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TRILINEAR EMBEDDING FOR DIVERGENCE-FORM OPERATORS
WITH COMPLEX COEFFICIENTS

ANDREA CARBONARO, OLIVER DRAGICEVIC, VJEKOSLAV KOVAC, AND KRISTINA ANA SKREB

ABSTRACT. We prove a dimension-free LP(Q) x L(Q) x L™ () — L'(Q x (0, c0)) embedding
for triples of elliptic operators in divergence form with complex coefficients and subject to
mixed boundary conditions on €2, and for triples of exponents p, ¢, 7 € (1, co) mutually related
by the identity 1/p+1/q+ 1/ = 1. Here Q is allowed to be an arbitrary open subset of R<.
Our assumptions involving the exponents and coefficient matrices are expressed in terms of
a condition known as p-ellipticity. The proof utilizes the method of Bellman functions and
heat flows. As a corollary, we give applications to (i) paraproducts and (ii) square functions
associated with the corresponding operator semigroups, moreover, we prove (iii) inequalities
of Kato—Ponce type for elliptic operators with complex coefficients. All the above results
are the first of their kind for elliptic divergence-form operators with complex coefficients on
arbitrary open sets. Furthermore, the approach to (ii),(iii) through trilinear embeddings
seems to be new.

1. INTRODUCTION AND STATEMENT OF THE MAIN RESULTS

Let Q C R? be an arbitrary open set. Denote by A(Q) the family of all complex uniformly
strictly accretive (also called elliptic) d x d matrix functions on Q with L coefficients. That
is, A(Q) is the set of all measurable A : Q — C%*? for which there exist A, A > 0 such that
for almost all x € Q we have

e (A(2)€,€) > g, V¢ e €4 (L.1)
[(A(x)&,m) | < Alglnl vé,n € CY (1.2)

Elements of A(£2) will also more simply be referred to as accretive or elliptic matrices. For
any A € A(Q) denote by A(A) the largest admissible A in (L)) and by A(A) the smallest A

in (2.

1.1. The p-ellipticity condition. The concept of p-ellipticity was introduced by the first
two authors of the present paper in [22] as follows.
Given A € A(Q) and p € (1,00), we say that A is p-elliptic if A,(A) > 0, where

Ap(A) = eise%lfgel(icg Re (A(x)€, €+ 11— 2/pl€) e - (1.3)
€l=1
Equivalently, A is p-elliptic if there exists ¢ = ¢(A, p) > 0 such that for a.e. x € Q,
Re (A(@)&,€ + 11— 2/plE)gs > cle?, Vel (1.4)

It follows straight from (L3) that A, is invariant under conjugation of p, meaning that
Ap(A) = Ay(A) when 1/p+1/g = 1. Furthermore, note that Ay(A) = A(A), so p-ellipticity
generalizes the notion of classical ellipticity. We will refer to A,(A) and A(A) collectively as
the p-ellipticity constants of A. In order to unify some computations, we extend the definition

(T3) to all p € (0, 00].
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Denote by A,(€2) the class of all p-elliptic matrix functions on Q. It is known, see [22], that
{Ap(2); p € [2,00)} is a decreasing chain of matrix classes such that

{elliptic matrices on 2} = As(Q),

{real elliptic matrices on Q} = m Ap(Q). (1.5)
PE[2,00)

In [22] it was argued that p-ellipticity could be of interest for the LP-theory of elliptic PDEs
with complex coefficients. So far, several examples have been found that support this thought.
The current paper aims to continue further in this direction, by establishing new applications
of p-ellipticity: trilinear embeddings, paraproducts, square function estimates and Kato—Ponce
inequalities.

A condition similar to (IL4), yet slightly weaker, was formulated in a different manner by
Cialdea and Maz'ya in [23, (2.25)]; see [22] Remark 5.14]. It was a result of their study of a
condition on sesquilinear forms known as LP-dissipativity. In [22] the first two authors of the
present paper arrived at (L4 from a different direction, that is, via bilinear embeddings and
generalized convexity of power functions; see Section for more background.

While the first two authors of the present paper were preparing [22], M. Dindos and J. Pipher
were working on their own article [28]. They discovered remarkable connections between ([L4)
and the regularity theory of elliptic PDEs. More precisely, they found the following sharp
condition which implies reverse Holder inequalities for weak solutions of elliptic operators in
divergence form with complex coefficients: for some € = (A, p) > 0 and almost all x € Q,

(Re A(z)\, A)pa+(Re A(m)n,n>Rd+<(\/p’/pIm A(z) — v/p/p ITm A(m)T))\,n>Rd > (AP + )

for all \,n € RY. Here p’ = p/(p — 1) is the conjugate exponent of p. It turned out that
the above condition of theirs, devised independently of [22], namely, as a strengthening of
[23, (2.25)], was precisely a reformulation of (I4]). The same authors have since then been
successfully continuing their line of exploration of p-ellipticity in PDEs; see their recent paper

[29] and a preprint with Li [27].

1.2. Genesis of p-ellipticity. The idea of attaching a number to the pair (A, p), highlighting
positivity of that number as a key condition, writing it as in (I.3)), studying its dynamics with
respect to A and p, etc., came as a synthesis of the first two authors’ long-term study of
Bellman functions, heat flows and generalized convexity.

Among the very first works where the Bellman-heat approach started getting developed
were Petermichl-Volberg [58] and Nazarov—Volberg [55]. Afterwards, in a series of papers
written by A. Volberg and the second author of the present paper [32, [33 31] or by the first
two authors of the present paper [19] 20, 18], the heat flow method associated with a particular
Nazarov—Treil function @ (an example of a Bellman function), found in [55], was applied and
developed further.

For example, in [33] a scrutinous analysis of @ revealed fine convexity properties that were,
on one hand, indispensable for the main goal of [33] (a so-called bilinear embedding), and
unexpected on the other. That suggested that ) may possess further important convexity
properties, which was subsequently confirmed in above-cited works of the first two authors.
Another milestone on that path was [19], where the flow associated with ) was for the first time
studied for complex times. This led to a universal spectral multiplier theorem for generators of
symmetric contractive semigroups with the optimal angle, thus introducing the Bellman-heat
method into spectral multipliers and answering a question posed several years earlier by Stein.

As indicated above, the gist of each of those works was establishing the convexity of Q.
In [22] the concept of convexity of a function with respect to a matrix was introduced (see
Section for the definition). When the matrix in question is the identity matrix, this is the
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usual convexity. In the same work the focus was fully shifted from the convexity of @ to the
convexity of its principal building blocks — power functions. The p-ellipticity condition (L))
was conceived there first as the uniform convexity of power functions |(|P with respect to A,
and then reshaped into (L4); see [22] Remark 5.9]. Therefore the p-ellipticity emerged in [22]
after several years of gradually distilling the heat flow method through [32], [33] 31 19 20, 1§].

Other works using the Bellman-heat approach include Domelevo—Petermichl [30], Mauceri—
Spinelli [48], Wrobel [61], Betancor-Dalmasso—Farina—Scotto [12], Kucharski [45], the article
[44] by the latter two authors of the present paper, and [21] by the former two.

Since we will be dealing with pairs and triples of matrices, it is useful to introduce further
notation, as in [22] 21]:
Ap(Al, v ,AN) = min{Ap(Al), ‘e ,AP(AN)},
(AL, Ay) = min{A(41), ..., A(Ax)},
A(Al, v ,AN) = max{A(Al), v ,A(AN)}

1.3. Elliptic partial differential operators in divergence form. Suppose that either:
(a) % = Hy(),
(b) % = H' (), or
¢) % is the closure in H'(Q) of the set of restrictions {ulo; u € C(RNI)}, where I is a
(possibly empty) closed subset of 0f.

Here H}(f2) stands for the closure of C2°(€2) in the Sobolev space H'(Q) = W12(Q). Recall
that H}(R?) = HY(RY); see [I, Corollary 3.19] for a reference.

We would like to define the divergence form operator Lau = —div(AVu). A standard way
of achieving this is to use sesquilinear forms. Before proceeding we state that all the integrals
in this paper will be taken with respect to the Lebesgue measure. As the ambient space we
will typically take the complex Hilbert space H = L?(12).

Let the sesquilinear form a = a4 4 be given by D(a) and

a(u,v) := / (AVu, Vv)ca for u,v € % .
Q

We define L = Ly = L4 to be the operator associated with a4 4. See [57, Section 1.2.3]
for information about this construction. The bottomline is that

(Lau,v)q = / (AVu,V)ea, Yu€D(La),veU, (1.6)
Q
where the domain D(L 4) is the set of all u € % for which the right-hand side, regarded as an
antilinear functional on % with input v, extends boundedly to the whole L?(Q2). Depending
on the choice (a)—(c) of %, we say that L is subject to (a) Dirichlet, (b) Neumann or (c)
mized boundary conditions, see |57, Section 4.1].
Consider the operator semigroup on L?(Q2) generated by —L At

TtA,% — exp(—tLA,%) for t € (0,00).

The semigroup (TtA’%)bo is known to be contractive and analytic on L?(Q); see [42, Chapter
VI|, [B] and [57, Chapters 1 and 4].

1.4. Trilinear embedding. The main result of this paper is the following dimension-free
trilinear embedding theorem. Recall that by the p-ellipticity constants of A we mean the
numbers A, (A), A(A), A(A).
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Theorem 1.1. Let Q C R? be an open set and let the spaces %,V , W be as in Section [L3.
Take p,q,r € (1,00) such that

1 1 1
-+ -+-=1 (1.7)
p q T

Suppose that accretive matrices A, B,C : Q — C? gre max{p, q,r}-elliptic. Then for f €

(LP N L*)(Q), g € (LTN L) (Q) and h € (L™ N L?)(Q) we have
[ Loz s| [or | [ b aat < 111, ol 10, (18)

When Q = R?, the same conclusion holds under milder assumptions, namely, when
o A is p-elliptic and (1 + p/q)-elliptic,
e B is g-elliptic and (1 + q/p)-elliptic, (%)
o (' is r-elliptic.
The implied embedding constants only depend on p,q,r and *-ellipticity constants of A, B, C
alluded to in the theorem’s assumptions.

The proof of Theorem [Tl will be given in Section Bl (case of © = R?) and Section [ (for
general ), after all the needed preparatory results are established in Sections [2H5

Remark 1.2. Introduce, for p € (1,00), the notation

p* = max{p,p'},

where p’ is the conjugate exponent of p, that is, 1/p+ 1/p’ = 1. Owing to the symmetry and
monotonicity properties of Aj(A) specified in Section [[LT], we have that

A is s-elliptic and t-elliptic <~  Ais max{s",t"}-elliptic.

In particular, in the special case p = ¢ the assumptions (%) read that C is r-elliptic, while
A, B are p-elliptic for 2/p+ 1/r = 1.

Observe also that 1+p/q and 1+ ¢q/p are conjugate exponents, therefore (1+p/q)-ellipticity
is the same as (1 + ¢/p)-ellipticity. Furthermore, note that 1+p/q = p/r’ and 1+ q/p = q/r’.

1.5. Motivation. Bilinear versus trilinear. A bilinear embedding is, roughly, an estimate
of the following type:

/O /X VTV Tl du(z) dt < £ llgl,

where (T});~0 is an operator semigroup acting on complex functions f,¢g which map from
some measure space (X,pu), and 1/p + 1/¢ = 1. Variants of bilinear embeddings have been
instrumental in proving an array of sharp results, e.g. Riesz transform estimates, general
spectral multiplier theorems, maximal regularity etc.; see [22] 21} 19] for the relevant literature.
The first two authors of the present paper proved bilinear embeddings for elliptic operators in
divergence form with complex coefficients [22] 21]; see Theorem for the result’s statement.
Our colleagues C. Thiele and J. Bennett have asked us whether bilinear estimates in the
context of elliptic matrices admit a reasonable trilinear counterpart. Our answer to these
inquiries is Theorem [Tl Apart from pushing the Bellman-heat technique further, this result
and its applications described in Section [L7 extend the scope of p-ellipticity. We believe that
Theorem [T bears potential for other applications in the future.

The special case @ = R and A = B = C = I of Theorem [l follows by applying classical
tools from harmonic analysis. The latter two authors of the present paper gave an alternative
proof for d = 1 in [44] Section 3.3|, using a Bellman-heat argument and utilizing an original
function constructed in the same paper. Hence that function will be a natural starting point
for the proof of our Theorem [L.11
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On R?, embedding-type theorems for general complex elliptic matrices were first studied
by the first two authors of the present paper [22]. As mentioned above, their embedding
differs from the one in this paper by being bilinear. It was however also based on a Bellman-
heat argument, yet associated with another (simpler) function. Recently, the same authors
proved bilinear embedding for complex-coefficient operators under mixed boundary conditions
on arbitrary open sets Q C R? see [21], [[6]. Passing from R to general open sets Q was
technically demanding and called for a major modification of the approach from [22]. This
is also the reason why the two cases of Theorem [Tl (namely, Q = R% and Q C RY) will be
treated in separate sections.

On top of grossly extending [44], Section 3.3|, the trilinear embedding of Theorem [[T] also
directly implies the above-said bilinear embeddings from [22] 21]. See Section for a more
precise formulation of this statement and its proof.

The main challenge of the trilinear context when compared to the bilinear one is that
symmetry is lost, i.e., knowing p does not yet determine any of the other two exponents,
unlike in the bilinear case with a pair of mutually conjugate exponents. On the other hand,
the generalized convexity coefficient A,(A) is naturally fit for conjugation, as it is actually
invariant under conjugation of p. This is what makes the trilinear case significantly different
and more difficult.

Thus the proof of Theorem [I.1]is based on combining the elements from [44] on one hand,
and the technique from [22] (for Q = R%) and [21] (for general Q) on the other.

1.6. Trilinear implies bilinear. Here we present a simple argument demonstrating that our
trilinear embedding (Theorem [[LT]) implies the following bilinear estimate. The latter appeared
in [22] in the special case of Q = R? and in [21] with general open Q C R%. We formulate it
here for the sake of convenience.

Theorem 1.3. [22, 2] Let w,V C HYQ) be as in Section I3 If p,q > 1 are conjugate
ezponents and A, B € A,( then for all f,g € (LP N L9)(2) we have

s / (ww @)|| VT2 a(a)| dxat 5 111, gl (19)
with the implied constants depending only on p, Ap(A, B), A\(A, B) and A(A, B).

Let p,q, A, B,Q, %,V , f, g satisfy the assumptions of Theorem We further require that
p # q, hence, by symmetry of (L3)) with respect to the interchange p <+ ¢, we may assume
that p > 2 > ¢. Also, suppose that either Q = R? or A, B are real.

Choose 0 <e<1—(p—1)"1. Theng+e<2<p—cand (p—e) t+(g+e)"t <1, 50
that there exists a unique r = r(g) > 1 determined by

1 1 1
p—e q+e  r(e)

By interpolation of LP spaces we also have f € (LP~¢ N L?)(Q) and g € (L9 N L?)(Q).

Choose also 6 > 0 and let C' = 6Iza. By [22, Lemma 5.20| we have that C' is r-elliptic.
Furthermore, take R > 0 such that the ball B(0, R) intersects the open set 2 and define
h = XanB(o,r), With x denoting the characteristic function. Clearly, h € (L" N L?)(Q).
Finally, let % = H ().

We would like to apply Theorem [[T] for the triples of functions f, g, h, matrices (A4, B,dI)
and indices (p —e,q + €,7(g)) as chosen above and with arbitrarily small € > 0. To this end
we need to make sure that the corresponding -ellipticity conditions are satisfied.

=1. (1.10)

o If ) is arbitrary A, B are real, then for every s > 0 they are automatically s-elliptic
[22]. In particular, they are max{p, ¢, r}-elliptic regardless of the choice of p,q,r > 1.
We also know from [22] that real elliptic matrices are the only ones with this property.



6 A. CARBONARO, O. DRAGICEVIC, V. KOVAC, AND K. A. SKREB

e If O = R? and A, B are arbitrary (complex elliptic), then we have to verify that (%)
holds for indices (p — &,q + £, 7(¢)).
Recall that p,q were conjugate expontents. Since A, B € A,(Q2) = A4(Q2), we infer
from [22, Corollary 5.16] and the choice of € that A € A,_.(Q) and B € Ag4.(2).
Similarly, for

se)=14L2"°

q+e

we have N N
2<s(€):q Poa7P ,

q+e q

which means that A, B are also s(e)-elliptic.
We may now apply (L8]) as follows:

A”AJVQA%ﬂthy4ﬁ¢%%MMdt5Hfmﬁuﬂﬁgmm@. (1.11)

We first want to send € — 0.
By the continuity of L® norms at s = p, g, 00 we have

L ([ £l 19l ge alley = IFll gllg Malloo = 11F1, gl -

Since € does not appear on the left-hand side in (ILIT]), we proved

| [z s][vze”of |12 1] azt < 071, ol (112)

A comment is in place at this point. As stated in Theorem [Tl the embedding constants
implied in (L8)) also depend on r and A, (C'). So when we move € — 0, one has to make sure
that the embedding constants stay finite. In fact this is indeed the case; see Corollary
Moreover, the same Corollary tells us that the embedding constants from (LI2) do not
depend on 0.

Next we want to send 6 — 0. By the strong continuity of T in L?(2) we have

h = lim TH” h
s\0

in the L?(£2) sense. Choose k,n € N. From ([LI2) we trivially get

/ /mln T

Therefore the integrand on the left-hand side (II3]) can be decomposed as XY Z,,, where
for every fixed ¢t > 0 we have Xj(t) € L®°(Q), Y(¢t) € L*(Q), while Z,(t) € L*(Q) and
converges in L2(Q) to h € L?(Q) as n — oo. Consequently, for any fixed t > 0 one obtains
Jo(XpY Z,)(t) = [o(XiY)(t)h as n — oo, which through Fatou’s lemma transforms (LI3)

into -
[ [ win {9z o] o} (928 o Iazar < 1151, Lol

The embedding constants are the same as in (LI2]), since those were independent of ¢.
Recalling that we had h = Xqnp(o,r), We finally pass R — oo and k — oo which gives (C9).

K} VTP g [T 0] dwat 5 WS gl (113)

Remark 1.4. The reason for restricting ourselves in this section to the cases of either = R¢
or A, B real, was to apply Theorem [Tl for triples (A4, B,dI) and (p, q,r) with arbitrarily large
7. The underlying observation is that A, B,C' € Ay axip,q,r} () holds for all » > 1 only when

A, B, C are real, see [22] p. 3179| or (IL5). We believe that Theorem [T might hold under
the more convenient conditions (%) for any open 2, not only Q = R? yet at this moment
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we cannot prove this. If we could, then the reasoning from this section would automatically
extend to the case of arbitrary open 2 and complex elliptic A, B.

Note also that if r — oo (as in this section), then p, ¢ become conjugate exponents, therefore
the condition Ay ,/,(A) > 0 from Theorem [T becomes just A,(A) > 0, which is familiar to
us from Theorem [[L3] This makes the connection between the two results and the limiting
procedure from this section look more natural. Also, it supports our impression that the set
of conditions () could indeed be optimal for trilinear embeddings on any open sets.

1.7. Applications.

1.7.1. Paraproducts associated with semigroups. Let p,q, v, A, B,C, %,V , % ,f,g,h be as
in Theorem [[LT} Define the trilinear form © by

oty i== [ [ (T aloaemasa= [ [ izt pafoaeh e

Using (@) and the product rule it can be rewritten as

O(f,g,h) / / TER)(AVT £,V TP g) g da dt+ / / (TP g){AVT £,V TLh)y dz dt.

Theorem [I.1] gives
©(f, 9. )< 1, lgllg IR, - (1.14

In particular, © can be uniquely extended to a bounded trilinear form on LP(Q2) x L9(€2) x
L7(Q). Tt is natural to call it the paraproduct associated with semigroups (T7")¢=0, (T)i=0
and (th)t;(). In order to arrive at a more familiar paraproduct-type expression, we define

o(z)=e?, P(z) :=ze %, (1.15)
and then rewrite © using the functional calculus notation, as
dt

O(f,9,h / / Y(tLa)f (tLB)g) ((p(th)h) dx 7

It is more common to reserve the word “paraproduct” for certain bilinear operators (f,g) —
II(f, g), but one quickly arrives at a trilinear form by dualizing them with a third function h.
Paraproducts associated with semigroups were previously studied by several authors in
various settings, often more general than ours; see the papers by Bernicot [7], Bernicot and
Sire [I1], Frey [38], Frey and Kunstmann [39], Bernicot and Frey [9], and Wrébel [60]. However,
in the context of divergence form operators, Theorem [I.1] allows the study of paraproducts
associated with three different semigroups, while the aforementioned literature was confined to
taking A= B=C, A* =B =C or A= B* = (. Moreover, the implicit constant in estimate
(LI4) only depends on the exponents p, q,r and the stated x-ellipticity constants of A, B,C,
so the result has a “dimensionless” flavor. We regard (L14)) rather as the first hint of a possible
general dimension-free theory of paradifferential calculus for complex elliptic operators.

1.7.2. Square functions. In [22] a question was raised about a connection between p-ellipticity
and square function estimates on LP. Here we present a few observations in this direction.

Fix Q € R? and % as in Section Set TA = TtA’%. Consider the vertical Littlewood—
Paley-Stein square function defined for f € L?(2) by the rule

S (f)(x) == (/Ooo (VTAf) () dt> 1/2.

When = R?, it was proved by Auscher [3, Chapter 6] that G7, is bounded on L4(R?) for
q—(A) < ¢ < q4+(A) and unbounded for ¢ < g_(A) or ¢ > ¢4 (A), where (¢_(La),q+(La))
is the maximal open interval of exponents p € [1,00] for which (VIVT{);~o is uniformly
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bounded on LP. We have ¢_(A) = 1 for all real A [3, Corollary 6.6]. While ¢;(I) = oo, in
principle g4 (A) can be arbitrarily close to 2 even for real elliptic matrices A. In order to have
a more convenient result for all ¢ € (2,00), Auscher, Hofmann and Martell [4] considered the
conical square function, defined as

o dydt\?
e <// ‘V EAf ‘ td/2 > ’

where V, = {(y,t) € R? x (0,00); |z — y| < V/t} is a cone with respect to the parabolic metric
on R? x (0,00), given by d((z,t), (y,s)) == /|z —y[? + |t — s].

Again following Auscher [3], denote by (p—(La),p+(L4)) the maximal open interval of
exponents p for which (Tj*)s is uniformly bounded on LP. Auscher, Hofmann and Martell [4],
Theorem 3.1.(2)] showed that €4 is bounded on LP(R?) whenever p € (p_(L4), 00). Moreover,
the lower bound is optimal and equals 1 when A is real [3] p.19].

The situation of Q C R? is notably different, as it can be proved that if d > 3, then for every
p > 3 there exists a bounded, connected open set @ C R? with strongly Lipschitz boundary
such that, if either % = H'(Q) (pure Neumann boundary conditions) or % = H(Q) (pure
Dirichlet conditions), then G is not bounded on LP() even for A = I (see [IT]).

In the generality we consider in this paper, we cannot prove the trilinear inequality (L8])
by means of the semigroup maximal operator T2 : f — SUP;~q ‘TtA f ‘ and the vertical square
function §7, (compare with [44, p. 460]). Namely, we do not know whether T is bounded
on LP [17]. Moreover, when A = B = C are real matrices, Theorem [[LT] holds true for any
p,q,7 € (1,00) such that 1/p+ 1/q+ 1/r = 1, while, as discussed above, the square function
9‘% could be unbounded on LP for p > 3, even for A = I.

In light of the discussion above, it is natural to consider yet another square function, in
the spirit of the P.-A. Meyer’s modified square function originally associated with a Poisson
diffusion semigroup [51l 52] (see also |24, Section 3]). Denote by (T});~¢ the Neumann heat

I,H'(Q)

semigroup on (2, i.e., T} =T, . The modified square function is defined by the rule

s = ([T (vt we) " rere

We emphasize that the definition of 522( f) features two different semigroups. Let us also
remark that in principle we could replace T; by a more general sub-Markovian semigroup.
From the classical formula for the heat kernel on R? we notice that when Q = R%, we have

CAf < el /Bam) it gAy (1.16)

pointwise on RY. Conversely, a bit more work shows that the boundedness of €4 on LP(R?)
implies the boundedness of G# on the same space. N
The following result of ours deals with the functional 9‘%, which thus by (LI6]) majorizes

€4 when Q = R%. Our theorem applies to arbitrary domains €2, and, unlike most of the results
cited above, features dimension-free estimates.

Theorem 1.5. Let % be as in Section [ If A € A(Q) and p > 2 are such that A is

p-elliptic, then the modified square function §§‘/ is bounded on LP(S)). The norm estimates do
not depend on the underlying dimension d.

Proof. Take f € (LP N L?)(Q) and write G = 5;;‘/f By duality, for s = (p/2)" we have

161 = 62,0 =suw { | [ &%

;¢ew%memwm=§-
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Since the identity matrix is 7-elliptic for any r > 1, see e.g. [22] Lemma 5.20], we may apply
Theorem [T with the triples of indices (p, p, s), matrices (A, A, I) and functions (f, f,¢). O

Remark 1.6. After the proofs of Theorems [[.T] and [L5] were completed, the first two authors
of the present paper realized that Theorem could also be proven by a variant of a bilinear
embedding based on a modification of the technique from [2I]. This will be explained in their

paper in preparation [17].

1.7.3. Kato—Ponce-type inequalities and Bessel-Sobolev algebras. It was proven in [22] Theo-
rem 1.3], [34, Theorem 2| and [21], Lemma 17] that (T/)s~0 extends to a contractive analytic
semigroup on L() whenever A is p-elliptic; see Proposition [] for a more explicit state-
ment. In this section we slightly abuse the notation and maintain the symbol L4 for the
negative generator of (T/1);~o in L®(2). Let Dy, (L4) denote its domain. The generator L4
is a sectorial operator (see [20], [35], Theorem I1.4.6] or [41] for references) on L¥(2) of angle
< m/2, s0
LP(Q) = Np(La) © Ry (La),

where N, (L4) and Ri,(L4) denote the kernel (null space) and the range of the operator L 4.
Moreover, the projection Qfg onto Ny, (L4) is given by Qfgf = limy_ 100 T f in L¥; see [26].
In particular, {QS; Ais p—elliptic} is a consistent family of contractive projections. See [26]
Theorem 3.8 and p. 63].

From this, (L6]) and () it is not hard to see that, if A is p-elliptic, then the kernel N, (L)
consists of all LP functions which are constant on each connected component of €2 of finite
measure whose boundary does not intersect I', and are 0 on other connected components of
Q2. Here I is as in Section [I3] (c).

In order to simplify our proofs, we shall always assume that No(L4) = {0}. Under this
assumption, L 4 is thus an injective sectorial operator of angle ¢ € (0, 7/2) on L¥(2), provided
that A is p-elliptic. Then the complex powers L% are well defined on L¥(2) for every z € C;
see [41l, Section 3.2] or [62, Chapter 2, Section 7| for the construction.

Let A be p-elliptic. By [21I] Theorem 3|, L4 admits a bounded H *°-calculus of angle < 7/2
on L¥(Q) in the sense of [26]. It follows that L4 has bounded imaginary powers (see [26] and
[41l, Proposition 3.5.5] for the main properties) on L®(Q2) and there exist 6, € (0,7/2) and
C' > 0 such that

L], < Ce, VueR. (1.17)
See 26, Theorems 4.2 and 5.1].

Theorem 1.7 (Kato—Ponce-type inequality). Choose numbers pi,q1,p2,q2,7 € (1,00) and
denote o = 1" = r/(r —1). Assume that 1/py +1/q1 = 1/p2 + 1/q2 = 1/0. Suppose that
A € A(Q) is max{p1, p2, q1,q2, 7 }-elliptic. Let B € (0,1/0). Then for all f € Dpl(Lﬁ)ﬁLp2 Q)
and g € Dy, (Li) N L1 () we have fg € @Q(Li) and

LS () lo SILAF i llgly, + IF 1L, L5 gs-

When Q = R%, the same conclusion holds under milder assumptions, namely, when the triplets
(p1,q1,7) and (p2,qa,7) satisfy (x) from page [}

The implied constants depend on [3,p1,q1,p2,q2,r and *x-ellipticity constants of A, B,C al-
luded to in the theorem’s assumptions.

The inequalities of the above kind, known also as fractional Leibniz rule, bear name after
the classical 1988 paper by Kato and Ponce [43] and have since then been studied profusely.
See e.g. Bernicot—Coulhon-Frey [8], Grafakos—Oh [40] and Li [47] for just a few of the very
many recent works on the subject.
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To the best of our knowledge, Theorem [[.7] is the first instance of a Kato-Ponce-type
inequality for general divergence-form operators with complex coefficients and on arbitrary
open sets 2, and thus the first one that relates p-ellipticity to this type of estimates. We
emphasize that the condition it imposes (p-ellipticity) is algebraic and thus easy to verify.
Together with other examples presented in this paper it suggests that the trilinear embedding
and the route to its proof have a significant potential that might be explored in the future.

Remark 1.8. In Theorem [[7] the upper bound 8 < 1/7’ is consistent with the upper bound
a < po/p, po = 2, in Bernicot and Frey [10, Theorem 1.3|. Note that in [I0, Theorem 1.3|
(restricted to the special case of divergence form operators on open sets satisfying the doubling
condition) py = 2 corresponds to [I0, (G2)|: the estimate sup;g H\/EVTtAH2 < 400, which
comes for free from the definition of L 4 by means of the sesquilinear form a and the analyticity
of (TH) ¢ in L.

1.8. Organization of the paper. Here is the summary of each section.

e In Section [2] we summarize some of the main notions needed in the paper.

In Section [B] we state the main result regarding the Bellman function X.

In Section M we discuss the building blocks of X, namely, the power functions.
In Section Bl we define X and prove the theorem announced in Section [3

In Section [ we prove the trilinear embedding for R¢.

In Section [ we prove the trilinear embedding for general €.

In Section 8 we prove the Kato—Ponce inequality announced in Section

2. MORE NOTATION AND PRELIMINARIES

For ay,as > 0 we write ay > as if there is a constant ¢ > 0 such that a; > cas. Similarly we
define a1 < ag. If both a; > as and a1 < as, then we write ay ~ as.
If 2= (21,...,29) € CY and w is likewise, we write

d
(Z, ’lU>(cd = Z 2 W3
=1

and |z|* = (2, 2)ca-
Let N denote the set of all positive integers.

2.1. Real form of complex operators. We explicitly identify C¢ with R?¢ as follows. For
each d € N consider the operator Vg : C* — R% x R?, defined by

Va(&1 +i&2) = (€1, &2).
Let N,d € N. We define another identification operator,

WMd:(Cdx...><<Cd—>}R2d><...><]R2d,

N times N times

by the rule
W€, 6Y) = (Va(€h), ..., Va(€™))
with ¢ e C? for j=1,...,N.
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2.2. Gradient and Hessian forms. Let Q C R? be an open set and u : Q — C. Following
[36, Appendix A.3], we will denote by Du the gradient (0y,u,...,0;,u) of u, while D*u will
denote the Hessian matriz of u, that is, the matrix of all second-order derivatives of u. We
will also regard Du and D?u as sets of all first- and, respectively, second-order derivatives of
u. In accordance with this notation we also have

p 1/2
Dul = | 3 Jou,ul?
j=1

and likewise
1/2

d
2 2 2
k=1
Sometimes we may also write Dju for 9;;u and similarly Djzku for Q,%jxku.
When the entries of u are complex, that is, if function u is defined on a subset of CV, then
by Du we mean [D (u o WJ_\/11)] o Wn,1 and the same for D?u.

2.3. Generalized Hessians and generalized convexity. Given a matrix A € C¥9, we
introduce, as in [22] 21], its derived real (2d) x (2d) matrix-form as follows:

=254 ik
Let N,d € N and ®: CV — R of class C?. Choose and, respectively, denote
wi,...,wy €C w:=(w1,...,wN)
Xi,...,Xyec? X = (X1,...,Xn) (2.1)
Aq,..., Ay € Cxd A= (A,..., Ay).

Following [22] 21], we define the generalized Hessian form of ® with respect to A as
Hglw; X] = ([D?*®(w) ® Iga] W a(X), [M(A1) ® ... & M(AN)] Wi a(X))gona -

We recall that D?®(w) stands for the Hessian matrix of the function ® o \/\7]_\,11 D (RHN S R,

calculated at the point Wy 1(w) € (R?)V.
Observe that

[M(Al) D...D M(AN)] WN’d(X) = WN,d (Ale, ... ,ANXN) .
In particular, when N = 1 we have the formula already stated in [22] (2.4)]:
Va(AE) = M(A)Va(§)

for A € C¥? and ¢ € C°.
To shed more light onto the notion of Hq"}, let us illustrate it in the special case N = 2.
There, applying the block notation, we have

ReX1 ReA1 —ImA1 ReX1
(A1,A2)p . . 9 Ile ImAl ReA1 Ile
Hy [”’X]_<D 2@ | Rex, | Red; —ImA; | | ReXy
Im X2 Im A2 Re A2 Im X2

We say that ® is convex with respect to A if Hax[w; X] > 0 for all w, X.

The sharp condition (I4]) is equivalent to the strict generalized convexity of power functions
F, (see (&) for the definition), that is, to the (uniform) positivity H ?p [w; X]. Prior to [22],

(Rd)4
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the importance of this positivity was recognized and studied in a few special cases: when A is
either the identity [56] [33], real accretive [32], of the form €**I [T9], or of the form ¢ B with
B real, constant and with a symmetric part which is positive definite [20]. Such problems are
also related to similar questions considered earlier by Bakry; see [6l Théoréme 6]. The paper
[22] brought a systematic approach to convexity of power functions in presence of arbitrary
uniformly strictly accretive complex matrix functions A. See also Section Ml

3. THE BELLMAN FUNCTION

Bellman functions have been a powerful tool in harmonic analysis since the 1980’s papers
by Burkholder, e.g. [13| [I4]. The method was given a huge boost by the pioneering works
by Nazarov, Treil and Volberg [53], who also gave it its name [54]. The exploration of heat
flows associated with Bellman functions started in the works by Petermichl and Volberg [58]
and Nazarov and Volberg [55]. See e.g. [22] for more recent references on the method and its
applications.

We use a three-variable Bellman function found by the latter two authors of the present
paper [44]. Tt is modelled over a two-variable Bellman function due to Nazarov and Treil [56].
Compared to [44, Theorem 1.1], the main novelty in the convexity estimate formulated here
is the presence of complex elliptic matrices, as specified below.

Denote
T = {(u,v,w) € C*; (wow = 0) V (luf’ = [v|?) V (jul” = [w|") V (jv|? = |w[")}.
Theorem 3.1. Suppose that p,q,r € (1,00) satisfy 1/p+1/q+1/r =1 and Q C R is open.
Let the accretive matrices A, B,C : Q — C satisfy (x) from page[{], that is, assume that:

e A is p-elliptic and (1 + p/q)-elliptic
e B is g-elliptic and (1 4 q/p)-elliptic
o (' is r-elliptic.

There exists a function X : C> — Ry of class C' on C3 and of class C? on C3\T, such
that:

a) for all u,v,w € C,
X(u,v,w) < JulP + o]+ |w|";
b) for all u,v,w € C,
05| S (max {[ul?, [v]?, [w]"})' 71/,
195X] < (max {[ul?, [v]?, |w]|"})' =4,
105%] < Jw|"™!

¢) for almost every x € Q we have,

HE PO (0, 0,0); (¢ ,€)] 2 wllclln (31)

for all (u,v,w) € C}\T and (¢,n,€) € ((Cd)3.

The implied constants depend on p,q,r and x-ellipticity constants of A, B,C alluded to in the
theorem’s assumptions.

The theorem will be proven in Section Bl The crucial and the most difficult to verify is
property @). As indicated above, we will prove that the function from [44] satisfies the above
requirements, possibly after refining its parameters.
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4. POWER FUNCTIONS

For p > 0 and N € N define the power function (by which we actually mean powers of the
modulus) F,: CV — [0,00) by
() = [P (4.1)
While these functions are, technically speaking, different for different values of the dimension
N, we will use the same symbol F, to denote all of them. We also set Fy = 1, where 1
denotes the constant function of value 1 on CV. These functions played a fundamental réle in
[16, 19, 211 20, 22]. In fact, p-ellipticity was in [22] initially introduced as the (uniform strict)
positivity of generalized Hessians of power functions on C; see [22] Remark 5.9]. Namely, the
operator J,: C? — C4, defined by

Tps =&+ (1—2/p)e, (4.2)

which clearly features in (L4) and (L3)), appeared as a result of our expressing the Hessian of
F, (as a function on C, that is, with N = 1) in an appropriate manner. See Lemma [L.4] for a
more general statement. Here is the formula, first stated in [22] (5.5)], that for N = 1 directly
relates D?F), to J,:

2
D?Fy(Q)¢ = % [c[P~*sign( - 9, (sign - €)

for ¢ € C\{0} and ¢ € C?. (Here sign z = z/|z|; furthermore, we implicitly identified C? with
R? x R%) See also [16, Remark 2.4].

Recall that if f, g are complex functions on some sets X, Y respectively, then their tensor
product f ® g is the function on X X Y mapping (z,y) — f(z)g(y). In [19] 20} 22] the first
two authors of the present paper analyzed the heat flow associated with the Nazarov—Treil
function @ introduced in [56]. Given that @) was a combination of tensor products Fj, ® 1,
1® F,; and F; ® F5_,, where p,q are conjugate exponents, this eventually drew our attention
to the power functions Fj,. However, tensor products of power functions also represent the
core of another Bellman function, namely, function X which was constructed by the latter two
authors of the present paper in [44] and whose generalized convexity we study in Theorem B.Il
The main difference is that function X is a function of three complex variables and is made of
tensor products of up to three power functions, while ) was a function of two variables made
of tensor products of two power functions. This amounts to a significantly higher degree of
complexity of X compared to Q.

We continue with lower estimates of generalized Hessians of (tensor products of) power
functions. We single out the cases of 1, 2 or 3 factors, for they constitute the function X. In
fact, it turns out that it is slightly more convenient to express X by means of the following
multiples of power functions:

p
Gyc) = L.

Likewise, in the context of power functions we find it fitting to renormalize the entries of
generalized Hessians and work with a modified quantity defined as

Hf w: X] = H w; (w1 X1, ..., wyXn)] (4.3)

for w, X, A as in (). With this notation introduced, we are in a position to formulate the
estimates that we will need in the proof of Theorem 3.1l

Proposition 4.1. [22, Corollary 5.10] For p > 0, u € C\{0}, o € C? and A € C¥*¢ we have

= p
HE, [us 0] > SAp(A)|ul|of*.
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Proposition 4.2. Forr,s >0, u,us € C\{0}, a1, a3 € C? and A, B € C™*? we have

U us|® 2 82
RS, W) (nen)] > PP (0 ()jon P4 S AL(B) ol -~ 2r5A(A Bl el ).
Proof. Follow the proof of [22] Corollary 5.12]. O

By now we see how to generalize this to arbitrary N-tuples of Lebesgue exponents and
matrix functions. Let us only explicate the case N = 3 which we will use in our proofs.
Proposition 4.3. For r,s,t > 0, u1,u, uz € C\{0}, a1, as,az € C* and A, B,C € C>? ye
have

7(A,B,C
Hér®Gs()®Gt [(ula ug, u3)7 (0517 g, 043)]

[ug | |uz)®|us|t [ r? 9 52 9 t2 9
> - @ = | — A —+ —A.(B -+ —A

—2A(A, B, C) (rs|aq]|as| + rt|aq||as| + st|as||as|) >

Proof. The proof can be carried out very similarly to the proofs of [22, Corollary 5.10] and
[22 Corollary 5.12]. Alternatively, one can first establish the identity

~(ABC
H(GT®G5<)®Gt (w1, u2,u3); (o1, o, )]

" fug|us|t 2
= —————Re | r“(Aar,dra1)cad + rs(Aar, Isoa) ca + Tt(Aar, Inoi3) ca

2
+ rs{Bag, o1 )ca + s*(Baw, Jsa2)cd + st(Bag, Jooti3)ca
+ T‘t<COé3, jOOOé1>(Cd + 8t<0()é3, jooOé2>(Cd + t2<0a3, thé3>(Cd>
and then simply use the definitions of the appropriate ellipticity constants. ]

4.1. Generalized convexity of power functions in higher dimensions. Recall that the
power functions F), and the operators J, were introduced in (1] and (£2]), respectively.

Lemma 4.4. [21l Lemma 8| Suppose that p > 1 and N,d € N. Let w, X, A be as in 21)).
Then, for w # 0,
Hp, [w; X] = |wlP2HE; [w/|w]; X]- (4.4)
In case when |w| =1 we have, for Y :=w; X;, the following formule:
(1)
pHR [wi X] = ZRe AjY;,Y5) + (p—2) Z Re (A;Y;,ReY})
7,k=1

(11)

NI'E

N N
1I{F w X Z 1 - |wj| Re <AJYJ’Y Z AJYJ’j Y>
J=1 J=1

Z j,ReYk>.

i#k

We note that in the special case N = 1, Lemma [I.4] was proven earlier in [22 Lemma 5.6].
The case of foremost interest for us in this paper will be N = 3.
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Corollary 4.5. |21 Corollary 9| Repeating the assumptions of Lemma and introducing
the notation

Ay (A) == j:nlninN Ap(45) and A(A) = j:nllz?cN A(4;),

we have, for |w| =1 and p >

2,
P HE w3 X] 2 Ay (A)[ X7 = (p = 2)A(A) Y fwjllwnl | X1 X -
J#k

We remarked at the beginning of Section@that, when N = 1 and A € C%*?, the A-convexity
of F), is closely related to the condition A,(A) > 0; in fact, it is equivalent to A,(A) > 0 [22]
Proposition 5.8]. The case of N > 1 is in striking contrast with this: when N > 1, the power
function £}, : CN — [0, 00) may fail to be A-convex even if A,(A) > 0; see [2I, Example 7].

We may however fix this by perturbing the power function of w € CV by a sufficiently small
linear combination of power functions of individual components of w. This is the content of the
following lemma. It extends [2I), Section 4.3], where the case N = 2 was treated and proven
in a different, more geometrically flavoured manner. The lemma will be used in Section [7l

Lemma 4.6. If s > 2 and A := (Ay,...,AN) € ((CdXd)N are such that Ag(A) > 0, then
there exists ¢ = c(s, A, N) > 0 such that the function Py : CN — [0,00), defined as

N
Py(uy,...,uy) = Fs(uy,...,un) + cZFS(uj), (4.5)

satisfies
HE [u; X] 2 |ul 72X vuecV, x e (CHY
The implied constants depend on s, A and N. In particular, Ps is A-converz.
Proof. For the moment we will assume just that ¢ > 0; the range of admissible ¢’s will be

getting restricted as the proof will progress.
We have, by Corollary A5 and ({.4]),

u u
affux] 2 e (1P - o o R B b o3 P
J<k j=1
Here o0 = o(s,A) > 0.
By writing
|| Rl
j::ﬁ and Y= |X]|’
and using the trivial inequality
N
N 1
> (i) (vkyr) < 2,
j<k ]=1
we get
N

N -1
e x] 2 ix (1o DTS +ch8“
7j=1

Denote ¢ := (N — 1)o/2.
We see that it suffices to show the following: there exists ¢ = ¢(s, A, N) > 0 such that

N
822
cE v; E U]y]

J=1
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for all (vi,...,vN), (y1,...,yn) € S¥71 N[0, 00)V.

If s < 4 then, since v; < 1, we have v]s 2> fuj, while for

N
T .= Z U]y]

j=1
we clearly obtain ¢I'+1/2 > 6T for ¢ > 5.

If s > 4, write s —2 = 2+¢, where ¢ > 0. Since y?+.. .+y]2V =1, the elements {y%, e 7912\/}
represent a weighted counting measure on {1,..., N} of mass 1. Therefore, recalling that
e > 0, Holder’s inequality gives

N N l+E/2
24 2 2 2
=1

So it is enough to prove that there exists ¢ > 0 such that ¢7'/2+1/2 > 67T for all T € [0, 1].
An elementary analysis of the function f : [0,00) — R, defined by f(T) := ¢T''*+¢/24+1/2—6T,
confirms the existence of such c. O

4.2. Regularization. We would like to replace X by a function which satisfies the inequality
@) of Theorem B but is, in addition, also of class C? everywhere on C3 (not only on C3\T).
A standard way of achieving this involves mollifiers.

Fix N € N and a radial function ¢ € C°(C") such that 0 < ¢ < 1, suppp C Ben (0,1)
and [ = 1. For v € (0,1] and w € CV set ¢, (w) = v Np(w/v). If 3: CY — R is locally
integrable, let the convolution 3 * ¢, : CV — R be defined for wy € CV as

(3% pu)(wo) = /(CN 3(wo — w)py (w) dw.

Explicit connection between this definition and the (perhaps slightly more standard) notion
of convolution on real euclidean spaces goes, as expected, through the identificaton operator
Wyt if U CN — R, we define

/(CN U(w)dw := /Rw (\If oW]_\[3}1> () da.

We will frequently use the abbreviation X, = X * ¢,,.
Taking Theorem [3.]] as a starting point and arguing as in [22] Section 5.1] we obtain the
following estimates.

Corollary 4.7. Let X be as in Theorem[3. Then for any u,v,w € C and v € (0, 1] we have:
a’)
X, (u,v,w) < (Ju] + )P + (Jo] + )T + (Jw] +v)";

b’)

105, | S (max {(|ul + )7, (Jo] + )7, (jw| + )" H' 7,

105, S (max {(|u] + )P, (o] + )7, (Jw] +v) '™,

00X | S (Jw| + )"
¢’) for A, B, C satisfying the x-ellipticity conditions as in Theorem[3 1] and almost every x € €,

Hy PO (w0, 0): (6, 0) 2 (ol =v)Kllnl - Yuv,weC, ¢ e

The implied constants are the same as in the corresponding estimates of Theorem [l
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5. PROOF OF THEOREM [B.1]

We can assume that p > ¢. Indeed, suppose that in such a case the function X from Theorem
B exists. Now take a triplet of exponents (p,q,r) with 1/p+1/g+1/r=1Tand 1 < p < ¢
and a triplet of matrices (A, B,C) which together with (p,q,r) satisfy the assumptions of
Theorem leNIt is easy to verify that in this case the desired function can be taken to be
X(u,v,w) = X(v,u,w), where X is a function which Theorem [B.] gives in the case of the
triplets (¢,p,r) and (B, A, C). In particular,

H PO, 0,w); (¢m, )] = HEO[(0,0,w): (1, )

So we assume that p > ¢. This implies p > 2, for 1 —2/p > 1—-1/p—1/¢g = 1/r > 0.
As announced earlier, we will prove that the function from [44], constructed by the latter
two authors of the present paper, can be marginally adapted so as to fit the requirements of
Theorem [3.1l Before recalling the definition of the function and embarking on the proofs, let
us introduce notation that we deem handy, since it simplifies the function’s coefficients.

For w € C and p > 0 introduce the ad hoc notation

= 12F
p
with [u] := [u]! = |u|. Note that p has to be interpreted simply as the upper index in [u]P

and not as an exponent of a power. In other words, [u]P is not equal to the “pure power” |u|P,

but rather to a renormalized version of it. This will not cause confusions and, after all, the

distinction will only affect the coefficients of the function X below, making them appear more

elegant. Also observe that, in fact, [u|P = Gp(u), with G, defined as in the previous section.
Next, we present the function from [44].

5.1. [Case p> g Define

X(u, v, w) =
7 + DLt + Eful ul” < ot < Jul”
P+ D] + (B - ) ol < ful” < Jul,
' 7/95u] 4 D] + (£ - TEDE Y fuy ol < ful? < ful,
(1= a7l + (D= S22 ) ol 4 (- 5D sl < o <
(1= a0 + (P27 + (D = 22 o (B - 2)fel's b < Jup <l
L+ (= Pl 4 (D= SR 4 Bl ol < Jul? < ol

Remark 5.1. The function X admits a certain type of homogeneity, as explained below.
Write
U := [u]?, a:=1/p,
V= [v]9, b:=1/q,
W= [w]", c:=1/r
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and
Q1= {(u,0,w) € C° 5 " < Jol? < Jul},
Q= s l? < wl” < fuff
Q3 :={ sl <l <l
Qq:={ s ul? < ol <l
Qs = s ul? < wl” < ol
Q6 := { sl < Jul? < ol
Then we can observe that X(u,v,w) is a hnear combination of
uv,w in Oy,
U, Vizewe, w in 9,
Ut=ewe, vi—ewe w in Q3,

Ueyb-ayye yl-cwe W in Qy,

U2av1—2a, U2awl—2a’ ‘/, W in 95’

U, U*W1=2e v W in Qg.

The above-said homogeneity is intended in the sense that the sum of exponents of any of the
monomials above is always one. Consequently, we have

X (tl/pu,tl/qv,tl/rw> = tX(u, v, w)

\

valid for any u,v,w € C and t > 0.

One has )
X(u,v,w) = E‘Ar,p,q(‘w‘v |ul, |v]),

where A = A, ,, (note the permutation of variables and indices) is the function from [44]
p.464]|, with an adequate choice of its parameters A, B, C.

This function is of class C! on C? and of class C? on the complement of Y; see [44]. The
properties @) and [l) are rather straightforward to verify, therefore we focus on proving @).
First we notice that the inequality (31]) is equivalent to

AL PO (0,05 (0 8,7)] 2 [ullollewllal8] (5.1)

This is the inequality that we will actually be proving.

Using the estimates from Section dl we want to choose coefficients D, E > 0, which may
depend on p, g, r and all the *-ellipticity constants of A, B, C that were assumed to be positive
in the formulation of Theorem B.1] such that all of the coefficients above are positive and the
estimate (5.1)) holds in the interior of each of the six domains Qq,...,€s. Note that we will
not have positivity of all ellipticity constants of A, B, C' appearing in the computation below.
For instance, A1(C') is never positive [22], but the only control of this quantity we will need
is that |A1(C)| is at most a constant times A(C).

Write
(A,B,C) == (|l |8}, 7))
(u, v, w) = (lul, [v], [w])-
Denote also A := A(A, B,C).
Domain #1: w" < v? < uP. By combining (£3]) with Proposition 1] we have

PAL(A) DqA,(B) ErA,(C)
2 2 2

HABO (w0, w); (0, B,7)] > uwPA? 4 viB? 4 w'C?

> \/ DpaBy(A)Ay(B)upvi AB +0.
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Taking into account the characteristic inequalities of the current subdomain, and recalling
that p > 2, gives

Vubvi = y - yP1/2-1/p)\a/2 >u AA2=1p) a2 Ly el > uvw.

Hence we proved

HEPOl(u,0,0)5 (0, 8,7)] > 1/ Dpalp(A)Aq(B) uwAB.

Domain #2: v& <w" < uP. By combining ([A3]) and Propositions 1] 2] we obtain

HYPD (w0, w): (a0, 8,7)]
> gAP(A)”pAz

+ Dyl <(1 By Blgs  opgey _S1(0) c2>
2 2(1+4q/p)

D r
E — ~A,.(C)w"C2.
+< 1+Q/p>2 (C)w

Recall that A;(C) < 0 always and that Ay,/,(B) > 0 by our assumption. Moreover, in
the current domain we have v1T%/Pw < w”. Hence we may continue as

AP w0, w): (o, 8,7)]
> pAg(A) WA 4 D(1+ Q/p;AHq/p(B)VHq/pWB? (5.2)
ErA.(C)  D(rA(C)+|A(C)])
— (2DAWTPWBC 4 < - vIITWE, (5.3
(2DA) 2 2(1+4q/p) >

The key term is the one containing B2. We will split it into a sum of two parts, by splitting
the factor 1+ ¢/p in that term: one summand (for example, the one containing 1) will be
added to the bottom row (B3] in order to make it nonnegative, while the other summand
(containing ¢/p) will be left in the middle row (5.2]) for the purpose of obtaining (5.1).

In the current domain we have

W2 > wre=2/p — r(1/a=1/p) Ly > lma/py,

therefore

uPVIt /Py = yP—2. <u2v1+q/pw> > (uvw)?

Hence (52) can be estimated as

> \/Dqu(A)A1+q/p(B) uvwAB.

Regarding (5.3), when augmented by the other term with B? and divided by vita/py it
becomes

> DA1+2q/p(B)

ErA.(C) D(rA(C)+ \Al(C)])> c2. (5.4)

2 _
B — (2DA)BC + < 5 30+ q/p)

Clearly, if E is large enough, the above expression becomes nonnegative uniformly in B, C.
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Domain #38: v < uP < w". By combining (£3]) and Propositions [4.1] we get

AP, 0,0); (o, 8,7)]
> u1+P/f1W <(1 + p/Q)Al-i-p/q(A) A2 —2AAC + Al(o) C2>
2 2(1+p/q)
+ DV1+q/pW <(1 + q/p)A1+Q/P(B) B2 _ ZABC + Al(C) C2>
2 2(1+q/p)
D+q/p\r 2
E——— | =A,.(C)wC~.
* < 1+ q/p> 2 (Cw

Similarly as before, we actually estimate explicitly the terms with A% and B?, while the
terms containing C will just be dismissed as positive, which will be achieved by the splitting
trick, used in domain #2, and the parameter E being sufficiently large. This means that we
break up each of the terms containing A2 or B? into a sum of two parts, by splitting the factors
14 p/q and 1+ q/p in those terms, in the sense of treating each of the summands separately.

Parts of the terms with A%, B? containing the summand 1 from 1+p/q or 1+ ¢/p will serve
for dismissing the terms with C, for which we apply the estimates v!T9/Pw < u'tP/9w < w”.

On the other hand, parts of the terms with A%, B? containing p/q resp. ¢/p will get
estimated through the inequality ul*P/ay1+e/P > (uv)? as follows:

2 \q
Domain #4: uP < v? < w". By combining (3] and Propositions L] 2] 3] we have
~(A,B,C
H&O(

w D
= (BAl_i_p/q(A)ulﬂn/QA? + ?qAHq/p(B)VHq/PB?) > \/DA1+p/q(A)A1+q/p(B) uvwAB.

u, v, w); (a, B,7)]
uvi=e/Py

5 [zAQ(A)M + Mm_q /p(B)B? + %Al(C)CQ

2

—2A (2(1 — q/p)AB + 2AC + (1 — q/p)BC)]

n <D _l-ap _2‘1/p> Ja/py, <(1 +a/P) 2Bl s oype ST A(C) )c2>

2 (1+4q/p
D+a/p\r re2

By using that in the current domain we have

uAvi— Py < uvw < vITYPy < w',
. . ~(A,B,C) . .
let us rewrite the above estimate of Hy in a manner that focuses on the essential: for

certain ~y1,...,7v10 > 0, depending on p, ¢, r and the x-ellipticity constants of A, B, C, we have

~(A,B,C

HEP O, 0,0); (0, 6,7)]

> 1 uAI TPy A2
+(v2D — 73) vita/py B2
+HuE — 5D — ) w" C?
—~7 uvw AB
—g VTP AC

— (9D + v10) v!ITPw BC.
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In order to obtain (G.]) we first estimate

1
3 <71 uPvIPw A2 4 (1D — 5) VT Pw Bz) > /71 (72D — v3)uvwAB.

Choose D large enough so that /1 (y2D —73) > 77. Since in the current domain we also

have
Vuvi-a/pwr+l > uyl=a/py,
\/W > vita/py,
we may next choose E' large enough so that, simultaneously,

1
3 (71 utv! T Pw A2+ (4 E — 5D — ) W' C2) > g uPvITPw AC
1

2 <(72D — y3) VITUPw B2 4 (B — 45D — v6) W' C2) > (9D + 710) v'T9/Pw BC.

By combining all the above inequalities, we prove, for such choices of D and FE, that

AP, 0,w); (0,8,7)] = (Vn(aD —7s) —7) wvwAB. (5.5)

Recall that, by our choice of D, the constant in parentheses is strictly positive.

Domain #5: uP < w" < v¢. By combining ([£3]) and Propositions 1] and 2] we obtain

HAPOl(u,0,w); (0, 8,7)

> (1— q/p)udvi 2/ < 2( /) _ oAAB 4+ 4 24/P)Ag—2y/p(B) |32>
—2 1
+ U2WT_2r/p (MAQ —2AAC + (7" B 2r/p)AT’—2r/p(C) C2>
r—2r/p 4
G

+(E—1/2) %AT(C’)W’"C2.

In the current domain we have w” > u?w’"~2/P. Furthermore, p > ¢ implies that p > 2,
therefore r — 2r/p > 0. Putting this together, we see that the sum of the third and the fifth
line above is nonnegative for F sufficiently large.

Regarding the sum of the second and the fourth line, use that u?ve=24/7 L uy!ta/m < v,
which returns (for E large as explained above),

AP (w0, w); (0, 8,7)]

> %AQ(A)U%‘]_Z]/JDA2 —2A(1 — ¢/p)uv' YT AB
N g [ (D 1 —2q/p> A (B) - (1—q/p)1 - 2;p)‘Aq—2q/p(B)’ e

Since Vu2vi—2a/pP . va = uv!T9/" > uvw, the last two lines can be estimated as > uvwAB if D
is sufficiently large.
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Domain #6: w" < uP < v4. We have

~7(A,B,C)

Hy 77 [ (u, v, w); (e, B,7))]
s s
+ (1 — q/p)uvi—29/p <%A2 —onAB 4 1T 2Q/p)4Aq‘2q/p(B) BQ>
+ <D . _2q/ P > 22, (BB

+ %AT(C)Wrcz.

The first and the last term on the right-hand side are positive by our assumptions, while the
remaining two can be estimated exactly as in Domain #b5, since we have the same expression
and the relations between u,v are also the same.

52. [Gase p=g]. Define

[P + o + Bl ol < minul?,[oP),
) e § PR F =YD ol <l < P,
. o] + B + (B = 12l [up <ol <ol
u

*lw] + [ [w] + (B = D[w]"; max{|ul?, [v]P} < fw]".

This function is of class C'! on C3 and of class C? outside of Y. It satisfies estimates m) and
[B) of Theorem 3.1l Now let us provem). This time we only have available the positivity of the
following -ellipticity constants: A,(A), Ay(B), A.(C) and, consequently, also that of Ag(A),
Aq(B).

Domain #1: w" < min{u?,v}. We have

~ E
HE PO, 0,w)i (0, 8,9)] > LA, (A A2 + 2, (BB + ZEA (C)wrC?

> py/ Ap(A) A, (B)urvrAB + 0.

2

2w and vP > viw.

We conclude noting that u? > u

Domain #2: vP < w" < uP. We have

AP, 0,0)5 (0, 8,7)) > (4 A

- %\Pw <2A2(B)82 —4A(B,C)BC + %@)

1\ r 2

2 2 2

By the splitting trick and using that w” > v*w and uPv

estimate for adequately large F.

w > (uvw)”, we get the desired

Domain #38: uP < w" < vP. This case is completely symmetric to the previous one (with re-
spect to switching u <> v) and so is the desired conclusion, so there is nothing left to prove.
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Domain #4: max{uP ,vP} < w". We have

E—1)r

AL, w)s(0,8,7)] > B A 0pwre?
- % u’w <2A2(A)A2 — 4A(A,C)AC + %@)
+ %\ﬂw <2A2(B)82 —4A(B,C)BC + #@) .

Again we split the two terms involving A? and B? into two halves. One part we estimate as

(A2(A)u*A% + Ay (B)V’B?) w > 24/ As(A)As(B) uvwAB.

The remaining parts of the terms involving A? and B? we add to the other terms so as to
make them nonnegative for large F, just as we have been doing in the case p > ¢ (this time
we use that w” > max{u?w, v2w}).

The proof of Theorem [B:1]is now complete. O

Remark 5.2. Verification of convexity properties of the function X performed in Sections [5.1]
and can be automatized to a large extent using a computer algebra system. In fact, this
has already been done in [44], but for a weaker (i.e., purely scalar) type of convexity (case
A =B =C =1). In [44] a computer-based algebraic manipulation also helped in finding
the exact formula for X(u,v,w). In the present paper we included the “manual” verification
of the aforementioned properties in order to show that their checking is actually manageable
without any aid of computer. This even resulted in our simplifying a few lengthy expressions
from [44]. Still, we redid computer-based verification for our own peace of mind.

5.3. Supplementary estimate. The next estimate reflects (i.e., is in the spirit of ) [21], (30)].
It may be viewed as a supplement to Theorem Bl It will be used in Section [

Proposition 5.3. Function X admits the estimates
|D*%X(u,v,w)| < v~ (=a/p)y,
+uP/? 4 P2
+ V‘]/p + Vq_2 + Vq(1—2/p) +v
+w 2 w2y,

Here, as before, (u,v,w) := (Jul,|v|, |w]).
The implied constants depend on p,q,r, A, B,C and their x-ellipticity constants.

Proof. As usual when dealing with X, one considers each of the six defining domains separately.
We will present the complete proof in one of them only (case p > ¢, domain #2), as an
exemplary sample; the others will be left out.

Recall that X is constituted of tensor products of power functions Fy(¢) = |¢|® with 1, 2 or
3 nontrivial factors. Let us single out their estimates:

|D?*Fy(u)| < uP™?
|D*(F, ® Fy)(u,v)]
]D2(Fp ® F; @ Fy)(u,v,w)|

< w2 4 P 4 Py
< up—2vtws + up—lvt—lws + up—lvtws—l
t—2 s—2

+ uPVIWST UV 2w+ uPviw

Upper estimate of [D2X] in case p > ¢, domain #2.
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Here we have v? < w" < u? and X(u,v,w) is a linear combination of u?, vIT4/Pw and w'.
We obtain
1D?x| < w4 (Vq/p—lw+vq/p +v1+q/”w_1) +w' 2,
Use that in the given domain we have viT%/Pw=1 < w"~2. Consequently,
ID2X| < uP™2 4 vIP W /Py,

Of course, other terms in (5.6]) are contributions of analogous estimates in other regions. [
5.4. Auxiliary results on the Holder triples of exponents. Here we gather a few simple
results regarding the types of triples (p,q,r) that we are considering in this paper — that
is, triples of numbers p, q,r € (1,00) satisfying (7). Such (p,q,r) are said to be the Hélder
triple of exponents or to fulfill the Hélder scaling condition.

The first two results below are motivated by the estimates of DX and D?X; see Theorem

B (@) and Proposition 5.3 respectively. They have very similar proofs, so we will only prove
the second one of these two.

Lemma 5.4. For a Hélder triple of exponents p,q,r € (1,00) satisfying p > q denote

P={p-1,qg-1,r-1,q0-1/p), r(1=1/p), p(1 —=1/q), r(1 = 1/q)} .

Then
max P = max{p,r} — 1

min P = min{q,r} — 1.
Lemma 5.5. For a Hélder triple of exponents p,q,r € (1,00) satisfying p > q denote

S={p—-2,¢-2,r-2,1,9(1-2/p), (1 -2/p),p/q,q/p} -

Then
max 8§ = max{p,r} — 2

min 8§ = min{q,r} — 2.
Proof. Write M := max{p,r} and m := min{q,r}. Recall that p > 2, as we saw on page [Tl

Similarly, m < 3 < M.
Let us start with the first identity. We have:

e g—2<p—-2<max{p—2,r—2} =M -2

°q(1-2/p)<p(1-2/p)=p—-2<M-2;

e r(1—2/p) < M(1—2/M)=M -2

e ap<1<p/g=p(l—1/p—1/r) < M(L—1/M —1/M) =M 2. 0
By mirroring the above inequalities we prove the second identity. O

The last auxiliary result of this section will be used for the proof of Corollary below.
Lemma 5.6. Take a Holder triple of exponents p,q,r € (1,00). Then
p.q;m1+p/g,1+q/p e [M', M],
where M := max{p,q,r} and M' is the conjugate exponent of M.

Proof. Since the assumptions and the desired conclusions of the lemma are invariant under
the reversal of p and ¢, we may assume that p > q.

From (#) above we see that 2 < 1+ p/qg < M —1 < M. Since 1 + ¢/p is the conjugate
exponent to 1+ p/q, it follows that M’ <1+ ¢/p < 2.

It remains to show that p,q,r € [M’, M]. We prove this when M = p; the proof in the case
M = r is identical. Since 1/p’ = 1/q + 1/r, one gets 1/p’ > max{1/q,1/r}, meaning that
M' = p' < min{q,r}. O
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5.5. More about the constants in Theorem [3.J]l A scrutinous analysis of the proof of
Theorem BTl reveals information on the growth of constants there. We record some of these
pieces of information here, as we may need them later.

Proposition 5.7. Let X be the Bellman function from Section 51 adapted to the case p > q
and D, E the parameters that appear in its definition. The estimates of X, as specified in
Theorem [31], involve constants that can be bounded as follows:

o in[m),
1 D E
X< uf” + =l + —wl’; (5.7)
p q r
e inm),

A,B,C
HMPO > (VaaD = a3 — as) [wl[¢lln,

where the constants o 23 are all positive and depend on p,q and the x-ellipticity and
L constants of A, B, while D is chosen in a manner such that /a1 D — ag — ag > 0.
For example,
2
D= Dpgan= ot los ¥ 1) ) (5.8)
aq
making /a1 D — as — ag = 1. Such a choice is possible if E is large enough.

Assume that E is admissible in the sense of X satisfying the conclusions of Theorem [31l.
Then for any 0 < & < 1, the constant 6~ E is admissible if we replace the triple (A, B,C) by
(A, B,6C).

In the special case C'= I, we may arrange for E to stay bounded as we move r — oo in the
sense of sending € — 0 in (LI0).

Proof. Consider each of the six domains separately and put together the calculations performed
there. For parts (@) and (@) they can be done rather easily. The size of E is mostly determined
by the requirement that the “discarded” terms in the calculation of D2X in each of the six
subdomains — indeed be positive. For example, in the subdomain €24, the identity (58] reflects
(E3) from page 211

For the sake of completeness, we will present the proof of (5.7)) in subdomain 24 where the
function X is defined as

1 _ 1 L—q/p E  D+q/p .
X(u,v,w) = 5\“’2\0\1 /P |w| + T+ a/p (D - T) o TP || + (7 e [w|".

We can apply Young’s inequality to get

2 1 1 1
[l [l =P |w] < = Jul? + <— - —) [0l? + —fwl["
p q P r

1 1
o497l < (1= 7 ) ol + Sl
T T
and hence
1 2 1/1 1 1 1—q/p 1
<= Zppg (-2 D_ (12 q
(v, w) 2 p|u|+[2<q p>+1+q/p< 2 >< T)]M
1 1 1—gq/p E D—G—q/p]
+ =+ D - == "
[% ru+wm< 2 ) i ] I

1 D E
= —ful” + —Jof" + —|wl",
p q r

which gives us exactly (B.7). All the other subdomains are treated in a similar way.
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Let us now address the second statement. Again we present the proof in the case of only
one subdomain, namely, 25. The principle that works there also applies to other subdomains.
Starting from (&.4]), in order for it to become nonnegative, we see that it suffices for E to
satisfy the inequality
D(rA-(C) +|A1(C)])
L+q/p

Replace C' by 0C, write Ej for the corresponding constant (that we are looking for), and
notice that Ag(6C) = 0A4(C) for 6 > 0. Eventually we get

D(rA(C) + [A1(O)])
1+q/p

At the same time we have § < 1, therefore it is sufficient to have the following inequality:

rA(C) +[A1(C)))
1+4q/p

<E7~AT(C) — > Aytg/p(B) = ADA®. (5.9)

5 <E5rAT(C) - > Ayyyp(B) > 4DA%.

<6E5TA,,(C) _ I ) Aytg/p(B) = 4ADA.
But this is exactly ([53) for Es = 0~ E.
In fact we also used that for 6 € (0,1] we have A(A, B,6C) < A(A, B, C).

Regarding the case C' = I, the crucial observation is that in the inequalities determining
E, we have r, A,.(C) appearing only as the product rA,.(C); see (59]) for the situation in the
subdomain 9, for example. But for r > 2 we have rA,.(I) = 2, [22, (5.18)], which of course
stays bounded as r — oo. Finally use that Ag(A) depends on s in a continuous manner. [

6. PROOF OF THEOREM [T FOR Q = R4

As noted on page B in case of @ = R? we have % = ¥ = # = H}(R?) = H'(R?), so
that there we may drop the symbol for space from the notation for operators and semigroups.
That is, we will write L4 instead of L4 4 and TtA instead of TtA’%, and the same for other
operators and semigroups.

We closely follow [22] Section 6]. We will for the moment assume that the entries of A, B,C
are bounded C functions with bounded derivatives. Once the proof for smooth A, B, C' is over,
we will apply the regularization argument from [22, Appendix| to pass to the case of arbitrary
(nonsmooth) A, B,C. Also, we will initially work with f,g,h € C°(R?%) and then pass to
f,g,h as in the formulation of Theorem [Tl

The heat flow. Let X be as in Theorem Bl Here we use the x-ellipticity assumptions on
A, B,C. Take f,g,h € C*(R%). Suppose that 1) € C°(R?) is radial, ¢» = 1 in the unit ball,
1 = 0 outside the ball of radius 2, and 0 < ¢ < 1 elsewhere. For R > 0 define the dilates

Vr(z) :=(z/R).
Let ¢, be as in Section Abbreviate X * ¢, = X, and v = (TAf,TPg, TCh). With
these choices made and fixed, define for ¢t > 0 the quantity g, by

8R,I/(t) - /]Rd 1/}R : :{V(’Yt) .

This flow is regular [22], Section 4.1]. Fix T" > 0. We want to estimate the integral

T
— /0 R (1) dt (6.1)

from above and below.



TRILINEAR EMBEDDING FOR DIVERGENCE-FORM OPERATORS 27
Upper estimate of the integral (6.1]). Corollary L7 (@) leads to

T
- / €l (1) dt < £, (0 / X (f1g.h) / Srl(F] + 0P + (lg] + )0 + (] +v)7].
0 Rd

By the Lebesgue dominated convergence theorem we may send first ¥ — 0 and then R — oo
and obtain

T
imsuptimsup (= [ €, (0)dt) < 1715 + ol + (62
R—oo  v—=0 0
Lower estimate of the integral (6.1]). Recall the differential operators
o, — @ and o, — w,
For R > 0 define wg = {z € R?; R < |z| < 2R}, so that supp V¢g C wg. By applying

[22, Proposition 4.3] and Corollary E:'_ﬂ (fZJ) we obtain
T
[ ehawarz [ [ wn(ren v ivesy

+ 2Re /0 / (1@a,) 07+ (Viom, AVT £

+[(96%,) 0] - (Vor, BVTLG) o + [(00X,) 07 - (Vibr, CVTCR) e )

(Note that the assumption on the entries of A, B,C being C! with bounded derivatives was
used in order to justify applying [22) Proposition 4.3].) We would like to study this inequality
as v — 0 and R — oo. Since X is of class C', we have 9;%, — 03X, 0;%, — 03X and
O0pX, — 0pX pointwise on C3, as v — 0.

Recall the estimates of Corollary 7] {@l). Thus, by using [22] Lemma 6.1] and the dominated
convergence theorem,

T T
lim inf (— / e’R,,<t>dt)z | [ univrisiersgmen
v—0 0 ’ 0 JRd

19Re /OT /WR ( [(8a%) 0 7] - (VYR AVT f)

+ (@) 0] - (Voor, BT ) s + [(00%) 0] - (Vibr, CYTER) o )
Hence, by Theorem 3] (l), the second part of [22 Lemma 6.1] and Fatou’s lemma,

T T
liminfliminf<—/0 ’RW(t)dt)Z/o Ad\VﬂAf]\VﬂBgl\ﬂch]. (6.3)

R—oo v—0

Summary (for smooth A, B,C). The combination of ([6.2)) and (63) immediately gives

T
[ L IVTASISTE QTN < 51+l +

Now replace f, g, h by a1 f, a2g, azh where a; are positive numbers such that ajazaz = 1. After
minimizing over all triples (a1, as,as) as above and applying Lemma below, we get

T
| [ IVTASISTEITen 5 151, Lol 0l

At this point send T" — 0o and use the monotone convergence theorem. This gives the trilinear
embedding for smooth A, B,C.
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Proof for nonsmooth A, B,C. In order to extend the trilinear embedding to arbitrary
(nonsmooth) A, B and C, we adapt the argument from [22 Section 6] as follows. We shall
assume the notation from [22] Appendix].

Suppose that A, B,C satisfy conditions (%) of Theorem [Tl and let A., B.,C. be their
smooth approximations as in [22], Section A.1|. It follows from [22] Lemma A.5 (iv)| that, for
sufficiently small e > 0, matrices A., Be, C: also satisfy (x). We will work with such e.

Denote

fA@,t) = (P f) (@),
Choose 0 < a < b < 0o. Applying the Minkowski’s integral inequality to the second identity
from the proof of [22] Lemma A.4] gives
9 1/2
dx dt)

1
L2(Rix(ab) 27 </Rdx<a7b>
) 1/2
< — / ‘e_tCVU(Q C)f(x)‘ da dt di¢]
21 )y \JRax(a,b)

1
1 b 1/2 1/2

_ L ( / e-2tRe<dt> ( VU (e, ) f ()2 dx> aicl.
27'(' ~ a Rd

b
F(0) = F,4(0) := / e dt.

Of course, F' is a continuous function on R that can be expressed explicitly. On the other

hand, by [22], Lemma A.1] we have

|Var? = v

[ v os@a

Write

1/2
([,Iv0E0r@F dr) < IMaaTo ) e
with implicit constants depending on A. Therefore

| Vol = v |5 [ VRO IMaa To0) lgzasy el (64)
v

L2(Rex (ab

Since A(A), A(A:) < A, we have [|Ma—a.To() fll 2@ay S 1T0(C) FIl pomay SIS 11 L2 may
as in [22, proof of Lemma A.4|. Hence the integrands in (6.4]) admit, uniformly in € > 0, the

majorant y/F(Re ¢)/|¢|, which belongs to L!(v,d|¢|). Thus we may use Lebesgue’s dominated
convergence when passing ¢ — 0. Since for ¢ € v we have || Ma— . To(C) fl| 2gay = 0 ase = 0

[22, proof of Lemma A.4], we conclude that

i H INA_ INAE —0.
50 Vol " = Vaf L2(Rix (a,b)) 0
In a similar fashion we show that
lim || 74— - = 0.
L Eaad L2(Rx (a,b))
That is,
FA = lim 4 in H' (R x (a,b)).

e—0

Of course, the same is valid for B, B. and C, C-..
Now a standard theorem in measure theory implies that there exists a sequence (g;);cn such

that fAEl — fA and VfAEL — VfA as | — oo almost everywhere on R? x (a, b), and the same
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for (B, g) and (C,h). Consequently, Fatou’s lemma gives

Be,

// VTA |V TEl|TE B da dt < hmmf// T VT g | T B da dt

gliminf/ / VT VT | T B da dt.
0 R4

l—00

Recall that we have already established the trilinear embedding for triples of smooth matrices
and that Ag(Az) — Ag(A) as e — 0 [22) Lemma A.5 (iv)]. Passing a — 0 and b — oo finishes
the proof of Theorem [Tl for functions in f, g, h € C2°. It remains to prove it for a larger class
of functions, as specified in the formulation of the theorem.

6.1. Proof for arbitrary f,g,h. We assume that the trilinear embedding (8] holds for
triples of functions from CS°(RY). Take f € (LP N L?) (R?). Let ( fn),, ¢y be such a sequence
in C2°(R?) that f,, — f in both LP and L?. (Scrutinous reading of the proof of convergence in a
single L" reveals that simultaneous convergence in a pair of Lebesgue spaces may be achieved.)
By the bilinear embedding theorem [22, Theorem 1.1] on L? x L? we conclude that (an )nEN

a Cauchy sequence in L?(R? x (0,00)). Therefore it is Cauchy in § = 5 := L*(R? x (0, M))
for every fixed M > 0. Consequently, there exists U € § such that fo — Vin $ as n — oo.
At the same time we know that the semigroup (T f)¢~o is contractive on L?(R%), which implies
that f;? — fA in $ as n — oo. Here we use that we work on R? x (0, M) instead of working
on R% x (0, 00) straight away. Hence (fA) nen 18 a Cauchy sequence in H! (Rd x (0, M)) By
using completeness of H 1 the fact that convergence in H I implies convergence in $ and, once
agaln that fn — fA in 55 we conclude that fn — fA in H! (Rd x (0, M)) In particular,

\Y fn —Vf f4 in $. Now a standard theorem provides the existence of an increasing sequence
of positive integers (ny)ren so that

y fa = 1
a.e. (z,t) e R* x (0, M) : r _ as k — o0. (6.5)
Vs = VA

Of course, we can analogously find g, h, € C°(RY) and arrange that (&3] also holds (for
the same subsequence) for (g, B) and (h,C). Now use that

M
[ [T 1720 [Tha] dzdt 5 fal Lol ol

apply (6.3), Fatou’s lemma and the fact that f,, — f in L?(R?) and the same for g, h. Since
the implied constants do not depend on M, we may finally send M — oo and complete the
proof of Theorem [Tl for f € LP N L% g LYNL? and h € L" N L?. O

Lemma 6.1. Suppose that the numbers p1,...,pn, > 1 are related by

1 1

— . +—=1

p1 Pn
Then for every sequence f1,...,f, > 0 we have

n

min Z(ajf]) ;at, ..., an >0, Ha]—l le/p]f-.

Jj=1
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Proof. The lemma follows from Young’s inequality and, on the other hand, the choice of

n 1 1/p;
(Hk:l pk/pk fk)
p;/Pj fj

aj; =

which confirms that the minimum is actually attained. O

Let us finally prove that the assumptions (%) of Theorem [[T] pertaining to the case 2 = R?,
are indeed milder than A, B,C € Amax{pﬂm}(Rd), as indicated in the formulation of Theorem
[LIl As a matter of fact, this is a quick consequence of Lemma

Corollary 6.2. Let p,q,r € (1,00) be such that 1/p+1/q+1/r = 1. If A is max{p,q,7}-
elliptic, then A is t-elliptic for any t € {p,q,r,1 4+ p/q,1+ q/p}.

Proof. This follows from Lemma and the fact that Ay(A) is invariant under conjugation
of t and, as a function of ¢, decreases on [2, c0). O

The proof of Theorem [[L]] for Q = R? is now complete.

7. PROOF OF THEOREM [I.1] FOR GENERAL 2

For the sake of simplifying the notation, we will only prove the theorem in the case when
% =V =W . The proof of the general case is exactly the same. Consequently, we will again
omit writing %, ,# in the notation, just like we did in Section fl We will occasionally
abbreviate A = (4, B, C).

We first remark that in order to pass from R to arbitrary open sets there, we cannot merely
imitate Section [6l The reason is explained in [2I] Section 1.4|. Instead, here we closely follow
[21], adapting the argument there to the current trilinear context. Hence in this section we
will always assume that Q C R is open and % is one of the subspaces of Section

We first recall a basic result on LP extensions of semigroups (TtA)t>0.

Proposition 7.1. |21, Lemma 17| Let s > 2 and A € A4(Q?). There ezists 9 = 9(s) € (0,7/2)
such that (TtA)t>0 for any p € [s', s] extends to a semigroup which is analytic and contractive
in L®(Q) in the cone {z € C\ {0}; |arg z| < 9}. We denote the negative generator of (T{)¢=o

on L¥ by Lff).
Let us start with a reduction in the spirit of |21, Section 6.1].

Proposition 7.2. Suppose that A, B,C,p,q,r are as in the formulation of Theorem [I1 and
X = X(u,v,w) as in Theorem [ Assume that

[ 1Vel19elnl < Re [ (0,% (8.8, Lat +0,% (. 61) Lug + 0u% (.8.5) Let) - (T.1)
Q Q

for £ € D(L4), g € D(Lp), h € D(L¢) such that £,g,h, Laf, Lpg, Lch € (LPNLY NL7)(Q).
Then the statement of Theorem [ 1l holds.

Proof. By symmetry it is enough to prove Theorem [Tl for p > ¢q. Let f,g,h € (Lp NLY N
L")(£2). This intersection is contained in LY (cf. the end of the proof of Lemma [(.0).
Define «: [0,00) — C? by
Yt = /7(75) = (TtAfv EBgv z:‘/ch)
and €: [0,00) — [0,00) by

(1) = /Q ().
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Recall that Ay (A) = Ap(A). Theorem B (B) and Proposition [l imply that & is well
defined, continuous on [0, 00), differentiable on (0, 00) with a continuous derivative and

—cE"(t):2Re/Q

see [22] Proposition 4.3] or [2I, Section 6.1]. Since & is nonnegative and v(0) = (f,g,h), we
have, by Theorem 1] (@),

(0.X(W) LT f +0,X(W)LET g + 0,X (LT D) (7:2)

- / £/(t)dt < £(0) = / X(f,9.0) < 1712+ gll2 + AL (7.3)
0 Q

Analyticity of the semigroups yields T/ f € @(Lff)) N @(Lff/)) N D(Lg)), and the same for
(9, B) and (h,C). By consistency of the semigroups and Holder’s inequality, we have

D(LY) n DL’ nD(LY) € DLY) €

and the same for B, C. Therefore we may apply (1)) with (f,g,h) = (TtAf, TBg, TEh) = .
Together with (7Z.2)) and (Z.3]) we then obtain

| [ 9T [Tl [ dde < £+ Nl + Al

Using again Lemma completes the proof of Theorem [Tl for f,g,h € (LP N L’ n L™)(9).

In order to pass to f € LPNL? g€ LINL% and h € L" N L?, we argue just as in Section [6.T],
that is, by considering triples from C£°(£2), only replacing [22, Theorem 1.1] by [2I, Theorem
2]. O

We will thus focus on proving (ZI]). Given functions f, g, h, denote

A%)(£,8,h) = Re /

| ((0%)(5,.) Lat + (%) (£,81) Lpg + (0u) (£,8,2) Lon).

(7.4)
Proving (1)) thus means proving

[ 1vel Vel £ Z ()t (7.5)
for f € D(L4), g € D(Lp), h € D(L¢) such that £,g,h, Laf, Lpg, Lch € (LP NLP NL")(Q).

7.0. Scheme of the proof of (TIl). Our plan is to start with the right-hand side of (Z1J),
integrate by parts in the sense of (LL6), arrive at the (generalized) Hessian form of X, and
finally use convexity properties of X (Theorem B.I]). When doing so we will encounter several
technical obstacles which we will tackle one by one, each time by approximating the integrand
with an adequately constructed sequence of functions. As said before, our inspiration for this
part of the paper is [21].

7.1. First approximation. In order to apply integration by parts (6] to the right-hand
side of (1), we must have (0,%X)(f,g,h) € % and the same for 9,%,0,X. In particular,
these functions should belong to H'(£2). Moreover, we would like to apply the chain rule to
V[(0.%)(f,g,h)] and obtain the Hessian matrix of X. Based on standard results regarding
the chain rule for Sobolev functions, we would for that purpose need V, ,.,X to be of class
C'. Hence we first replace X by its smooth version.

Let ¢, be as in Section For the reasons just explained, one could try to replace S (%)
by S (X % ) and then terminate the approximation by sending v — 0.
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7.2. Second approximation. We want to integrate by parts as in (LG), but we still cannot
prove that 0y 4, (X * ¢, )(f,g,h) € %. The problem is that 0y, (X * ¢,)(f,g,h) is not a
Lipschitz function; see [2I], proof of Lemma 19| or [34) Lemma 4] cited there. In order to fix
this, we multiply X * ¢, by compactly supported smooth functions which are identically equal
to 1 on gradually larger sets.

Thus, choose a radial function 1) € C2°(C?) such that 1) > 0, % = 1 on {|w| < 3} and ¢ =0
on {|w| > 4}. For n € N define ¢, (w) = ¥(w/n). We try to consider the flow

o(/(ﬂ)n ' (% * (1011)) (f,g, h)

and then send n — oo and v — 0.

7.3. Third approximation. As explained earlier and demonstrated in the proof of the case
Q = R? (Section []), the gist of our method is the (global) quantitative generalized convewity
— that is, lower estimates of generalized Hessians — of X and its approximations. For X, this
convexity is made explicit in Theorem B.1] f@). In case of X%, we have a very similar estimate
in Corollary 7 f@). However, if we pass to ¢, - (X*, ), then we quickly see that in the domain
where 1), is not (locally) constant, which is {3n < |w| < 4n}, this estimate might break. This
problem was already encountered in [2]] where we considered a two-variable function @ instead
of X. There we solved it by adding to 1, - (Q * ¢,) a perturbation comprising power function
in several variables and a correction factor (v972). The size of that correction factor was
determined on the basis of upper L™ estimates of the Hessian of ¥, - (Q * ¢, for |w| ~ n, see
21 (34)]

However, as said before, in [2I] we dealt with a different Bellman function. That is, working
with X calls for a new set of estimates. Assessing the magnitude of HD2 [thn - (X % p,)] HOO for
|w| ~ n requires some effort. We do that next and summarize the outcome in Corollary [77

Let sy := max{s,0} denote the positive part of the real number s.

Lemma 7.3. Let v € (0,1] and a € R. Denote ®, := F, @ 1 ® 1, that is, ®, : C*> — [0, 00)
acts as @o(u,v,w) = |u|®. If a > =2 (so that ®, € L}, ) then for w = (u,v,w) € C* we have

[(Pa % pp) (W) < v+ Ju|.
If 2< B <0and Vg :=F ®Fg®1, then
(T500) ()| S 07 (Jul +1).
Proof. The proof is an adaptation of the proof of |21, Lemma 14]. Let N = 3. Then we have

/N [ |y (u —u',y — ) du' dy’
C
:V—2/|u/|a V—2(N—1)/ 0 u—u' y—vy dy' | du’
C CN-1 14 ’ 14
o
:1/‘2/ ]u’]a/ <p<u “ ,z/> dz’ du/
C CcN-1 14

— 1/0‘/ ‘u”|a/ o (u/v —u",2") dz’' du”
{lu"—u/v|<1} {lz'[<1}

<v® ”(PHOO | Benv-1(0, 1)’/ ‘uu‘a du”.
{|u""—u/v|<1}

Denote the last integral by I, (u/v). We analyze it depending on the sign of a.
If =2 < a <0, then we clearly have

lim I,(u) = 0.

|| —o00
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Therefore in this case I, is a bounded function on C, that is, I,(u/v) <1.
If @ > 0, then

L@%a [ (al"+1) du S af 1
Be(u,1)
Therefore v*I,(u/v) < |ul®* + v®, as claimed.

Regarding the second part of the proof,

/ |U/||U/|B%(u—u',v—v’,w—w’)du’dv’dw’
(CS
/ / /
:/ o [ [ (B ) ] awa
CN-2 v v v
! o
ot [ [ e (S ) d
—2 14 14
< (I// |u//|du//> (Vﬁ/ |U//|B d’U”) H(10||OO|B({jV_2(07 1)|
{lw"—u/v|<1} {|v"—v/v|<1}

The already completed part of the proof shows that the we can continue as

S vli(u/v) - VP Ig(u/v) < (Ju] + v)vP. O

Remark 7.4. Upon obvious changes of the lemma’s modification, the above proof would
clearly work for any N € N\{1}, not only N = 3.

The next result is modelled after [2Il Lemma 14| and the estimate [2I], (34)] derived from
it. Its gradient estimates complement those of Corollary [4.7]

Until the end of this section we will assume that p,q,r € (1,00) are such that
1/p+1/qg+1/r =1 (i.e., that the exponents satisfy the Holder scaling) and p > ¢. Given a
triple of such (p, q,r), we will denote

m :=min{q/p + 1,7}

M := max{p,r}. (7.6)

Corollary 7.5. Let X be as in Theorem 31 Take v € (0,1]. Then for every w € C? we have
(1) [(X @) ()] S uP +vI+w' +1,
(it) |D(X % ) ()] < Jw|™ ! + oM
(iii) |D*(X % @) (w)| S v 2 (JwM =2 + |w| + 1)
The implied constants depend on p,q,r, A, B,C and their x-ellipticity constants arising from
the assumption (%), but not on w,v. The constants in (i) and [@d) may also depend on d.

Proof. Ttem (d) follows from Corollary E.7 (@).
Let us prove (). Recalling the convention from Section 2:2] we have

|D*(% % ) (w Z\D (X pu) ()]
7,k=1
Z/ |D5.%| (v) e (w — y) dy
7,k=1

/\D23€| Y (w —y) dy

= (|D*%] % ¢y) (w).
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We justify the second estimate above as in [22 Section 5.1|, [2I Section 5.2| or [19, Section
5]. Now use, consecutively, Proposition 3] and Lemma [73] to arrive at

(ID*%] % ¢y) () < v 9P (w+1)
+ <Vp/q + up/q) + (Vp—2 + up—2)
i <,/q/p n Vq/p) I (,/q—2 I V(q—2)+> i <,/1(1—2/p) n Vq(1—2/p)> L (vt

i (,/—2 i W(r—2>+) i <,,r<1—2/p> i Wr(l—z/m) + (v +w).
By taking into account that 0 < v < 1, we simplify this through Lemma as
(|D*%| % ¢y) (w) < pidart=2 | M=2 = (=a/P) (1) 4 1),
Since ¢/p < q(1/p+ 1/r) = ¢ — 1, we have min{q,r,q/p + 1} = m, which settles ().
We conclude by proving (). Let j € {1,...,2N}. Since X o Wg% and ¢, o Wg% are even
functions in each of the variables in R, the function (X ¢, ) o Wi } also has this property, so
D;(X % ¢,)(0) = 0. (7.7)
Hence, by item (zzd) and the mean value theorem, if |w| < v < 1 we get
1D (X %) (w)] < max | D*(X % ) ()| |w] S v |w] < o™

By Corollary 7] @) and Lemma 5.4 if |w| > v we get
D (X % ¢,)(w)] S It 4 frintart=1,
Recalling that ¢ > ¢/p + 1, we complete the proof of (). O

Remark 7.6. An important property required for R, ,, in [2I] was that
Fel’nL?! =  (DR,,)(F)el’ +L7. (7.8)

It was needed in [2], (37)], namely, to justify the use of the Lebesgue dominated convergence
theorem there, for which one needed the integrand to be in L' uniformly with respect to n,
and to this end one applied the Holder’s inequality. In order to achieve the above property,
one may pose the following question: if F' € LP, for which v do we necessarily have |F|7 € Lr'?
Of course, the (unique) answer is v = p — 1. Therefore we achieve (.8]) if we prove

(DR ) (@)] S P+ ]2
This is precisely [2I, Theorem 16 (iv)]. It follows (in part) from
1D(Q ) ()| S wlP ™+ |w] T (7.9)

which is |21, Lemma 14 (ii)].
Trying to repeat the argument from [2I] in the current (trilinear) setting, we would thus
probably like to have the estimate

D * ) (@)] S |wlP ™+ w77 + w7
Instead, Corollary () gives
ID(X * ) (@) S [P~ 4 |w] 9P + o] (7.10)

Yet in spite of some discrepancy at the first glance, the estimate (I0]) is consistent with
(79), because when 1/p+1/q =1 (which was the case in [21], but not here), we exactly have
q/p =q— 1. So we seem to be on the right path.

An estimate like (ZI0)), however, permits the implication

FeIl’PnLINL = [DExg)](F)el’ +LP+L".
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For reasons hinted at here and which will become completely apparent later, see Section [7.0]
we will initially assume that F' = (f,g,h) € LP N LP' N L". Note that, by the end of the proof
of Lemma and an interpolation of Lebesgue spaces, this implies F' € LY. To reach the
class of f, g, h as stated in the formulation of Theorem [[LT] we will then apply approximation
arguments.

The next estimate has its roots in |21} (34)].
Corollary 7.7. If |w| ~ n for some n € N, then for any v € (0,1] we have
D [t (X% 00)] (W)] S w7
| D? [ty - (X% )] ()] S ™ M2
Proof. For both inequalities we use the Leibniz rule. Regarding the first-order derivatives,
1D [n - (X% @) S |thn - D(X 5 @) + Dt - (X% 01
S ID@E )|+ 2 X5 .

Now apply Corollary (), ().

Regarding the second-order derivatives,
| D? [t (X% 00)]| S [ - DXX 5 00)| + | Dt - D(X 5 20)| + | D>y - (X % 00))|
< 1D X 0)| + TIDE *0)| + % )
Now apply Corollary O

Now we seem to be in a position to fix the problem described at the beginning of this section
(Section [[3). Following [21], we try by adding to v, - (X % ¢,) a function which is:

e A-convex everywhere;
e strictly A-convex for |w| ~ n, to the extent sufficient to compensate for the lack of
convexity of ¥, - (X * ¢, ) there.

Based on the analysis leading to Corollary [[7] and on Lemma F6 we think of adding the
function =2 Py (u,v,w), where m and M are as in (Z.6) and Py is as in (&5). Therefore
at this stage our candidate is

Un - (X x@,) + V™ 2Py

By this we mean that we want to consider the flow
(- (X% py) + " 2Py) (£,8,h)

and then send n — oo and v — 0.

7.4. Fourth (and final) approximation. In order to perform integration by parts, we need
properties akin to [2I, Theorem 16]. We see that the perturbation ™2 P, is still not sufficient
for that. For example, its second-order derivatives are not in L°°, its gradient and Hessian do
not converge to the gradient and, respectively, Hessian of X % ¢, as n — oo, and so on.
Again we resort to [2I] for a hint on how to resolve this. Namely, we try to replace
the perturbation Pp; by its smooth tamed version, as follows. This section will serve as a
preparation for that step, while the actual construction will then be made in Section

Given a > 1 define
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Observe that D, o Dy, = Dy, and that D, is continuously differentiable on [0, 00) with

®;<t)=a{ . SR
For s >2,n €N, e>0and N € N define the function F ,, . by
Fonelw) = nsD% <‘%‘2> weCh.
Explicitly,
n=E|w|s+e L w| <
Fomelw) = % 2 f? — <s —;— £ 1> el >

Let Ay, ..., Ay be accretive matrices on Q C RY. Write A = (A1,...,Ay). Suppose that
Ag(A) > 0 and let ¢ = ¢(s,A,N) > 0 be any constant fitting Lemma Note that the
dependence of ¢ on A is limited to Ags(A) and A(A).

By continuity of A;(A) in ¢ we have Az (A) > 0 for sufficiently small € > 0. Choose and
fix such an e > 0. In analogy with ([X5) we then define function P, . : C¥ — [0,00) by

N
Pome(ut,...;un) = Fgpe(ur,...,un)+ cZ?s,n7E(uj).
j=1
Define the set ©,, C CV by

N
On = {|(ur,...,un)| = n}uU [ J{lu| = n}.

j=1
The next proposition is based on |21l Proposition 12].
Proposition 7.8. Under the above assumptions on A, s, e, we have:
(i) Psne € CHCN)YNCHCN\ ©,) for all n € N. Moreover,
DPg e — 0 pointwise in ch,

D21P57n,€ — 0 pointwise in (CN\ U Oy
keN

as n — 0o.
(ii) Psne is A-convex in CN\ O, for alln € N. Moreover, for alln € N, X = (X1,...,Xn)
with X; € C4, and u € CN \ ©,, with |u| > n, we have

Hp | Jus X] = (s +e)n A X2
(iii) There exists C > 0 that does not depend on n such that for all n € N we have
[(DPs ) (w)| < Clwl™",  Vw e CV,
|(D*Pyne)(w)| < Clwl*2, Ywe CN\ O,
(iv) For every n € N there exists C'(n) > 0 such that
|(DPsne)(w)| < C(n)w|, VweCN.
(v) For all n € N we have |D*P,,, .| € L>(CV \ ©,,).



TRILINEAR EMBEDDING FOR DIVERGENCE-FORM OPERATORS 37

Proof. Ttem (i) holds since, fixing u = (uq,...,uy), for n large enough (n > |u|) we have
N
Pome(w) =n~ ([ulF= 4 ey ™+ | (7.11)
j=1

where the term in the parentheses is clearly independent of n.

We now prove item (). Suppose first that |u| < n; then |u;| < n for j =1,..., N. In this
case (TII) holds, therefore Pg,, - (u) = n = Psic(u) for all u € CV \ ©,, and the A-convexity
follows from Lemma

Suppose now that |u| > n. Then

N
s+e s+¢
Pome(u) = ——n*"2|ul* + <1 - > n®+c E Fome(uj).
J=1

2 2

Therefore, by [22] (5.7)],

N N
HE [ X]=(s+en* 2 Re (4;X;, X;) +¢ Y HY [ug; X

s,n,e

Jj=1 J=1

N
> (s + ) 2AA) X[ + e Hy! i X;).

8,M,€

=
Since
A
A, o nT HE [ui X5l o5yl <
Hy' o uy; X5 =
Fsn,e S+ € 5—9 Aj
— T HE i XG5 fuyl >

and Agy-(A) > 0, we deduce from [22] Proposition 5.8 and Corollary 5.16| that H;?n ugs X5] >

0 for every j € {1,..., N}, which finishes the proof of item ({).
Item (@) follows from the estimate

n—s’w‘s—i-s—l . ’w‘gn
[DF s (W) S ’ ’

n5=2|w| Cw| = n (7.12)

< Jwl*™

and similarly for second-order derivatives.

Item (V) likewise follows from (ZI2)).

Item (@) follows by noting that outside a ball in CN, the function Fsne is defined as
Alw|? 4+ B for some constants A, B. O

Now we pass to the estimates for Py, * ¢,. Since Py, . € Cl((CN) and its second-order
partial derivatives exist on CV \ ©,, and extend to a locally integrable function on CV, by
the ACL characterization of Sobolev spaces (see, for example, [59, Théoréme V, p. 57| or [46],
Theorem 11.45]) we have

D(:Ps,n,e * (-Pz/) = (DTs,n,s) * Py,

D2(fps,n,a * 901/) - (D2ips,n,a) * Qp.

The following statement closely resembles [21, Proposition 15|. For the reader’s convenience,
we give a complete proof (which to a significant extent uses Proposition [.g]).

(7.13)

Proposition 7.9. Assume the conditions on s, A, e as on page[38 and let v € (0,1).
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(i) We have
D (Pspe * ¢u) =0,
D*(Py e x o) — 0
pointwise in CN as n — oo.

(ii) The function Ps ¢+, is A-conver in CN. Moreover, for alln € N, X = (X1,..., Xn)
with X; € C4, and all w € CN with |w| > 2n,

Hp o [0 X > (s +e)n 2 A(A) [ X
(i) There exists C' > 0 that does not depend on n and v such that for any § < 2 we have
D@ e * 0)(w)] < C (™ + oY), WweCY, VneN.
(iv) For every n € N there exists C(n) > 0 (that does not depend on v) such that
D(Pame *00) @) < C)w|, Ve TV,
(v) We have | D*(Ps e ¢y)| € L®(CN) with

1D* (@m0l < €
for some C > 0 that does not depend on v.

Proof. Ttem (i) follows by combining (Z.I3]), Proposition [[.8 (i) and (i) with the dominated
convergence theorem.
Item (@) follows from (ZI3) and Proposition [Z.8 ().

By (ZI3) we have

A(z)

P enipy W3 X] = Hy'™ [w - w'; X, () du,

CN S5,1,€

for all z € Q, w € CY and X € (CHN. If we assume that |w| > 2n, since the support of
the integrand is contained in Bewn(0,7), we have |w — w'| > 2n — v > n. Therefore we may
estimate the integrand by means of Proposition [[.8] (i) almost everywhere on Ben (0, ) and
thus prove item ().

Let us address item (). We proceed much as in the proof of Corollary ). First
consider |w| < 1. By smoothness and evenness properties of P, o * ¢y,

D(Py e *0,)(0) = 0. (7.14)

Hence, the second identity in (ZI3]), the second estimate of Proposition [(.8] (i) and the mean
value theorem imply

|D(Ps e *u)(w)| < Clw| < C’|w|§_1, Viw| <1, VneN.

Now take |w| > 1. From the first identity in (ZI3]), the first estimate of Proposition [.8 (i)
and Lemma [7.3] we get
D(Pane %) (@) < Clo*™.

Thus we proved ().
Finally, item (iv)) follows from item (%), (7.I4) and the mean value theorem. O
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7.5. The sequence X,, ,. Here we finally present the function that will be the backbone of
our heat-flow process. We start by summarizing the assumptions.

Let p,q,r € (1,00) satisfy 1/p+ 1/¢+ 1/r = 1 and p > ¢q. Let M, m be as in (0.
Furthermore, take an open set Q C R? and A, B,C € Ay (). Write A = (A, B,C). Choose
e > 0 such that we also have A, B,C € Apr4:(Q).

We will apply the results from Section [[4] with N = 3 and s = M. Since ¢ will stay fixed
throughout the process, for the sake of transparency we will drop it from the indices. Thus
we will write just Ppr,,, instead of Pas . c.

The final stage of our construction is the function

Xny =tn (Xxpy)+ CVm_z({PM,n * Q)

with C > 0 to be defined in the following theorem. The latter is a “three-variable counterpart”
of |21, Theorem 16| and the function X,, , is the analogue of R, , from [21].

Theorem 7.10. Let v € (0,1]. There exists C > 0, depending on ¥, p,q,r, A and the x-
ellipticity constants stipulated in Theorem [I1], but not depending on v or n, such that X, is
A-convex in C? for all n € N. Moreover, the following statements hold.

(i) We have
DX, = D(X x¢,),
D*%,, — D*(X *¢,)
pointwise in C> as n — oo.
(ii) For any n € N there exists C = C(n,v, C) > 0 such that
|(D%,,) ()] < Clul, Vi € CP.
(iii) There exists C > 0 that does not depend on n such that
(DXy) ()] < CV™ 2 (o™ + |w[M )
forallw e C3, neN and v € (0,1].
(iv) For anyn € N and v > 0 we have
(0aXn)(0,v,w) = (0pX,,0)(u,0,w) = (0pXn,)(u,v,0) =0,
for all u,v,w € C.
(v) |D?%X,,,| € L>(C3).
Proof. We address the statements of the theorem one by one.

e Let us first prove the A-convexity in the region {|w| < 3n} U {|w| > 4n}. It follows from
the A-convexity of X % ¢, and Ppsp * ¢,. Indeed, from Corollary {7 (@) we have

HOPOD 0 X] 2 — X2,

By combining this with Proposition (i) we get, for sufficiently large C,
HOPOW 0 X] 2 [Com (M + e)nM 2N (A) - o] X2,

Since v € (0,1] and m — 2 < 0 we thus get

HAPO 4 x] 2 [C(M +2)n™2A\(A) — 1] v|X ]2

~

Thus we see that this quantity is positive if C is large enough.
In order to achieve A-convexity in the region {3n < |w| < 4n}, we choose C large enough
and combine Corollary [[.7] with the second part of Proposition ().

e Item (f) is a trivial consequence of Proposition [L.9] (fl) and the definition of 1, - (X * ¢,).
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e From (7)) and the fact that ¢, = 1 in a neighbourhood of 0, we conclude that
(D [tn - (X 9,)])(0) = 0.
Hence, by the mean value theorem and the fact that ¥, - (X * ¢,) € C2°(C3), we get
(D [¢hn - (X5 pu)])(w)] < Cv,n) w].
Item () follows from here and Proposition ().

e In order to prove (i) we separately estimate |D [1), - (X % ¢,)] (w)| and |D (Parn * ) |-
The estimate of |D [1)y, - (X * ¢, )] (w)| follows by Corollary (@) (for |w| & [3n,4n], since
D1, = 0 there) and Corollary [I7] (for |w| € [3n,4n]).

On the other hand, the estimate of |D (Pas, * ¢,) | is Proposition [T (i), used with s = M
and §=m.

e To prove item ([vl) just observe that X, , is smooth and even in each of the variables,
because both X * ¢, and Py, * ¢, have this property.

e Item (@) follows from Proposition (@) and the fact that 1, - (X x ¢,) € C3(C?). O

As a consequence of Theorem [10] items (v)) and (@), we have the following invariance
result, which is modelled after (and proven exactly as) |21, Lemma 19].

Lemma 7.11. If f,g,h € % then 0,%,, (£,g,h) € %, and the same for 0,%X,, and 0%, .

7.6. Completion of the proof of Theorem [I.Jl Recall that we need to prove (H). So
take f,g,h € % such that £f,g,h, Laf, Lpg, Lch € (Lp NLF N L’")(Q). As noted before, this
intersection is contained in L94.

Recalling the notation (74)), we will first prove that

L(@)(E.gm) = im lim L (X)(E g0, (7.15)

Let us justify (CIZ). First consider the limit as n — oco. We want to use the Lebesgue
dominated convergence theorem. Thus we must prove that for all n € N, the integrands in

&(/(}:n,u)(fv g; h) = Re /Q ((&L%rz,u) (f7 g, h) LAf"i_(av%n,u) (f7 g, h) LBg""(aw%n,u) (fa g, h) LCh)
(7.16)

admit a majorant which lies in L'(Q) and is independent of n. It is enough to treat the first
summand, as the other two can be estimated in exactly the same manner.
By Theorem [ZI0 (i) we have, with w = (£, g,h),
(OuXny) (£,8,0) Laf| S |w[P™ [Laf] + [w]VP [Laf] + |w[" 7" |Laf].

(We omitted copying from Theorem [.I0] (i) the power of v, since at this stage we consider
it as constant.) The above majorant clearly does not depend on n. We claim that it belongs
to L'. Indeed, use that Laf € LP N L” N L" and that |w| € LP N LIN L". Tt then follows that

WP LAt + || VP |Laf| + w|" "  |[Laf| € P - LP + LP - LP + L7 LT,
which by the Holder’s inequality belongs to L'. Thus, by Theorem @), we proved
lim Z(Xnw)(£,g.0) = L(X*0)(£,g:h). (7.17)
Now let us take the limit as v \, 0. We argue as before, just that now the adequate estimates

are provided by Corollary [5] ({). From the fact that X € C*(C?) and the Lebesgue dominated
convergence theorem we thus deduce that

Ax*,)(t,8,h) = L(X)(£,g.h). (7.18)

lim
v\ 0

The combination of (ZI8) and (ZI7) returns (ZID]).
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By Lemma [Z.T1] we can integrate by parts the integral in (.I0) and, from the chain rule
for the composition of smooth functions with vector-valued Sobolev functions, deduce as in
[22, Corollary 4.2] that

2Re / <au%n,l/ (f, g, h) LAf + a’l}%nﬂ/ (f, g, h) LBg —+ 8111%7171/ (f7 g, h) Lch)
/ HY f 9 [Ws1 (£,8,0); W34 (V£, Vg, Vh)],
so we merge this with (Z.I7) into

2 (X xp)(f,g0) = lim [ HEPO Wy (£,6,0); Wsa (VE, Vg, VR)].  (7.19)

n—oo 9]

By Theorem [ZI0} the function X, is A-convex in C3, so the integrand on the right-hand
side of (ZI9) is nonnegative for all n € N. Hence, by (ZI9), Fatou’s lemma and Theorem [Z.10]
(@), followed by Corollary L7 (@),

2. (X %p,)(f,g 0 /HABC (W31 (£f,g,h);Ws 4 (VE, Vg, Vh)]

> /Q V|| Vel - v),

for all v € (0,1), where the implied constant may depend on p,q,r, A, B,C and their *-
ellipticity constants alluded to in Theorem [[I] but not on v. The desired inequality (Z1I) now

follows from (ZI8)).

7.7. Growth of the embedding constants. Here we make more explicit the behaviour of
the embedding constants appearing in Theorem [L.T1

Corollary 7.12. Under the assumptions of Theorem [ 1], when p > q, the embedding constant

in (L8 can be estimated as
1/p 1/q 1r
<G) G C)
p q r

Here D, E are parameters of the function X from Section 5], with D chosen specifically as in
B8). In particular, while the constant E in general depends on the choice of the matriz C,
the constant D does not.

If C = I, the constant stays bounded when considering the triple (p — e,q + &,r(g)) with
conjugate exponents p,q and sending € — 0, as described in Section [LA More precisely, in
the limit € — 0 the constants get majorized by

D4
< —
~ pl/qu/q
Proof. The statement follows from Proposition [0.7] and the “polarization trick” (see the way
Lemma [6.1] was used on pages 27l and [B1]). Choosing D as in (0.8]) gives va1 D — g — g = 1.
Note that just the last factor depends on r. And since in the case of C = [ we saw

(Proposition [5.7) that E stays bounded as r — oo, we proved the last part, too, as in this
situation the rightmost term disappears with r — co. U

Lemma 7.13. Let Q, %,V , ¥ ,p,q,v, A, B,C, f,q,h be as in the formulation of Theorem[I1l.
Then for every s > 1 we have

| T[Tl [rn] azae < 51 fl ol 2]
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The tmplied embedding constants only depend on p,q,r and x-ellipticity constants of A, B,C
alluded to in the assumptions.

Proof. Change the variable by st = ' and apply Proposition (5.7 and Corollary O

8. PrROOF OF THEOREM [L.7]

In this section we prove Theorem [[.7] The proof consists of the following principal elements:
dualization (Proposition B.0);

Littlewood—Paley decomposition (Section B2.2]);

subordination to the imaginary powers of Ly (Section B.I.2);

holomorphic functional calculus for L4 [21, Theorem 3|;

trilinear embedding (Theorem [[]) with control of the embedding constants for (A4, B, 0C')
in terms of 6 > 0 (Corollary [.12)).

We first either review or create anew some necessary tools.

8.1. Preliminaries. Fix A € A(f2). Recall that for simplicity we assume that L4 is injective
in L?(Q). We will systematically use the holomorphic functional calculus for injective sectorial
operators on Banach spaces, see [49] [26], 4T].

8.1.1. Abstract Littlewood-Paley decomposition. For every a > 0 define
VYa(2) = 2%€7%, ¢a(2) := L /OOTZ) (SZ)E Rez >0
R N |

A rapid calculation shows that for o € N we have

a—1 4
Z TZ) S Ll
7=0 7=0 J:
It follows that on L?(£2) we have
_ a—1 .
tLaY TS
o(tLg) = E tLA E %, Va € N, (8.2)
§=0 =0 ’

If A is x-elliptic, then, by [2I], the identity holds true in LX(2).
The next result can be referred to as the Calderdn reproducing formula, see [8, Proposition
2.11] for a similar version.

Lemma 8.1. Let x € (1,+00). Suppose that A is x-elliptic. Then we have

o limy dpa(tLa)f = f in LX(1),
o limypoo ¢a(tLa)f =0 in LX(Q),

for every o> 0 and f € LX(Q).

Proof. By [21] the operator L4 has bounded H*-calculus of angle ¥, < 7/2 in LX(Q2). For
every ¥ € [0,7/2) we have ¢, € H*(Sy). Therefore, for 0 < e < 7/2 — 9,

Sup IPatLA\ S lballes,, ,.) < o (8.3)

Also, for all z € C, we have

ds

1 ! a,—zs 2
alt2) =1 = s [ (s S
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yielding
lim ¢ (tz) =1
lim ¢ (tz)

tliglo da(tz) = 0.

Now the lemma follows from a well-known convergence lemma due to A. McIntosh [49]; see
[26, Lemma 2.1], |2 Theorem D] and [41] Proposition 5.4.1]. O

8.1.2. Mellin transform and Cowling’s subordination. Let m € L*(Ry, dA\/A). The Mellin
transform Mm of m is the Fourier transform of m o exp:

Mm(u) ::/ m()\))\_i“%, ueR.
0

If Mm belongs to L'(R), then we have the Mellin inversion formula

1 [T :
m(A) = — Mm(u)A"du, A > 0. (8.4)
Let A € A(Q) be x-elliptic. Then, as we remarked in Section [[L7.3] the operator L, has
bounded imaginary powers in LX(Q2) [2I] and we have the estimates ([LI7]).
Suppose now that m € L'(Ry, d\/)) is such that Mm € L'(R) and that the estimate

IMm(u)| < Ce™ vueR

holds for some C' > 0 and ¢ > #,. Then we can use (84) to extend m holomorphically
to Sy, 4 for small € > 0. Assuming the notation from the proof of Lemma B.Il we have
m € H*(Sy,4-). The McIntosh convergence lemma [49] that we already used in the proof of
Lemma [B1] together with (8.4]) shows that

1 [T ;
m(La) = — Mm(u) L du, (8.5)

7T—C)O

where the integral converges in the strong operator topology of B(LX(£2)).
For details and proofs (in the self-adjoint case) see [25] 50, [19].

We shall apply Cowling’s subordination to the functions 1,. Note that My, (u) = T'(a—iu)
for u € R, hence, by Stirling’s formula,

Mo (w)] < Co(1 + |u)*~V2e™H/2 4 e R. (8.6)
Therefore M), € L'(R), which shows that the inversion formula ([84]) applies with m = 1),

Fix A € A(Q) and o > 0. By (B3], for every f € L?(2) and t > 0 we have
+oo

1 o
YaltLa)f =~ / Vo] (u) L8 £ dlu, (87)
where the right-hand side should be interpreted as a Bochner integral that converges in L?((2).
Since both T and VT are L?-bounded, we may apply these operators to (87). Together
with 9o (2tL4) = 2°TAe (tL4), we then have subordination estimates

2 oo Ar1iu

LS| < % [ )] 1L £ du (33)
2a 400 )

VL f| < = [ pea(w)][VILE ] du (8.9)

almost everywhere in ).
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8.1.3. Modified trilinear embedding. The next result follows from Theorem [[1] and, at the
same time, extends it.

Proposition 8.2. Let Q C R? be an open set and let the spaces U,V , W be as in Section[L3.
Take p,q,r € (1,00) such that 1/p + 1/q + 1/r = 1. Suppose that the accretive matrices
A,B,C : Q — C™4 gre max{p, q,r}-elliptic. Write L4 = Law, Lp=Lpy and Lc = Lcy .
Let na;, 3 = 1,2,3, denote either v, with aj > 0, or ¢o; with aj € Ny. Then for every
fe(LPNL?)(Q), g€ (L1NL*)(Q) and h € (L™ N L?*)(Q) we have

/0 /Q!Vnal(tLA)f\\Vnaz(tLB)g\ Nz (tLo)h| dzdt S [ £l [lgllg 11, - (8.10)

When Q = R%, the same conclusion holds under milder assumptions, namely, (%) from page
[} The implied embedding constants only depend on o 23, p,q,r and x-ellipticity constants of
A, B, C alluded to in the theorem’s assumptions.

Proof. By using (8.I)) we reduce to prove (8I0) in the case when 7, is either ¢, with a > 0,
or e~*. For simplicity, we only prove the estimate

/0 /Q Va(tLa)f| [VTg| [TCR| dadt < (£, lgll, 121l (8.11)

the other cases can be proved similarly.
By using, consecutively, ([89]) and Theorem [[.T] we obtain

/ / Vo (tLa) fI | VTP g| |TE b dadt
0 Q

<o [ at) [ [ |T2Liys
[ penl [ [

+oo .
Salgll Il [ vl |2 1], du

and (8I1) follows by combining (8.6l with (LI7]). O

Recall that the estimate (ILI7)) was a consequence of [2I] and that, to the best of our
knowledge, in the generality considered here, no analogous results are available.

VTP g| |TF | dz dt du

8.1.4. Integration by parts. Let Q C RY be an open set and let % C H'(Q) be one of the
subspaces introduced in Section [[.3l For every e > 0 define ®. : C — C by the rule

Bo(z) = ————

T l4e2P T

Lemma 8.3. Let f € %. For every ¢ > 0 we have ®.(f) € % N L>®(Q), |P.(f)| < |f| and
IVO.(f) < 2|Vf|. Moreover, as e — 0 we get ®.(f) — f and VO(f) — V[, in both cases
almost everywhere on Q and in L?(52).

Proof. The function ®, is of class C'*™° and both ®. and its gradient are bounded on C.

When % = H'(Q), the lemma easily follows from the characterization of Sobolev spaces
in terms of absolute continuity on lines [64], Theorem 2.1.4], the chain rule for differentiable
functions and Lebesgue dominated convergence theorem. One can also apply directly to ®.(f)
a version of the chain rule for weak derivatives [64], Theorem 2.1.11| adapted to complex
functions.

When % is of the types (a) or (c) from Section [[3] all there is left to prove is that
®. € %. Consider a sequence (¢p)nen € CF(RNIL) converging to f in H'(Q). Then
®.(¢n) € CX(RNI) and the chain rule together with the Lebesgue dominated convergence
theorem show that ®.(¢,,) converges to ®.(f) in H'(Q), as n — co. O
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Lemma 8.4. Let p,q,r € (1,00) such that 1/p+1/q+1/r =1 and let A € A(Q) be p-elliptic.
Suppose that u € Dy(La) N Dy(La), ve X NLIQ) and w e % NL"(Q). Then

/ Lau-vw| < 2A </ V] [Vo ] +/ V| |Vl m) . (8.12)
Q Q Q
Suppose furthermore that
(V| (|w] [Vv| + o] [Vw|) € L1(Q). (8.13)
Then we have
/QLAu Cow = /Q (AVu, Vo) w + /Q (AVu, Vo) v. (8.14)

Proof. For € > 0 set v, = ®.(v) and w. = P.(w). Lemma B3] gives ve, w. € Z NL>(Q). It is
well known that the Leibniz rule holds in H! N L, see [37, Theorem 4.4]. This means that
vewe € HY(Q) N L (Q) and

V(vewe) = veVwe + w:-Vu, . (8.15)
We want to show a little bit more, namely, that
Vewe € U . (8.16)

If % = H'(Q), this has just been proved. Assume now that % is of type (c) from Section [[3l
We saw in the proof of Lemma B3] that, for some sequences (¢ )nen, (Vn)nen € C°(RAD),

D (pp) — P(v) .
B_ (1) — . (w) } in 7'(Q).

By Lemma and the Lebesgue dominated convergence theorem, it is from here not difficult
to see that ®.(¢,)®- (V) — Po(v)Pe(w) = vow, in HY(Q), as n — oo. This proves (B.I6]).
Since u € Do(L ), it follows from (L) and (8IF) that

/LAu-vgwaz/ (AVu,va>we+/ (AVu, V) ve. (8.17)
Q Q Q

By (L2]) and Lemma B3] the right-hand side of (8I7) is bounded by the right-hand side of
(BI2), uniformly in € > 0. By Lemma and the Lebesgue dominated convergence theorem,
the left-hand side of (8IT) converges to the left-hand side of (8I4]) as ¢ — 0.

Under the assumption (8I3]), the right-hand side of ([8I7) converges to the right-hand side
of (8I4), by Lemma and the Lebesgue dominated convergence theorem. O

Corollary 8.5. Let Q C R? be an open set and % C H'(Q) one of the closed subspaces
introduced in Section [ Take p,q,r € (1,00) such that 1/p+1/q+ 1/r =1. Let A € A(Q)
be max{p, q,7}-elliptic and oy, g,y = 0. Furthermore, fix f € (LPNL?)(Q), g € (LINL?*)(Q)
and h € (L™ N L?)(Q). Then with A := (A + AT)/2 and for almost every t > 0 we have

/Q o (LA oy (tL4)g - Tt (tEa ) — /Q Ltban (LL4) [ - oy (tL4)g - I (tLar )

—/Q%l (tLa)f - Latay(tLa)g -y (tLas)h

- 2/Q <Aswa1(tLA)f, Vo (tLA)g> Dy (t LA )h. (8.18)

Proof. By Proposition and Tonelli’s theorem, for almost every ¢t > 0 the function
’vwou (tLA)f‘ \V%(tLA*)h\ \%2 (tLA)g‘ + \V%z (tLA)g’ ‘vw'\/(tLA*)h’ ‘woq (tLA)f’
+ \V%l (tLA)f’ ’V%z (tLA)g’ W}’Y(tLA*)h’
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belongs to L'(Q). Now (BI8) follows integrating by parts each term in the left-hand side of
(BI8) by means of Lemma O

8.2. Proof of Theorem [1.7L

8.2.1. Step 1: Duality and density. As recalled in Section [[7.3] for every x € {p1,p2,q1,q2,7}
the semigroup (T/);~0 extends to an analytic and contractive semigroup on LX(f2) in a cone
of positive angle in C. It is well-known [63] and it can be easily proved by using functional
calculus [41, Example 3.4.6] that strong continuity (in particular, analyticity) together with

contractivity imply that the fractional power —Lﬁ for 5 € (0,1) generates an analytic and
contractive semigroup on LX(Q) for every x € {p1,p2,q1,q2,7}. These semigroups are consis-
tent, because they are subordinated to the consistent semigroups (T/);~, see [15} 62 B5]. An
approximation argument based on the above facts shows that Dg(Li) ND,y, (Li) N LX2(Q) is
dense in D, (Lﬁ) N LX2(§2) and the same for A replaced by A*. Here the domain of fractional
power is endowed with the graph norm, ||-||, + ||Li “|lx:- It also follows that the Hermitian
dual (Lﬁ*)* of Li* on LY (Q) coincides with Lﬁ on LX(Q).

In light of the considerations above, Theorem [[.7]is equivalent to the following statement.

Proposition 8.6. Under the assumptions of Theorem[L, for f € D,, (Li)ﬂ@g (Li)ﬂLm(Q),
g € Dy (L) N Do(L5) N L(Q) and h € D, (L5.) N Do(L.) we have

‘/ fgLi*hda:
Q

< ([l£4], tall + 151,

L], ) Ial,
q2

So in the continuation we focus on proving the above result.
8.2.2. Step 2: Littlewood-Paley decomposition. Fix a € N, a > 2. By Lemma R.1] we have

/QfgLﬁ—*hd:n:—/ooo/Q% <¢a(tLA)f-an(tLA)g-QSa(tLA*)Lﬁ*h) da dt.

Observe that the left-hand side above does not depend on «. Thus in principle we could have
just worked with a = 2. Still, we opted for keeping a generic «, in order to underline and
understand better its role.

It follows from the very definition of ¢, or ([82) that for M € A(Q) and w € L?*(Q2) we have

d 1

——gba(tLM)w =

% T Lvba—1(tLar)w.

(a—1)

Therefore, for the sake of proving Proposition we need to estimate three terms:
. / / Latbact(tLA)S - ba(tLa)g - bu(tLa ) Lo hda dt,
0o Ja

j. /0 /Q Latbac1(tLA)g - ba(tLa)f - bu(tLa ) Lo hdadt,

I3 ::/o /Qqﬁa(tLA)f-qﬁa(tLA)g-LA*zpa_l(tLA*)Li*hdxdt.

We shall show that the critical term is Is. We label it the resonant term, owing to its
resemblance to the equally named terms II(f, g) from [10].
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8.2.3. Estimating the terms Iy and Is. Below we provide details for the estimate of I; only,
because I can be treated similarly.

We expand ¢, (tLa) and ¢n(tLa-) by means of ([82) and reduce the estimate of I to
bounding from above a finite sum of double integrals of the type

/ / Latha1(tLA)f - Yp(tLa)g - ¢ (tLa-) L5, hdzdt, 0<j k<o — 1. (8.19)
0 Q

Now we can either 1) subordinate ¢;(tL4) and v (tLa~) to the imaginary powers and make
a reduction to the case k = j = 0, or 2) control each term separately, as we show below.
Observe that

Yot (tLA) f - 0 (tLa ) Lyeh = Ya—p 1 (tLA) LY f - i p(tLae ).

Hence in order to estimate (8I9)) it suffices to estimate terms of the type

/0 h /Q Litba g1 ((LAVLE f - (tLa)g - Tyas (L) da dt. (.20)

We now integrate by parts the inner integral by using the first part of Lemma with
u = qba_ﬁ_l(tLA)Lif, v = Yp(tLa)g and w = v, 5(tLa<)h, and we apply the trilinear
embedding from Proposition which gives the estimate

L] S N5 Flpllally, IR,

By using the very same arguments we also get |I3| < HLﬁqu2 [ £llpg L

Remark 8.7. At this level of generality, we cannot estimate I; (or I2) starting from (820
and using two vertical square functions of the type

“+00 9 dt 1/2
([T eeur ) a0

Indeed by [2I] the square functions are bounded, but for estimating the factor 1y (tL4)g in
([B20)) we either need the boundedness of the maximal heat semigroup on LX(Q2) for y-elliptic
matrices, or the uniform boundedness of the semigroups in L°°(€2) which, in our generality,
are respectively unknown and false.

8.2.4. Decomposing the resonant term I3. We expand ¢ (tL4) by means of (82) and integrate
by parts by means of Corollary In such a manner the estimate of I3 reduces to estimating
a finite number of terms of the type

Jl = /OO/ LAl/Jj(tLA)f . 1/Jk(tLA)g . 1/Ja_1(tLA*)Li*hdx dt
0 Q

Jo 1= / /szj(tLA)f . LAl/Jk(tLA)g . 1/Ja_1(tLA*)Li*hdx dt
0
and the term

s [ h | (AV6utL0)F, VTG ) vara (tLae) i hda .
0 Q

8.2.5. Estimating the terms Ji and Jo. We transfer the fractional power “from h to [

Lapj(tLa)f - e(tLa)g - Va1 (tLa-) L5 h
=t PL T (tLa) L f - e(tLA)g - Yot g1 (FLas)h
= i1 p(tLA) LS f - r(tLa)g - Lartasp_a(tLa-)h.
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We now proceed much as we did for I1: we integrate over {2, we integrate by parts by means
of the first part of Lemma and we apply Proposition This gives the estimate

1] SNLGS N llgllg, 1Al

A similar argument gives |Jo| < HLiquszHmHhHr.
8.2.6. The term J3. Write wa_l(tLA*)Lﬁ*h =t Pt p_1(tLa+)h. Lemma BT (ii) gives

(AV0u(tLa) . VouiEna) == [ 4 (AV6u(sL) . VoaLag) ds
— | (AT LA (L) . VG Lag) ds

+ /t - (AsV6a(sL0)f, VEaTarr(sLa)g) ds.

In accordance with this decomposition and (L2) we have |J3| < A(J} + J4), where
B= [ [ [ IV Eatas LA Foa(sLalel s a(tLas)b] dadst,
5= [T [T [ 19600V Eatars(SLalgl [ -s (L] dodis e
8.2.7. Estimating the term Ji. Writing t P L ato_1(sLa)f = (s/t)ﬁqba_ﬁ(sLA)Lﬁf 57! we get
= [ [T G) [ |FtacatsLa L] IVoatsagl lasss(eLa il S5
- [ ( | [ [9astotLa) 8] (90a(st LYol s -1 (L ] dt) ds.

Through the subordination to the imaginary powers (B.8), (89), we reduce the estimate of J;

to proving
/ §1 (/ A(vcrﬂfwﬁﬂ‘vﬁ@w
1 0

gg‘Lij{lLﬁpr LZ‘zg‘q‘LZ‘f’h

for all uy,u2,u3 € R and 0 < 8 < 1/r". In order to prove (82I)), just apply Lemma [[.T3]
This finishes the proof of Proposition and thus of Theorem [[.7 O

A* i
T Len

dx dt> ds
(8.21)

T
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