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1. INTRODUCTION

In this chapter we are mainly concerned with the parabolic equation

(1.1) %fzdwunq) in (0,00) x R%, f(0,)=fo inR%

on the function f = f(t,z), t > 0, x € R%, d > 3, with a measurable, bounded
and strictly elliptic matrix A, namely A satisfies (in the sense of quadratic forms)
vl < A(x) < v~ for any z € R? and for some v > 0. The heat equation
corresponds to the case A = vI > 0 to which we dedicate this introduction.

1.1. Representation formula. In the case A = %I, that is

of 1

(12) E - iAf in (07 OO) X Rdv f(ov ) = fO in Rd7
we know that

_ 1 |z[?
(1.3) Y () == WGXP(—g)

is the associated fundamental solution, that means that it is the unique solution f
to equation (1.2) such that f(¢,-) — dg as t — 0. The coefficient 1/2 in (1.2) is
just put in order to get this usual gaussian kernel 7; (instead of a rescaled version
of it). As a consequence, for any fy € L9(R%), 1 < q < oo, the solution f to (1.2)
satisfies f € C°°((0,00) x R?) and more precisely the solution is given through the
representation formula

(1.4) f(t,.) =% fo,

where * = *, stands for the convolution operator in the position variable. Let us
observe that, for any r € [1, o0],

C(r,d) ) 1
t80-3)" CorE(2m)20on)

Vel =
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so that from the Young inequality for convolution products, we get the ultracon-
tractivity estimate

(15) 17 Mer < 2 folzs,

t2V\a p
for any ¢t > 0 and p, ¢ € [1,00], p > ¢, where Cy, , := C(r,d) and r € [1, 00] is defined
by the relation 1/p =1/q+1/r — 1. When fy € L9, q € [1,0), the above estimate
reveals both a instantaneous kind of smoothing effect (gain of local integrability)
and a dispersion mechanism f(t,.) — 0 as t — co.
The main aim of this chapter is to recover part of these results using some techniques
which are valid for a general matrix A. However, for the sake of simplicity, we will
mainly consider the case A = vI, with v = 1 or 1/2. The sequel of the introduction
is dedicated to the presentation of other techniques which are specific to the heat
equation or to a general diffusion equation with smooth coefficients.

1.2. The Fourier transform. Consider now the heat equation with source term

(1.6) %{:Af+g in R x R%,

with f, g € L?(R4*t1). We define the Fourier transform

h(r,€) ;:/ h(t, z)e T8 didy,
Rd+1
On the Fourier side, the above heat equation is
irf +1¢7f =3,

from what we immediately compute

[oaeesianie= [ g [T e [
Rd+1 Rd+1 R+ 1T + |§‘2|2 RA+1

We deduce

IFIZe S W1 S I1FIZe + NlglZe,
with p :=2(d+1)/(d — 1) > 2, from the Sobolev embedding, the Fourier definition
of the Sobolev space in R?*! and the Plancherel identity. This estimate also reveals

some gain of integrability of the solution to the heat equation and can be seen as a
variant of (1.5).

1.3. Energy method. By differentiating the heat equation

(1.7) % =Af in (0,00) x RY, f(0,)=fo inRY,

we can easily establish some estimates on its smoothing effect. On the one hand,
any solution f satisfies first the energy identity

1d
(18) sl = [ @ns= [ @ns =195z
2dt Rd Rd
On the other hand, because V and the elliptic operator A commute, we have

oOVf=AVf,

and any solution also satisfies

d
ZI1VFILe = —21Afl72 = —20ID*fI[Z:.
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Both together, we have

d 1

S5 IIR + IV I3} = —20| D232 <0, Ve >0,
and integrating in time this differential inequality7 we readily obtain
(19) IVFOIs < 5 foll3s, Ve >0,

It is worth emphasizing that a similar result as this last estimate (1.9) is available for
solutions to the general parabolic equation (1.1) when A is a smooth function, but
certainly not in the case when A is only measurable. Using the Sobolev embedding
in R?, we deduce then

1
1f @)l Ler 7z [ foll=s V>0,
with 1/2* :=1/2 — 1/d, recovering thus (1.5) with p := 2* and ¢ := 2.

1.4. Additional estimates. In the chapter 1, we have already seen two more ele-
mentary qualitative properties of parabolic equations. On the one hand, integrating

equation (1.7), we have
d
4 — [ Af=0
dt /Rd / Rd / ’

so that the “mass” is conserved
(f(t,-) = y fdx = y fodx =: (fo), Vt=>0.

Similarly as for the energy estimate (1.8), we have

;jt 2= /at :/RdAfH_)

- /Rdwvf_:f/RdIVf—IQSO,

so that f(t) > 0if fo > 0. That means that the flow associated to the heat equation
preserves the positivity, or in other words, the equation (or the associated operator)
satisfies a weak mazximum principle.

More generally, for any smooth function g : R — R, we have

08(f) = B'(f)ouf = B'())Af = AB(f) = B"(HIVSI*.

When furthermore f is convex, the function 3(f) is a subsolution, namely it satisfies

(1.10) aB(f) < AB(S).

Integrating on R?, we have

d
@L< | a6 =

and we have thus exhibited a large family of Lyapunov functional ¢ — ||8(f (¢, )| L1,
for any nonnegative convex function . In particular, for any p € [1,00], the LP-
norm falls in this family, and thus

(1.11) 1f & e < llfolle,  VE=0.
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Finally, for a positive solution, the dispersion/diffusion effect of the heat equation
can also be brought out through the increasing of moments: we have indeed for
instance

i/ f(t,x)|x\2dx:/ fA|x\2dx:2d/ o VE>0,
dt Jga Rd Rd

and when 0 < fy € L'(R?), we see that the second moment grows linearly.

1.5. Organisation of the next sections. In the next sections, we will recover
part of the properties established for the solutions to the heat equation in this intro-
ductive section. We will first focus on some robust proofs of the ultracontractivity
property (1.5). We will next address the two local properties of strict positivity
(Harnack inequality and strong maximum principle) and regularity (Holder con-
tinuity). We will finally explain how to establish the existence and uniqueness of
fundamental solutions which behaves very similarly to the heat kernel.

2. ULTRACONTRACTIVITY

The aim of this section is to establish the ultracontractivity estimate (1.5) for a
solution f to the parabolic equation
0
(2.1) 8—{ = div(AVf) +b-Vf in (0,00) x RY £(0,:) = fo in RY,
for a bounded strictly elliptic matrix A and a bounded vector field b. For the sake
of simplicity, we will rather establish the result on the solution to the heat equation
of

(2.2) o = A i (0,00) RY,  f(0,)=fo inRY

with several proofs which are not based on the representation formula (1.4). These
proofs are clearly longer and more complicated to those presented in Section 1, but
they are also more robust in the sense that they apply to the more general parabolic
equation (2.1) and to bounded domain variants. The arguments will be presented
as a priori estimates and we will no bother with a rigorous justification of the
computations when starting from the very definition of what is a (classical or weak)
solution. These generalizations and rigorous justifications are left as exercices.

2.1. The Nash approach. We start establishing (1.5) for p = 2 and ¢ = 1. For
that purpose, we first establish the following fundamental functional estimate.

Nash inequality. There exists a constant Cy such that for any f € L'(RY) N
H(RY), there holds

(2.3) A2 < CallF 1A IV £l -

Proof of Nash inequality. We write, for any R > 0,

2 _ 2 — 12 r12
12 = 112 /ESRm + /IQRfI

N 1 A
< Rt [ 1R
€12k
1
< Bl + 5 1971
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where we have used the Plancherel identity in the first line and usual properties of
the Fourier transform on the last line. We take the optimal choice for R by setting
R = (||Vf|\%2/cd||f||%1)%+2 so that the two terms at the RHS of the last line are
equal and that gives (2.3). O

Alternative proofs of the Nash inequality (2.3) based on the Sobolev embedding or
on the Poincaré-Wirtinger inequality are left as exercices.

The cornerstone L' — L? estimate. We consider now a solution f to the heat
equation (2.2) and we recall that

(2.4) 4 ft,z)?de = —2/ \Vf(t,z)*dz, Vt>0,
dt Rd Rd

from (1.8), and

(2.5) £ )l < [l follr, VE=0,

from (1.11) with p = 1. Putting together that two last equations and the Nash
inequality, we obtain the following ordinary differential inequality

1

d _2 1+1
a/]Rdf,?dgcg—cd||f0\|Lfv (/Rdffdx) =)

Recalling that 4 := (a~!Kt)™“ is a supersolution to the ordinary differential in-
equality

u < —Ku't™ a=2/d>0,
we deduce from a maximum principle (Gronwall lemma) that v < @ and thus in
our case

9 e’ 2\ 1 d 2| foll 7
. < |- az - ) .
(2.6) /Rd fidx (CdHfOHL ) ra <20d) 1472 Vt>0

That is nothing but the announced estimate (1.5) for p = 2 and ¢ = 1.

Extension to LY — [P estimates. In order to prove the estimate for the full
range of exponents, we use some duality, semigroup and interpolation elementary
arguments as follow.

e We first use a duality argument. For given T' > 0 and ¢, we consider the solution
¢ to the backward heat equation

—0p = Ao, (T) = ¢r,

and we observe that if f still denotes the solution to the forward heat equation
(2.2), we have by performing two integrations by parts in the last line

G0 = [@no+ [ra

J@no+ [ r-a0)
—/Vf~V¢+/Vf~V¢=O,

(2.7) [ 1@ = [ o0,
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We also observe that ¢(t) := ¢(T — t) is a solution to the forward heat equation
(2.2) with initial datum ¥ (0) = ¢, so that we may use the already proved estimate
(1.5) and we get

C C
le(Ollz2 = 19Tz < 7z 1¥ Ol = wgzllor e

Combining the Riesz representation theorem, the duality identity (2.7), the Cauchy-
Schwarz inequality and that last estimate on the dual problem, we have

(D= =  sup / F(T)ér = sup / fod(0)
lorll 1 <1 [[¢rll 1<
C

< s ol I0O)es < g Wolss

which is nothing but estimate (1.5) for p = oo and ¢ = 2.
e We next use a semigroup like argument. Gathering estimates (1.5) for (p,q) =
(2,1) and (p, q) = (00, 2), we have
Choo Coso Cia
Hf( )HL = (t/2)d/4||f( / )HL2 = (t/2)d/4 (t/2)d/4 ||f0||L17
which is nothing but the estimate (1.5) for p = co and ¢ = 1.

e We finally use some elementary interpolation arguments and more precisely re-
peatedly the Holder inequality. For p € (1,00), using the L' estimate (2.5) and the
already probed Nash estimate for (p, q) = (00, 1), we have

1 Olee < IFO 1 1F B2 < (Croot= 2] foll L) " F I foll 21

which is nothing but the estimate (1.5) for p and ¢ = 1. For ¢ € (1, 00), using that
last estimate with p := ¢/ on the dual backward problem and repeating the duality
argument, we have

_d_ 1
[F (D)l < Sup<1|\fo||m||¢(0)||m' < Cig T 77| foll o,

o7l <

what is nothing but the estimate (1.5) for p = oo and ¢. Finally, for 1 < ¢ < p < o0,
we use the already proved estimates and the Holder inequality in order to get

1—49 a _d1.1_4
1F@lze < IF @z 1fBlIFe < (Cooet™27) 7| foll s,
what is nothing but the estimate (1.5).

4
2

2.2. An alternative Nash proof. Anticipating with the most classical De Giorgi-
Moser approach that we will develop in the next sections, we present here an al-
ternative proof which mixes some arguments coming from Nash argument (the non
expansion estimate in any L" spaces) and one coming from the De Giorgi-Moser
approach (the use of the Sobolev inequality). For simplicity, we assume here d > 3
(in order to be able to use the simplest version of the Sobolev inequality).
Multiplying the equation (2.4) by 2, with 0 < ¢ € C1([0,T7]), »(0) = »(T) = 0,
and integration in time, we find

2/OT o [ 19 =/0T(<P2)’/f2.
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Using the Sobolev inequality

(28) 7l < CslV e, 5 =57
we deduce
T
(2.9) I a0 moper) S / (&) |2t
We observe that
T T
/0 11200 dt < / VA0 o120 |24 ot

IA

T 2 ;o 1-20\ 1=0 T 2 2..\?
([ 1Bt mode) ([ 13 a)
0 0

where we have used the interpolation inequality with 1/2 =1—60+60/2* in the first
line and the Holder inequality in the second line. Using (2.9) in order to bound the
last term and simplifying both sides of the inequality, we obtain

T T
99\ L
/ ||f”%2W'+df5/ 1171 (), ') 7 dt.
0 0
By using the decay of the L? norms (1.11) with p = 2 and p = 1, we have
W frllee < fellezs W fellze < N follzr, Vt€[0,T],

and together with the last estimate, we obtain
Ap (D) flI22 < Bo(D) follZ,
where

T T
_ _1
AL (T) = / oo dt, By(T) = / (¢ ') dt.

Choosing ¢(t) := ¢o(t/T) and performing the change of variable s := t/T', we easily
compute

1
A (T) = / oo ds.
0
Using that § = d/(d + 2), we also have
T lar2 24
B,(T) = . (‘P+) T dt

1
T’d“/ (00) .7 %o dt.
0

The last term is finite when ¢o(s) = s*(1 — s)%, with sle-D 2 +a2qt ¢ LY(0,1)
what is the case when a > (2/d)/(d/2 + 2/d). All together, we have established

IfrlZe S T2 follZs-

That is again the decay estimate (1.5) with p = 2 and ¢ = 1. Taking advantage
of that last estimate, we are able to obtain (1.5) for the full range of exponents
1 < ¢ < p < 0o by proceeding exactly as in Section ?77.
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2.3. Energy estimate and Moser iterative argument. Let us consider again
a solution f to the heat equation (2.2). We integrate in time equation (1.8) in order

to get ,
g [+ fivme=5 [

for any 0 < s <t. We fix 0 < tg < t1 <t < T and we integrate in s € (tg,t1) the
above equation. We obtain

(tl—fo)/ft2+2(t1—to)/t/|vf2S/T/f2~

Taking the supremum in ¢ € (¢1,7T) of both terms at the RHS, we deduce

(2.10) ng/ftw/ [vses 2 //f2

for any 0 < tg < t; < T. Using the Sobolev inequality (2.8), we have proved
1

2 2
1o 102y < P— 11 %2 (1;2)»
c; 1 9
sty < 5 5 I oy
where I; := [t;, T]. We now recall the interpolation inequality
(2.11) lgllzoezre < 9l Zao oo 917 rm »
where 1 0 1-96 1 6 1-6
—=24 2 —=Z42"" 4elo1],
de do q1 To To it

which proof is left as an exercise. Using this interpolation inequality with 6 such

that
1.717979+179
p. 2 2 2%

we deduce

C
(2.12) Hf“m (L) < t ||f||L2(10,L2)a p:=2(1+2/d).

In fact, for a subsolution g > 0, we may repeat the above argument, and we get in
the same manner

(2.13) l9llEe @4,y < C

with Uy = I X Rd, I = (tk,T] and 0 <t < tpe1 <T.
We consider now a solution f > 0 to the heat equation and we define
T T
=5 = 55 k=21, peyr=0+2/d)py, k=1, pr:=2.
Because py/2 > 1, and thus s ~ |s[P¥/2 is convex, and because of (1.10), the
function g := fP*/2 is a subsolution. Applying (2.13) to this function g, we obtain

1 2
m ||9||L2(uk.)»

2
s = 12000,
2k 1/pk 2k 1y
< (OFWP ) ™ = (7)™

) P
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Observing that

we deduce that

As a consequence, we have

Ifllee @) < lilcfgg}f||f||LPk(uk)

k .
B 2\ 1/p;
< ll,crgg.}f]_[l(cf) £l er @ar)
=
and thus
(2.14) Il oo o) S T_l/Q_d/4||fHL2(u1)~

Finally, together with the decay of the L? norm (1.8) which implies

£z @y < T2 foll 2,

we have thus established

1
(2.15) [frlee= < W\\fohl

Estimate (2.15) is the dual estimate of (2.6). We may thus end the proof of the
full range estimate (1.5) by arguing by duality and interpolation exactly as in
Section ?77.

2.4. Other methods. We may prove the same kind of estimates by considering the
evolution of B(f) with other choices of the convex (or concave) function 8 : R — R.
More precisely, the following choices are possible :

e De Giorgi method: B(s) := (s — ¢)%, Ve > 0;
e Moser alternative method : S(s) :=|s|”, Vp # 0, 1;

¢ Boccardo-Gallouet method : 3 such that $(0) = 0 and 8”(s) := 1yr<|sj<rrt1,
VM >0.

The proofs are based in a fundamental way on the choice of the nonlinear function
[, on some suitable interpolation arguments and on the differnentiation or not of
the integrability norm in both time and position variables.

3. THE HARNACK INEQUALITY AND THE HOLDER ESTIMATE

The aim of this section is to present two important properties of general parabolic
equations: the Harnack inequality which is somehow a quantitative version of the
strong maximum principle and a regularity result which is written in terms of
an Holder estimate. We begin by establishing some local versions of the gain of
uniform boundedness, in the spirit of the ultracontractivity estimate which is a
global version of the same property, and by establishing several other technical but
fundamental local properties of subsolutions and supersolutions.
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3.1. The first De Giorgi Lemma. In this section and the next one, we are
concerned with nonnegative subsolutions f to the parabolic equation

(3.1) of =div(AVf)+b-Vf

in a cylinder Q C R4, for which we will be able to establish a priori upper bounds
in a smaller cylinder q C Q. More precisely, we will consider a nonnegative function
f satisfying

(3.2) O f <div(AVf)+b-Vf

in a cylinder Q C R%!, we will not bother with the regularity of f for justifying
the computations and for simplicity we will only consider the case b = 0 and from

time to time the case A = I. The generalization to a general parabolic equation
starting from the variational formulation is not difficult and it is left as an exercice.

When necessary, we introduce the notation Q := €,(zp), where for » > 0 and
20 = (to, o) € R x R, we define
(3.3) € (20) = 20+ €, € = (0):= (—1%0) x B,.

We recall again that if f is a solution to (3.1) and f is a convex function then S(f)
is a subsolution. Similarly, if f is a solution to (3.1) and S is an increasing convex
function then S(f) is a subsolution.

We start adapting the energy estimate (2.10) in a localized framework. Consider
a nonnegative subsolution f to the heat equation (3.1) (with A = I and b = 0).
Multiplying the equation (3.1) by f¢? for 0 < ¢ € C1(Q), Q := (Tp,T) x B, and
integrating in the space and time variables, we obtain

SI793 — 1782
—/t/Vf'V(f¢2)d$dT
t t
—~ [NV sadr+ [ [ 1695 Vodadr,

for any Ty < s < ¢t < T. Choosing now 0 < r < R, ¢(x) = ¢o(|z]), ¢0(0) = 1 and
¢y = —(R—r)"'1}, g on Ry, we deduce

/f dx—i—// |V £ dedr

1
f()d$+m/s IBszdl'd’T.

Taking the mean value in s € (to, t1) with tg < t; < t, we have the first estimate

t
(t1 fto)/B f(zt)2clsf,+(tl—to)/t/]Bg |V f|? dads

t—to /t )
< (14 —= f2dads.
(e m=e) L,

Using the Sobolev inequality and the interpolation inequality (2.11), we also get

1 1
(3.4) ”fH%P((tl,T)X]BT) < C(t1 "t + (R— 1")2) Hf”%z((to,T)XBR)’

Br

with p := 2(1 + 2/d).
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We express the two above estimates into the following more formalized form. For
two cylinders Q; := (a4, b;) X B;, we write Qo < Q1 if a1 < ag, by > by and
By CC B;.

Lemma 3.1 (Energy estimate). Let f be a nonnegative subsolution to the parabolic
equation (3.1) on a cylinder Q and let q be another cylinder q < Q. There hold

(3.5) IVafllieiq < Cla, QIflI7z(q)

(3.6) 1170 @ < Ca, QN flI72(q)y  »:=2(1+2/d),

with C(qa Q) = C((t1*t0)71+(R77ﬂ)72) when Q = (t()aT) XBR; q:= (t17T) XBT’
O<r<Randty<t; <T.

We establish now the local gain of uniform boundedness for nonnegative subsolution
f to the parabolic equation (1.1) set in a cylinder.

Lemma 3.2 (first De Giorgi lemma). Let f be a nonnegative subsolution to the
parabolic equation (3.1) in €. There holds

[fllLeeery £1/2 i [1fllz2(es) < Obes
for some constant dpc > 0 which only depends on the dimension d > 3.

Remark 3.3. An alternative and equivalent formulation is that any nonnegative
subsolution f to the parabolic equation (3.1) satisfies

(3.7) [fllze(er) < Coallfllrze,),
for the constant Cpe :=2/dpg.-

Proof of Lemma 3.2. We repeat the Moser iterative argument presented in Sec-
tion 2.3 and we rather prove (3.7) in the cylinders €; and €;,5. More precisely,
we defined the sequence of (increasing) times, (decreasing) radius and (decreasing)
cylinders

Ty i=—3(1+ 27F), = 31+ 27%), Uy = (Ti, 0) x By,

so that, using (3.4), the local version counterpart of (2.13) is that any nonnegative
subsolution g to the heat equation satisfies

9l Ze @y < C22 gl i, VE =1
We then conclude the proof in the same manner as for proving (2.14). O

We improve the first De Giorgi lemma by lowering the integrability power at the
RHS of estimate (3.7).

Lemma 3.4 (Upper bound). Let f be a nonnegative subsolution to the parabolic
equation (3.1) in €r, R < 1. For any r € (0, R) and q > 0, there holds

(3.8) I fllzoe e,y S I fllzacen)-

Proof of Lemma 3.4. Choosing (tg,T) X B, := €, and (t1,T) x B, := €g in (3.4),
we find

(3.9) 1o ey S R =1)2IF 122 ()
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Repeating the proof of Lemma 3.2 with a suitable choice of (r;) and tracking the
dependence in R — r similarly as we have tracked the dependence in 7" during the
proof of (2.14), we find

1£llz(ey S (R=1) "2l fllr2(en)
with D = d/2 + 1. That ends the proof estimate (3.4) for ¢ > 2. For (3.4) when
q € (0,2), we define
A(r) = [Ifll=(e,
and thanks to the Young inequality the above estimate writes
Alr) < CR=7)"P|fllr2(en)
1 _
< §A(R) +C(R—=7) "l Lacen)-

Defining 7o := r and next r,, := 7,_1 + en~2 with e := (R — r)(3_n"2)~}, so that
rn /¢ R. Applying the previous estimate with r = r,, and R = r,, 41, we get

1 _
A(ry) < §A(Tn+1) + CnQD/q(R -7) D/qu||L‘I(€R)7

and summing up

1 ", k2D/a iy
Alr) < g AR+ O (R =1) P fllacen)-
Passing to the limit, we deduce
> k2D/aq B
Ifleen < (3 €5 ) B=0"2/ ) flliacen)
k=1
what is the announced estimate. [

3.2. Some intermediate estimates. In the two first results, we establish some
estimates for a (nonnegative) subsolution g on a cylinder Q. The first step one is
a variante of the Poincaré-Wirtinger inequality.

Lemma 3.5 (Parabolic Poincaré-Wirtinger inequality). Consider a subsolution g
to the parabolic equation (3.1) on a cylinder Q. For any cylinders Q; :== I;xB; C Q
with sup Iy < inf Iy, any function 0 < ¢ € C}(By) such that ||¢|l1(q,) = 1, we
have

(3.10) (g —(99¥)qo)+ L1 @) S IVa2gllLiq),

where we use the notation (u)qg := fQ udzdt.

Proof of Lemma 3.5. We compute

o~ toha s lsan < [ (/]

Q: Vo
+/1(/0(9(t,y) *g(s,y))sﬁ(y)dsdy)ertdx =Ty + Ty,

and we estimate each term separately. For the first term, we write

T, < (Dl el / / 9t 2) — g(t,y)|dydida
Q1 /By

(g(t.) — g(t, y))w(y)dsdy)gm

A

IN

1
1Tol lolloo / / / Vag(t, 72+ (1 — 1)y)l|e — yldrdydtde.
1JBg JO
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We observe that, for any ¢ € I,

1/2

/ / / [Vaeg(t, 7z + (1 — 7)y)|drdydz

By, J By Jo
1/2

/// [Veg(t, 7z + (1 — 7)y)|drdydx
1/2

/// [Vaeg(t,2)] i )dex

< 2] [ Vgt 2)lde
B

IN

IN

where we have used the change of variables y — z := 72 4+ (1 — 7)y. Denoting
B = Bg and performing the same kind of estimate for the integral on 7 € [1/2,1],
but with the change of variables z — 2z := 72 + (1 — 7)y, and summing up the two
contributions, we conclude with

T, < \IO|2d+1|B|R/ \V.g(t, 2)|dzdt.
Q1

For the second term, we compute

T = // / / (0r9)(1, )¢ )desdy) dxdt
11 Bl 0 S

< |By] / / Vg(T,y)VsO(y)desdy) dt,
I Qo Js +

by using precisely the fact that s <t for any s € Iy, t € I; and the fact that g is a
subsolution on (s,t). We then have

t
T, < |Bi (/ /Vg(ﬂy)Vw(y)desdy) dt,
Il 0 S +
< BlLILIVel. [ [ (Volrdnay
10Ul J By
We conclude by gathering the three above estimates. O

In a second step, we establish a variant of the De Giorgi isoperimetric inequality,
also named as intermediate value inequality.

Lemma 3.6 (Intermediate value inequality). Consider a subsolution f to the par-
abolic equation (3.1) on Q := I X B such that f < 1 on @Q and some cylinders
(Qi)i=0,1,2, with Q; :==1; x B; C Q2 < Q for i =0,1 and sup Iy < inf I;. For any
§ >0, 6 >0 and Cy > 0, there exist 9 € (0,1) and n > 0 such that

IVfillez@) < Co, Hf>1-9}NQu >61]Qul, [{f <0} NQol > 0]Qo]

imply
{0 <f<1-=9}NQaf=n.

Proof of Lemma 3.5. We have By = B,,, for some o > 0. For any ¢ > 0, we choose
1/)h€ C}(R9) such that 1g, .\, <% < 1p, and we set ¢ :=¢/(1))q,. We observe
that

1 foo < 1 1

<f+$0>Qo <w>Qo - ( d |QO|

f+7
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with
1 {f >0} N Qo {f <0} NQol
S W =9 0%y W =9 0% 5
Qo Jo, ™ = Q| ! Qo =

Choosing € > 0 small enough, we get

(f+elq, <1-6/2,

from what we deduce that

1 b
][1(f+<f+80>Qo)+ > 1@l Ja, 1f21—19(f*(1*§))
5 1 g
> (i,ﬁ)mwzlfﬁ}m@l2(5779)51»

for any ¥ € (0,d/2). Applied to the subsolution g := f;, the parabolic Poincaré-
Wirtinger inequality (3.10) implies

][ (fs - fidda)s < Cu / Vil

1 2

On the one hand, we have
Cr [ IVsiltocsarms < GV Eulliaiqu {0 < £ < 1= 9} nQaf',
2

by using the Cauchy-Schwarz inequality. On the other hand, we have

o /Q Villsis < GV = (1=8))1lliq
< CUQ2IV(f = (1 =)+l r2(Qy
< Goll(f = (1 =9) 4 llz2(q)
S CZ|Q|197

where we have used the Cauchy-Schwarz inequality in the second line, the energy
estimate (3.5) on the subsolution (f — (1 —))4 in the third line and the upper
bound condition on f in the last one.

Altogether, we have

1) )
Cl[ V]l {0< f <1-9}N Qa2 > (5—79)51—02|Q|192?1,

by choosing ¥ > 0 such that ¢ < 6/4 and ¢ < §61/(4C2|Q|). We conclude by
setting 7 := 001 /(8CoCh). O

In our last intermediate result, gathering the first De Giorgi Lemma 3.2 and the
intermediate value Lemma 3.6, we establish a lowering of the maximum lemma, also
named as measure-to-pointwise estimate or second De Giorgi Lemma. It is worth
emphasizing here that it is fundamental that this estimate is uniform with respect
to the size of the cylinders and that it is true because the estimates are invariant
by scaling. For a cylinder €,.(2q) as defined in (3.3), we set

€ (20) i= 20+ (=212, %) x B, € (2) := 20 + (0,7%) x B,

and we use the shorthand &} := ¢ (0).
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Lemma 3.7 (Measure-to-pointwise estimate). For any § € (0,1), there exists a
constant A € (0,1) such that for any r > 0 and any subsolution g to the parabolic
equation (3.1) in €4, satisfying g < 1 on €4,., we have

(3.11) Hg<o}ne& | >6|€ | implies g<1l—X on €.

Proof of Lemma 3.7. Step 1. We assume r = 1. We set Cp := C(Cq, €4)|Cy],
with C(€2, €4) defined in the Energy estimate lemma 3.1, §; := §%,,/|€2], with dpa
defined in the first De Giorgi lemma 3.2, and we denote by ¥, € (0, 1) the constant

defined in the intermediate value inequality as stated in lemma 3.6 associated to
0,61 and Cy. We define the sequence

gi =0 g — (1 =9")] = Igr—1 + (1 =9,
so that
(3.12) g1 <1 and {gr41 >0} ={gxr > 1 -0}
In particular, from the first above estimate and Lemma 3.1, we know that
[V grllz2(er) < C(€2,€a)llgnllr2(es) < C(€a, €a)|€4[V2 =: Cp.
From the very definition of (g) and the hypothesis, we have
Hor <0}NE| = {g <0pNE | =6l |

We next assume that for some ko > 0 and any k € {0,--- , ko}, we have

(3.13) / (grt1)tdodt > 52,
[

Under this condition, for any k € {0,--- ,ko}, we have thus
on 2 1= 0} 1€l = [ 2 0} €| > [ (gusa)hdodt > 83,
[

where we have used (3.12) and the upper bound hypothesis. Applying Lemma 3.6,
we know that independently of k

{0<gr <1-=XA}NCy| >n.
Using (3.12) again and repeatedly the above lower bound, we have
[ {gr+1 <0} N &y
{ge <0}NE|+ {0 < gp <1—9}NC
K,

which provides a finite bound on ko < |€3|n~!. For the first k = ko — 1 such that
(3.13) fails, we have ||(gr,)+|/22(e,) < dpa, and thus g, < 1/2 in €; from the first
De Giorgi Lemma 3.2. Rescaling back to g gives the result with X := 90 /3.

AVARAVARLV]

Step 2. 'We now consider the general case r > 0, which proof comes from a mere
scaling argument. Defining g, (¢, z) := g(r*t,rz) and A,(x) := A(rx) for (t,x) € €4,
we observe that A, satisfies the same ellipticity and boundedness conditions as A
and that g, is a (weak) subsolution to the parabolic equation (3.1) associated to A,
on the cylinder €4. The condition in (3.11) translates into |[{g, < 0} N €| > §|€] |
and the first step implies g, <1 — X on &4, or equivalently, g <1 — X on C,. g
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3.3. The Harnack inequality. We start recalling the classical Vitali Lemma and
a variant of the classical Lebesgue Theorem.

Lemma 3.8 (Vitali). Consider a family F of cylinders of size bounded by a same
constant. There exists an at most countable family D C F of disjoints cylinders

such that

U qcC U as,

qeF qeD
where here, for q 1= z¢ + (—%rQ, %13) X B,, zo € R > 0 and for a > 0, we
define Qg == z0 + (—3(ar)?, 1(ar)?) x By,

Proof of Lemma 3.8. We denote by R > 0 a common upper bound of the size of
the cylinders. For any n > 0, let us denote by F,, the subfamily of cylinders of size
r €]27""1R, 27" R]. We define recursively a maximal and finite subfamily D,, C F,,
such that the cylinders in D,, are disjoints and they are disjoints of those of Dy, ...,
D,_1. In such a way, any cylinder ¢’ € F,, intersect at least one cylinder q € D,,
which implies [tg — 12, to] N [ty — ()2, 5] # 0, B.(z0) N By (x}) # 0 and thus using
r’ < 2r and the triangular inequality, we get ¢’ C ¢5. The family D := UD, is
suitable. (]

Theorem 3.9 (Lebesgue). For any locally integrable function f on an open set
U C R there exists N C U mesurable and negligible such that

VzeU\N, f(z)=lim f(t,y)dtdy.
r—0 Q:T(Z)

We are now in position to state the Harnack inequality between the supremum and
the infimum of a solution to a parabolic equation.

Theorem 3.10 (Harnack inequalities). There exists ¢ > 0 such that any nonneg-
ative supersolution f to the parabolic equation in Cg satisfies the weak Harnack
inequality

<
(3.14) ||fHLq(¢;) ~ léllff

and any nonnegative solution f to the parabolic equation in €14,-(20), r > 0, satisfies
the Harnack inequality

(3.15) sup f<C inf f,
€7 (20) Er(=0)

for a constant C > 1 independent of r > 0 and zy € RI*L.
Proof of Theorem 3.10. Step 1. We first establish the weak Harnack inequality
(3.14). We fix § := 107P71 D := d + 2, we denote by A > 0 the associated

constant given by Lemma 3.7 and we set ¢ := 1/\. For any € (z) C €, U&] C €y,
we may apply Lemma 3.7 to the subsolution g := 1 — f/c and we get that

(3.16) H{f >clne.(2)] > 6|¢, ()] implies f>1on €/ (2),
what is the fundamental information we will use. In particular, that tells us
(3.17) inf f <1 implies [{f >c}Ne&| < &)

1

We now prove recursively that for any k > 1, there holds
(3.18) inf f <1 implies |{f > Frner| < aler|,
1
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with & := 107P~%_ The case k = 1 is nothing but (3.17). We assume that (3.18)
holds up to order k > 1 and we wish to prove that it holds at order k + 1. For that
purpose, we define

Ay ={f > ney
and we define F as the family of cylinders q = €,.(z) such that
(3.19) 2 € Apy1, |[Ar1 Nauo| < dlauols [Ar+1 N al > dldl,

where we use the notation q = q; and q, := Cor (z) as defined in Lemma 3.8. From
now on in Steps 2, 3 and 4, we assume

(3.20) inf f <1.
(51

Step 2. A covering argument. We claim that (d2)qer is covering Agyi. More
precisely, recalling that from Theorem 3.9 there exists exists a negligible set N' C €
such that

i A1 1 & (2)

Vze€ Q:l_\Nv 1Ak+1 (Z) = 0 |Q~: (Z)|

)

we claim that

(3.21) AW C | (@ N Agya).
qEF

We fix z € Ap1\N. We denote R := 10*/P~1=#/D and we consider the property
(3.22) Vr e [R1077, R10 ), |Axs1 Nquo| < 8duol-
For any » > R, we have

| A1 N ol < Ak NET| < 61€7 | = 6,(10r)P[q10| < a0l

where we have successively used the inclusions Ax11 N qip C A1 C A NET,
the induction property (3.18) and the scaling property q, = a”|€~|, so that the
property (3.22) is true for j = 0. We claim that the property (3.22) cannot be true
for any j > 1. Otherwise, there would exist a sequence r; — 0 as j — oo such that

Ay 1ﬂé10r7 z
b () =ty A 00 2)

‘ = <6 <1,
imeo oy, (2)]

so that 14, ,(2) = 0 and z ¢ Agy1, what is a contradiction. Choosing j > 1 the
first integer such that (3.22) is not true, we may pick up € [R10*~7, R10?~7) such
that (3.19) holds. We have established (3.21).

Step 3. Proof of (3.18) at order k + 1. Because of Step 2 and of Vitali covering
lemma, we have

AW C | @o N Agia)
qeD

with D C F countable and (q2)qep disjoint sets. By definition gt C qq, so
that (q")qep is also a family of disjoint sets. Because of (3.16) applied to the
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nonnegative supersolution f/c*, we have q* C Ay if q € F. We compute

|[App1] < | U (A0 N Agy1)| < Z|(~110 N Apy1 |

q€eD q€D
< D dldwn| =) 107slq"|
qeD q€eD
= a0y
q€D
< 107'6er |,

what is nothing but the property (3.18) at order k 4+ 1. By induction, the property
(3.18) is thus true for any &k > 1.

Step 4. Conclusion of (3.14). We write

o= / fql{féc}+2/ ST erc p<ohrry
(o (o

¢ E>1
< e+ Y r > Fyner|
k>1
< AT+ ) 107 P (1107 F|er | < oo,
k>1

provided that ¢?10~! < 1, what is possible by choosing ¢ > 0 small enough. In
other words, we have || f|[za(¢,) < C, for a constant C' > 0 depending on f only by
the condition (3.20). Applying this estimate to f/e with ¢ := inf f if inf f > 0 and
with € > 0 arbitrary small if inf f = 0, we finish the proof of (3.14).

Step 5. Proof of (3.15). For a nonnegative solution f to the parabolic equation,
we have

e < _ <inff < inf
1oy S W lpager ) S nf £ S ik .

1/2
where we have combining the upper bound for nonnegative subsolution provided by
Lemma 3.4 and the weak Harnack inequality (3.14) for nonnegative supersolution.
We generalize to any r > 0 thanks to the scaling invariance of the estimate. (Il

3.4. The Holder continuity. We now establish a Holder continuity result and
thus drastically improve the L* estimate provided by the first De Giorgi Lemma.

Theorem 3.11. Let f € Xp be be a variational solution to the parabolic equation
(1.1). There exists a € (0,1) such that for any to € (0,T) there holds

(3.23) feC((to, T) x RY).

Proof of Theorem 3.11. Step 1. For h : O — R, we define
oscoh :=supph — infyh.
Assume first f defined in €;. We write

2 (f — %(Supr + infclf))

osce, f
so that —1 < g <1 on €;. We have either

{g <0} ﬁ@fl_/4| > |Q:1_/4|/2 or [{g=> 0}ﬁ¢;/4| > |Q:1_/4|/2-

g9:=



CHAPTER 2: DE GIORGI-NASH-MOSER THEORY AND BEYOND 19

In the first case, we apply Lemma 3.7 to g and we deduce g <1 — X on &;/4. In
the second case, we apply Lemma 3.7 to —g and we deduce g > —1+ A on €; /4. In
both cases, we conclude with osce, ,g <2 — A. Hence, we have

OSC€1/4f S ﬁosc@hf; 7-9 =1- )\/2

Step 2. We come to the general case and we assume f defined in Y. Take yg € U
and do := min(d(yo,U°),1). We define

Fw) = s+ %) ey
and recursively
fi=1 fily) = fioi(y/4), k=2
Applying the first Step to fk gives
OSC¢1/4]?]€ < ﬁosc@lﬁ,
with ¥ :=1— /2 € (0,1), and thus

OSC¢1/4kf A osce, f < 219’“\\f||Loo(u).

sup | f(y) = f(yo)| < 20%(| fll o~ -

[yo—y|<4—m

In other words, for any y such that 475~ < |y| < 47F, we have

1Fy) — F(O)] < osee, . F < 9 200 fll =) < 191 20]1 ]l = o))

by choosing « := —log 6/ log 4.

we have
sup  |f(y) = FO)] < (49 |y — 2| f = wo)
4=k=1<]y|<d—k
sup Fy) = F2)] < (4%0) 1y — 21| fll o= o
4=F=1<]y—z|<d-F
We have established that fiS a-Holder near 0, and thus also f on U. O

4. THE FUNDAMENTAL SOLUTION

In this section, we are interest in the fundamental solution to the parabolic equation
(1.1), namely to the solution I' = I'(¢, z; o) to

(4.1) %I; = div(AVI) in (0,00) x R, T(0,-) =6, inR%

We will successively exhibit pointwise upper and lower bounds and next the exis-
tence, regularity and uniqueness of such a solution.
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4.1. The upper bound.

Theorem 4.1. There exists C, k > 0 such that the fundamental solution I' satisfies
(4.2) L'(t,) < Cyke,

where v stands for the kernel of the heat equation.

Proof of Theorem 4.1. We assume g = 0. We give a proof for the heat equation
which follows Nash argument and which can be adapted to a general parabolic
equation with smooth and bounded coefficients. Without regularity assumption on
the coefficients, the L' norm is not so easy to estimate and one may should rather
follow Moser proof in a similar way as here.

We consider a smooth, positive and fast decaying solution f to the heat equation
with initial datum fo, and for a given o € R?, we define g := fe?, ¥(x) := a - z.
The equation satisfied by ¢ is

1 ~ 1 1
561”&(96 ¥) = 589 =V Vg+ S|Vl

1 1
= §Ag —a-Vg+ §|oz|2g.

Oy

For the L' norm, we have
d 1
gl = 5ol llgll oo,

and then ||g(t,.)||z1 = elol’t/2 llgollp: for any ¢ > 0. For the L? norm and thanks to
the Nash inequality (2.3), we have

d
gl = —lIValzz +lal* gl
—9lal? d
< —Kpe 2|al"t/d HgHi(21+2/ ) + |Oz|2 ”9”%2,
with Ky := Cn Hgo||2f/d. We see that the function u(t) := e~ lo*t llg(t)||?- satisfies

the differential inequality
u/ S _KO ul—i—Q/d7

from what, exactly as in the Section 2.1, we deduce

llgollZ:
(2/dCy t)d/2’

Denoting by T'(t) the semigroup associated to the parabolic equation satisfies by g,
the above estimate writes

lg(t)]|2. e~lo*t < Vi > 0.

O elalPt/2
IT(t)gollr> < i lgollzr, Vt>0.

Because the equation associated to the dual operator is
1 1
Oh = SAh+a-Vh+ §|a\2h, h(0) = hy,
the same estimate holds on T*(¢)hg = h(t), and we thus deduce

C elalt/2
1T(t)gollL= < i llgollzz, Vt>0.
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Using the trick T'(¢t) = T'(t/2)T'(t/2), both estimates together give an accurate time
depend estimate on the mapping T'(t) : L' — L for any ¢t > 0. More precisely
and in other words, we have proved that the heat semigroup S satisfies

C e
(4.3) 1(S(t)fo) ¥l = < tmela' P foe’ s, VE>o0.

Denoting T'(t,y; ) := (S(t)d5)(y) the fundamental solution associated to the heat
equation when starting from the Dirac function in 2 € R?, the above estimate
rewrites as

C
L(ty:2) < 57 e @=)=lal’t/2 50 Va y aeR

Choosing « := (z — y)/t, we end with

lz—y|?

gtd%e* 2t Vt>0,Vm,y€Rd,

L(t,y;x)
what is the announced estimate with & = 1. O

4.2. The lower bound. We first establish with a simple lower bound the first
moment [|I'||; ., where we define

1lzy o= e fle.

We start with a classical interpolation estimate.
Lemma 4.2. We have ) .
Iz S WA I

Proof of Lemma 4.2. We write

Il = [ 1+ [
Br f
< IBal 2l + £ 7]
= Bl + g,
and we conclude by choosing R := (|| ]|,/ f]l2) 77 O

Together with the ultracontractivity property, we immediately obtain a rough lower
bound.

Lemma 4.3. Any solution f to the parabolic equation (1.1) satisfies

1l 2 872 WEo.

Proof of Lemma 4.3. Gathering the ultracontractivity estimate || f| 72 < =44 f|l 1
and the just above interpolation inequality, we get

d_2_ P

trm= S

1

from what we immediately conclude. O
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[The few last pages are still a draft and have to be checked again]

Theorem 4.4. Assume fy € Li with | follz: = 1, [folly < M. There exist
¢, K > 0 only depending of M such that

(4.4) flt,) > evge, V=1
For the fundamental solution, we have
(4.5) T(t,-) > cyke, VE>0.

Proof of Theorem 4.4. Step 1. We claim that there exists C,c¢ > 0 such that for
any t > 0 and x,y € R, |x — y|?/t > 4, there holds

F@2t,y) > Celo=v 1 f(t, ).
We define
=z —ylP/tl+1, r=t/lz—y]
and the chain
si= (tw) = (s o+ (y—2)7), Vie{l... k.
We observe that €,.(2;) N €, (241) D {(tix1 — r%, g1 —7(y — x))} # 0, due to the
fact that t/r* = |y — z|/r = |y — z|?/t < k, and we deduce

inf f>~ sup f>v inf f,
Cr(zit1) ¢ (2i41) € (2i)

for a constant v € (0,1) independent of f and ¢ given by the Harnack inequality
provided that €5, (29) C Ry x RY, or equivalently, |x — y|?/t > 4. Tterating, we get
) =

f(2t,y inf f>+% inf f>~*1 sup f> AR ),
Cr(2k) ¢ (21) ¢, (20

and the result is thus proved for the constants ¢ := —In~y and C := ~2.
Step 2. We claim that there exists ¢ = ¢(d, M) > 4 such that
1
/ f(t,z)de > =, R:=+t,
B(0,R) 2

when fy = 9. We may indeed write

[ fwie = [ f@de- [ g
B(0,R) R B(0,R)°

1
1- E/}Rd fe(x)|x|dx

> 1-Cd(2n )d/QR >1/2,

Y

for ¢ > 0 large enough. As a consequence, for any ¢ > 0, there exists x; € B(0,v/tc)
such that

1
F(t,2)Cot™? = | f(t, ')HL‘X’(B(O,\/E)O?td/Q 2 & Lo = 3
Step 3. For any y € B¢(0,2+/ct), we have |y — z;| > v/ct, so that

- 2
wzcz&
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and

yl* |l

2
ly — x4 <9

t -t

Thanks to steps 1 and 2, we deduce

F2t,y) > Cem ol (1 2,) > Cem F W27 (20544/2) 71

so that (4.5) is proved on B¢(0,2v/ct).
Step 4. For any x € B(0,2v/ct), we take y € B(0,4+/ct)\B(0, 3+/ct), so that

2
+2 SQ%-‘-QC.

o 2
E75L2624

and
ly—a® _ 2> Iy
<2 2
t -t -
Thanks to steps 1 and 3, we deduce
F2t,x) > Ce TV £t y) > Cem 10 K d/2=Cr32

so that (4.5) is also proved on B(0,2+/ct). O

< 40c.

4.3. Existence, regularity and uniqueness. In this section, we use the short-
hand || f[l 1 := [llz]f]l 22 me) and (72, f)(2) = f(2 — o).

Theorem 4.5. We assume A € L>®, A>vI, v > 0. For any xo € R?, there exists
a unique fundamental solution T' = T'(t,z;20) to the parabolic equation (4.1), that
is a function T' on (0,00) x RY such that

(46) r > 07 ||F(t7 ')”Ll = 17 HTQL’UF(t7 )||L1 5 \/i Vit > Oa
(47) F(to + - ) e Xy VT, ty > 0;

which is a weak solution to (4.1) in the following sense
T
(4.8) / () (to, z)dx + / / {TOyp — V- AVI'} =0,
Rd 0 JRd
for any o(tg +-,-) € Xr, to, T >0, and
(4.9) / L(to, z)p(z)dr — o(x0), as to— 0,
Rd

for any ¢ € D(R?). The fundamental solution T also satisfies the upper bound
(4.2), the lower bound (4.4) and the Holder continuity (3.23).

Remark 4.6. In fact, we may also establish that
(4.10) HVQCFHLq((O’T)XBR) <oo, VT,R>0,
for some q > 1, and that T satisfies the weak formulation
T
(4.11) / /d{faﬂp — V- AV} = ¢(0,20),
0o JR

for any ¢ € D([0,00) x RY).
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Proof of Theorem 4.5. Step 1. Existence. For simplicity, we only consider the case
when 2o = 0. Let (p.) be a mollifier, and more precisely p. > 0, ||pellr = 1,
supp p. C B(0,¢), and thus p. — dp. We consider (f.) the variational solution
to the parabolic equation (1.1) associated to the initial datum f.(0,-) = p. which
exists and is nonnegative because of the analysis made in the first chapter. Because
of the previous section, we have

C
(4.12) 1At =1 e < s,

for any p € (1,00]. Using the second estimate with p = 2 and the energy estimate
starting from ¢y > 0, se also have

Ve fellL2 (40,1 xre) < Cty
for any T > to. From (4.3), we have

—d/4
)

- C (03 e
fo(t,z)ex® < v el |t/2||p elal (P28

or equivalently

C 2
la]“t/24|ale—a-z
fE S td/2 & )
for any t,e > 0, z,a € R%. Choosing again « := z/t, we obtain
C 2_ C  _ape
f. < —e 27 (Jel* =2¢l2]) < prrks Frakd 1ip|>4c

Together with (4.12), we thus deduce

/ 2l fulde = / 2| fulde + / 2] f.|dz
B¢ Byc

4e

1, 2 dx
< / |x\e_4t‘*|—+4e/ .| da
5 td/2 B
1, 2
S Vi e iy e,
R

or in other words
I fe(t, )z SCVE+e, VE>0,e€(0,1).

With these pieces of information, there exists a function I' satisfying the estimates
(4.6)-(4.7) and a subsequence (f./) such that f., — I' weakly in D’(U). We may
then pass to the limit in the weak formulation of the equations satisfied by f.s
and we obtain that T' satisfies (4.8). The convergence (4.9) is a straightforward
consequence of (4.6).

Step 2. Uniqueness. We know from (4.7)-(4.8) that I' is a variational solution on
(to, T) x R?, and we may thus write

T
GrTp + / / (~Tdyp + Vi - AVT) = / oL,
R4 to JRE R4

for any ¢ € WH*°([0,T] x RY). For ¢ € L' N L™, we define the solution ¢ € X7 to
the backward problem

(4.13) —0yp =div(ATVy) in (0,7) xRY,  o(T,:)=¢ in R
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We define ¢° = ¢ *,, p. for a mollifier (p.). Observing that
%, V&, 0" = (—div(AT V@) * p- € L¥(WU),
we may take ¢ = ¢° in the above variational formulation and we get

[/Rﬂgrr = /tOT/Rd({F(—diV(ATVQO))*pE—V<p€~AVF)

to

T
= //(VFE-ATWJFWE-AVP),
to ]Rd

with T¢ := T % p., pe(x) := p-(—x). Using that VI'* — VI' and V¢° — Ve in
L2((to,T) x RY), as well as ¢S — ¢, in L2(R?) for s = to, T, we may pass to the
limit ¢ — 0 in the previous equation and we conclude that

/ ¢FT = / @tofto, Vto > O
R4 Rd

From (4.6) and the De Giorgi-Nash regularity estimate ¢ € Cj([0,7/2] x R) pro-
vided by Theorem 3.11, we may pass to the limit ¢y — 0 and we obtain

/ ol'r = lim/ ot ft = p(to, 0).
Rd t—0 R4

Let us consider now another fundamental solution I to the parabolic equation (4.1)
associated to the same initial datum dy. For the same reasons, the function I'
satisfies the same equation as above and thus the difference T :=I' — I satisfies

oY1 = 0.
Rd
Because ¢ € L' N L™ is arbitrary, we deduce that Y7 = 0 for any T > 0, and that
concludes the uniqueness of the fundamental solution. ([
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