right-hand side of (5.7) is bounded by a constant times a sum of firstly, || f||3/2,2;00 +
l|.fll 0,200 With go arbitrary but fixed in [1,3/2), and secondly, the || [[3/2 2,0c-norm of some convolutions
involving the heat kernel.

Lemma 6.1. Let f € C§°(R3 x (0,00))% and qo € [1,3/2). Then
IR ()2 x (0,00)[ 220,00, wr372(07) < €(a0) - (| Fllao 2100 + 1 l3/2,2:00)-

Proof. Let j € {1, 2, 3}, a € N} with |a| < 1. By Lemma 5.7 and an integration by parts, we get for
z €R3, t e (0,00) that

2R () (1) = IR (9% f) (2, 0)] < Ar(x,8) + An(z, 1), (6.1)



A Representation Formula for Oseen Flows

where 24 (z,t) is an abbreviation for the term

°° 3

[ [ xuoolt =o)X 0206 = vt = 07| faly. )| dy dor

0 RS k=1

and where 3 (z, ) is defined in the same way as 2; (z, ), except that the term X[ o) (t — o) is replaced by
X(0,1)(t — o). In order to estimate 2 (x,t), we apply Lemma 5.1 with r = s =2, p=o00, ¢=¢qo, M = 1.
This is possible because gy < 3/2. It follows

||Qll|Q X (0,00)”3/2_,2;00 <c. ||211||oo,2;oo < Q:(QO) : Hf”qo,?;OO' (62)

As for sy, we use Lemma 5.1 with r =s=2, p=2, ¢ =3/2 and M = 1, to obtain
||912‘Q X (0’ OO)||3/2,2;00 < <. ||912||2 < C(qo) : ||f||3/2,2;oo~ (63)
Lemma 6.1 follows from (6.1)-(6.3). O

Lemma 6.2. Let f € C$°(R3 x (0,00))% and qo € [1,3/2). Then

10227 (£)1€2 % (0,00) 32,2100 < €(g0) * ([ fllgo,2:00 + [1fl13/2,2500):
Proof. Let j € {1, 2, 3}. Then, by Lemma 5.8 and Minkowski’s inequality (Theorem 3.1), the quantity
104D ()12 % (0,00)3/2,2,00 may be estimated by

1/2
00 oo 2 /

/ /X(O,m)(t —0)-Ut,o)do | dit ,
0 \0
with A(t,0) = ([ (fus So_y [0V (@ — .t — o) - fiuly, 0)| dy)?/? dz)?/. But for ¢ € (0,00), o € (0,1)
with ¢ — o > 1, by Lemma 4.7 with g = f( -, o), we get that 2(¢, o) is bounded by
Cgo) - ((t =)/ 4 (£ =) ) (I £+, )llgo + (5 0)ll2)-

Now consider ¢t,0 € (0,00) with 0 < t — o < 1. We observe that 20(t,0) < ;(¢,0) + s(t, o), with
A, (t,0) for p € {1, 2} defined in the same way as 2(, ), except that the domain of integration R? is to
be replaced by Bj(x)¢ in the case p = 1, and by Bi(z) if u = 2. By (4.6) with e =3/4, M =1, a =0,
we obtain in view of the assumption ¢ — o < 1 that

3/2 2/3
ity <e - ([( [ Gemalve- ) o)l ay) / iz Y G
Q  Bi(x)°
By Holder’s inequality, the innermost integral of the preceding term may be evaluated by ([ Bi(x)e | —
y| =B dyg) B f (- o)|l3/2, so we get A (t,0) < €- (t—o) =3/ || f( -, )|l3/2- Inequality (6.4) also holds
for Ay (t, ), except that the quantity (|z —y| - v(z —y))~%/* has to be replaced by |z —y|~%/2. Tt follows
with Young’s inequality (Theorem 3.2) that

As(t,0) < C- (t =)~/ /X(o,1)(|2|) 2Pz | C L 0)llsges
R3
so that As(t,0) < € (t —0)™3/% - [|f( -, 0)|[3/2. By combining the preceding estimates, we see that
104D ()92 % (0,00)|13/2,2:00 is bounded by

1/2
00 00 2 /

€(q0) - / /g(t—a>-(Hf(-,a>uq0+uf<-,a>u3/2) do| ar|

0 0
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with o(r) = X[1,00)(r) - (r=3/2) 4 p=5/4) 4 x5 1)(r) - r73/* for r € R. Since gy < 3/2, we have
—3/(2-q0) < —1,s0 [;° o(r) dr < co. Thus Lemma 6.2 follows with Young’s inequality. O

Lemma 6.3. Let m € {1, 2, 3}, f € C5°(R? x (0,00))>. Then
[0m 027 (1) = D)) 19 % (0,00) 1372200 < € [1Flls/2,2:00

Proof. Let j € {1, 2, 3}, and abbreviate Hj, := 84(‘/].(,:) — Vjj) for 1 <k < 3.Let z € R3 t > 0. By
Lemmas 5.7, 5.8 and Lebesgue’s theorem, we see that 8m34(©§7)(f) —9,(f))(z,t) equals

t

3
i [ [ et 0) dfily.o) dy do,
0 R\ Bj(2) P71
But Hy, € C((R3\{0}) x (0,00)) by Lemma 4.6, so the preceding integral may be transformed into
¢ 3
lim Oy, Hi(x —y,t — o) - ,o)dyd
i / / > 0n. Hulo ~ 11 =0) fly:0) dydo
0 B3\ Bj(x) =
¢ 3
+/ / > Hy(z—y.t—0) fuly,0) (x—y)m/d doydo | . (6.5)
0 9Bs(z) =1
On the other hand, referring to (4.8) with e = 3/4, « =0, M = 1, we see that for § € (0, 1], the absolute
value of the second of the two preceding integrals is bounded by € - || f]|o fot faB5(m)((t — o) (t —
o)~14).573/2 do, do, hence by € || f| - (£1/* +¢3/4) . §1/2. So the integral in question tends to zero as
0 tends to zero. Hence we may estimate |8m84(©§-7)(f) —D,(f)(x,t)| by
¢ 3
> 10, Hi(x = y,t — o) - fr(y,0)| dy do.
0 s k=1

It follows by Minkowski’s inequality that

o] t 2 1/2
10,01057() = DN X (0,00 < | [ | [2t0rir ) at|
0 0

with A(t,0) == ([i,(fas Sopei 100, He(z — y,t — o) - fu(y, 0)| dy)*/? dx)?/? for t,o € (0,00) with t > o.
But 2A(t,0) < Ay (t,0) + Aa(t, o), where Uy (¢, 0), Aa(t, o) are defined in the same way as A(t, o), except
that the domain of integration R? is replaced by Bj(x)¢ and Bj(z), respectively. Let z € R? with
|z > 1, r € (0,00), 1 <k < 3. We use (4.4), (4.6) with e =3/4, l =1, a = e,,, M =1 to obtain in the
case r <1

102, Hi(2,7)] < € xp1,00)([21) - ((r7 4 0714 2] 77 407300 2] 77/2)
< € XpuooyJ2]) -7 [2 T,
Moreover, inequalities (4.4), (4.6) withe=1/4, l =1, a = e,,, M =1 yield in the case r > 1 that
10z Hic(2,7)] < € X100y (121) - 7724 (|27 4 [J2] - ()] 72 4 |2 7/2)
< € Xpoo) (12) - 7 (27 [l2] - w(2)] ).
Setting o(r) := X(0,1)(r) - 77%/* 4+ X[1,00) (r) - 7%/, we thus obtain
10:,, Hi(2,7)] < €+ 0(r) - X100 (12]) - (2175 + [[2] - v(2)]7/4).
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Thus, with Holder’s inequality,

3
(to) < Cmax [ 300, Hilo—ut - o) fulyo)l dy (6.6)
Bi(x)° k=1
1/3
<eolt=a)- | [ xuo () - (1o 4 (2] v() )
I e € € plt—0)- (- lago (67)

(t € (0,00), o € (0,t)), where we used Lemma 3.3 in the last estimate. Inequality (4.8) with M =1, oo =
em, € = 3/4 and € = 1/4, respectively, yields that 25(¢, ) is bounded by € - o(t — o) times the term

3/2 2/3
/ / xoa(lz =) - (2 — 5™ + e — 9| =32) - |f (g, o) dy | do

Hence by Young’s inequality (Theorem 3.2),

As(t,0) < C- ot —0)- /xm,u(IZI) 2|72z | I o)
R3

SC ot —0o)-If(-,0)lls2 (E€(0,00), o €(0,1)). (6.8)

By the relations (¢, o) < 24 (¢, 0)+Aa(t, o), (6.6) and (6.8) we see that the term (fooo(fot A(t,0) do)? dt)'/?
is bounded by

o o 2 1/2
¢ / /g@—a) NFColajado |t |
0 0

hence with Young’s inequality by [ o(r) dr - || fll3/2,2.00, and thus by € - || f|l3/2,2.00- Now the lemma
follows. =

Lemma 6.4. Let f € C°(R? x (0,00))3, m,n € {1, 2, 3}. Then
02RO (f) = R(MNIQ X (0,00) 32,2500 + 10mn (R (f) = R(f))IL % (0,00)[3/2,2:00 < €= [1fl32,2:00-

Proof. Let j € {1, 2, 3}. Recall the definition of the function Kj; (1 < k < 3) at the beginning of Sect. 4.
Let x € R3, t € (0,00). By Lemma 5.7, we know that

t 3
8102 (R (f) — R(f)) (. 1) = / / S Kikw =yt — 0) - 0L02 £ (y,0) dy do (6.9)

0 ge k=1

(o« € N3, | € Ny). For any o € (0,t), k € {1, 2, 3}, the function K;x( - ,t — o) belongs to C*°(R?)
(Lemma 4.2, 4.3), so in the case o = ¢, + ¢, we may integrate by parts with respect to y,, and y,, in
the preceding integral. Moreover, if « =0, [ = 1, by Lemma 5.7 we may apply Fubini’s theorem to that
integral. We further observe that for z € R*\{0}, the function K;x(z, - ) belongs to C*°(R) (Lemmas 4.2,
4.3), and the equation Kj;(z,0) = 0 holds (Lemma 4.4). Thus, if « = 0, | = 1, we may integrate by
parts with respect to ¢ in the preceding integral, and this integration does not give rise to a boundary
term with respect to the interval [0,¢]. Now let [ € {0,1}, o € N} with || +2-1 = 2. Then the preceding
transformations of the right-hand side of (6.9) imply

0102 (R (f) = R(N)(w,1)] < Cla, ), (6.10)
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with G(z,t) := fg Jos Sy 10102 Kjio(z — y,t — o) - f(y,0)| dy do. Our aim now is to estimate the term
|G| x (0,00)]|3/2,2;00- By Minkowski’s inequality we get

o /s 9 1/2
G2 x (0,00)[|3/2,2:00 < / /X(o,oo)(t —o0)-AUt,o)do | dt )
0 \0

with A(t, o) := (fo,(fus Sy 0000 Kj(x — y,t — o) - fi(y, 0)| dy)*/? dz)?/3 for t,0 € (0,00) with t > o.
But A(t,0) < 2Ay(t,0) + Aa(t, o), with 4 (t,0) and A3(t, o) defined in the same way as A(t,0), except
that the domain of integration R? is replaced by Bj(z)¢ in the case of ;(t, o), and by Bj(x) else. For
z € R3 with |z| > 1, 7 € (0,00), 1 < k < 3, we find with Lemmas 4.2 and 4.3 that
10102 Kjio(2, 1) < € X100y (121) - (2] - v(2) + 7] 72 4 [12] - w(2) 4] 75/
(22 + 1)) < € xqeo(12) - e (r) - ([l - v(2)] 72 4 |2,

with o(7) == x(0,11(") + X(1,00)(7) - r=5/4. Therefore, by Holder’s inequality and Lemma 3.3, we find for
t € (0,00), o€ (0,t), z € R3 that

3
A . LOYK o (1 — —0o)-
o) < €mux [ 3710002~y - 0) - Sy o)l dy
Bi(z)e F=1

1
1/3

<C-oi(t—o)- /Xu,oo)(\ZD A((la] - v(2)) 74 4 2] 71%/%) dz AFCs o) llage
R(}
< Coolt—a) |f(, )3/

In order to estimate 2A5(t, o), we use (4.1) instead of Lemmas 4.2 and 4.3. We find for r € (0,00), z €
B1\{0} that [0.02 K ;1 (z,7)| is bounded by

€ x0.1)(12) - () (1) - (127 +7) 72 + X100 () - (|27 +7)7/?)
and hence by € x(o.1)(2]) - (x(0,1)(r) - 773/* - [2] /% + X[1,00)(r) - 773/2), 50 that
002 Kji(2,7)] < €+ 0a(r) - X0,y (|2]) - [2] 772,

with 02(r) := x(0,1)(r) - 773/* + X[1,00)(r) - 7%/%. Now we obtain with Young’s inequality (Theorem 3.2)
that 2(5(¢, o) may be estimated by

3/2 2/3

¢ oot — o) / /xm,nux—yno\x—yrf’/ﬂf(y,andy i |
R3 R3

and thus by

¢ aaft=a)- | [xon (e el 2 dz | 15 o)l

R3
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so that ™As(t,0) < C-pa(t —0)-[|f(-,0)|l3/2. We may conclude from the preceding estimates, again using
Young’s inequality,

1/2
[ee) oo 2 /

1Glls2.2000 < € / /(gl+92><t—a>-|\f<-7o—>|\3/2da dt
0 0

oo

<c. /(Ql +02)(r) dr | - || fll3/2,2:00 < €+ [ fll3/2,2500-
0
This completes the proof of Lemma 6.4. O
Theorem 5.5, Lemmas 6.1-6.4, 5.11 and 5.12 imply

Theorem 6.1. Let f € C5°(R? x (0,0))3, qo € [1,3/2). Then

RO Sacllir < €a0) - (1l + 1 Fa/2.2:00) + € (”m (Sl e

3
+ Z 0n.0m R&(F3/2(f))l3/2,2:00 + ||Va:845m(33/2(f))|3/2,2;oo> -

m,n=1

7. Estimate of D(F3,2(f)) and A(F3/2(f))

Theorem 6.1 leaves the task of estimating the terms [|048(F3/2(f))ll3/2.2:005 |0mOnR(S3/2(f))ll3/2,2;00 and
[|0m 049 (F3/2(f))l3/2,2:00, for 1 < m,n < 3. We will consider the last one of these three quantities. The
first two may be handled in a similar, but somewhat simpler way, or may be estimated by applying a
result from literature on maximal regularity. We will give more specific indications in this respect at the
end of this section.

Let m € {1, 2, 3} be fixed throughout this section.

Lemma 7.1. Let t € (0,00), 1 € {0,1,2}, a € N} with |a| < 1. Then [, |0;02L(z,t)| dz < €-
t=1H12=10/2 Iy particular, for g € C°(R3), x € R3, the integral Jgs |0L0S L(x — y,t) - g(y)| dy is finite
Proof. We have [o, |09 L(z,t)| dz < fg(t —5)" V2[5 1099(z, )| dz ds by (4.2), so with Lemmas 4.2, 4.1

and 3.1,
t

/|8§‘L(z,t)| dz<¢- /(t — )T g3/ lal/2 \/67‘2‘2/(8'3) dz ds

R3 0 R3
t

<¢. /@ gy 12 gmlal/2 gg < @ . 1/2-lal /2,
0
Let | € {1, 2}. Then by (4.7), [5s |0102L(2,1)| dz < € - (A1 + As), with

A, = ¢ 1-lal/2-1 /ef\zﬁ/(sn iz,

R3
t/2
R, = (12 /r—z/z—\a|/2 : /e—|z|2/(s~r> ds dr
0 R3

Lemma 4.1 yields 2 < €- ¢1/27101/2~L and 9y < @ ¢=1/27. [12p=lel/2 g < @ 41/27lal/2-1, O
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Lemma 7.2. Let g € C§°(R?), and put J(x,t) == [gs OmL(x —y,t) - g(y) dy for € R3, t € (0,00). Then
the function J is continuously differentiable with respect to t, and the equation 0,J(x,t) = fRs 040m L(x —
y,t) - g(y) dy holds for x,t as above.

Proof. There is S > 0 with supp(g) C Bs. Let R,6 € (0,00). Using (4.4) with e = 1/4, we obtain for
y€R3 z € Bg, te€[f, o), 1 €{0,1} that
|00 L(z = y,1) - g(y)] < €+ lglloe - [& —y| ™% - 574y (y).

On taking into account that xp,(y) < XBs,n(z —y) for y € R3, z € Bg, we obtain with Lebesgue’s
theorem that J|Bgr X (§, 0o) is continuously differentiable with respect to ¢, and the equation at the end
of Lemma 7.2 holds for x € Bg, t € (0, 00). This proves the lemma. O

Lemma 7.3. Let g € C3°(R?), z € R?, t € (0,00). Then [z 04L(z — y,t) - Omg(y) dy = [gs OmOsL(x —
Y1) - 9(y) dy.

Proof. By Lemma 7.1 and Lebesgue’s theorem, we see that the left-hand side of the equation in Lemma 7.3
equals lims o fR3\B5(w) O4L(z — y,t) - Org(y) dy. Recall that O4L( -, t) € C°(R3\{0}) (Lemma 4.6), so

[ rLie = .t)- gty dy = (@15 + 22(6))
RS

with 20y (6) = fR3\B(5(m) 877184[’(3j - Y, t) . g(y) dy7 Q[2(5) = faBg(r) 84L<3j -Y, t) g(y) ' (m - y)m/(S dOy, for
0 € (0,00).
But 21 (6) — [gs OmOsL(z —y,t)-g(y) dy for § | 0 by Lemma 7.1 and Lebesgue’s theorem. Moreover,
by (4.4) withl =1, a =0, e =1/4 we get
2a(0)] < € gl 552 [ do, < gl eV 512
9Bs(x)

for ¢ € (0,00). Therefore A2(0) — 0 for § | 0, and the lemma follows. O
Corollary 7.1. Let g € C§°(R3), a € (0,00), © € R®. Then

a

/ / OmOsL(z — y,t) - g(y) dy| dt < € ||Omglloc - /.
0 R3

Note that the integral [J° [¢s [0mOsL(z —y,t) - g(y)| dy dt need not be finite.
Proof of Corollary 7.1. By Lemma 7.3, the left-hand side of the estimate in Corollary 7.1 is bounded by
Iy Jas 104L(z — y,t) - Omg(y)| dy dt, and thus by € - [[Opmglle - [y t~1/? dt (Lemma 7.1). O O

Lemma 7.4. Let f € C§°(R? x (0,00))3, z € R3, t € (0,00). Then the integral fg | Jgs OmOsL(x —y,t —
o) fly,o) dy| do is finite, and

0,0 t) = [ [0,00L — 1= 0)- 1(u.) dy o (7.1)

0 R3

Note that the integral fot Jgs |OmOsL(x —y,t — o) - f(y,0)| dy do need not be finite.

Proof of Lemma 7.4. Referring to Lemmas 5.7 and 5.8, we see that fg | fR3 OL(x—y,t—0) Onf(y,o) dy|
do < oo and
t

O OR(f) (1) = / / OL(z — y.t — 0) - O f(y,0) dy do.

0 R3
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But for o € (0,t), Lemma 7.3 with g = f( -, o) yields that the integral [, dsL(z—y,t—0) O f(y,0) dy
equals fR3 OmOsL(x —y,t — o) - f(y,0) dy. Lemma 7.4 follows from the preceding relations. O O
Lemma 7.5. Let v € L?(R3)3, t € (0,00). Then

9 1/2

[ [owoutia =0 stldy) dar| <ol

R3 \R3
In particular, the integral [pq [0mOsL(z —y,t) - v(y)| dy is finite for a.e. x € R3.
Proof. Young’s inequality (Theorem 3.2) and Lemma 7.1. O

In Vlew of Lemma 7.5, for t € (0,00) we may define E,(t) : L?*(R?)3 — L2?(R?)? by setting
En(t)(v)(x) :== [ps OmOsL(x — y,t) - (y) dy for v € L*(R3)? and a.e. x € R3. Let £ denote the space of
linear bounded operators from L?(R3)3 into L?(R3)3. We equip this space with the usual operator norm,
which we denote by ||| |-

We are going to check whether k = E,,, satisfies the assumptions of Theorem 3.6. Lemma 7.5 yields

Corollary 7.2. Let t € (0,00). For v € L2(R?)2, the inequality || Ep(t)(v)|]2 < €-t~1 - ||lv]|2 holds. In par-
ticular, E,,(t) is an operator from L*(R3)3 into L?(R3)3. This operator is linear. These relations mean
that E,,(t) € £ and |||En(t)]]| < €-t71

Lemma 7.6. The mapping Ey, : (0,00) — £ is (strongly £-) measurable ([51, p. 130]), as well as integrable
on compact subsets of (0,00). Moreover, f40-<|)t| |1 Em(s —t) — En(s)]|| ds < € fort € R\{0}.

Proof. Let t € R\{0}, v € L?>(R3)3, s € (4 |t|, o). Then s =9 -t > s — [t| > 3-5/4 > 0 for ¥ € [0,1].

Thus we find for z € R3\{0} that 0,,04(L(z,s —t) — L(z,8)) = —t - fol OmO3L(z, s — ¥ - t) di). Therefore
Minkowski’s inequality yields that ||(E,,(s —t) — Epn(s))(v)]2 may be estimated by

) ) 1/2
|t] - / / / |0mOiL(z —y, s —9-t)-v(y)| dy | da do.
0 \R3 \Rs
Thus, by Young’s inequality (Theorem 3.1), |[[(E(s —t) — Epn(s))(v)]|2 admits the upper bound
1

|t] / /\3m83L(z, s—=19-t)|dz | d¥-||v]s
0 \ms
But the preceding integral with respect to z is bounded by € - (s — 9 - t)=2 for ¥ € [0, 1], as follows from
Lemma 7.1. Using the estimate s — 0 -t >3- s/4 (¥ € [0,1]) mentioned above, we may conclude

[|[Em(s —t) — Ep(s)|| < €-|t]-s72 for s € (4-]t], 00). (7.2)
Let a € (0,00). For € € (0, a/4), s € [a,0), we may deduce from (7.2) that |||E;(s +€) — En(s)]|| <
¢-e- a2 so E, is continuous on [a,00). This proves that F,, is continuous on (0,00), and hence
measurable and locally integrable. The inequality at the end of Lemma 7.6 follows from (7.2). O

Corollary 7.3. Let v € L*(R3)3. Then the mapping t — E,,,(t)(v) from (0,00) into L?(R3)3 is measurable,
as well as integmble on compact subsets of (0,00). For such a subset K, we have (£ — [, En(t) dt)(v) =

L?(R3)3 fK ) dt. Moreover, for a.e. x € R3,
e [Batdt | @) = [ 0,016~ 1.0)-0(0) dy at. (7.3)
K K R3
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Proof. Define T : £+ L*(R3)? by T(B) := B(v) for B € £. Then T is a linear bounded operator, so all
the statements of the corollary except (7.3) follow from [51, p. 134]. Equation (7.3) is a consequence of
the first equation in the corollary, Lemma 3.5 and the definition of E,,(t)(v). O

Lemma 7.7. Let €, § € (0,00) with € < 8. Then || — [ En(t) di]|| < €.

Proof. Let v € L*(R?)3 with v # 0. Since C§°(R?)? is dense in L?*(R3)3, we may choose w € C§°(R?)3
with ||v — w|2 < min{l, 1/In(§/€)} - |[v]l2. Let # € R3, and denote the term (£ — fj E,.(t) dt)(w)(z)
by 2 (z). Then 2, (x) is given by the right-hand side of (7.3) with K = [e, 6] and v replaced by w, so
by Lemma 7.2, |;(x)] < Eue{e,é} | Jgs OmL(z — y, 1) - w(y) dyl. It follows with Young’s inequality and
Lemma 7.1 that

Iaf<e- > /|8mL(Znu)| dz | - wllz2 <€ [jw][2.
116{‘—7‘5} R3

Thus, by the choice of w, we may conclude that ||2;||s < €- [Jv]|2. Using the abbreviation 2s(x) := (£ —
fj E,(t) dt)(v—w)(z) for z € R, we find with Corollary 7.3 that ||2z|2 = HLQ(]RS)Bff:s Ep () (v—w) dt]|2.
Therefore with Corollary 7.2,

) )
2]z < / | B (B)(0 — w)]2 dt < € / -V dt | - o — ),

€

<C-ln(d/e) - ||lv —wls.

Again referring to the choice of w, we may conclude that ||z||2 < € - ||v]|2. Lemma 7.7 follows from the
preceding estimates of 2; and s. (I

Lemma 7.8. Let v € L?(R3)3. Then there is v € L*(R3)3 such that (£ — f; E..(t) dt)(v) — v for é | 0.

Proof. By Lemma 7.7, there is Cy > 0 such that ||(£ — fj En(t) dt) ()2 < Coy - ||z for ¢ €
L?(R3)3, ¢, 6 € (0,00) with € < 4. Let k € (0,00). Choose w € C§°(R?)? such that ||[v —w|2 < x/(2-Cp).
The two preceding inequalities yield ||(£ — fj E,,(t) dt)(v — w)||2 < k/2 for any €, 0 € (0,00) with € < 4.

On the other hand, by Corollary 7.1,

b}
/ /348mL(x —y,t)-w(y) dy| dt | 0 for & | 0. (7.4)
0 IRs

Moreover, by Minkowski’s inequality and Lemma 7.3,
) 9 1/2
/ / /846mL(x —y,t)-w(y)dy| dt | dx
R3 0 IR3
) 5 1/2
S/ / /G(x,y,t) dy | dz dt,
0 \R3 \R3

with G(z,y,t) := |04L(z — y,t) - Opw(y)| (x,y € R}, x # y, t > 0). Now we apply Young’s inequality,
which implies that the right-hand side of the preceding inequality is bounded by fol (Jgs |04L(z,t)| dz) dt -
|Omw]|2, hence by € - fol t=12dt - ||0ppw||2, where we used Lemma 7.1. Thus we see that
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848 L(zx —y,t)-w(y) dy| dt | dx < € ||Omw]|2- (7.5)

By Lebesgue’s theorem, (7.4) and (

s 2 1/2
/ / /845‘mL(:c —y,t)-w(y) dy| dt | dx —0 (0]0).
R3 \0 [R3

On the other hand, by (7.3) we know that for ¢, § € (0, 00) with € < §, the term ||( 2 f E,(t) dt)(w)]|2
is bounded by the preceding triple integral. Thus there is 9 > 0 with ||(£ — fe E,,(t) dt)(w )||2 < k/2 for
€, 0 € (0, 0] with € < §. Lemma 7.8 now follows with the estimate of [|(£ — fj Em(t) dt)(v — w)||2 given
at the beginning of this proof. (|
Corollary 7.4. Let v € L*(R%)?, g € (0,00). Then [ t-||Em(t)(v)|l2dt < €-p-[v]2.

Proof. Corollary 7.4 is an immediate consequence of Corollary 7.2. O

Now we are in a position to apply Theorem 3.6. In fact, Theorem 3.6, Lemma 7.6-7.8, Corollary 7.4
yield
Theorem 7.1. Let f € C§°(R? x (0,00))3. For e, t € (0,00), define
A () = L*(R®)® — /X(e,oo)(t —5) - Em(t —5)(f(s)) ds.
0

Then Ap.(f) € L?(0,00, L2(R?)3) for € > 0, and there is a function A, (f) belonging to L*(0, 00, L?
(R®)3) such that || Am.e(f) — A (f)]|2.2:00 — 0 fore | 0. Let p € (1,00). Then A,,(f) € LP(0, 00, L*(R3)3)
and [[A(f)l2pi00 < €P) - [fll2p:00

Lemma 7.9. Let f € C§°(R? x (0,00))%. Then Ay (f) = 010m zm( ) a.e.
x

Proof. Due to Lemma 7.1, we may define a function ~. : 0,00) — R3 by setting F(z,t,s) :=
fR3 040 L(z — y,t— s)- f(y,s) dy for x € R3, t € (0,00), s (0 t), F(z,t,s):=0 for z,t as before and
€ [t,00), Ye(@,t) :== [~ X(e,00)(t — 8) - F(,t,5) ds again for z,t as before.
Let # € R®, ¢ > 0. Since |x(c, 00)(t — 8) - F(z,t,8)| < |F(z,t,5)| for €, s € (0,00), we may conclude
from Lemma 7.4 and Lebesgue’s theorem that v.(z,t) — 04,0, M(f)(z,t) if € | 0. On the other hand, by
the definition of E,, and by Lemma 3.5, we find for ¢, t € (0,00) that

Ve(xvt) = /X(E,Oo)(t - 3) ’ E’m(t - S)(f(S))(.r) ds = Am,s(f)(t)(x)
0

for a.e. z € R3. Since || A, (f) = Am(f)|2,2:00 — 0if € | 0 by Theorem 7.1, we thus have ||y — A, (f)|]2 —
0 (e | 0). Therefore we may choose a sequence (€,) in (0, 00) with €, | 0 and e, (x,t) — A (f)(2z,t) (n —
o) for a.e. (x,t) € R3x (0, 00). Now Lemma 7.9 follows from the relation v (x,t) — 9,0, M(f)(z,t) (€ | 0)
proved above. O

Corollary 7.5. The inequality ||0m0sM(f)||l2.p00 < €®) - | fll2p00 holds for p € (1,00), f € C§(R3 x
(0,00))3.

Proof. Lemma 7.9 and Theorem 7.1. O

The ensuing relation is proved in the Appendix.
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Lemma 7.10. Let f € C§°(R? x (0,00))3, x € R3, t € (0,00). Then

DD f) (1) / / R0 (g |g]) - [o]'/2 £y - (25272 (€2 — i~ 0)) L F(€, o) dE do.

R R3

The proof of the next lemma is obvious.

Lemma 7.11. There is M > 0 such that for £ € R3\{0}, o € R\{0}, x € {0,1}3, u € {0,1},
3
00 (|02 - & - (1€17 =i - @) )] - ol - ] &l < M.
i=1
Lemmas 7.10, 7.11 and [36, Theorem 8] yield an estimate of 0,0, 9(f) in LP-norms:
Theorem 7.2. Let p € (1,00), f € C5°(R? x (0,00))3. Then ||040IM(f)|l, < €(p) - || f]lp-
In the next step, we use interpolation in order to estimate 040, (f) in the norm of || - ||3/2 2;00-

Corollary 7.6. Let f € C§°(R3 x (0,00))3. Then 10209 (f)l3/2,2:00 < € | fl3/2,2500 -

Proof. Recall that C§°(R? x (0,00))? is dense in LP(0, 00, LY(R3)3) for p,q € [1,00) (Lemma 2.3). Thus
Corollary 7.6 follows from Corollary 7.5 with p = 6, Theorem 7.2 with p = 6/5, and Theorem 3.5. O

Theorem 7.3. [|040:mIM(T3/2(f))ll3/2,2:00 < €+ || fll3/2,2;00 for functions f from C§°(R? x (0,00))3.

Proof. Since Fs/2(f) € L?(0,00, L%?(R?)?) (Lemma 3.4), we may choose a function g, € Cg°(R® x
(0,00))? for n € N such that [|F3/2(f) — gnll3/2,2:00 — 0 (Lemma 2.3). Thus [|[M(F5/2(f)) — M(gn)] | R? x
(0,7)l3/2,27 — 0 (n — o0) for T" € (0,00), by Corollary 5.1. Moreover Corollary 7.6 yields that
(020mM(gy)) is a Cauchy sequence in L?( 0, 00, L3/?(R3)3). Thus by Corollary 7.6 with f = g,,, and by
a passage to the limit with respect to n, we obtain that [[020,m9M(F3/2(f))|l3/2,2:00 < €+ [1F3/2(f)l3/2,2500-
Theorem 7.3 now follows with Lemma 3.4. O

An analogous result holds for 8m8nﬁ(33/2(f)) and 04R(S3/2(f)):

Theorem 7.4. \\8iaaﬁ(§3/2(f))\\3/272;00 < €| flls/2,2:00 for 1 € {0,1}, a € N3 with2-1+|al =2, f €
Cs°(R3 x [0,00))3.

Theorem 7.4 may be proved by imitating the reasoning that led to Theorem 7.3. This approach starts
from Lemmas 5.5 and 5.12, instead of Lemma 5.4, Corollary 5.1 and Lemma 5.11, and then repeats the
sequence of arguments we presented since the beginning of this section. There are even some points that
simplify. For example, the somewhat unwieldy inequalities (4.4) and (4.7) are replaced by the estimate
of H stated in Lemma 4.2. Instead of Lemma 7.10, we may use the well-known fact that the Fourier
transform of § in R* equals ((2-7)2- (i-0+[£]?))7!, witho € R, £ € R?, (¢, o) # 0. But there is one
point that needs special care: the equivalent of Eq. (7.1) features an additional term. In fact, we have

O R(f) () = / / D05 (e — gyt — 5) - fly,s) dy ds + o - f(a1)
0 R3

for f,1,« as in Theorem 7.4, x € R?, ¢ > 0; compare [22, Theorem 1.3.4, 1.3.5].

But actually Theorem 7.4 states a known result on maximal regularity of solutions to the heat equation.
Indeed it would not even be necessary to replace R(f) by R(F3/2(f)) at the passage from Theorems 5.5
to 6.1. Instead one may use the fact that 2R(f) is the velocity part of a solution of the time-dependent
Stokes system in the whole space R? with right-hand side f and vanishing initial data. Thus Theorem 7.4
with R(f) in the place of &(F3/2(f)) follows from [27, Theorem 2.8] or from [46, Theorem 2.2]. But the
theory in [27,46] covers even boundary value problems associated with the evolutionary Stokes system,
in contrast to the Cauchy problem which is of interest here. So the full depth of the results of these
references is not exploited when they are applied to R(f).
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8. Proof of Theorem 1.1

Collecting our results, we are now able to establish Theorem 1.1. To begin with, we observe that Theo-
rem 6.1 and the results of Sect. 7 yield an estimate of || R (f)|Seo|l . if f € C5°(R3 x (0, 00))3:

Corollary 8.1. Let qq € [1,3/2), f € C5°(R? x (0,00))3. Then

IR (1) ool < €a0) - (s 200 + 1737221 8.1)
Proof. Theorems 6.1, 7.3 and 7.4. O

Next we extend inequality (8.1) to the case that f € L?(0,00, LP(R?)?) for any p € [qo,3/2], where
qo € [1,3/2) is arbitrary but fixed.

Theorem 8.1. Let f € L2(0, 00, L% (R*)3)NL2(0, 00, L32(R?)?) for some qo € [1,3/2). Then R (f)|Ss
€ Hy and inequality (8.1) holds.

Proof. By Lemma 2.3, there is a sequence (f,,) in C§°(R3 x (0,00))? converging to f with respect to the
norms || - [[3/2,2;00 and || - |[4,2;00- It follows from Corollary 8.1 that the sequence (R (fn)|Sse) converges
in the norm of Ha. On the other hand, for T € (0, 00), the function R (f)|R? x (0,T)) belongs to
L2(0,T, H*(R?)3), and the sequence (R (f,)|R? x (0,T)) converges in the norm of L2(0,T, H!(R?)?)
to the former function. This follows from Lemma 5.1 with M =T, p =2, s =r =2, ¢ = 3/2. Thus, by
a standard trace theorem and Lemma 2.2, the limit function in L2(S7)? of the sequence (R (f,)|S7)
coincides with the boundary value of ™ (f)|R? x (0,T) in L?(S7)3. As a consequence, the boundary

value R (f)|Ss belongs to Heo and is the limit in Ho of the sequence (R (f,,)|Ss0). The estimate
stated in Theorem 8.1 now follows from Corollary 8.1. O

Collecting our results, we arrive at a

Proof of Theorem 1.1. By Theorem 5.4, we have 3(7)(a)|ST € Hyp. Moreover, Theorem 8.1 yields R(™
(f)|S7 € Hr. Thus, by Theorem 5.3, there is a unique function ® € L2 (Sr) with (1.16). We further note
that f € L?(0,7,V’) by Lemma 2.4, and that the inequality 7/4 > 1/s + 3/(2 - q) holds for s = 2 and
§ = 3/2. Now existence and uniqueness of a function v : (0,7) — H(Q°)? with (1.13)~(1.15) and the
representation formula (1.17) follows from Theorem 5.2, with s =2, ¢ =3/2, e = ¢y + 1/2. O

Appendix

In this appendix, we indicate a proof of some results that, although probably not new, are perhaps not
so well known, and for which we cannot provide a reference.

Proof of Lemma 2.3. Suppose that T' = co. A similar argument holds if T' < co. Put fr := X, x0,k) * f
for k € N. Then ||f — fillg;.pi;v — 0 for i € {1, 2}. Let m € N, and put h; := max{ —I, min{l, f,,,|B, x
(0,m)}} for I € N. Obviously the sequence (h;) converges to fy,| By, x (0, m) with respect to the norm of
LPi(0,m, L% (B,,)), again for ¢ € {1, 2}. Let I € N. The function h; is measurable and bounded. Thus, if
we set pg := max{p1,p2,q1, g2}, we have hy € LP°(B,, x (0,m)), so by a well-known density result, there
is a sequence (¢;) in C§°(B,, x (0,m)) with || — ¥j|l,, — 0 (j — o0). By the choice of py, we may
conclude that (7;) converges to h; in the norm of L?#(0,m, L% (B,,)) for ¢ € {1, 2}. The lemma follows
from these considerations. ]

Proof of Theorem 3.7. We proceed as in [49, p. 172; p. 175-176]. Let u : (0,T") — H (Q°)? verify (1.13)-
(1.15). Define A : (0,T) — V' by

At) (V) == /((qu(mnj) -VI(z)) + 7 hu(x,t) - () do

0c
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for t € (0,T), ¥ € V. Due to (1.13), we have (f — A)|(0,7") € L*(0,T’, V') for T” € (0,T). Consider u as
a function from (0,7") into V'. Then

T
V- /(—90'(15) ~u(t) + ¢(t) - (AQt) — f(2))) dt =0
0

for p € C5°((0,T)) by (1.15) and a density argument with respect to ). This means that the weak deriv-
ative v’ of u : (0,T) — V' exists and equals f — A. In particular, u|(0,7") € H*(0,T", V') for T' € (0,T),
hence u is a continuous function from [0,7") into V' ([49, Lemma 3.1.1]). Now it follows

T T
—/d@wwmﬂﬁ—/w®4ﬂmmﬁ=w®%ﬂ®@) (9.2)
0 0

for 9 € V, ¢ € C§°([0,T)). Since we want to prove uniqueness of u, we may now suppose b =0, a = 0
and f = 0. But then the equation v’ + A = f reduces to v’ + A =0, so (9.2) and (1.15) imply «(0) = 0.
Moreover, by (1.14), [25, p. 149-150] and the assumption b = 0, we have u(t) € V for t € (0,T). We
further note that [5c O1u(t) - u(t)dz = 0 for t € (0,7). Thus an argument as in [49, p. 176] yields
u=0. (]

Proof of Lemma 3.5. By the definition of a Bochner integral in L?(IR?), there is a sequence (v,,) of simple
functions from J into L := L?*(R?) such that

/an(t) (@)l dt — 0 and ||L - /(Un(t) — o) dt]| =0 (9.3)
J J 2
for n — oo; see [51, p. 132-134] for example. The second of the preceding relations implies there is a
subsequence (wy,) of (v,) such that

L- /wn(t) dt | () — | L— /v(t) dt | (z) forae. zecR3. (9.4)
J J
On the other hand, by Minkowski’s inequality (Theorem 3.1),

2

1/2
[ [l - owy@lae ) | < [l - o@laa (9.5)
R3 \J J

so that we may conclude by (9.3) that [ [w,(t)(x) — v(t)(z)| dt < co for n € N and for a.e. z € R,
in particular [ [v(t)(z)| dt < oo for a.e. x € R®. It further follows that the left-hand side of (9.5) as a
sequence of n tends to zero. So there is a subsequence (z,) of (wy,) such that [ z,(t)(z) dt — [, v(t)(x) dt
for a.e. x € R%. Since z, is a simple function, it is obvious that [, z,(t)(z) dt = (L — [, z,(t) dt)(x) for
xr € R3, n € N. Therefore the last statement of the lemma follows from (9.4). O

Proof of Lemma 4.5. Take Y € C((R*\{0}) x [0,00)). Let U C R3\{0} be open and bounded, with
U C R*\{0}, and let T > 0. Since U C R*\{0}, there is M > 0 with

|0L02Y (2,5 —r)| < M for 1€ {0,1}, o € N with [ + |a| < 1, (9.6)

z €U, s,r €[0,T] with s > r. Therefore fOT P12 |0L02Y (2,5 — )| dr < oo for I, a, z, s as in (9.6).

Let § € (0,T). Then, if I € {0,1}, a € N3 with I + |a| < 1, the term r=/2 . 9L92Y (2,5 — r) is
uniformly continuous as a function of r,s € [§, T] with s > r, z € U. It follows that the function
FW(z,8):= [[r7'/2.Y(z,s —r)dr (z €U, s € [, T]) belongs to C*(U x [§, T]), with
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ALOCFW (2, 5) = /r_1/2 ALY (2,8 — 1) dr + 0y - 572 Y (2,0) (9.7)
5

for I € {0,1}, o € N3 with [ + |a] < 1, z € U, s € [4, T]. By (9.6) and Lebesgue’s theorem, the
function F(?) ( s) = f r~Y2 .Y (2,5 —7r) dr (z € U, s € [6,T)]) is of class C* on U x [§,T], with
QLS F?)(z, 5) f r=12.0L90Y (2,5 — ) dr for I,a, 2,5 as in (9.7). Now we may conclude that the

function F(z,s) := [Jr~Y/% Y (2,s —r) dr (z € U, s € [, T]) also is of class C' on U x [6, T, with
OLOYF (2, 5) = /r_1/2 S0LO%Y (2,5 — 1) dr 4+ 0y - 572 Y (2,0) (9.8)

0

(I,a, z,5 as in (9.7)). This is true for any U, §, T with the above properties, so an analogous result holds
if F'is defined on (R*\{0}) x (0,00) instead of U x [6,T]. Since for any | € Ny, a € N}, the function
0Y0“X verifies the assumptions required above for Y, it follows by induction that all statements of the
lemma up to and including (4.2) are valid. Equation (4.3) follows from (9.8), an integration by parts on
[s/2,s] and a change of variables. O

Proof of Lemma 5.6. Let g € C*(R? x R) with supp(g) C R® x (0,00). Then there are numbers S, M €
(0, 00) with
10L0%g(2,7)| < M - xps(2) for r€R, z€R3 1€{0,1}, (9.9)

a € {0,1}3 with [ + |a| < 1. Let 6, T, R € (0,00) with § < T, and let & € (0,d]. Then, for [, as in
(9.9), the term Ul(y, s) - 0.0%g(z — y,t — s) as a function of y € By s\Bx, s € [k, T], * € Bg, t € [§, 7]
is uniformly continuous. Thus the function

w(z, 1) / / glr —y,t —s) dy ds

K Brys\Bx

(z € Bg, t € [0, 7]) is well defined, belongs to C1(Bgr x [§, 7]), and verifies the equation

OLOCG . (2,1) / / ) -0l g(x —y,t — s) dy ds (9.10)

k Bris\Bx
for k € (0,8], * € Bgr, t € [5,T], a € {0,1}%, I € {0,1} with |a| +1 < 1. Note that g(x —
y,0) = 0 for z,y € R3 so that a derivative with respect to t does not generate additional terms.

Now put Hy,a,1(z,t,y,8) = X5z (4) - Xiw, 7)(5) * X(0,00)(t = 5) - Uy, 5) - 9{07g(x — y,t — ) for y €
Brys, s € (0,T], and for , x,t,a, [ as in (9.10). By that latter equation, we have 0/02G, (z,t) =
fOT an+s Hy o,1(z,t,y,s) dy ds [k, z,t,c, | as in (9.10)]. Define H,,; in the same way as Hy o, except
that the factors x e (y) and x|, 77(s) are to be dropped. Then we deduce from (9.9) that |H,, (2,t,y,s)| is
bounded by M -|U(y, s)|, and the difference |Ha, i(2,t,y,5) = Hx, o,1(2,t,y,5)| by M- (x5, (¥) +X(0,x)(5))
|U(y, )|, for y € Brys, s € (0,T] and &, x,t,, [ as in (9.10). Since fOT mes |U(y, s)| dy ds < oo, we

may define V,, (z,t) fo fBRJrS o1z, t,y,8) dy ds for x,t,a,1 as in (9.10), and we obtain by Lebes-
gue’s theorem and (9 10) that 9L09G(w,t) — Vo i(2,t) (k | 0) uniformly in (z,t) € Bg x [, T]. Now
we may conclude that Vg € CY(Bg x [, T]) and 0!02Vy o(w,t) = Vi 1(z, ).

But by (9.9) we have 9;0%g(x — y,t —s) = 0 for y € By, 5, s € (0,T] and z,t,, | as in (9.10), so
that

t
D10 Voo (i, 1) = / / Uly,s) - 010%g(z — y,t — 5) dy ds.

0 R3
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Since R, T were arbitrarily chosen in (0, c0), the preceding results on V¢ remain valid if Vj ¢ is defined
on R3 x (0, 00) instead of Bg x [d, T']. Thus all statements in Lemma 5.6 under the restriction ¢ > 0 follow
by induction because for [ € Ny, a € N3, the function 9}0° f satisfies the conditions imposed above on
g. We further note there is § > 0 with f|R3 x (—o0, 6] = 0, hence F|R3 x (—oo, §] = 0. This observation
removes the restriction ¢t > 0. O

The following proof fills a gap in [13], where we justified the relation R (f)]Sx € Hs by claiming
that R (f) belongs to C5°(R3 x (0, 00))® [13, Theorem 2.16 and p. 909], which is, of course, not true in
general.

Proof of Lemma 5.13. There are numbers ¢, 6, Q, S € (0,00) with € < ¢ and
0102 £ (4,0 < Q  X(e.5)(0) - XBs(y) for y €S, o € (0,00), (9.11)

l € No, @ € N} with [ 4 |a| < 1. In particular R (f)|R3 x [0,¢] = 0. By Lemma 5.7, we know that
R (f) € C®(R3 x [0,00))3. Let p € C®(R) with ¢|[-1,1] = 1, ¢|R\[=2,2] = 0. Put @, (t) := p(n~"-t)
for n € N, ¢t € R. Then we obtain that ¢,(t) = 1 for t € [0,n], p,(t) =0 for t € [2-n, 00), |@, ()] <
€ - Xfn,o0)(t) for t € (0,00), n € N. Let ¢ € C5°(R?) with Q C supp(v), and put F,(z,t) := () -
on(t) - RO (f)(z,t) (n € N, z € R®, ¢ € [0,00)). Then we have F,|Ss € Hy. For n € N, put
K, :=R7(f) - Fy,

Ru(t) = [ Kn( -, 1)]0Q13 5 + [0 - 0K (- 0|00 o0y + 11032 Kn( -, 1)[0QU3 (¢ € (0,00)).

Obviously

4
Ro(t) <€ (1= gn(t)*- <||9%<T)(f)( OIS + D 10RO (f)( - ﬂf)lf?QII%)

=1
+€- |, (O - IR (F)( -, 010915 + An(t),

with A, (t) == [5q | fot(t —8)" 2. 0,((1 — n)(s) - RO (f)(x, s)) ds|? doy. We obtain the term A, (t)
by performing the change of variables r = t — s, then taking the derivative with respect to ¢, and then
performing the same change of variables again.

Now let n € N with n > 24, with ¢ from (9.11). For s € (0,00) with (1 — ¢, )(s) # 0 or ¢),(s) # 0,
we have s >n >2-6,80 s —o > s/2 for o € (0,9). Thus by (9.11) and Lemma 4.3 with an arbitrary K
(for example K = 1), for s as before, z € 9, y € R, o€ (0,s), l € {1,...,4}, 1<jk<3, g=1f
and g =9, f,

Aji(e —y,s —0)  ge(y,0)] < €- Q- 57%% x(0.5(0) - XBs (¥)-

Recalling that &R (f) = R (f)(8,f) for 1 <1 <4 (Lemma 5.7), we may conclude for s € (0, 00) and
x,l, g as before that

(1= pn) +@h1)(s) - IR (g) (, 9)] < €(S.8) - Q5722 - X 0) (5)- (9-12)

Therefore R, (t) < €(S,8)- Q% Xjn, 00y (t) -t 72 +[An(t)] for t € (0,00), and the integral with respect to s in
the definition of A, (t) extends from n to ¢ if t > n, else A,,(t) = 0. Moreover, for ¢ € [n,2-n], we conclude
with (9.12) that | A, (1) < €(S,8)-Q2-([!(t—s)"1/2-573/2 ds)?, so that | A, (t)| < €(S,8)-Q% Xjn,c0) (1)1
for such ¢. If t € [2-n,00), we perform an integration by parts on the interval [n,¢/2] of the integral with

respect to s in the definition of A, (¢), whereas the integral on [t/2,t] is estimated directly by means of
(9.12). We obtain that |A,(¢)| is bounded by
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€(S,8) - [ Q%177 Xpnoo) () + 171+ (1= @) ?(t/2) - [RT(S)( -, 1/2)|02]3

2
t/2

_g)3/2.(1 = s) - R x,s) ds| do
+//<t )32 (1= 9,)(5) - RO (f)(,5) ds| dog

o |n

for t € [2-n,0). Using (9 12) again, and noting that (t — s)=3/2 < 23/2.¢=3/2 for 5 € [n, t/2] we thus
get [An(t)] < €(S,0) - Q% X[n,0)(t) - t72 for t € [2-n,00). Therefore R, (t) < €(S,8) - Q% - X[n,0)(t) - 172
for any ¢ € (0, ) This estimate implies the lemma. O

Proof of Lemma 7.10. Let g € C§°(R3 x (0,00)). Since g is bounded, and because of Lemma 4.1, the
integral fg ng Jfr |(t—7—5)""2.9(x—y,s) g(y,r)| ds dy dr is finite. Therefore the integral appearing
in the definition of M(g)(x,t) [see (1.27)] may be transformed by Fubini’s theorem, some simple changes
of variables and Lebesgue’s theorem. Setting $(z, k) := 0 for z € R?, k < 0, we get

M(g)(x,t) = lim /// (2,k,0) dz dk do, (9.13)

R R3

where F, (2,5, 0) = X(0,0)(0) 0] 7% X(0,00) (6 + 0) - 9(2,K) - g(x — 2,t — 0 — k) for z € R3\{0}, K, 0 €
R, n € N. But x(0,n)(0) - X(0,00) (K + ) - (2, k) = X(0,n)(0) - O(2, k) for z,0, k, n as before. Thus, in the
definition of the function F),, the factor x(o,00)(k + o) may be dropped.

Let 0 € R. Define g, 40 (z, k) := g(x — z,t — 0 — k) for z € R, k € R. Then g,, € C5°(R*)?, hence
(gz,t.0)" is rapidly decreasing. Using Plancherel’s equation and a well known formula for the Fourier

transform of £, we get
[ ]9G00 gusaten) dzan= [ [ 5960 de do.

R R3 R R3

with HO(E, 0) == ((2-m)2 - (|€> =i - 0)7" - (goit.0)” (€ 0). But a simple computation shows that
(got.o)V (€, 0) = er@ett=o)e) . Ge o) for ¢ € R3, o € R. Tt follows from (9.13) that 9M(g)(z,t) =

limp o0 fR f]R fR3 H,(f)(g’ 0, 0) d§ do do, with
HP (€, 0, 0) = X(om)(0) - |o| /2 e7ie . gh@etre)
(212 (P —i-0) - G(€0) for ECR3, 0,0 €R, (£, o) #0.

Moreover |H®) (€, o, 0)| < € x(0.n)(0) - o]~/ |€]72 - |g(&, 0)|. Since § is rapidly decreasing, the right-
hand side of the preceding inequality is integrable with respect to o, £ and o, so we may apply Fubini’s
theorem and perform the change of variables o = «/|g|, to obtain

M(g)(x,t) = nlif;o//(sol(n' lol) = (e/lel) i - p2(n - |o])) - HO(E, o) d€ do, (9.14)

R R3

with HO(¢, o) i= e (= &H00) - (Jg| /2 - (2. 7)% - (I —i - 0) 7' - G(€, o) for £ € R®, 0 € R\{0}, ¢i(s) =
Jor~Y? cosy dy, @a(s) = [y /2 siny dy for s € [0,00). The functions ¢1, s are continuous

n [0,00), with ;(s) — (7/2)'/2 for s — oo (j € {1, 2}). In particular, these functions are bounded.
This latter fact implies that the term |(o1(n - o) — (o/]o]) - i - w2(n - |o])) - H®)(E, 0)| is bounded by
C-lo|~V2-|€|72-|g(&, 0)| for 0 € R\{0}, & € R3\{0}, with the preceding term being integrable with respect
to o and £. Thus we see by Lebesgue’s theorem that we may perform the passage to the limit n — oo
inside the integral on the right-hand side of (9.14). Again using the relation ¢;(s) — (7/2)1/2 (s — o0)
for j € {1, 2}, we arrive at the equation
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M(g)(x,t) = //6’(”5“"’) (1= (o/lel) ) - (Je]*/? - 25/ - 72 (|€* — i 0)) " - GIE, o) dE do.
R R3

Replacing g by 040, f and recalling that 0,0, 9M(f) = M(040:, f) (Lemma 5.7), we obtain Lemma 7.10.
([l
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