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THE KATO SQUARE ROOT PROBLEM
FOR WEIGHTED PARABOLIC OPERATORS

ALIREZA ATAEI, MORITZ EGERT AND KAJ NYSTROM

We give a simplified and direct proof of the Kato square root estimate for parabolic operators with elliptic
part in divergence form and coefficients possibly depending on space and time in a merely measurable
way. The argument relies on the nowadays classical reduction to a quadratic estimate and a Carleson-type
inequality. The precise organization of the estimates is different from earlier works. In particular, we
succeed in separating space and time variables almost completely despite the nonautonomous character of
the operator. Hence, we can allow for degenerate ellipticity dictated by a spatial A,-weight, which has not
been treated before in this context.

1. Introduction and main result

In the variables (x, t) € R" x R =: R"*!, we consider parabolic operators of the form
Hu = du —w " div, (AV,u), (1-1)

where the weight w = w(x) is time-independent and belongs to the spatial Muckenhoupt class A, (R", dx),
and the coefficient matrix A = A(x, t) is measurable with complex entries and possibly depends on all
variables. Degeneracy is dictated by the same weight w in the sense that w™' A satisfies the classical
uniform ellipticity condition (Section 2.3).

Weighted parabolic operators as in (1-1) occur in various contexts and applications, including the study
of fractional powers [Litsgard and Nystrom 2023] and heat kernels of Schrodinger equations with singular
potential [Ishige et al. 2017]. For contributions to the study of local properties of solutions to Hu = 0 and
Gaussian estimates, we refer to [Chiarenza and Serapioni 1985; Cruz-Uribe and Rios 2008].

The purpose of this paper is to establish the Kato (square root) estimate for 7, that is, to prove
Theorem 1.1 stated below. We write Li = LR, dw dr), dy = dw dt = w(x) dx dt, for the natural
weighted Lebesgue space associated with H, and E,, for the corresponding first-order parabolic Sobolev
space of functions u such that the spatial gradient V,u, as well as the half-order time derivative Dt1 / Zu, is
in Li. For the sake of the introduction, an intuitive interpretation of these objects suffices. We turn to
rigorous definitions in Section 3.
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Theorem 1.1. The operator H can be defined as an m-accretive operator in Li associated with an
accretive sesquilinear form with domain E,,. The domain of its unique m-accretive square root is the same
as the form domain, that is D(vVH) =E,,, and

1/2
IVHullz ~ 1Vl + 10 %ullz, € By,

holds with an implicit constant that depends on the dimension, the ellipticity parameters of A and the

Aj-constant for w.

The time derivative 9; is a skew-adjoint operator, and hence there are no lower bounds for the formal
pairing Re(Hu, u) that contain derivatives in . However, when the time variable describes the full real line,
parabolic operators admit some “hidden coercivity” that can be revealed through the Hilbert transform H;
in the ¢-variable. Indeed, splitting 9, = D,l / 2H, D,1 / 2, the sesquilinear form associated with (1-1) over Li
is given by

B(u,v) = // w_lAqu-W+H;D,I/2u-D,l/zvdwdt, u,vek,, (1-2)
Rn-H

and lower bounds including both time and space derivatives become available when taking v = (143§ H;)u
with § > 0 small. This observation is originally due to Kaplan [1966] and has been rediscovered several
times ever since; see [Dier and Zacher 2017; Hofmann and Lewis 2005; Nystrom 2016] for example.
M -accretivity of H essentially follows from this observation, but to the best of our knowledge an explicit
statement, in the unweighted case w = 1, only appeared much later in [Auscher and Egert 2016]. For
the reader’s convenience, we reproduce the full argument in our weighted setting in Section 4. Being
m-accretive, H admits a sectorial functional calculus and in particular a (unique) m-accretive square
root ~/H; see [Haase 2006; Kato 1966] for background. This is how our main result should be understood.

The pursuit of the solution of the Kato problem for unweighted elliptic operators (finally completed
in [Auscher et al. 2002]) introduced new techniques that proved extremely viable for extensions and
applications to other problems in harmonic analysis and partial differential equations [Amenta and Auscher
2018; Alfonseca et al. 2011; Auscher and Axelsson 2011; Auscher and Mourgoglou 2019; Auscher and
Rosén 2012; Auscher et al. 2018; Castro et al. 2016; Escauriaza and Hofmann 2018; Hofmann et al. 2015;
2019; 2022; Nystrom 2017]. For this reason, Kato-type estimates for different operators are desirable,
and the results of this paper most surely have important implications for, and applications to, boundary
value problems for weighted second-order parabolic operators.

Let us mention that the case of A-weighted elliptic operators was settled in [Cruz-Uribe and Rios
2015], see also [Cruz-Uribe et al. 2018] for an extension, and rediscovered in the more general framework
of first-order Dirac operators in [Auscher et al. 2015]. The third author was first to develop the underlying
harmonic analysis in the unweighted parabolic setting in [Nystréom 2016], and in the same paper he
proved the square function estimates that are essentially equivalent to Theorem 1.1 when w = 1 and
when the coefficients A are 7-independent. Using a framework of parabolic Dirac operators, Auscher,
together with the second and third authors, obtained the unweighted parabolic case when coefficients
depend measurably on x and t [Auscher et al. 2020]. Our Theorem 1.1 completes this succession of
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results but there is more to it and that makes, as we shall discuss next, the present paper interesting even
in the unweighted case.

Under the assumption A = A(x) in [Nystrom 2016], the operator H is an autonomous parabolic
operator, and, in retrospect, the main result of that paper could have been obtained by interpolation from
maximal regularity of the Cauchy problem for (1-1); see [Ouhabaz 2021]. (In fact, this argument requires
only smoothness of order % for the coefficients in the z-variable.) However, many of the techniques
in [Nystrom 2016], such as the parabolic off-diagonal estimates and the construction of 7h-type test
functions, had already been strong enough for proving the parabolic Kato estimate in the presence of
measurable #-dependence, and our proof of Theorem 1.1 shows exactly how, thereby making our result
novel in at least two ways:

o We generalize all previous findings in the parabolic setting by combining measurable dependence of
the coefficients on all variables with A,-weighted degeneracy in space.

* We avoid the Dirac operator framework in [Auscher et al. 2020]. The resulting “second-order”
approach for parabolic operators with time-dependent measurable coefficients has not appeared in
the literature before, and, when restricted to the unweighted case w = 1, it provides a significant
simplification of the proof of [Auscher et al. 2020, Theorem 2.6].

Our ambition is to present an almost self-contained argument using only a minimal number of tools. We
do not attempt to generalize all further results in [Auscher et al. 2020] to the weighted setting, which
should be done by developing a parabolic weighted Dirac operator framework.

As is customary in the field, see [Auscher et al. 2002; Cruz-Uribe and Rios 2015; Hofmann et al. 2022;
Nystrom 2016], the first reduction in the proof of Theorem 1.1 is to use the bounded H*-calculus for
m-accretive operators and a duality argument in order to reduce the matter to the one-sided quadratic

estimate

2 da
Li

1/2
SIVaulfy + 1D %ull?.  u€Ey. (1-3)

oo

/ AR +221)  ul] L2
0 "

In contrast to the elliptic setting, this reduction does not follow immediately from classical results a la
Kato and Lions [Lions 1962], since the sesquilinear form B in (1-2) is not closed due to the lack of lower
bounds by half-order time derivatives. Some more care is needed but we settle the issue in Section 6.
The quadratic estimate (1-3) is then achieved by slightly refining the techniques in [Nystrom 2016], and
the argument relies on (weighted) Littlewood—Paley theory in L? (Section 5), which eventually reduces
matters to a Carleson measure estimate that can be proved through a T b-procedure (Section 8).

It came as a surprise to us that, even though coefficients may depend measurably on all variables, the
proof of (1-3) can be arranged in a way that almost completely separates time and space variables. This
observation incarnates in three different stages of the proof':

At the level of Littlewood—Paley theory, it suffices to use weighted elliptic theory in x and classical
Fourier analysis in t. The required weighted theory has already been developed in detail by Cruz-Uribe
and Rios [2012; 2015] in order to solve the weighted elliptic Kato problem.
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o At the level of off-diagonal bounds (averaged “kernel” bounds, see Section 4.4), we only need
estimates for operators involving differentiation in space. These estimates can be deduced directly
from the equation and come with parabolic scaling. The much more involved off-diagonal decay
and Poincaré inequalities for nonlocal derivatives such as Dt1 / 2, which were fundamental novelties
in [Auscher et al. 2020], can be avoided.

« At the level of the T b-argument, the test functions can be constructed based on a product structure,
which makes the argument more straightforward compared to the system of functions used in
[Auscher et al. 2020].

These three observations have in common that we can regroup derivatives of resolvents of 7 in such a
way that fine harmonic analysis estimates need only apply to the spatial parts, whereas the 7-derivatives
appear in blocks that are amenable for simple resolvent estimates in Li-norm. We shall indicate the most
striking examples of this principle along with the proof of the Carleson measure estimate in the final
section.

The next section contains some preliminary notation and conventions. The rest of the paper follows
the outline above.

2. Preliminaries and basic assumptions

Given (x, 1) € R" x R, we let ||(x, 1) || := max{|x|, |¢|'/%}. We call ||(x, t)| the parabolic norm of (x, t).
Given a half-open cube Q = (x — %r, x+ %r]” C R” parallel to the coordinate axes with sidelength » and
an interval [ = (t — %rz, t+ %rz], wecall A:=QxICR'"*a parabolic cube of size r. Occasionally, we
write A, (x,t) = Q,(x) x I,(t) and r = £(A) to indicate the center and size directly. A dyadic parabolic
cube of size 2/ is by definition centered in (2/Z)" x (4/Z). For every ¢ > 0, and given A, we define cA
as the parabolic cube with the same center as A and size cf(A).

2.1. Assumptions and notation concerning the weight. For general background and the results cited
here, we refer to [Stein 1993, Chapter V]. The weight w = w(x) is a real-valued function belonging to
the Muckenhoupt class A>(R", dx), that is,

[w]a, = sup<][ wdx) <][ w! dx) < 00, 2-1)
0 \Jo 0

where the supremum is taken with respect to all cubes Q C R"*. We introduce the measure dw (x) :=w(x) dx
on R", and we write w(E) = |  dw for all Lebesgue measurable sets E C R". For averages, we use the
notation

(&)Ew :=]€g(X) dw(x) := #E)ng(X)w(X) dx

if w(E) € (0, 0o) and g is locally integrable on R" with respect to dw(x). It follows from (2-1) that there
are constants n € (0, 1) and 8 > 0, depending only on n and [w]4,, such that

I8_1<ﬂ)1/(2n) - u)(E) <IB(@)27] (2_2)
10| —w(Q) Q]
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whenever E C Q is measurable, and where | - | denotes Lebesgue measure in R”. In particular, there
exists a constant D depending only on [w]4, and n, called the doubling constant for w, such that

w(2Q) < Dw(Q) for all cubes QO C R". (2-3)

The measures
du =du(x, t) := w(x) dx dr,

1 1 1 (2-4)
du™" =du™ " (x, 1) :=w(x)”  dxdr

are defined on R"*!. Naturally, 2 and «~! can be seen as measures on R"*! defined by A,(R"*!, dx dr)
weights, and in the context of these measures we use similar notation as above. The doubling constant
for p with respect to parabolic scaling is 4D.

2.2. Maximal functions. We introduce the maximal operators in the individual variables

Mm@mmﬂwf |g1] dx,
0, (x)

r>0

r>0

M@@mwnwf|&m
I(1)

for all locally integrable functions g; and g on R” and R, respectively. The operator M is bounded on
the weighted space L*(R", dw) with a bound depending on [w]4, and n [Stein 1993, Theorem 1, p. 201].
Both maximal operators can be naturally extended to L>(R"*!, du) by keeping one of the variables fixed,
and they are bounded in this setting.

2.3. Assumptions on the coefficients. The matrix-valued function
A=A, 1) ={A; ;j(x, D}
is assumed to have complex measurable entries A; ; that satisfy
cllEPw(x) SRe(A(x, D)€ -&), |A(x,DE -] < cw(x)[€][¢] (2-5)

for some ¢y, ¢; € (0, 00) and for all £, ¢ € C", (x,1) € R"+!. Here, u-v =ujvi +-- -+ unv,, and i
denotes the complex conjugate of u so that u - v is the standard inner product on C". We refer to ¢y, ¢; as
the ellipticity constants of A. Assumption (2-5) is equivalent to saying that w~!A satisfies the classical
uniform ellipticity condition.

2.4. Floating constants. We refer to n and the constants [w]4,, ¢1, c2, appearing in (2-1) and (2-5), as
structural constants. For A, B € (0, c0), the notation A < B means that A < ¢B for some ¢ depending at
most on the structural constants. The notation A 2 B and A ~ B should be interpreted similarly.

3. Weighted function spaces

In this section we give a brief account of the relevant weighted function spaces. We let sz =L2(R", dw)
be the Hilbert spaces of square integrable functions with respect to dw. Its norm is denoted by || - ||2,,, its
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inner product by (-, - )2.,, and the operator norm of linear operators on that space by || - |22, Thanks
to the A,-condition, we have

L}, C Lige(R". dx). 3-1)

and the class Cg°(R") of smooth and compactly supported test functions is dense in sz via the usual
truncation and convolution procedure [Kilpeldinen 1994, Section 1]. The same notation and properties
apply to L7 in R"*.

Definition 3.1 (elliptic weighted Sobolev space). We write H! := H! (R") for the space of all f e .2
for which the distributional gradient V, f is (componentwise) in L%}, and we equip the space with the
norm -l = (I 13, + 1V - 13.,) /%

By construction H,L is a Hilbert space, and standard truncation and convolution techniques yield that
C3°(R") is dense in H%U; see [Kilpeldinen 1994, Theorem 2.5].

In order to define parabolic function spaces, we use the Fourier transform F in the time variable,
keeping in mind that if f € L>(R*t!, du), then flx, )€ L*(R, dr) for a.e. x € R". The corresponding
Fourier variable will be denoted by t. Then,

H, f:=F '(isgn(t)Ff)

is our Hilbert transform. If |t|'/2F f Li, then we define the half-order time derivative

D} f = F ' (7|'2F ),

and this is what we mean when we write D,1 /2 fe Li. Using a classical formula for fractional Laplacians
for a.e. fixed x € R", see [Di Nezza et al. 2012] for example, we obtain

_ 2
1D F13, = f f LD L dsarau), G2

|t —s|?

with the right-hand side being finite precisely when Dt1 2 fe Lz.

Definition 3.2 (parabolic energy space). We write E,, :==E, (R"*1) for the space of all f € L2 for which

Vi fs Dl/ 2 fel? u» and we equip the space with the norm

1/2
I lg, == (- 13, + 1V - 13, + 1D 13, 01

For f € E,, we will refer to the vector D f := (V, f, Dtl/ 2 f) as the parabolic gradient of f.

Again, E,, is a Hilbert space. Note that, in the unweighted setting of [Nystrom 2016], the notation [
has a slightly different meaning.

Lemma 3.3. The following statements are true:
(i) The space C°(R"T!) is dense in B, (R" ).
(i) Multiplication by C' (R"1)-functions is bounded on E,, (R"+1).
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Proof. We begin with (i). If f € E,, then convolutions with smooth mollifiers, separately in x and 7,
provide smooth approximations in E,,. For the convolution in space, this argument uses the A>-condition
on w as mentioned above. Hence, it suffices to approximate f by compactly supported functions in E,,. To
this end, we can follow the standard pattern of smooth truncation: We pick a sequence (1) ; C C3° (R
such that n; — 1 pointwise a.e. as j — 00, [[7jllco+ jlIIVinjlloo+jll0:7llcc < ¢ uniformly in j, and then
we set f; :=n; f. By dominated convergence, we obtain f; — f and V, f; — V, f in Li as j — oo. For
the half-order derivative, we use (3-2) with f; — f in place of f. We first bound the integrand in (3-2) by

|(f] _f)(xvt) - (f] _f)(xvs)|2

It —s|?
A _ A 2 _ 2
<1 1)()(’2_272’ D) |f(x,t>|2+2'f(x’t|i_£§x’s)' () = D(x, )P
2 _ 2
§2mln{cz,w}|f(x,t)|2+2(c+l)2|f(x’t) f(x,s)l ) (3_3)
|t —s|? |t —s|?

The right-hand side is independent of j and integrable with respect to ds df dw(x). Since the middle term
tends to 0 a.e. as j — 0o, we conclude

1D (f; = Hllzu — 0

by dominated convergence. This completes the proof of (i).
As for (ii), we note that if € C'(R"*!) and f € E,,, then

Inf N2, = ool fll2, 5
IV @2, < M0llooll Vi fll2, + IVan ool £ 112,05
1022 = VBINNEZNOMISf N+ 0 llool D Fllz s
where the third line follows by the same splitting as in (3-3), but with 5 in place of 1 —n;. O
Lemma 3.3 (i) implies the chain of continuous and dense embeddings
E, CL: ~ (L))" C (B, (3-4)

where we use the upper star to denote (anti)-dual spaces. We have bounded operators

1/2 2
D,/ :E,— L,
i 24n (3-5)
ViiE, — (L))",
and we denote their adjoints with respect to (3-4) by
D;”* L2 - (B, a6

wdivew : (L))" — (B,

Note carefully that w~! div, w is only a suggestive notation reflecting the formal action of this operator.
In general, there is no guarantee that this operator splits into a composition of its three building blocks.
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4. The parabolic operator

We continue by introducing the formal parabolic operator in (1-1) rigorously as an unbounded operator in
the Hilbert space Li associated with a sesquilinear form.

Denoting by H, the Hilbert transform in the ¢-variable and by Dtl/ ? the half-order time derivative as
defined in Section 3, we can factorize

3, =D,*H,D,"*.

By (3-5) and (3-6), we have 9, : E, — (E,)*. We define H as a bounded operator E,, — (E,)* via

(Hu)(v) :=B(u,v>:=// w AV, - Voo + HD?u-D*vdu, u,veE,. (41
Rn+1

In view of (3-4), it makes sense to consider the maximal restriction of H to an operator in L2, called the
part of H in L?, with domain

D(H) :={u € E,(R"*") : Hu e L, (R} (4-2)

If u € D(H), we have, for all v € E,,, that
(M) (v) = / Hu - 5du,
Rn+1

and a formal integration by parts in (4-1) reveals that it is indeed justified to say that the part of H in LIZL
gives meaning to the formal expression in (1-1). More precisely, in terms of (3-5) and (3-6), we have that
H:E, — (E,)* acts as the composition of operators

#=D,H,D}"* — (w™" div, w)(w ' AV,). (4-3)

4.1. Hidden coercivity. The following lemma relies on the hidden coercivity (proved by Kaplan [1966])
of the parabolic sesquilinear form B in (4-1) that can be revealed through the Hilbert transform.

Lemma 4.1. Let 0 € C with Reo > 0. For each [ € (E,)*, there exists a unique u € E,, such that
(0 +H)u = f. Moreover,

C1 Reo

Proof. By Plancherel’s theorem, the Hilbert transform H; is isometric on E,,. Hence, we can define a

c2+1 |Imo|+1
lullg, sfzmax{ : £ 1l B,y

“twisted” sesquilinear form B; , : E, x E, — C via
Bs.o(u,v) := // (ou-(I+8H)v+w 'AV,u - V(1 +8H)v
R/H—l -
+H,.D;?u-D/?(1 +5H)v)du, (4-4)
where § € (0, 1) is to be chosen. Clearly Bs , is bounded. Since H; is skew-adjoint, we have

Re/ Hyv-9du=0, vel’. (4-5)
Rn-H
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Expanding Bs (4, #) and using the above along with the weighted ellipticity of the coefficients A, we
find

Re Bs o (u, u) = 811D, *ul3 , + (c1 — 28) [ Vaull}, + Re o — §[Ima|)[ull3,- (4-6)
Choosing § = min{c;/(c; + 1), Reo/(]Imo| 4 1)}, the factors in front of the second and third term in
the last display become no less than §. Hence, we obtain the coercivity estimate

c1 Reo
co+1 |Imo|+1

Re Bs o (u, u) > min{ }llu”%u, veE,. (4-7)

The Lax-Milgram lemma yields, for each f € (E,)*, a unique u € E,, satisfying the estimate claimed in
the lemma such that

Bs o, v) = f((1+8H;)v), veE,.

(Note that the additional factor +/2 is an upper bound for the norm of 1 + §H; on E,.) Plancherel’s
theorem yields that 1 4§ H; is an isomorphism on E,, for all § € R. Thus,

/f ou-9+w 'AVu-Viv+ H,D,l/zu . D,l/zv du=f(), veE,
R)H»l

that is, (o +H)u = f as required. O

The proof above fails for § = 0 since Re B( -, -) does not control ||D,1 2. |2, from above. As a
consequence, B itself is not a closed sesquilinear form in the sense of Kato [1966] or, equivalently,
q - ”%,u +Re B(-,-))'/? does not define an equivalent norm on E,. In [Auscher and Egert 2016,
Lemma 4], it has been (essentially) shown that a parabolic analog of Kato’s first representation theorem
holds nonetheless. For convenience, we include the short argument with some minor improvements in the
next section.

4.2. M-accretivity. Recall that an operator # in a Hilbert space such as Li is called m-accretive if it is
closed and densely defined, with resolvent estimates

Ie+H) " ll2n2, < Reo)™!, o €C, Reo >0.

Proposition 4.2. The part of H in LfL is m-accretive and D(H) is dense in E,.

Proof. Fix o € C with Reo > 0. Lemma 4.1 yields that o +H : D(H) — Li is bijective. Given f € L2,
we set u := (0 +H)~! f and use ellipticity of the coefficients A and (4-5) to deduce

Reo||u||§’u =Re f/ " ou-u+ w_lAqu'm+H;Dtl/2u . Dtl/zu du
Rn

=R€/ frudp < | fllzpllullz,..
Rn+1

This gives the required resolvent bound [Ju||>,,, < (Re )N fl «- Moreover, the part of H in Li is closed
since it has a nonempty resolvent set, and the resolvent estimates for o > 0 imply a dense domain [Haase
2006, Proposition 2.1.1]. This proves m-accretivity.
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In order to prove that D(H) is dense in E,;, we use the sesquilinear form Bs ; in (4-4) with § > 0
chosen as in the proof of that lemma. Suppose v € E,, is orthogonal to D(#) in E,,. By the Lax-Milgram
lemma, there is w € E,, such that (u, v)Eu = Bs1(u, w) for all u € E,,. For u € D(H), this identity
becomes 0 = ((1 +H)u, (1 +5H;)w); ,, and since 1 +H : D(H) — Li is bijective, we conclude that
(1+8H;)w =0. Thus, we have w = 0 and therefore also v = 0. O

The adjoint H* of H (seen as either a bounded operator E,, — (E,,)* or an unbounded operator in Li)
has the same properties as ‘H. Indeed, it can be checked by the very definition that it is associated with
the sesquilinear form

B*(u, v) = B(v, u)

and that it formally corresponds to the backward-in-time operator
—9, —w N (x) dive (A% (x, 1) Vy).
Here A* is the conjugate transpose of A.

4.3. Resolvent estimates. Using Proposition 4.2, we see that, for A > 0, the resolvent operators
Eo=T+2 )71,
) . (4-8)
E i =U+AHY)

are well defined as bounded operators Li — Li and (E,)* — E,. Moreover, they are adjoints of each
other.

Lemma 4.3. The following resolvent estimates hold uniformly for all . > 0, all f € Li andall f € (Li)”:

@ 1& fll2,u +IADE f iz, S fll2, 5
(ii) 128D, Fllou + I32DED; Flla e S 1 f o
(i) A& w™" dive(w )2, + IVDEw ™ dive(w )2 S 1 F 2.
The same estimates hold with &, replaced by Ej.
Proof. We first prove (i). Setting u := (A~2 4+ H)~' f, we have &, f = A~2u, and by m-accretivity we
obtain

1€ f 2, = 11 ll2p-

Next, we use the twisted sesquilinear form Bs , as in (4-4) with parameter o = A2, so that by construction
Bs.o(u,u) = (f, (1 +38H)u)z 4. (4-9)

With this choice for o, we pick § = c1/(2¢3), use (4-6) on the left, and Cauchy—Schwarz on the right, in
order to obtain

2 2 2
IDully, S W2 pllullze < A7INFNS .-

This is the required uniform bound for ADE, f. Since H is of the same type as H* from the point of view
of sesquilinear forms, the same estimates also hold for & in place of &;.
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Next, we note that the estimates for the leftmost terms in (ii) and (iii) follow by duality from (i) applied
to £

In order to estimate the second term on the left in (ii), we set u := (A =2 + 7—[)_1D,1 /2 f. Since Dtl/ 2 f
is now regarded as an element in (E,)*, we get (f, D,l/z(l +8H;)u)>,, on the right-hand side in (4-9),
and from this we conclude

2
IDulls e S 012, 1Dz, g0
I

as required. The remaining term in (iii) is estimated in the same way upon replacing D,1 2 f by
wildivx(wf). Il

4.4. Off-diagonal estimates. Given measurable subsets E and F of R"*!, we let
d(Ev F) =1nf{”(x _)’»t—s)” : (xvt) € E’ (yvs) € F}

denote their parabolic distance. Lemma 4.4 below is an improvement of the uniform bounds in Lemma 4.3.
We only state and prove Lemma 4.4 for the families of operators that will require it later. However, let us
stress that such estimates are not to be expected in the presence of the nonlocal operator D,1 / 2, and one
of the insights in [Auscher et al. 2020] was that in this case a nonlocal version of off-diagonal bounds
should be used.

Lemma 4.4. Assume that E and F are measurable subsets of Rt and letd :=d (E, F). Then, there
exists a constant c¢ € (0, 00), depending only on the structural constants, such that

(i /f |5Af|2+|wx&f|2du§e—d/(““// P du,
F E

(i) / / & dive (w )2 dpu < e~/ / / P du
F E

forall > 0andall f el?, f e (Lfb)" with support in E. The same statements are true when &, is
replaced by E;.

Proof. As in the proof of Lemma 4.3, it suffices to treat £,. Based on Lemma 4.3, we see that it suffices
to obtain the exponential estimate for 0 < A < ad, where for now o € (0, 1) is a degree of freedom that
will be determined later and which will only depend on the structural constants.

Let u := &, f, and recall that

f/ u5+/\2w—‘Avxu.WHZH,D}%-D}/ZvdM:/ f-odu (4-10)

Rn+1 Rn+1

for all v € E,,. We can pick a real-valued 7 € C®(R™ 1) such that j =1 on F, 7j =0 on E, and such that
d|V.ij| +d*|3,7]| < ¢

for some constant ¢ only depending on n. The different scaling in the two terms is due to the definition of
the parabolic distance. Next, we let

vi=un? withn:=e@M1 _1, 4-11)
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For this choice of v, we rewrite the real part in (4-10) of the pairing containing half-order derivatives
as follows. According to Lemma 3.3, there exists a sequence {u;} C CSO(R”“) such thatu; — u in E,
as i — oo. By the same lemma, nu; — n’u in E,., and therefore

Re/ H,D ,1/2 ,l/zvd,u Re lim H,D:/Zui-D,I/z(umz) dr dw
Rn+1

i—00 Rn+1
= lim Re // Ou; -u;n?de dw
1—>00 RnJrl
:—11m /f dlui? - n?dr dw
l—)OO Rn-H
== lim — // - 0f (172) dr dw
2 i—00 Rn+1

=——/f 23,67 du.
RrHrl

Going back to (4-10) and using that n = 0 on E, we conclude that

Re [[ - hln? dut 22w AV, o - 5320, 07 die =0,
Rn+1

Using this identity and ellipticity, we deduce

/fR Pt e? //R NZERT

<2 [ P+ 262 [[ Sl 9.
1 1 L
=3 // |u|*n* dp + §k4 /f Iulzlazfllzd,u—l-iq)»2 // |Vaul*n d
Rn+1 ntl R+

2
c
+2—2k2// lu)?|Ven|? dpe.
Cl Rn+1
In conclusion,

C2
// u|*n* dp + c1 A2 // |Veu|*n?dp < // |u|2<)f‘|am|2+4—2A2|vxn|2) d
Rr+1 Rn+1 n+1 (&}

By the definition of 7 in (4-11) and since A < ad < d, we see that

2 0‘2 : ¢ 2 4 2
10:m]” =< d4§ca A I+ 1]
and
212 2
IVanl? < zd_—c o1+ 117
Thus, we get

// |u|2n2du+cm2f/ |vxu|2n2du5a2/f lul?n+ 1% due.
Rn+1 R)H—] Rn+1
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At this point, we make our choice of «. Indeed, using the bound |5 + 1|?> < 2(n> + 1), we choose o small
enough to be able to absorb the part coming from 7 into the left-hand side. The conclusion is that

// Iulznzdu+k2// IVxM|2n2dM§// ul? dp.
Rn-H Rn-H Rn+l

On the right-hand side, we can use Lemma 4.3 (i), and, on the left-hand side, we exploit that on F' we

have

ad /A ad/r

n=e —12%6

since we are assuming A < ad. Consequently,

e%fd/*// |u|2du+e2"“’“/f Iqulzd/x,S/f |f1*du,
F F E

The inequality in (ii) follows by a duality argument, using (i) for &£ and interchanging the roles of E

and F. In fact,
2
// INEw ™ divy(w f)? du = SUp(// A& w Hdive(w f) - g d,u)
F g Rn+1

2
- sup(// [ iViEs du) ,
8 E

where the supremum is taken with respect to all g € L2, with support in F, such that ||g|». = 1. We can

which proves (i).

now complete the proof by applying the Cauchy—Schwarz inequality and (i) of the lemma but for £;. [

5. Weighted Littlewood—Paley theory in the parabolic setting

We could develop a weighted parabolic Littlewood—Paley theory following the approach for singular
integrals on spaces of homogeneous type [David et al. 1985]. However, since our weight w is time
independent, we have decided to present a down-to-earth approach by combining weighted elliptic theory
known in the field [Cruz-Uribe and Rios 2008; 2012; Garcia-Cuerva and Rubio de Francia 1985] with
Fourier analysis on the real line. Most of our estimates here are formulated using the square function

0 1,2
|||-|||2,M:=<fo //RH."F@) . (5-1)

For the rest of the paper, P € C3°(R"*!) is a fixed real-valued function in product form

norm

Px, 1) =PO@x)PP@),
where P and P are both radial, nonnegative, and have integral 1. For all x € R*, r € R, we set
PY(x) :=27"PD(x/0),
P(t) =272 PP(1/33),
Pulx, 1) =P @)PP (1) = 17" 2PD (x 2P (1/37)
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whenever A > 0. With a slight abuse of notation, we let P, also denote the associated convolution operator

Pof (1) =Py fx,1) =/ Palx — yot =) f (v, ) dy ds,

Rn+1

and likewise for P)El) and P)EZ). We note that

PO Fee, ] < MO D)),
PP f(x, )] < MP(f(x, )), (5-2)
1Py f(x, )] < MOMP £ 1)) (x)

almost everywhere, for every f € LI]OC([R{”“); see [Stein 1993, Section I1.2.1]. In particular, these

pointwise bounds hold for f € Li. The boundedness of the maximal operators in Li implies

sup [|Palla—2. S 1;
A>0

see Section 2.2.

Lemma 5.1. Forall f € L (R"t1),

1/2
AV Ps Fllla, + W20, £l + 12D, Pz S SN2 -

Proof. Here, we write out in detail how the product structure of P, can be used to prove parabolic
estimates in R"*! through weighted elliptic theory and classical Fourier analysis. This motif will appear
in all proofs of this section. Let ¢ denote the Fourier transform in time of a function g on R"+!.

By uniform boundedness of PS) in Li and Plancherel’s theorem, we have

172 2 * (D) ~1/2.502) 2 duedA
1-D; P f 1l = L IPOaD PR S
0 R~

o0
5/ / /l)»Dzl/zp,{z)flz dr da dw
n 0 R A‘

e = A
:/ / /\Mﬂl/zp@)(xzr)f(x,r)|2d’d’\ dw(x).
n 0 R

A

The integral in A is finite and independent of T since P is a radial Schwartz function. Applying
Plancherel’s theorem backwards, we get the desired bound by || f ||%’ w The same argument yields the
bound for [[|A*8,Ps. f [l .-

Finally, in order to bound AV, P, f, we use uniform boundedness of PiZ) to get

0 0
du da dw d
|||)‘prkf|||%,u:/ // 1Py, pD 2 SLEA 5// av,ph ppp dwdk g,
0 Re+l A RJO JR" A

For fixed #, we now need weighted elliptic Littlewood—Paley theory. The operator )LVXPA(D acts by
convolution with ¥, , where ¥ = V, P has integral 0. Thus, we can use, e.g., [Cruz-Uribe and Rios
2012, Lemma 4.6] to control the integral in dw dA by || f (-, t) ||%’w, and the proof is complete. O
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Lemma 5.2. Forall f €E,,
1271 =P fllay S ID Sl -
Proof. We first claim
_ — 1/2
127 =PI Flly e SV f g T =PVl e SUD Flla- (5-3)

As in the proof of Lemma 5.1, this can be proved using Plancherel’s theorem in ¢ for the second term
and weighted Littlewood—Paley theory with ¢ fixed for the first term. The required weighted result is
[Cruz-Uribe and Rios 2015, Proposition 2.3] (originally [Cruz-Uribe and Rios 2012, Proposition 4.7]) and
the application to the concrete operator considered here is detailed in the lines following equation (4.3) in
the same paper.

In order to complete the proof of the lemma, we simply write

(I=P) =P A =P+ (1 =P,
The result follows from (5-3) and the uniform boundedness of 73;2) in Li. Il
In the following we write A = Q x I for parabolic cubes in R"*! = R" x R.

Definition 5.3. We define A,(\U, Af) and A, to be the dyadic averaging operators in x, ¢ and (x, ¢) with
respect to parabolic scaling, that is, if A = Q x [ is the dyadic parabolic cube with %E(A) <A <{L(A)
containing (x, t), then

A Fe ) :=][Qfdy,
AP f(x, 1) ::][fds,
1

A f(x, 1) = ][][ fdyds=AP AP f(x,0).
A

It follows from the bounds for the maximal operators in Section 2.2 and doubling that the dyadic
averaging operators are bounded on Li, uniformly in A.

Lemma 5.4. Let P, and A, be as above. Then, forall f € Li(IR”“),
AL =P flllz e S 1S N2,
Proof. We follow our (general) strategy and write
Ay — Py = Af\z)(.Ail) _ P)El)) +73,{1)(Af\2) _ 7);2)),

where we have also used that Aiz) and Pil) commute since they act in different variables. Since these
operators are uniformly bounded on Li with respect to A, we get

o0 da
AL =P flla,e < fR / 14" =PV f LDl S de
0

> da
2 =P el S b,
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For the first term on the right, we can rely on the weighted elliptic version of the lemma [Cruz-Uribe and
Rios 2012, Lemma 5.2]. For the second term on the right, we can make a change of variables A" = 22
and use the unweighted one-dimensional version of the lemma, which of course follows from the same
reference or the classical proof in [Auscher and Tchamitchian 1998, Appendix C, (4)]. UJ

6. Reduction to a quadratic estimate

The purpose of this short section is to reduce our main result, Theorem 1.1, to the quadratic estimate

AHE s,y S IV S o+ IH D fllaye f €Ey. (6-1)
Recall that &, = (1 + A?H)~!. Since the sesquilinear form associated with # is not closed, see Section 4,
classical results a la Lions [1962] as in the elliptic case do not apply, and here we give full details of this
reduction.

At this point, we require some essentials from functional calculus. We give references along the way,
and we refer the reader to [Haase 2006; McIntosh 1986] for further background. Since H is m-accretive
(Proposition 4.2), it has a unique m-accretive square root /A defined by the functional calculus for
sectorial operators, and the same is true for the adjoint H* with v/H* = (vVH)*.

In order to see the reduction alluded to above, we start out with the Calder6n reproducing formula in
[Haase 2006, Theorem 5.2.6], and we write

VHSf = ;ﬁf A3H2(1+k27{)_3f%, (6-2)
0

where f € D(v/H) and the integral is understood as an improper Riemann integral in Li. Testing this
identity against g € Li and applying Cauchy—Schwarz, we obtain

16 - -
(WAL ghaul = IAHA +22H) T fll % IZH A+ PH) gl

The second term is controlled by a structural constant times ||g||2,,, since H* is m-accretive in LIZL —
more precisely, this follows from von Neumann’s inequality [Haase 2006, Theorem 7.1.7] and the
characterization of the emerging functional calculus due to MclIntosh [Haase 2006, Theorem 7.3.1].
Taking the supremum over all g yields

INHf N2 SIAHU +22H) 7 Flll .-

Let us now suppose that (6-1) holds. Then, we obtain
1/2
INHS N2 SNV S e+ 1H D f 12, (6-3)
when fisin E, N D(\/ﬂ) D D(H). However, since this space is dense in E,,, by Proposition 4.2, and as
/H is closed, the estimate extends to all f € E,. Next, we note that #* is similar to an operator in the
same class as H under conjugation with the “time reversal” f (¢, x) — f(—t, x) and conjugation of A.
Hence, we also have
1/2
IVH*gl2.u SIIVegll2u+ IH,D,’ gll2.u (6-4)
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whenever g € E ;. Using (4-6) with 0 =0 and § small enough depending on the structural constants, we
obtain, for all f € D(#), that

SV I3, +81D 2 F113, < (-, (L +8H) £,

< IWHfllap IVH (1 +8H) £
Now, (6-4) with g := (1 +8H,) f € E,, implies

Ve fllzg+ 1D Flloe SUVHS N2, (6-5)

Since D(H) is dense in D(v/H) for the graph norm [Haase 2006, Proposition 3.1.1(h)], the estimate
extends to all f € D(VH).

In conclusion, we have seen that (6-1) implies the statement of Theorem 1.1 through the estimates
(6-3) and (6-5). Therefore, the rest of the paper is devoted to the task of proving (6-1).

7. Principal part approximation

In order to prove the square function estimate (6-1), we will eventually split #H into its elliptic and
parabolic parts and perform the “hard” analysis only on the elliptic part. This will lead us to the operators

U, = 2Ew Hdivy w, A > 0. (7-1)

These operators appeared in Lemma 4.4 on off-diagonal estimates and in particular they are uniformly
bounded on (Li)”. Here, we continue their analysis.
Given a cube Q = Q,(x) C R" and an interval I = I,(¢), we let A := Q x I and set
Cr(A)=Cr(Q x I) :=2MTA\2FA, k=1,2,...,
Co(A) :=2A.

In the following, we denote the characteristic function of a set £ by 1r. We use off-diagonal estimates to
define U, on (L*°)".

Definition 7.1. For b € (L*°)", we define

Upb=: lim U, (Blxy). (7-2)

with convergence locally in (Li)", where on the right A is any parabolic cube.

Definition 7.1 is meaningful and independent of the choice of A as we shall see next. To start, if A is
any parabolic cube, then for m > [ large enough to guarantee that A’ C 2/~'A, applying Lemma 4.4 with
E=Cj(A)and F=A'for j=1I,...,m—1yields

m—1

12,5 Lom ot ) iz oy < D I By oz any
j=l
m—1

S P[bllo Y e A2 k4 )it
j=l
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Recall that 4D is the doubling constant for u; see (2-3). The right-hand side converges to 0 as m, [ — oo.
In conclusion, {U (b1, 4)}; is a Cauchy sequence locally in (Li)”. By the same argument, Definition 7.1
is independent of the particular choice A. Taking A"’ = A and [ = 1, we get

||Uxb||LfL(A) < ||uk(b12A)||Li(A) + ||mll_)frlC><> Ux(blzmA\zA)||Li(A)

(e8]
5, ,U«(A)l/zllb”oo(l + ZBZ(A)ZII/C)L(4D)j+1). (7-3)
j=1

Lemma 7.2. Let b € (L°)" and f € L. Then,

@) - A fll2 S 1Bllooll f 1|2
Proof. If A C R"*! is a parabolic cube such that %E(A) < A < £(A), then by (7-3) we have

/ f 6B di < u(A) B2,
A

Since A, f is constant on each such A, we obtain

/f |(Uxb)'u4xf|2du§[/ IUAbIZdM'][][ A f P dus ||b||§of/ A 1P du.
A A A A

The claim follows by summing in A and using that 4, is uniformly bounded on Li with respect to A;
see Section 5. g

Writing A = (Ay, ..., A,) with A; the j-th column of A, we can use Definition 7.1 to define the
action of U; on the bounded matrix-valued function w~'A by

Uw A = U (wA) = WU (w A), ..., Us(w™ L AY)).

We will approximate 2, w~'A by operators that act via multiplication on the maximal dyadic cubes of
size at most A. To be precise, we will consider

Rof i=U(w ' Af) — Uphw " A) - Ay f. (7-4)

This is nowadays called the “principal part approximation”. Using Lemmas 4.3 and 7.2, we see that
the R, are uniformly bounded on Li for A > 0. Moreover, we prove the following bound.

Proposition 7.3. Let f € Lla NC*™. Then,

1R f Nl S UAV f N2+ 1270, £ 2,

For the proof, we need the following weighted Poincaré-type inequality. In the following we abbreviate
(Ha=(adrdr-

Lemma 7.4. Let f € C*. Then, for all parabolic cubes A and all nonnegative integers k,
J[ = narae= e [ waRvR o P e
Cr(A) JkHI A

where c depends only on n and [w]4,.
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Proof. Let A = Q x I be a parabolic cube. We set g := (f)g,dx, Which is a function of 7, and we split

f=Ha=—(Hoa) +(€—(@ra)-

To the first term we can apply the weighted Poincaré inequality in the x-variable from (the proof of)
[Heinonen et al. 1993, Theorem 15.26] and to the second term the standard Poincaré inequality in the
t-variable. The result is

1/2 172
(f/AI(f—(f)MIZdM) sc(//AaA)zwfo+6<A>4|atf|2du> .

Note that in [Heinonen et al. 1993] balls are used instead of cubes, but doubling allows us to switch
between one and the other. For the general result it suffices to write

F=NDa= =(Har1a) + (Harria — (Haxa) +- -+ ({(f2a — (f)a)
and to use the estimate above on the cubes 2t A and then on 2Kt1A, ..., 2A. O

Proof of Proposition 7.3. We note that if (x, ) € R"*! and A > 0, then
Rof (e, 1) = Up (™ ACF = ())a)) (x, 1),

where A is the unique dyadic parabolic cube with %Z(A) < A < {£(A) that contains (x, t). Thus,

Ref1E, =Y [ /A U ACS = ()l du
A

3 1/242
: Z(Z(M U (w™ A Ty (f = (f)A))IzdpL) ) ,
k=0

A
and therefore

00 . 1/2\2
IR f113,, S Z(ze—z /(//C L= (f>A>|2du) )

A k=0
o0
_ Ak
ST ] D
A =0 Cr(A)
o0
k
SZZe—”Cz’“"*”// A2V, £+ 340, F12 du
~ = 2k+1 A
[0 0]
< (Ze‘Zk/C2<2"+1)("+Z)) f/ V1P 4248, 12 e,
k=0 w

where we used, in succession, the off-diagonal estimates, Cauchy—Schwarz inequality, Lemma 7.4, and
the fact that each point in R"*! is contained in exactly 2¥+1D®+2) of the cubes 2¥*! A. The sum in k is

still finite, and the proof is complete. O



160 ALIREZA ATAEI, MORITZ EGERT AND KAJ NYSTROM

8. Proof of Theorem 1.1

After the reduction in Section 6, it remains to prove the quadratic estimate (6-1) that we now write in
the form

WAEH N2, S WD fll2ps  f €Ep. (8-1)

In the following we will use the operators P,, A,, Uy, R, that have been introduced in Sections 4, 5
and 7. Collecting the estimates from these sections, we can at this stage prove the following.

Proposition 8.1. Let f € E,,. Then,
IGEH + Uw™ A) - AVa) flloy S 1Dz,
Proof. We begin by writing

AOHf =AEHPLf +AHE. U —Py) f. (8-2)
Using the identity
AHE =21 = &),

the uniform Li—boundedness of &, and Lemma 5.2, we see that

IAHE M = P3) flllae S WA =P3) flllaye S IDf 2,

Next, we use (4-3) to write

AEHPf = —Usw ™ "AV, Py f + AE.D;*H,D}* P f. (8-3)
Using Lemma 4.3 (i) and then Lemma 5.1, we see that
.6, H, D> P, flll5,,. = IA&.D* P, D} H £l
<AD*P.D*Hi £,
<10 fllau- (8-4)

Finally, we bring the principal part approximation into play. We use U, and R, to write
Uw AV P f = Uhw APV, f
=R PiVi f + Uw ' A) - APy — A)Ve f + Upw ™ A) - AV, f, (8-5)

where we have also used that (A;)? = A, for the last term. Applying Proposition 7.3 and Lemma 5.1, we
have

IRAPAVe fllo, e S WAVPAVe fllla e + WA PaVe £l e SNDf N2,
Also, by Lemmas 5.4 and 7.2, we have
ll@hw™" A) - Ay (Pr = A Ve fllla, e S AL = POV Fll e S UVe f N2

Looking back at the successive splittings in (8-2), (8-3) and (8-5), we see that the only term that has not
been treated in the square function norm is (Upw"A)- A, V, f. This proves the claim. O
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To conclude the square function estimate for the final term (Upw™'A)- A, V, f, we establish Lemma 8.3

below. The lemma states that
2 duda

A
is a Carleson measure and that we have good control of the constants. Hence,

NUhw " A) - Vs Fllla g S IV fllan

follows by Carleson’s inequality for parabolic cubes; see Lemma 8.2. This completes the proof of the

|Uw A

estimate in (8-1), and hence the proof of Theorem 1.1 modulo Lemma 8.3. The reader should observe
that, in our proof of (8-1), we have split off the time derivative d, from 7 and we have controlled the part
coming from d; by a standard Littlewood—Paley estimate in (8-4).

For convenience, we include a proof of the version of Carleson’s inequality that is used above. We

adapt the elegant dyadic argument found in [Morris 2012, Theorem 4.3].
Lemma 8.2. Let v be a Borel measure on R'' x RY that satisfies
V(A x (0, £(A)])
[viic := sup < 00,
A u(A)

where the supremum is taken over all dyadic parabolic cubes A C R"*'. Then there is a constant ¢ that

only depends on n and [w] 4, such that, for every f € L2,

/ //R A, f G, P dv(x, 1, K)<C||V||c/fn P du.

Proof. Fori € Z, let {A{ };j be the partition of R™*! into dyadic parabolic cubes such that Z(A{ )y =20
We have

/ //RM | A5 f (x, )P dv(x, 1, 1) = Z Z‘][][ fdyds V(ij(zl 1)) = Z Z|fj|

i=—00 i=—o00

where we have introduced v = v(AJ x (2171,21]) and f’ ﬂA, fdyds. Forr > 0, let {Ar(r)}x
be the collection of maximal dyadic parabolic cubes A] such that | f J | > r. Note that these cubes are
pairwise disjoint and contained in (MM M@ f > r}. Hence,

o
ZZWP / 2r221{|f, vdr</ 20y Y (A X (FUA). L)) dr
i=—oc0 j i=—oc0 j k ACAi(r)
=/ 2rZV(Ak(r) x (0, €(Ak(r)]) dr
0
& o0
<ivlle [ 2 Y uarendr<ivle [ 2O MO f > ar
0 X 0
=l MO MP 113,
Now, the claim follows from the Hardy-Littlewood—Muckenhoupt inequality. U

The rest of the section is devoted to the proof of the following lemma.
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Lemma 8.3. For all dyadic parabolic cubes A = Q x I ¢ R"*!,

L(A)
_ du da
/ / thw™ AP TR S (A,
0 A

The proof of Lemma 8.3 is based on the use of appropriate local T b-type test functions.

8.1. Construction of appropriate local T b-type test functions. Let { € C" with |¢| =1, and let ¢; denote

the i-th component of ¢ for 1 <i <n. We let x and n be smooth functions on R" and R, respectively,

whose values are in [0, 1]. The function  is equal to 1 on [—3, 5]" and has support in (—1, 1)", and n

isequal to 1 on [—%, %] with support in (—1, 1). We fix a parabolic dyadic cube A and denote its center

(i)
=Xy ) ez )
Based on ¢ and xa, we introduce
L;A(x,t)3:XA(XJ)(¢A(X)‘E), DA(x) :=(x —xa).

Clearly, LgA € E,,. Using the function LgA and 0 < € < 1, we define the test function

fi,e 1= Eea LYy = (I + (e€(A) H) 7' LY. (8-6)

by (xa, fa). We first introduce

Lemma 8.4. Let { € C" with || =1, and let 0 < € K 1 be a degree of freedom. Given a parabolic dyadic
cube A, define fé’é as in (8-6). Then,
@) 1f5e—LAI3, S (e£(A) (D),
(i) IDCfR = LDIG, Sud),
(iii) (D5 N3, S ().
Proof. Note that
fhe— Ly = —(el(A)*EceayHLYy
= —(eb(A))?Ecoipy D} H D LS + (€€(A))*Ecoqayw™" divy w(w AV, LY).

Hence, using the uniform Li—boundedness of (eK(A))Seg(A)Dtl/z and (eZ(A))EEg(A)w_l div, w, see

// 17 —Li|2du§// (e€(A)DLE, P du.
Rn+1 Rn+1

[ oriran= [ visPaus [ pIPLAE a S wa) 87)

by the construction of LzA (to estimate D,1 / 2LCA we use the homogeneity of the Fourier symbol). Similarly,

Lemma 4.3, we get

Furthermore,

we deduce that
[ S Pk S o).
R)l

This proves (i) and (ii). To prove (iii), we simply use (ii) and (8-7). Il
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Lemma 8.5. Given a parabolic dyadic cube A = Q x I, let f j . be defined as in (8-6). There exist
€ € (0, 1), depending only on the structural constants, and a finite set W of unit vectors in C", whose
cardinality depends on € and n, such that

2(A) L(A)
_ du dA du da
supm f \Uw AP “ <§:sup|A| / (Upw™ A) - AV, fAelz—”K ,
cew

where the supremum is taken over all dyadic parabolic cubes A C R"*1,
Proof. Consider a degree of freedom € > 0. Given a unit vector ¢ in C", we introduce the cone
Ci={ueC": lu—(u-3)¢| <e€lu-Tl}.

We note that we can cover C" by a finite number of such cones {C;}. The number of cones that are
needed depends on € and n. In the following, we fix one C;. We let

vi (6,0 =l (Upw ™ Alx, 1) - Upw ™ Alx, 1)

and consider a fixed dyadic parabolic cube A = Q x I C R"*+1,

Step 1: Estimate of the test function along ¢. We first estimate

/ (1= Vyfs o -¢)dxdt. (8-8)
A

To start the estimate, we write
1-V,. 5 . =v,g% - 11—V, L5 -
fo,e e x8A.e ¢+ ( xLip £),

where g{A’6 = L{A — fi’e. By construction, we have VxLi(x, t) = ¢ whenever (x, t) € A. Hence,
/ (1—=V, L% -¢)dxdr =0.
A

We have to estimate the contribution to the integral in (8-8) coming from V, gi, <*¢. Todo this, lets € (0, 1)
yet to be chosen, and let ¢ : R"*! — [0, 1] be a smooth function whichis 1 on Ay :=(1—5)Q x (1 —s?)1,
supported on A, and satisfies ||Vy@|loo < (LA, 118:¢loo < c(s€(A))2 for a dimensional constant

¢ > 0. Using ¢, we see that

ff ngive-g‘dxdtz‘/ (l—go)nggA’e-{dxdt—i—// OV.gh ¢ dxdr = 1+1L
A A A

Using the Cauchy—Schwarz inequality, Lemma 8.4 (ii) and (2-2) for the A;-weight w o, ) =wx),

1/2 1/2
|I|§</ |1—<p|2d;r1) (/ |vxgi,5|2du)
A A

SuTHAN AN P2 s (AP (A) 2 < sTw]a, A

we obtain
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To estimate II, we integrate by parts to get

H:—// gievxgo-gdxdt,
Rn+1 ’

and using the Cauchy—Schwarz inequality and Lemma 8.4 (i), we obtain similarly

12 12
|H|s<f/ |vx<o|2du—l) (f/ Igi,elzdu)
Rn+1 Rn+l

S (LA (A et (AT (A2 < esT w]a, Al

We now choose s = €/t 5o that the estimates for I and II come with the same power of €. Putting
the estimates together, we obtain, for the integral in (8-8), that

1
m‘/‘/;l—vxfﬁ’egdx/'dt

Using Lemma 8.4 (iii) and the Cauchy—Schwarz inequality, we also see that

1 1 2
Ef/ |vxf§,e|dxdzsm(/f Ifoﬁ,elsz) USRS (8-10)
A A

Step 2: Choice of €. Using the estimates in the last two displays, we see, if € is chosen small enough,
that

< /) (8-9)

1
—// Re(Vyf5 - ¢)dxdr > 7
[Al A ’

and
1
Al / Vi fxeldxdr <c
A

for some large constant ¢ depending only on the structural constants. We now perform a stopping-time
decomposition as in [Auscher et al. 2002] to select a collection Sé = {A’} of dyadic parabolic subcubes
of A, which are maximal with respect to the property that either

1
N //A,Re(vxfi’e-g)dxdtff—t (8-11)
or |
o f / IV, £5 1 dude > (de)2 (8-12)
A/

holds. In other words, we parabolically dyadically subdivide A and stop the first time either (8-11) or
(8-12) hold. Then, Sé = {A’} is a disjoint set of the parabolic dyadic subcubes of A. Let 82’ ={A"}
be the collection of all the parabolic dyadic subcubes of A not contained in any A’ € Sgi. Then, each
A" € S/ satisfies

! // Re(V, f5 . -¢)dxdr >3
871 ‘ -

1 ¢ 2
ar [ e ddxar < a0

(8-13)
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At this stage, we claim that, by the same type of argument as in the proof of statement (i) in Proposition 5.7
in [Auscher et al. 2002], there exists € € (0, 1) even smaller and depending only on the structural constants
and ' =n'(¢) € (0, 1) such that

U &

/
A’GS{

< {1 =nlAl (8-14)

In particular, from now on € is fixed. For completeness and the convenience of the reader, we include a
proof here.
Let E; and E, be the unions of all parabolic cubes in Sé which satisfy (8-11) and (8-12), respectively.

Then,
U &
A’esg

<|E\|+|Eal.
For |E»|, we have
Bal < (4e)? 3 // Ifoﬁ,eldxdtS(%)z// 9, £ dudr < (de)2e|Al.
A A
A’eSé

where we used (8-10) in the last step. To control |E;|, we let h := 1 — Re(V, fi’e - ¢) and write

|E1|§4Z// hdxdt=4//hdxdt—4// h dx dt, (8-15)
A ! A A\E|

where the sum is taken over all parabolic subcubes of E;. By (8-9), the first term on the right is controlled
by €”/ D] A| times a constant depending on the structural constants. Using in succession the Cauchy—
Schwarz inequality, Lemma 8.4 (iii), the A,-property and Young’s inequality, the second term on the right
is controlled by

12
HA\E| +4M_1(A\E1)1/2(// Ifoﬁ,Elsz) < 4AN\E | +4307 (AN EDY2p(a) 2
A
<4|A\ E|| +4G A\ E{"| AT
< (@+ée VMA\El|+ée' Al

where ¢ depends on the structural constants and changes from line to line. Going back to (8-15) and

rearranging terms, we find
4+ e 1M 4 Gt 4l

|Eq| < St

|AlL

and, taking € small enough, we conclude (8-14).
Since p is an Aj-weight, we obtain from (8-14) —and upon taking n’ smaller depending on the
structural constants and € — that

u( U A’) < (=1)u(A); (8-16)
A'eS;

see, for example, [Stein 1993, p. 196] for this A -property of A;-weights.
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Step 3: Reintroducing the averaging operator. Given A, we consider A” € Sg as above. Set

1
=9 //A VifsdxdreC". (8-17)

If (x,1) € A” and %Z(A”) <A <{L(A"), then v = (A, V, fﬁ,e)(x, t). Assume that

= (Uw ' A)(x, 1) € C§.

The pair of vectors (u, v) satisfies the estimates in (8-13). Thus, we can apply [Auscher et al. 2002,
Lemma 5.10] with w := ¢ and conclude that |u| < 4|u - v|; that is,

I o D] < 4 Uw™ A, 0) - (Ve fE D, DI, (8-18)

We next observe that, by construction, the Carleson box A x (0, £(A)] can be partitioned into Carleson
boxes A’ x (0, £(A")], with A’ € S}, and Whitney boxes A” x (5£(A”"), £(A")], with A” € §/. In

particular,
£(a)
du da
(A)/ f ¥ eGP SEZE =TI

L(A)
zdpbd)»
M(A) /f IV D)

A'e S’

' “an )P du di
Il:= Vi e (x,
M(A) a2 Jar

Ae S//

where

Using (8-16), we obtain
Y Af(A) < (1= n)4A5,

(A) AeS;

where

€ .__
AC i=su

O > dpda
p ~ / / |V€ (xv t)| 4
A n(A) Jo A A

and where the supremum is taken over all dyadic parabolic subcubes A C A. By (8-18), we have

2 duda

oA)
< — f |(Upw ™ A)(x, 1) - (A Vs fA O, X

M(A)
Since these estimates hold for all dyadic parabolic cubes, in particular those which are subcubes of A, we

conclude that

16 [U® dp da
AS < (1—7)AS +su —f f/ Uw™ A)(x, 1) (AuVe fS ), 1)) S92
‘ TP Lo T PR A

Summing with respect to { € W completes the proof of Lemma 8.5 under the a priori assumption that AE
is qualitatively finite, since it can then be absorbed into the left-hand side.
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Step 4: Removing the a priori assumption. The a priori assumption that A is qualitatively finite can
be removed by setting y; ¢ (x, 1) to 0 for A small and large, repeating the argument from (8-18) on and
passing to the limit at the end. For the truncated yi g(x, 1), we get AE < oo from (7-3). Indeed, for
0 < 6 < 1 small, we have

5! 5~
A 5/ (sup / \Uw AP du)d)“ f Cd—)”<oo
5 \a w(d) AT s A

where C depends on £(A) and 8. This completes the argument. 0

8.2. The Carleson measure estimate: proof of Lemma 8.3. Thanks to Lemma 8.5, it suffices to prove

0A)
/ / (Wt 4) - AV 75 12 S <y, (8-19)
0 A

The left-hand side in (8-19) is bounded by

1 o 2 dpL da
NAEH + (Uw A) - AV, )fAe / // |k&7—[fA€ =:1+IL
By Proposition 8.1 and Lemma 8.4, we have

ISIDf 3, S u(A).
As for II, we obtain from (8-6) that
(LS = fro)
(el(A))?

Using the Li—boundedness of &, see Lemma 4.3, and then Lemma 8.4, we obtain

Hfx =

< ) —2,7¢ ¢ vz di
s 1A (e€(A) (L — fa,dlz2n
0

ZW” — fa M3, Seua).

This completes the proof of (8-19), and hence the proof of Theorem 1.1.
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