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Abstract

In the analysis of PDEs, regularity of often measured in terms of Sobolev, Hélder, Besov or
Lipschitz spaces, etc. However, sometimes a gain of regularity can also be expressed just in terms
of Lebesgue spaces, by passing from a singular setting to a less singular one. In this article we
will obtain a gain of integrability for weak solutions of the micropolar fluid equations using as
general framework Morrey spaces, which is a very useful language to study regularity in PDEs. An
interesting point is that the two variables of the micropolar fluid equations can be studied separately.
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1 Introduction

In this article we study some integrability results for weak solutions of the perturbed 3D micropolar
fluid equations given by the following system:

Ol = AT — (@- V)i —Vp+ IV AD

IV AG, div(f) = 0, (1.1)

In the previous equations « is the fluid velocity field, & is the field of microrotation representing
the angular velocity of the rotation of the fluid particles, p is the scalar pressure, the quantity
f represents some given divergence free external force and wy and &y are the initial data. The
perturbation @ € LYLS which appears in the first equation above in the term (7 - V)@ + (@ - V)@ is a
given divergence free vector field and the presence of this particular type of perturbation is inspired
by some applications (see [2] and [9, Section 12.6]) and it is linked to a previous work [4]. Of course,
if @ = @ = 0 this system reduces to the classical Navier-Stokes equations.

Micropolar equations were first introduced in 1966 by Eringen [5] and they have been recently
studied by many authors, see e.g. [], [7], [§], [L10] and the references there in. One very interesting
feature of the micropolar fluid system is that the variable & is not a divergence free vector field and
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this fact makes its study quite different from other systems of PDEs based on the Navier-Stokes
equations (such as the Magneto-Hydrodyamic equations for example).

The main result of this article (see Theorem below) states that, if we have some local control
of the variable @ in terms of parabolic Morrey spaces (see formula below for a definition of these
spaces), then we can deduce a local control for the variables # and & in terms of Lebesgue spaces.
Let us remark that Morrey spaces are generalization of Lebesgue spaces and they can contain quite
singular objects (see the books [II, [0l [15] for a detailed treatment of Morrey spaces) thus, this gain of
integrability can be seen as a gain of crypto-regularity as we pass from a singular framework to a less
singular framework (and this motivates the title of the article). To be more precise, recall that in the
setting of the 3D Navier-Stokes equations it is known that if we have some suitable local integrability
information then, following the work of Serrin [I2] in the case % + % < 1 with ¢ > 3 and Struwe [13]
and Takahashi [14] in the case %—i—% = 1 with ¢ > 3, it is possible to deduce a (usual) gain of regularity
in terms of Sobolev spaces. These results were generalized by O’Leary [11] to the framework of Morrey
spaces and it is shown there that a local gain of integrability implies, by the Serrin local regularity
theory (see [9, Chapter 13]), a gain of regularity. Note that, to the best of our knowledge, in the
setting of the perturbed equation (1.1 all the different results that constitute the Serrin theory are
not available, thus we will follow here the general spirit of this theory, but with some modifications.
Indeed, due to the structure of the system we will perform our study in two separated steps: first
we will study the variable # in order to obtain a gain of integrability on « and only then we will use this
result to study the variable & and doing so, we will obtain a gain of integrability for the two variables,
note that at each step we will also need to deal with the perturbation term and the external forces.
Finally, we will show how to obtain a classical Holder regularity result for the couple (i, ). However,
we will not look for a Serrin type regularity theory and instead we will use the more sophisticated
theory of Caffarelli-Kohn-Nirenberg which was displayed in our previous article [4]: doing so we will
mix these two theories in order to obtain a different and new regularity framework for the system .

Let us recall now the definition of parabolic Morrey spaces. For 1 < p < ¢ < +0o0, parabolic
Morrey spaces Mf; 4 are defined as the set of measurable functions @ : R x R — R3 that belong to
the space (L} )i such that |8l pqpa < 400 where

1
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Note that we have M}? = L7 . See [I] for more details on these spaces or [9] for a general theory
concerning the Morrey spaces and Holder continuity applied to the analysis of PDEs from fluid
mechanics. See also Section [2| below for a list of useful facts concerning these spaces.

As we are interested in the study of local properties of a weak solution (@, p,d) to the micropolar
fluid equations (T.1)), we will fix once and for all an open parabolic ball Q C]0, +o00[xR3 of the form

Q =Ja,b[xB(zo,7), with 0<a<b< 400, zg€R* and 0 < r < 400, (1.3)

note in particular that (0,0) ¢ Q. We are now ready to state our main result in which we obtain a
gain of integrability for & and for &.

Theorem 1.1. Let (4,p,d) be a weak solution over @ of the perturbed micropolar fluid equations
where @Q is the parabolic ball given in . Assume that 4,0 € LPL2NLIHY(Q), p € D; .(Q),
fe L?HNQ) and @ € LELS(Q). If moreover we have the following local hypothesis

Lo € MPS™ (R xR?)  with 2 <po < qo, 5<qo <6, (1.4)
then



1) for a parabolic ball Q1 =]ai, b1[xB(xo,71), with a < a1 < by <b and 0 <11 <71 (we thus obtain
the inclusion Q1 C @), we have that
Lo, € L¥(R x R?), 5< qo <6. (1.5)
2) for a parabolic ball Qo =|ag,ba[xB(zg,r2), with a; < ag < ba < by and 0 < ro < 71 (note the
inclusion of parabolic balls Q2 C Q1), we have that

1@ € L% (R x R?), (1.6)
for some 5 < gg < 6.

Some remarks are in order here. Note first that we only impose the Morrey-type condition to the
variable @ and we do not assume any further assumption over &. Indeed, with the sole information
@ e LL2NL2HL(Q) we can perform our computations for the variable @ and we can obtain for this
variable the local gain of integrability given in . Now, once we have this information over  at
hand, we can focus on the variable & and we can prove and this two-step procedure shows that,
when studying the gain of integrability problem, the velocity field 4 “dominates” the angular velocity
@.

Remark now that the pressure p is a very general object as we only ask p € D', this is a general
feature of the Serrin local regularity theory and the usual trick to get rid of the pressure consists in
applying the Curl operator to the first equation in . However, if we want to mix our results with
other regularity theories (such as the Caffarelli-Kohn-Nirenberg criterion), then some information
over the pressure will be needed, see Corollary below. To end the remarks, it is worth noting here
that the upper bound for the parameter ¢y in , i.e. the range 5 < gy < 6, is mainly technical and
it is related to the information available on the perturbation term @ € LYLS. Let us mention that
this control over @ is very useful to obtain existence of Leray-type solution to the problem and
we do not claim any optimality over these parameters.

Let us now explain how the previous crypto-regularity result (Theorem |1.1]) can help to deduce
a real gain of regularity in terms of usual spaces. The following result heavily relies in our previous
work done in [4].

Corollary 1.1. Let (4,p, &) be a weak solution over @ of the perturbed micropolar fluid equations
where @Q 1is the parabolic ball given in . Assume that @,d € LPL3NLFHL(Q), p € D} ,(Q),

feL?HNQ) and @ € LYLS(Q). Assume moreover the following points:
1) Tgi € MY (R x R?) with 2 < py < o, 5 < qo <6,

3 5
2) The pressure p belongs to the space L}, (Q) N L{ LL(Q),

o 10
3) The external force satisfies 1gf € Mtfx’T(R x R3) for some T > % with 0 < a < 1,

4) The weak solution (u,p,d) is suitable in the sense of the Caffarelli-Kohn-Nirenberg partial regu-
larity theory (see the Definition 1.1 of [4l], see also the Section 13.8 of the book [9]).

5) There exists a positive constant € which depends only on T such that, if for some (to,x0) € Q,

we have

r—0

1 . .
lim sup — // IV @il* + |V ®&|2deds < €,
r Jto—r2,to+r2[x B(zo,r)

then (i,&@) is Holder reqular (in the time and space variables) of exponent « in a neighborhood
of (to, xo) for some small v in the interval 0 < o < 1.



Note in particular that, to obtain a Holder regularity result for the variables 4 and &, we only
need to impose an integrability hypothesis on .

Proof of the Corollary [1.1} Remark that the first hypothesis here corresponds to the condition
above and thus, applying Theorem we obtain the conclusion , i.e. 1g,w € qu ) (R x R3)
for some 5 < qo < 6. Now, if we fix 0 < a < 1 small enough in order to verify the condition
qi < 1 — 2a, we actually satisfy a local condition of integrability for & needed in order to apply
the Caffarelli-Kohn-Nirenberg regularity theory, see Remark 4.2 of [4]. Thus, following this theory

displayed in the article [4] we obtain the wished Hélder regularity result for the variables @ and &. W

The plan of the article is the following: in Section [2] we recall some useful facts related to the
Morrey spaces. In Section [3| we study the gain of integrability for the variable # while in Section [4] we
obtain the gain of integrability for the variable .

2 Useful results related to parabolic Morrey spaces

In this section we state without proof some results on parabolic Morrey spaces and we refer to the
books [I}, 9] for a proof of these facts and for a more detailed study of these functional spaces. We
start recalling the parabolic framework given by the homogeneous space (R x R3, d, 1) where d is the
parabolic quasi-distance given by

d((t,x), (5,9)) = |t — |2 + |z — ], (2.1)

and where p is the usual Lebesgue measure du = dtdx. Remark that the homogeneous dimension is
N = 5. See [6] for more details concerning the general theory of homogeneous spaces.

Lemma 2.1 (Holder inequalities).
1) If £, : R xR3 — R3 are two functions such that f € MR x R3) and g € LS, (R x R?), then
forall 1 <p < q < 400 we have Hf-g'HMp,q < CHﬂ\Mp,qu'HLoo .

2) Iff, :R xR? — R3 are two functions that belong to the space Mp (R x R3) then we have the

inequality |1f 3 p.4 < ClfLapalldlacps:
t,x

3) More genemlly, let 1 < pg < g < 400, 1 < p; <1 < +0 and 1 < ps < qo < +o0.
If pil L <L gnd q% + 5 = q%, then for two functions f,§ : R x R3 — R3 such that
fe Mﬁ;’ql (RxR?) and § € Mi’fm’q? (R x R?), we have the following Hélder inequality in Morrey
spaces

1F - Gllaeroyso < N Fll papryon 1G]] ppzsee-

Lemma 2.2 (Localization). Let Q be a bounded set of R x R3 of the form given in (n) If we have
1<py<prandl <py<qy<q < +oo and if the function f R x R? — R3 belongs to the space
M{;ql (R x R3) then we have the following localization property

Iefllzn < Clieflyeen < Cllflvprn.

Now, for 0 < a < 5 we can define the (parabolic) Riesz potential Z; of a locally integrable function
f:RxR? —R3 by

Za(f)(t,x) //]R3 e 3\2 n |x S (s y)dyds. (2.2)

Then, we have the following property



Lemma 2.3 (Adams-Hedberg inequality). If 0 < a < %, 1<p<q<4ooand f € Mﬁ’g(R x R3),
then forv=1-— ﬂ we have the following boundedness property in Morrey spaces:

I g < gz

We finish this section with two simple corollaries of the previous lemma obtained in [3] and [9] which
will be helpful in our computations

Corollary 2.1 (Estimates for Z1). Let Q be a bounded set of R x R3 of the form gwen zn . If

we have 2 < p < q, 5 < q and if the function f R x R3 — R3 belongs to the space MQ’Q(R x R3)
then we have

— P g
1) 10T (f) € My (R X R?), with v =1 — % (remark that 0 < v < 1).
2) 1971 (f) € MPHR x R?), where o = min{Z, ¢} with the same v as before.

Corollary 2.2 (Estimates for Zp). Let Q be a bounded set of R x R3 of the form gwen m . If

we have 2 < p < q, 5 < q and if the function f R x R3 — R? belongs to the space M2’2(]R x R3)
then we have

—

10T>(1gf) € MI(R x B9),

where 0 = min{2, ¢} with v =1 — 5—q.

3 Gain of integrability for the variable «
Let Qo, @1 be two parabolic balls of the form (|1.3) such that we have the inclusions
Q1 C Qo C Q.

We will start showing a small gain of integrability stated in terms of Morrey spaces. Indeed, by the
hypothesis 1' we have Tqu € MP%™ (R x R3) with 2 < pgp < qo and 5 < gy < 6 and thus we can
define a technical parameter 0 < vy < 1 such that

go— 5

° 540 (38-1)
and we will prove that we have
Lo, i € M7Y™(R x R?), (3.2)
where
00 = Hlln{ aqO} (33)

Note that since o9 > pp we will obtain a (small) gain of integrability with respect of the first index of
Morrey spaces and we will see later on how to iterate this process in order to deduce the first point
of Theorem [l

We introduce now two test functions 1, ¢ : R x R® — R that belong to the space C§°(R x R3)
and such that

=1 on Qp and supp(v)) C Q,
p=1on Q1 and supp(p) C Qo C Q.

(3.4)



It is clear that we have ¢(0,-) = ¥(0,-) = 0 since the sets (o, Q1 are subsets of the parabolic ball
@ given in (1.3) and (0,0) ¢ @, note moreover that we have the identity ¢ = ¢ in the whole space
R x R3. With the help of these technical functions we can consider the function

U = i, (3.5)

hence, verifying the condition (3.2)) amounts to prove that Ue MZ‘;"]O (R xR3) as we are only interested
in the behavior of « inside the parabolic ball (J1. Now, using the localizing properties of the functions
¢ and 1, we have in S’ the identity

7= (yaw). (3.6)

which can be rewritten as

i w(i (¢M—<A¢>ﬁ+2§@((&¢>ﬁ)>)
= w5 0an) v (A@on) v23 v (Aatasm)

=1
= (71 — [jz + [73. (37)

Then, we shall prove that each term U 1s U, and U3 of the expression above belong to the Morrey space
./\/la0 @ and we will deduce from this that we have . We start with the terms Us and Ug which

are easier to study than Uy:

Proposition 3.1. Under the hypotheses of Theorem we have

Us, Uz € M5 (R x RY), (3.8)

where o9 = min{?2, qo} and vy =1 — qg;}S with 2 < po < qo, 5 < qo < 6.

Proof. We claim first that Uy, Us € L>([0, +o00[, LS(R3)). Indeed, since @ € L°L2 N L2HL(Q), it is
easy to see that (A¢)ud € L*([0, +oo], Lg(R3)) as by the Holder inequalities we can write

I(Ap)all ¢

L LY

IN

1A)]| Lee 13 | L supp(e) Ul 3o L2

IN

Cllqil peorz < +oo.
Now, the embedding Lg(R?’) C H~'(R?) implies that
(AG)T € 1[0, +ool, H L (B?)). (3.9)

Moreover, as for any 1 <1 < 3 we have (9;¢)@ € L*°(]0, +oo|, L?(R?)), we obtain
Z 94 ( ) € L=([0, +oo[, H1(R?)). (3.10)
Thus, with the informations and above we have
0= (5 (A0))) € (0, +o0l, F' (%) and

3
G =23 v ( 50,00 € 120, 0], H ).
=1



and using the classical Sobolev embedding H'(R?) ¢ LS(R?) we have

Uy, Us € L*([0, +oof, H'(R?)) € L>([0, +-o0, L}(R?)).
We remark now that due to the properties of the auxiliar function ¢ we have supp(ﬁg), Supp(ﬁg) cQ
and since @ is a bounded (parabolic) ball, we obtain that Us,Us € Lf (R x R?) = Mg’f(R x R3).
Finally due to the fact that gy < 6, we can conclude (3.8)) by using the first inequality of Lemma
as we have for i = 2, 3:

Uil pggo = [1QUill pqgono < ILQUill s < 1Uill gy < +oo-

The proof of Proposition [3.1] is finished. [

Remark 3.1. Note that for the terms Us and Us we easily obtain the best control stated the expression
of the Theorem as we have Uy, Us € L§ (R x R?).

The most technical part of the article deals with the remaining term U, and for this we have the
following proposition

Proposition 3.2. Under the hypotheses of Theorem [1.1], we have

Uy € M7%™(R x R?), (3.11)

where Uy = (% (pA@)) is given in and where o9 = min{?, g0} and vy =1 — ng_f is a small
parameter with 2 < pg < qo, 5 < qo < 6.

Proof. In order to proof this proposition we need to study the evolution of the variable Uy which is
intimately associated to the evolution of the variable @. We note that in the first equation of ,
which is satisfied by i, the pressure p is assumed to be a general object (a distribution) and to get rid
of this variable p in a local framework it is usual to apply the curl operator “VA”. This fact motivates
the use of the following expression for U1

U =4 (i(dﬂﬁ)) = —¢ (i (W AV A ﬁ]))) : (3.12)

where we used the property div(@) = 0 and the properties of the auxiliary functions ¢ and v defined
in (3.4). See Lemma in the Appendix below for a proof of this identity.

It is worth noting here that in the expression (3.12)) it will be enough to start our study with the
quantity
U=V N[V A, (3.13)

indeed, if we obtain some integrability information over u , then it would be easy to deduce the wished
Morrey information for U; as we have the formula

@=¢<i(ﬂ0)- (3.14)

Having this remark in mind, we will deduce the equation satisfied by u given in the expression
1) Thus, applying the operator “VA” to the first equation of |D and since we have the identity
V A Vp =0 we obtain

= — = =

J+VAF+VA@G V)i+VA(

= = =

(VAT = AV AD) — VA

)
&L
N

V)i + IV A (VA V).

N[



We introduce now the localizing function ¢ and from the previous equation we have

WV AT = (B)V AT+ (VA
= (VAT P[AN AT =PV A (T- V)T + SV A(VAD) + VA f
+PV A (@-V)a + YV A (T - V)a].

Noting that we have the identity

3
YAV A @) = AWV A D)+ (AY)V AT -2 0 ((ajw)ﬁ A a) , (3.15)

j=1

we can rewrite the equation above as

WUV AT = AWV AT+
j=1

<]l
|
N
<
>

and since by (3.13) we have U = V A [YV A i:

U = AL?+6A[(@¢+A¢)(€A&)}—2€A

+V A [%ﬁA(ﬁAQ)ﬂNAﬂ +VA [wﬁ/\(a‘ﬁ)ﬁerﬁA(ﬁﬁ)a},

and this equation can be rewritten as
(3.16)

U =AU +V AR,

where the vector R is given by the terms

w

B = (0+AY)(VAG) -2 ((ajwﬁm) +LYVA(VAG) + VA S
7=1

— YV A (G- V)a+ 9V A (@- V)i + 9V A (@ - V)a.

For our purposes we need to give another expression of the three last terms above and we will use the
following generic formula which is valid for b, ¢ two divergence free vector fields

3

3
0;(vb;e) — V/\Z 00)bic =Y " 0;(VY A (b;E) + Y (9, V) A
7=1

j=1

— -

YV A(b-V)E=V A

IIMw



see the Lemma in the Appendix below for a proof of this vectorial identity. Thus, the vector R
can be written in the following manner:

3
B :(&¢+NMWA@—22)%0@@6A@+%6AWA@+¢@Af
=1
3 ~ ’ 3 3 3 .
- VA Z 0 (hu;i) +V A Z(aﬂﬁ)uﬂz"‘ Z 95 (VY A (u;t)) — Z(ajvw) A (ujt) (3.17)
=1 =1 =1 =1
]3 . JS ]3 j3
+ VAD 0i(ajit) =V A (@0)azii — > 0;(Vip A (a;id)) + Y (9;V) A (i)
=1 =1 =1 =1
. ]3 . JS j3 j3
+ VAD 0i(uid) =V A (@)uia— > 05(Vip A (ws@)) + Y (0;V) A (u;d)
j=1 j=1 j=1 j=1

Note at this point that, by the properties of the localizing function 1 defined in (3.4]), we have
U0, z) =V A[p(0,2)V A0, z)] =0,
and thus with the equation (3.16)) we can consider the following problem

U = AU+ V N\ R,

U, z) =0,
now, by the Duhamel formula we can write

t t
U(t,x) = / e =2V AR)(s,x)ds = V /\/ U2 R(s, x)ds. (3.18)
0 0

With the help of this integral expression above for U and using the formula () we will deduce the
wished Morrey information. Indeed we have



and using the identity 1} for R we have the following lengthy expression:

- I (s Y esa > 1 = Y esa . >
0 = vx <¢V/\/0 e (at¢+Azp)(V/\u)ds) —2¢% (;SV/\/O e ;aj ((8jz/J)V/\u) ds

(€]

2)
1= [ - 1/ = [ .
+ovx <¢V/\/O e@—smgvam)ds) o5 (gf)V/\/O e(t_s)Az/JV/\fds) (3.19)
(3) ()
1 ¢ i 1 ¢ i
= —8)Aw — = —8)Aw —
SN ¢V/\/O elt=9) VA;aj(wuju)ds +x ¢VA/O elt=9) V/\;((")jd})ujuds
() (6)
1 t 3 t 3
+ Y3 wA/O e TIAN " 0,(Vip A (uyid))ds N ngV/\/O EDANT(Q,VY) A (uj@)ds
Jj=1 j=1
(7) (8)
1 t > 1 ¢ >
= t—s) A t—s) A
+ YR ¢VA/O elt=9) V/\j;aj(waju)ds N <;5V/\/0 elt=9) V/\j;(é)jw)a]uds
©) (10)
1 .= LA Lot 3
N G /0 IR Y 0, (V A (ad)ds |+ | @V A /0 IR (9;V9) A (ayid)ds
Jj=1 j=1
(11) (12)
1 = ! (t—s)A b) )d 1 = ‘ (t—s)A & ) ad
+ Q/JK oV A ; e V/\j;1 i (Yu;d)ds f@DZ oV A ; e V/\;( i) ujdds
(13) (14)
1 - [ > 1 - [ >
- vx eva /0 IR 0, (VU A (ui@))ds |+ | 6V A /O lTIRN (0, V) A (ujd)ds
Jj=1 j=1
(15) (16)

With this expression for (71, we only need to prove that each one of the previous terms belong to the
Morrey space /\/l? 0% (R x R?) and in our study we will gather the terms that have similar structure.

o We remark first that since @, f € L2H!(Q) then we have V A @,V A f € L2L2(Q) and thus the
terms (1) and (4) in equation ({3.19) share the same structure and will be treated with the help
of the following lemma:

Lemma 3.1. Consider the parabolic ball Q given in and let A be a function in L?L2(Q).
Assume that ¥, ¢ are the localizing function given in and consider ® a smooth function
supported over the set Q. Then for 1 < p < q <6 we have

1 - ¢ "
MJE <¢V A /0 eU=)AD A (s, -)d8> € MPH(R x R3).

t
Proof. For the sake of simplicity let us denote A = =52 Ads. Since we have 1 < p<qg<6

0
and since the function 1 is supported in the parabolic ball ), by the localization property given

10



in Lemma . 2| and by the space identification Mp P = [P | we can write

t,x»
H oL (N N /Otea—smq)g(s, -)ds> HM - Hwi (¢ (Wﬁ))' o
<C % (¢(V 1 A)) Hmf;g <C Hwi (¢ (VA A’))‘ . (3.20)
<Clvlg |5 (6(F2 D))

Now, with the embedding H YR3) c LS5(R3) and the properties of the negative powers of the
Laplacian we obtain

<A (e(en0)

<clo(Fnd)|,. . <clo(¥rA)

LI LYH PN
where we used the dual embedding Lg(R‘g) C H'(R3) in the last estimate above. Using the
fact that the function ¢ is supported in the (fixed and bounded) parabolic ball @) we obtain by

the Holder inequality in the space variable the estimate:

(¥ 4)]

p<Cllo(VAA), e = ClolmralV A Llrers.

LSL2
By the definition of A we only have to study the quantity

IV A vIHLfOLg = sup
' >0

< ClleAllgz,

¢ t
\Y /\/ e=IBDA(s,-))ds / =98P A(s,-))ds
0 0

< C'sup
L2 t>0

H

where in the last line we used the properties of the heat kernel (see Lemma 7.2 of [9]). To
finish, it is enough to recall that the function ® is supported in the parabolic ball ) and
that we have [[®Al|p2p; < C[[Allf2z2(g) < +o00. We have thus proved that the quantity

Y— <¢V /\/ (t= S)ACIMT(S, -)ds > belongs to the space Mpq(R x R3) and the proof of Lemma
|ﬂ| is finished. [ |

With this result at hand, to study the term (1) in we only need to apply this lemma with
1<09<qy<6,®=(8+A)and A=VA#and for the term (4) weuse ® =9 and A = VAf.
We have proven that

(1) + (4) € MG (R x R?).
The term (2) in (3.19)) will be studied with the following result
Lemma 3.2. Under the general hypotheses of Theorem 1.1 we have for 1 < p < q < 6 we have

q,z% gbV/\/ (¢ SAZa( (9;20) V/\u)ds e MPI(R x R?). (3.21)

Proof. We define B = / (t=s)A 28 ( ﬂj})V A u) ds and thus by the same previous ideas
7j=1

11



we can write

3

1 " b S 1 = =
b ¢V/\/ AN, ((3jw)V/\u> ds — |l (¢¥ A B)
A 0 3 A M"O’q()
j=1 M:‘g,qg t,x
1, = 1 -
<C H¢(¢v A B)H e H¢(¢v A B) :
A e A LpLg

3 t
L. . . 1. .
Let us define now VA B = AB, where B = — Z/ =92 T A 9;((0;9)V A ) (s,-) ds and we

A
use the identity ¢(AB) = A(¢B) + (Ag)B — 228 ) to obtain
i=1
(5 (0VAB)) = voB+uvg (a0 )—2Zw (@0)B). (3.22)

We will now prove that each term of (3.22) belongs to the space LSLS. Indeed, for the first term
above, by using the support properties of the functions ¢ and ¢ given in (3.4]) and by the Sobolev
embedding H'(R3) ¢ L5(R?) and a standard heat kernel estimate, we get

loBllgsrs < C||IB||m<0||B||LgoH;

1 -
< t s)A (AV A\ aj((aﬂb)v A\ ﬁ)) (S, ) ds p i
< wa (054)V A @) < CZ 1(@9)V Al 212
L2L2

For the second term on the right-hand side of (3.22), we use the embedding H'(R?) ¢ LS(R?)
and the embedding L? (R3) ¢ H1(R?), as well as the support properties of the function ¢ to get

o5 (@)

<c Hi (20)8)

. 1
LOLS LS LYH,

Now, by the Hélder inequality we have (using again the support properties of the function ¢):

[a01e8], ¢ <ClAONz

]1Q1@§‘

Lor2 < OB ge s,

and from the estimates displayed in (3.23]) we obtain Hwi ((A(ﬁ)@) ‘

LPLS
For the last term of (3.22)), by the Sobolev embedding, the Holder inequality and the inequalities
(13.23)) we can write

5. 5. .
> vx (©0)8)

<oy @010
j=1

LYL3

J
A 6 fr1
L?LG LtHz

3
< CZ ||8J¢HL;>°L3
J=1

11@@’

Lors S COlIB|pgers < Cllall 12411 (q) < +o0-

12



Thus gathering all the LY LS estimates for (3 , we finally obtain 1 (¢(VAB)) € M7 (RxR?)
which is the desired result. n

We have proven, for 1 < o¢ < gg < 6, that
(2) € MUO’qO(R X R3)

e The term (3) in (3.19)) can be easily studied with the previous results. Indeed, we use the vectorial
formula YV A (VAG) =V A WV AD) — (V) A (V AD) to obtain

V(e [ e9a,e (o~ 1 (e [ t-sae S .\ o
d)A<¢V/\/Oe s d)V/\(V/\oJ)d8>:wA<¢V/\/Oe s V/\(zﬁV/\w)ds)

N (W A / e=8(F) A (9 A w)ds> . (329)

0

Recall that by hypothesis we have V A& € L2L2(Q), thus the first term in the right-hand side
above can be treated using the Lemma since this expression shares the same structure as the
formula above. The second term of the previous identity can be studied with the help of
Lemma [3 We finally obtain, for 1 < o¢ < ¢gp < 6, that

(3) € MY (R x R?).

It remains to study the terms (5)-(16) of (3.19). Recall that we have 1gu € MP%*(R x R?) with

2 <po < qo and 5 < go < 6 but we also have Tod € M{%% (R x R?) since by the Lemma . we have

”1Q6‘|Mf0’q0 < Cll1qd| 66 = Cl[1@dlLsrs < +oo. Thus, since we have the same information over
»T t,x T

the variables @ and @ we will perform a similar treatment of all the terms (5)-(16) following their inner
structure.

e For the terms (5), (9) and (13) of (3.19) we will use the following general statement.

Lemma 3.3. Consider the auxiliar functions ¥ and ¢ defined in If/f B:RxR3 —R3
are two vector fields such that 1gA € MPGP (R x R?) and 1gB € ./\/lpo’q0 (R x R3) with indezes
2 <po<qp,5<qo <6, thenf0r1§j§3wehave

| e = -
N <¢VA /0 =927 A aj(¢AjB)ds> € M{%% (R x R?),

with o = min{p—o,qo} where vy is given in .

Proof. We consider the function C = / (t=s)AF A 0;(YA; B)ds and we define C by the formula

C= / (=92 T AV A0 (pA;B)ds

—

3
Now, as V AC = AC and by the classical identity ¢AC = A(¢C) + (A¢)C — 228]-((8]@5) ), we
j=1
can write

—

Hwi (ijH < ||vot| + Hwi((m #)€) (3.25)

70,4
Mtdg,qo Mf% 0 Uo a0 Mf%’qo

13



For the first term above, using the properties of the heat kernel and the definition of the parabolic
Riesz potentials (2.2]) we write

t
[00C(t0) = [uo [ <919 AT A 0,04, B

< |(¥o)(t, x)] ’/Ot(aje“sm)iﬁ AV A (YA;B)ds

1
< cy(wqb)(t,x)l/R/Rg (It = 8|2 + |z — y|)*

< clwonain | 5949 A waB)) 1o,

- —

VAV A (A;B)

1
A

and using the support properties of the functions ¢ and ¢ we deduce

o] g <]

1o o _
FVAVA (@bAjB)D

‘ . (3.26)
'/\/lt,ar:7

Now, we apply the second point of the Corollary with oy = min{%g, qo} where 1y is given in
(3.1) and where 5 < gp < 6 and we obtain

1 = =, g ]_ =l = —
10Ty (| =V AV A (YA B) <O|VAVAWAB)| 44 < C’HwA BH :
A M?g;qo A ME Mtz 2

where in the last estimate above we used the boundedness of the Riesz transforms in Morrey
spaces. Using the Holder inequalities we thus obtain (by the support properties of the function
<0 |to]

|vec| 11QBHMWO < +c. (3.27)

For the second and the third term of - we will proceed as follows. First recall that the
Thus if we define

90:90 — P0-490
M, My

operators A and are given by convolution with the kernels |m7y| and =

\x yl3
the operators T} (C) and Tb (C) for 1 <j <3by
L)) = Yy (AT () = (¢ ) /R At uCtydy  (328)
1, @) = V@O0 ta) = vit) [ ooty (3:29)

we remark that the kernels associated to the operators Ty and Ts; are bounded in L'(R3) due
to the support properties of the functions ¢ and ¢. Indeed, for 77, we have

1
vit.o) [ Aoty = i) [

QT =yl

Ag(t,y)dy < C,

for almost all z € R3 and

1
ty/wtx |da:—Agz§ty/wt:C ‘d:z:<C
for almost all y € R3. Thus, by the Schur test, we obtain that ||Ti| ;11 < C. Moreover, by
the same ideas above we have ||T5 |11 1 < C for 1 < j < 3. Now, since the norm of ./\/lao’qo is
translation invariant, we deduce (taking into account the property supp(¢) C Q):

1T (@)l o0 = IT1(10E) g0 < Cl1QE proo
Nt M M (3.30)
1725 oo = 172,50 sz < ClligClpzao.

14



Thus, coming back to the last terms of (3.25) we can write

3

+2)

90,90 X
Mt,z ]:1

0

o3 (@00 vR@0D)|

< Cl1oC| om0

We only need to apply the computations performed in (3.26))-(3.27) to obtain

3

L B, o
o5 (@00 RO B 2L

<cliod

]lQéH < +o00,

P0-490 P0-490
M;"gjvqo Mt,z Mt,z

which ends the proof of Lemma |
It is straightforward to apply this results to the terms (5), (9) and (13) of (3.19) as we have by
the hypothesis (1.4) the information 1@ € M{5™ (R x R3) with 2 < pg < qo, 5 < go < 6 and

we have 1ga € LtL (R x R?) from which we easily deduce that Lgd € M9 (R x R3) with the
same indexes as above.

We have proven that
(5) + (9) + (13) € M{YP(R x R?).
The terms (6), (10) and (14) of (3.19) we will be treated with the help of the next lemma:

Lemma 3.4. Consider the functwns Y and ¢ given in . If /_f B:RxR — R3 are
two vector fields such that 1gA € MG (R x R?) and ]IQB e MG (R x R?) with indezes
2<po<qo,5<qo <6, thenforlﬁyﬁ?;wehave

1 - t - -
N <¢v A / =AY A (aj¢)Ades> € M7%™(R x R?),
0
with og = min{g—g,qo} where vy 1s given in .

t
Proof. Let us write D;(t,z) = / =AY A (0j9)A;jBds, using the properties of the heat
0

kernel, we thus have

. 1 . .
1Byt 2)| < C / / ; (0;0) A; B(s, y)|dyds < CT, ((96) A, B) (¢, 2), (3.31)
2 Jes ([0~ s34 [z — y])!

where Z; is the (parabolic) Riesz potential defined in ([2.2]). We observe now that we have

1 - t - _
H¢A <¢VA /0 e(t_s)AVA(8j¢)Ade5>

o),

‘ UO 0 onqo

<Jratn ()] g+ ez (o)

70,90 oo a0
M

At this point we remark that the operator “w%ﬁ A (+)” in the first term above is of the same

structure of the operator defined in (3.29) while the operator “w% (ﬁqb A -)” given in the second

term is of the same nature than the operator given in (3.28]), thus by the same arguments that
leaded us to (3.30) we obtain (taking into account the support properties of the localizing function

}): 1 ) e )
Hd}A (W A/O e VA (8jzp)Ades>

‘ < O|1gD| yge0-
M9

15



Now, with the help of the pointwise estimate (3.31)) and by the support properties of the function
(0j1) we have
1 - ¢ - ~ _
Hw (w /\/ =AY A (3j1/1)Ades> H < O|1QZi (|1 A; B))|| poo-0-
A 0 M:(;,qo t,x

V\];(z z'xpply now the second point of Corollary with o9 = min{ﬁ—g,qo} and vy = 1 — ng_o5 to
obtain

IN

| LN 5 3
H“ <¢v/\/0 el >AVA(aj¢)Ades> Cll]lczf‘ljBHM%,%g

H 70-90
M,y

IN

o]

]lQB” < 400,

P0-490 P0»490
My My

where in the last line above we used the Holder inequality in Morrey spaces. The proof of

Lemma 34 is thus finished. |

Since by Lemma we have ||]lQEiHM€o,qo < C|1qdlgsrs < +oo and since we have by the
hypothesis 1} that || Lou|| Mpoa0 < JrO’O, we can easily apply the previous lemma to the cases

when A = u,d and B = i, d and we have proven that

(6) + (10) + (14) € M7 (R x R?).

For the terms (7), (11) and (15) of (3.19)) we use the following generic result.

Lemma 3.5. If A, B : R x R®* — R3 are two vector fields such that ]lQ/T € M (R x R?) and
IIQE € Mf&’qo(R x R3) with 2 < po < q0,5 < qo < 6, then for 1 < j < 3 we have

t
@% (W A / et=929,(Vip A (Aig))ds) € M7%™(R x R?),
0

with og = min{%g,qo} where vy is given in .

t
Proof. Consider the vector field £ = / e(t—8>Aaj(vw A (A;B))ds. By the decay properties of

0
the heat kernel and by the support properties of the test function 1, we have

o<

1 . R
gc// : 99 A (43B) (s, )| dyds.
RJRS (|t — 52 + |z —y|)*

03I A (AiB) (5, y)] | dyds

Using the definition of the Riesz potential given in (2.2)) and by the properties of the test function
1 defined in (3.4), we obtain the point-wise estimate:

E(t,x)| < CTi(1g| VY A (A B)(t,2)|) < CTi(1g|A(t, z) ® B(t, z)|). (3.32)

Recalling the identity gbﬁ ANE=V A (gbg) — §¢> A 5, we have

H¢i (69 7€) HM < Hwiﬁ A (€) HM + Hwi% A EH ,

90,40
M
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but since the operator % is given by convolution, we can proceed in the same fashion as in 1'
for the first term above and as in (3.28]) for the second term above and then, with the help of

the estimate (3.30]), we can deduce the inequalities “1&%6 A ((ﬁg) HM"O <C H]lng‘)MfO’qO and

40 —
t,x

Hlﬁ%ﬁqg/\ §HM <C H]lQIgHMg'O’QO' It follows that

70,90 —
t,x
1 . _» _‘ — —
3697, 0 =Moo < paztado .
t,x " "’

where in the last control we used the estimate (3.32)) above. Thus, using the second point of the
Corollary 2.1] we have

1 R R — —
1 v/\g) < H]l Ti(1o|A® B H 3.33
< cluate ]y o 2ltof] g1y <

where we applied the Holder inequality in the framework of Morrey spaces and with this estimate

the proof of Lemma [3.5is finished. [

Again, as we have ||ﬂQ6"M?%»qo < Cl1qallgszs < +oo and H]lQﬁHMt”qu < 400, we can easily

apply the previous lema to the cases when A= i, a and B = i, d and we have proven that

(7) + (11) + (15) € M7Y™(R x R?).

For the terms (8), (12) and (16) of (3.19)) we will use the following result:

Lemma 3.6. If A, B : R x R®* — R3 are two vector fields such that ]lQ/T € My (R x R?) and
ILQE € Mf&’qo(R x R3) with 2 < po < q0,5 < qo < 6, then for 1 < j < 3 we have

t
1% <<N A / =92 (9; V) A Ajéds> € M7%™(R x R?),
0

with og = min{ﬁ—g,qo} where vy is given in .

t
Proof. As before and for the sake of simplicity we define F = / e(t_S)A(Vajw) N AjBds. Using

0
the decay properties of the heat equation and the definition of the parabolic Riesz potential 7,
given in (2.2)) we obtain the estimate

[F(t.2)| < CTo(1ol(VO;4) A 4;B(t, 2)]) < CLa(Lo(|At,2) @ B(t, 2)))). (3.34)

Thus, with the same arguments displayed in the previous lemma we can write

1/ o o 12 S 1~ o .
- <= - <clh H ,

and it follows that
Hwi (NAﬁ’)H chanzg(nnyT@; éy)HM . (3.35)

90,40
90,90
My s t,z
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At this point we invoque the Corollary [2.2] to estimate the last term above and we can write

Hwi (¥ A F)

HQB" < +o00,

P0-490
M

<CH]1 E@BH <CH]1 /TH
e

and this finishes the proof of Lemma (3.6 |

As before, we can easily apply this lema to the cases when A= i, d and B = i,d and we have
proven that
(8) + (12) + (16) € M7Y™(R x R?).

End of the proof of Proposition With all the previous lemmas, we have proven that all the
terms of 1) belong to the Morrey space MZ?E’QO (R x R?) and so does U;: we have proven 1'
and this ends the proof of Proposition [

Proposition 3.3. Under the hypotheses of Theorem and recalling that U is given in the formula
, we have that

UeLP (R xR?),
with 5 < gg < 6.

Proof. Recall that following 1' we have U = U, — Uy + Us. Note also that by Remark the
terms Us and Ujz belong to the space ng (R x R?) and by the local properties of these vector fields

we deduce that ﬁ% Us € LL. (R x R3) for 5 < gg < 6. It only remains to study the term U,. For this,

0
s
once we obtained that U; € M7G® (R x R?) with o9 = min{£2, go}, then we can iterate the ideas of
the Proposition to obtain that U; € MZ?E’% (R x R?) with o, = min{7, g0} = min{g—%, qo}. Since

lim 22 = 400, we easily obtain that U; € MEP (R x R?) = L% (R x R?) from which we deduce

n——+oo Y0
that U € L (R x R3). [ |

0
s
To end this section, it is enough to recall that by the formula 1} we have the identity U= ou
and we have proven that ¢ € LZOI (R x R3) with 5 < go < 6 and this conclusion corresponds with the
point (1.5 of Theorem we have thus obtained the wished gain of integrability for the variable .

4 Gain of integrability for the variable &

We have proven in the previous section that, under the hypotheses of Theorem we have the
information 1,7 € L{), (R x R3) for some 5 < gg < 6. We will now use this information in order to
study the integrability properties of the second equation of (|1.1)), i.e.:

. . 1o
O = A& + Vdiv(@) — & — (@- V)& + 5V A

Note that, from the generic information & € L L2NL?HL(Q), by an interpolation argument we easily
obtain that

10 10
t

1o@ € LR x R?) = M2

10
"3 (R x R?). (4.1)
Thus, with these (local) informations on @ and & we will first prove that a (local) gain in integrability
for ¢ is possible. For this, we introduce two auxiliar smooth functions ¢, w : R x R — R such that
for two parabolic balls Q,, Q2 of the general form (1.3)) that satisfy Q2 C Q, C @1, we have

0
s

=1 on Q. and supp(y)C Q1 (4.2)
w=1on Q2, and supp(w) C Q4.

18



We recall that by construction we have ¢(0,-) = w(0, ) = 0 and we have the identity yw = w in the
whole space. In the following proposition we will show how to obtain a first gain of integrability on :

Proposition 4.1. Under the hypotheses of Theorem [1.1] and considering the local framework stated

above in — we have
15

10
1g,& € MPI(R x R3)  with 3 <P <qg< T (4.4)

Proof. Due to the properties of the localizing function @ given in 1} if we define W = wd@ and
if we prove that W € MPZ(R x R?) then we will easily deduce 1D and we will focus our study in

the function W. Thus, just as in the expressions thl above, by the properties of the functions
¢ and w given in (4.2)) and (4.3) we have the identity

W= (5869) = ¢ (5@89) - o (582 + 2?0 (z2(0=)3))
= Wi — Wa + Ws.

Recall that we have & € L°L2N L} H!(Q) and following the same arguments given in the proof of the
Lemma we obtain that Wy, W3 € Lgx(R x R3) = M?,’;S(R x R3) which is the strongest expected

result (see Remark above): we thus only need to treat the term W,. For this, using the Lemma
we can rewrite the vector field Wi in the following manner:

W= o (58@9) = (5 (=@ AT AaD) )+ (5 (=(Fain@))
S <i (w(ﬁ AoV A @]))) +o <i (6(wdw(w)))> _p (i ((6w)dw(w))>, (4.5)

-

W1,a Wi Wi,e

where in the last line we used the vectorial identity @ (Vdiv(@)) = V(wdiv(@)) — (Vw)div(3).

Now, we will prove that each term Wl,a, Wl,b and V_[)/LC belong to the Morrey space Mﬁf(R x R3)
with 1 <p < ¢ <22
In order to study the term lea of |D we introduce the variable
Wa = oV AG. (4.6)

Note that by the localizing properties of the function ¢ we have V_Va(O, ) = 0 and we want now to
study the dynamic of this variable W,. Thus, following the second equation of lj and applying the
curl operator (since we have the vectorial identity V A Vdiv(&) = 0), we obtain:

. . . . . 1o =
HVAD)=ANVAD) —-VAS-VA((@ V)I)+ 5V A (V AD).
Now, introducing the localizing function ¢ in the equation above we have
[V A@D] = dip(V AD) + ¢ <A(ﬁm) ~VAG-VA (@ V)3) +26A(6Aﬂ)> ,
and using the identity (3.15) for the term ¢A(V A &) we write

AV AG] = Bp(V AG) + (A[N NG+ (A)(VAG) —2 0, (@@ﬁ A w) )

<.
Il
—



which, by the definition of the variable Wa given in lj can be rewritten as

- - 1 - =
- QOVAQ—QOVA((ﬁ~V)@)+§g0V/\(V/\ﬁ).

We need to modify the term @V A ((@- 6)&5) and for this we write (using the fact that div(@) = 0):
3 3 3
ch/\(ﬁ )b = Z (pudd) — VA Z i) uiid — Zaj Vgo/\u] +Z(V8J<p)/\u]
Jj=1 Jj=1 Jj=1 J=1

thus, with this formula at hand we can write

3
W = AWt (O +Ap)(VAD) 239 ((aj¢)6Aw)—@VAﬁ

t
W, = /e(ts)A((at+A<p)(ﬁm)—2Zaj((aj¢)€m)—wm
0

1 = =
+ VAV mz)> ds,

and thus, using the definition of the variable lea given in |D we finally obtain the representation
formula

- 1 - t t -
Wie = @(AwV/\/O =928, + Ap)(V ) 22@( wV/\/O elt=3)29; ((8j<p)V/\cZ5> ds)

) (2

t
- <iw§ A / et=5)2,V A dz’ds) - Z gp(
0 N

Jj=1

¢
wV A [ et=IAV A 8j(<pujf15)ds> (4.7

B~

(3)

1 = b oA .
+Z@<AwV/\/O elt )AV/\(ﬁjgo)ujwds>+Zcp

Jj=1 Jj=1

J
(4)
1
A

t
—@wV A / =929, (Ve A wcﬁ)ds)
0

(5) (6)
3

K - 1 (1 = [ -
—ng( wV/\/ e(t_s)A(Vajgo)/\uijds> +290<AWV/\/ e(t_s)AgoV/\(V/\ﬁ)ds)
0

0

(7) (8)

and thus we need to prove that all the previous terms belong to the Morrey space Mﬁ 9(R x R3) with
% <p<g< % and we will study them in the following points:
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The terms (1) and (3) of (4.7) can be treated in the same manner since we have VAG € L2L2(Q).
Indeed, by applying the Lemma with p = ¢ = 6 we easily obtain that the terms (1) and (3)
belong to the space LYLS(R x R3) (see the estimate above) and due to the localizing
properties of the function ¢ given in we easily deduce (by Lemma that

)+ @) e MPIRxR?)  with 2 <p<qg< P

For the term (2) of , since VA € L2L2(Q) we can apply Lemma [3.2 and we easily deduce
that (2) belongs to the space LYLS(R x R3), from which we obtain

(2) e MPIR xR?)  with ¥ <p<qg< B

The term (4) of (4.7) will be treated as follows. Following the same ideas given in the Lemma
ﬁ (see in particular the estimates (3.26)-(3.30))), by the support properties of the functions ¢

and o we can write
1 - t -
’gkov A / et =IAY A 9 (pu d)ds > H . (4.8)
0 M

1o -
< CH]1Q2L <‘AV/\V/\ (0t ® @)

Pq
My

Since 13—0 <p<g< %, if we consider 2 < ¢ < 1—75 then we have 1 < q% and if we define
v =1—%, we have ¥ < o< 15 Thus, by properties given in Lemmawe can write
1o S e 1o - L
10,71 | | -V AV A (pud) <@, [ | -VAVA (¢t ® ) a a
A My A MM

and using the Lemma [2.3] we deduce the estimate

1~ -
o (|19 nsa00

1 = - . N
)H ﬂtnSHV/\V/\(gou@w)
M T IA

< llpit ® @l
ML |

where we used the boundedness of the Riesz transforms in Morrey spaces and the identification
between Morrey and Lebesgue spaces. Thus, by the usual Hélder inequalities with q% = q% + 1%

(note that the condition 2 < ¢ < 175 stated above is related to the previous identity and the
condition 5 < gg < 6) we obtain (since @1 C Q)

11, © @, < Tquill 0 | 10@] 1p < +oo, (4.9)
’ ’ t,x

which is a bounded quantity since we have already proven ||1¢, d|| po < 400 and we have by

interpolation the information ||Lod|| 10 < 4oc. Thus, we obtain that
L

t,x
(4) e MPIR xR?)  with ¥ <p<g< 1B

For the term (5) of (4.7)), by the same arguments displayed in the Lemma (see the inequality
(3-33) above) we obtain the estimate

1 = t -
HcpAwV A /0 =27 A (05p)ujidds

< Clgni(1g @@ ) ppa s (4.10)
v .

following the ideas of the previous point (see formula (4.9)) we can write

10 o0,
t,x

Q. T1 (g [d @ &)l ypa < HIl(ﬂQlW@u?I)HM%,% < el Mosfll
t,x

and we have proven
(5) e MPIR xR?)  with & <p<qg< 1B
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e The term (6) of (4.7) shares the same structure of the term (5) and thus, by the same arguments

we obtain
()GMPQ(RXRs) With%<p§q§%,

e For the term (7) of (4.7)), following the same ideas displayed in the proof of the Lemma (see
in particular the estimates (3.34))-(3.35))) we can write

1 = t -

0 (va A / =2 (Va0) A ujwds> H < Ol1g,T2(|10, T © &) || peos- (4.11)
" My

Again, sinceE <p<qg< Land2<q < 15,wehaV62< q% and if we define vy = 1—2%

then we have 10 < ql <15 (note that with these values we obtain directly the wished indexes of

integrability). Thus by the Lemma [2.2) - and by Lemma [2.3 E we have

ClM,Ta([1g, U@ )| pmps < CHIz(IllQﬂT@@I)IIM%,% < Clg, u®d pam = Clllg, @ Lo ,

t,x

and once we have this estimate, recalling the inequalities (4.9)) we can easily conclude that

(7) e MPIR xR?)  with ¥ <p<qg< D

e The term (8) of (4.7) can be treat just as in the formula (3.24) above and since V A @ € L2L2(Q)
and we obtain
(8) e MPIR xR?)  with & <p<qg< 1B

With the estimates of the terms (1)-(9) of (4.7) we have proven that the term Vf/l,a given in 1'
belongs to the space vag(R x R3) with 130 <p<qg< %.

We treat now the term leb defined in 1D and for this we define the variable
Wy = wdiv(d),

which satisfies the following system (derived from the second equation of (1.1))):

Wy = 2AW, + (9w + 20w — w)div (& (8jw)div(&)) — wdiv((@ - V)3),

“Mw

where we used the identity (3.15)) for the term wAdiv(J) and the fact that div(@) = 0. Noting that,
by the support properties of the function w, we have Wjy(0,-) = 0, we can write by the Duhamel
formula:
t
W, = / e2(t=9)A ((@w + 2Aw — w)div(J 42(’3 O0jw)div(&J)) — wdiv((U - V)(E))ds, (4.12)
0

thus we obtain the expression

. 1 o t 3 1 t
Wip = goAV/O 2t=9)A ((atw +2Aw — w)dz'v(di))ds —4 Z QOAV/O 2t=9)A (@-((@w)div(cﬁ)))ds
j=1

M @)
t

—g%ﬁ / e2<f*8>A(wdw((a.6)@))@, (4.13)
0

N~

®3)
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and we will prove that each term above belongs to the Morrey space Mf:;f (R x R3) with indexes
Wep<gs B
e For the first term of 1) we denote by ¢ = (Oyww + 2Aw — w). Since we have p < ¢ < 14—5 < 6,

by Lemma [2.2] we can write
1 (= [t 1 /. [t
H¢ (A (v / 62(t—S>A¢)dw(w)ds)> H Hy) <A (v / eQ(t_s)Aquiv(cD’)ds))
0 M 0 LY,
t
i(ﬁ/ ez(ts)Acbdiv(dﬁ)ds)
0

and by the Sobolev embedding H'(R?) ¢ LS(R?) we obtain

1 - [t 2(t—s)A N 1 = [ 2(t—s)A 4 g:0 (=
Hq/; (A <V/0 e2(t ¢)dw(w)ds>>HMtp:g < C’HA (V/O e2(t ¢dzv(w)ds>

t
/ 238 g din(3)ds
0

IN

IN

||1/1||L§Lgo

)

L LS

L H!

< ¢f

L§°L2

Then, using the properties of the heat kernel, the dual embedding H 1 (R3) C Ls (R3), the Holder
inequality and the properties of the function ¢, we have

t
/ 292 g divn () ds

0

< Cllédiv@)l ;0 < Clodiv@)] |, o

coT2
L*LZ tz

< Ol pgeralldiv(@)|| 2z < 400,

from which we deduce that the quantity (1) of (4.13) belongs to the wished space M7 (R x R3)
With§<p§q§1?5.
e For the second term of (4.13)), by the same arguments as above we obtain

/Ot 2t-9)A (aj ((ajw)dw(w))) ds

<c|

Dyq cor2
M, LgeL2

Lo Y oy s o
H%V /O 2t >A(aj((ajw)dw(w)))ds
t
< (@) div(@)| 212 < CllLqdiv(@)| 2z < +oo,

<c|
L H!

/ =929, w) div (&) ds
0

and thus (2) € MQ’E(R x R3) with 13—0 <p<qg< %,
e For the last term of (4.13)), we need to study the quantity

1= [t -
HQDAV/ e2t=9)A (wdiv((ﬂ'-V)J)))ds
0

: (4.14)
M2

but we remark that since we have div(@) = 0 we can write wdiv((@ - V)&) = wdiv(div(& @ @)
and then we should deal with terms of the form w®;(0;(ugwy)) for 1 < 4,5, k,¢ < 3, which can
we rewritten in the following manner

w&z(ﬁj(ukwg)) = al(aj(wukwg)) — &((@w)ukwg) — @((&w)ukwg) — (&-ij)ukwg. (4.15)

Thus, to study the quantity (4.14)) we first consider the expression

)

1 - t
H(,OAV/ 62(tis)A8@'(8j(wukw@))d8
0 MEs

23



which is of the same shape of the left-hand side of the formula and thus, by the same
arguments displayed in — we easily obtain that this quantity is bounded in the wished
Morrey space MP(R x R?). Since the second and the third term of are of the same
structure, we only study one of them and we write

1 - t
HL,OAV/ =R, (8w )upwy)ds
0

Pyq
M

This term can be treated just as the left-hand side of (4.10) and we obtain that this quantity is
bounded. Finally, for the last term of (4.15]) we write

I

1 t
HSOV/ eQ(t_S)A(&(?jw)ukwgds
s My

and following the computations made in (4.11) we also obtain that it is bounded in the
corresponding Morrey space. We have studied all the terms of (4.15) and then we deduce that
the quantity 1) belongs to the Morrey space Mfg(R x R3) with % <p<qg< %.

We need now to study the last term of |D which is given by Wi . = @%((ﬁw)div(&)), and we
study the quantity
1/ -
H(p ((Vw)div(dﬁ)) H .
A My

Let us introduce the function ¢ = Vo, and by the identity ®i0k(we) = Ok(Pjwe) — (Okpj)wy, it is
enough to treat the quantities

, (4.16)

H@i@k(@me | H‘Pi(@mj)wﬁ M

Pyq
My

for all 1 < j,k,¢ < 3. For the first term above, using the support properties of the function ¢, the
fact that p < ¢ < 6 and the Sobolev embedding H!(R3) c LS(R3), we write

< Cllgjwellpserz < +o0,

1
) o

< oz @(oyun)

< |5 @)

‘ Pq 676
My, LYLS

since we have that [[L1od||zeer2 < +oo. For the second term of (4.16) we have

< Cll Ok i) well oo =1

1
HSDA ((Okpj)we) Lo

< 0|z (@

el

A (Okdj)we)

p,q 676
Mz LYLg

and by the embedding Lg(R3) C H'(R3), we can write

Hs@i ((Ok9j)we)

, S CllGwgs)well

,
t,x

< 0kill se s MQuell Lge 2 < +oo.

6
5
T

We have proven that all the terms of |i belong to the Morrey space Mfg(R x R3) with
% <p<qg< % and so does the quantity Wi ..
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We have proven so far that all the term in the expression (4.5) belong to the Morrey space
./\/lg (R x R?) and this ends the proof of the Proposition [

We now return to the proof of the second point of Theorem we have proven so far the local
information 1¢,W € Mp TR x R3) with 10 <p<qg< % and in particular, due to the Lemma and
the identification of Morrey and Lebesgue spaces, we have 1g,d € M{7(R x R3) = L{ (R x R?) with
% <q< % which is a gain of information with respect to . It is then enough to replace this
information in the previous arguments (reducing if necessary the support of the auxiliary functions)
to obtain a higher integrability control, and by suitable iterations we finally obtain that

1,& € LY (R x R3),

for some 5 < gy < 6, which corresponds with the wished estimate ([1.6). The proof of Theorem [1.1] u is
now complete. |

Appendix

Lemma 4.1. If ¢, are the test functions given in , and U is a reqular enough vector field, we
have

o (5080) ==v (5 («F AT ) ) (5 (o(Fain(@) ).
Proof. We have
VARV AT =9V A (VAD) + Vi A (VAG) =p(Vdiv(Td) — Ad) + Vi A (V AD).
Moreover, by the support properties of ¢ and 1 we have (;Sﬁ@b = 0 and ¥¢ = ¢ on the support of ¢.
Then, the second term in the identity above disappear when we multiply by ¢ and we obtain
—oV A [WV A @] + ¢Vdiv(@) = AT,
and from this identity it is easy to recover the wished result. |

Lemma 4.2. Assume that b and & are two vector fields such that div(b) = div(é) = 0 and assume
that 1 is the smooth function given in . Then we have the following vectorial identity

3

3 3
YV A(B-V)E=VAD 0;(1hh;e) — V/\Z =2 (VY A (b Zaww

j=1

Proof. We start with the formula ¥V A (b- V)@= V A (¢(b- V)@ c) — Vi A ((5 V)é ¢) which can be

rewritten as

»» Mw
Ql

3
YV A (b- V)= Z (1pb;é) — V/\Z@ (1b;)é
: ] 1

-,

Using now the fact that div(b) = div(¢) = 0 in the second and the third term of the right-hand side
above we obtain

=

3
YV AGb-V)E=V Z (1pb;é) — V/\Z (8;4)b; vaa
from which we easily deduce that
oL .3 .03 3 3
YV ADB-V)E=VAD 0;(1be) =V A (90)bie— > 05(Vp A (b;2)) + Y _(8;Vh) A
j=1 j=1 j=1 j=1
and Lemma [£.2] is proven. [ |
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