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PARTIAL REGULARITY FOR NAVIER-STOKES AND
LIQUID CRYSTALS INEQUALITIES WITHOUT MAXIMUM PRINCIPLE

GABRIEL S. KoCcH

In 1985, V. Scheffer discussed partial regularity results for what he called solutions to the Navier—Stokes
inequality. These maps essentially satisfy the incompressibility condition as well as the local and global
energy inequalities and the pressure equation which may be derived formally from the Navier—Stokes
system of equations, but they are not required to satisfy the Navier—Stokes system itself.

We extend this notion to a system considered by Fang-Hua Lin and Chun Liu in the mid 1990s related to
models of the flow of nematic liquid crystals, which include the Navier—Stokes system when the director
field d is taken to be zero. In addition to an extended Navier—Stokes system, the Lin—Liu model includes a
further parabolic system which implies an a priori maximum principle for d which they use to establish
partial regularity (specifically, P'(S) = 0) of solutions.

For the analogous inequality one loses this maximum principle, but here we nonetheless establish the
partial regularity result P%/27%(S) = 0, so that in particular the putative singular set S has space- time
Lebesgue measure zero. Under an additional assumption on d for any fixed value of a certain parameter
o € (5, 6) — which for ¢ = 6 reduces precisely to the boundedness of d used by Lin and Liu— we obtain
the same partial regularity (P'(S) = 0) as do Lin and Liu. In particular, we recover the partial regularity
result (P! (S) = 0) of Caffarelli-Kohn-Nirenberg [1982] for suitable weak solutions of the Navier—Stokes
system, and we verify Scheffer’s assertion that the same holds for solutions of the weaker inequality as well.

We remark that the proofs of partial regularity both here and in the work of Lin and Liu largely follow the
proof in Caffarelli-Kohn—Nirenberg, which in turn used many ideas from an earlier work of Scheffer [1975].

1. Introduction

Fang-Hua Lin and Chun Liu consider the following system in [Lin and Liu 1995; 1996], which reduces
to the classical Navier—Stokes system in the case d = 0 (here we have set various parameters equal to one
for simplicity):
ur—Au+V  [u®@u+vdovdl+Vp=0
V-u=0 1-1)
di—Ad+u-V)d+ f(d)=0
with f = VF for a scalar field F given by

F(x):= (x> = 1),
so that
f ) =4(Ix]> = x
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(and in particular f(0) = 0). We take the spatial dimension to be three, so that for some 2 C R3 and
T > 0, we are considering maps of the form

u,d:Qx0,T)—> R, p:Qx(0,7T)—>R,
and here
FRR>R [ R-SR

are fixed as above. As usual, u represents the velocity vector field of a fluid, p is the scalar pressure in the
fluid, and, as in nematic liquid crystals models, d corresponds roughly! to the director field representing
the local orientation of rod-like molecules, with u also giving the velocities of the centers of mass of
those anisotropic molecules.
In (1-1), for vector fields v and w, the matrix fields v ® w and Vv ® Vw are defined to be those with
entries
8Uk 8wk
(v ®w)l~j =vw; and (VU@VU))U =v;- W= a—)ﬁg
(summing over the repeated index k as per the Einstein convention), and for a matrix field J = (J;;), we
define the vector field V7 - J by?
T gy g i
(V2 - D)= Jij,j = ox;
(summing again over j). We think formally of V (as well as any vector field) as a column vector and V7
as a row vector, so that each entry of (the column vector) V7 - J is the divergence of the corresponding
row of J. In what follows, for a vector field v we similarly denote by V7 v the matrix field with i-th row

given by VIv; := (V)7 ie.,

av;
(Vi) =v = 87;’
so that for smooth vector fields v and w we always have
Vi-wew) =(VIvyw+u(V-w) =  Vv+u(V-w). (1-2)

For a scalar field ¢ we set V3¢ := VT (V¢), and for matrix fields J = (Jij) and K = (K;;), we let
J : K :=J;;K;; (summing over repeated indices) denote the (real) Frobenius inner product of the matrices;
thatis, J: K =tr(JTK). We set | J| := VJ 1 J and [v] := /v - v, and to minimize cumbersome notation
will often abbreviate by writing Vv := V7 v for a vector field v where the precise structure of the matrix
field V7 v is not crucial; for example, |Vv| := |V v].
We note that by formally taking the divergence V- of the first line in (1-1) we obtain the usual pressure
equation
—Ap=V-(VI . [u®u+Vd o Vd)). (1-3)

In principle, for d to only represent a direction one should have |d| = 1. As proposed in [Lin and Liu 1995], F(d) is used
to model a Ginzburg—Landau type of relaxation of the pointwise constraint |d| = 1. For further discussions on the modeling
assumptions leading to systems such as the one above, see e.g., [Lin and Wang 2014] or the appendix of [Lin and Liu 1995].

2Many authors simply write V - J, which is perhaps more standard.
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As in the Navier—Stokes (d = 0) setting, one may formally deduce (see Section 2) from (1-1) the following
global and local energy inequalities which one may expect solutions of (1-1) (with appropriate boundary
conditions) to satisfy:3

d ul?  |Vd|?
dt Q 2 2

+F(d)} dx—l—/ [IVul> +|Ad — f(d))*]1dx <0 (1-4)
Q

for each t € (0, T), as well as a localized version®

d lul®> |Vd? ) 20
o Q[<T+ 5 )¢]dx+f9(|vm +1V2d)2) ¢ dx

[ w2 |vd? 2 |vd?
5/ (—+ ><¢,+A¢>+(—+ +p)u-V¢
Q

2 2 2 2

+u®Vep:VdoVd —pVI[f(d)]: de} dx (1-5)

=Ry(d.p)

for t € (0, T) and each smooth, compactly supported in 2 and nonnegative scalar field ¢ > 0. (For
Navier—Stokes, i.e., when d = 0, one may omit all terms involving d, even though 0 # F(0) ¢ L' (R?).)

In [Lin and Liu 1995], for smooth and bounded €2, the global energy inequality (1-4) is used to construct
global weak solutions to (1-1) for initial velocity in L?(£2), along with a similarly appropriate condition
on the initial value of d which allows (1-4) to be integrated over O < ¢t < T'. This is consistent with the
pioneering result of J. Leray [1934] for Navier—Stokes (treated later by many other authors using various
methods, but always relying on the natural energy as in [Leray 1934]).

In [Lin and Liu 1996], the authors establish a partial regularity result for weak solutions to (1-1)
belonging to the natural energy spaces which moreover satisfy the local energy inequality (1-5). The result
is of the same type as known partial regularity results for a class of solutions known as suitable weak
solutions to the Navier—Stokes equations. The program for such partial regularity results for Navier—Stokes
was initiated in a series of papers by V. Scheffer in the 1970s and 1980s (see, for example, [Scheffer 1977;
1980] and other works mentioned in [Caffarelli et al. 1982]), and subsequently improved by L. Caffarelli,
R. Kohn and L. Nirenberg in [Caffarelli et al. 1982].° They show (as do Lin and Liu [1996]) that the
one-dimensional parabolic Hausdorff measure of the (potentially empty) singular set S is zero (P! (S) =0,
see Definition 2 below), implying that singularities (if they exist) cannot for example contain any smooth
one-parameter curve in space-time. The method of proof in [Lin and Liu 1996] largely follows the method
of [Caffarelli et al. 1982].

Of course the general system (1-1) is (when d # 0) substantially more complex than the Navier—Stokes
system, and one therefore could not expect a stronger result than the type in [Caffarelli et al. 1982],
i.e., P1(S) = 0; in fact, it is surprising that such a result still holds even when d # 0. The explanation

3For sufficiently regular solutions one can show that equality holds.

4Note that in [Lin and Liu 1996], the term “—7R ¢ (d, ¢)” in (1-5) actually appears incorrectly as “+7R ¢ (d, ¢)”; see Section 2.

3 Alternative proofs of slight variations of the main results in [Caffarelli et al. 1982] were given in later works such as [Lin
1998; Ladyzhenskaya and Seregin 1999; Vasseur 2007; Kukavica 2009].
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for this seems to be that although (1-1) is more complex than Navier—Stokes in view of the additional
d components, one can derive an a priori maximum principle for d because of the third equation in
(1-1) which substantially offsets this complexity from the viewpoint of regularity. Therefore, under
suitable boundary and initial conditions on d, one may assume that d is in fact bounded, a fact which is
significantly exploited in [Lin and Liu 1996]. More recently, the authors of [Du et al. 2020] established
the same type of result for a related but more complex Q-tensor system; however there, as well, one may
obtain a maximum principle which is of crucial importance for proving partial regularity. One is therefore
led to the following natural question, which we will address below:

Can one deduce any partial regularity for systems similar in structure to (1-1) but which lack any
maximum principle?

In the Navier—Stokes setting, it was asserted by Scheffer [1985] that in fact the proof of the partial
regularity result in [Caffarelli et al. 1982] does not require the full set of equations in (1-1). He mentions
that the key ingredients are membership of the global energy spaces, the local energy inequality (1-5), the
divergence-free condition V - u = 0 and the pressure equation (1-3) (with d = 0 throughout). Scheffer
called vector fields satisfying these four requirements solutions to the Navier—Stokes inequality, equivalent
to solutions to the Navier—Stokes equations with a forcing f which satisfies f - u < 0 everywhere. In
contrast, the results in [Lin and Liu 1996] do very strongly use the third equation in (1-1) in that it implies
a maximum principle for d.

In this paper, we explore what happens if one considers the analog of Scheffer’s Navier—Stokes
inequality for the system (1-1) when d # 0. That is, we consider triples (u, d, p) with global regularities
implied — at least when €2 is bounded and under suitable assumptions on the initial data— by (1-4) which
satisfy (1-3) and V - u = 0 weakly as well as (a formal consequence of) (1-5), but are not necessarily
weak solutions of the first and third equations (i.e., the two vector equations) in (1-1). In particular,
we will not assume that d € L°°(2 x (0, T')), which would have been reasonable in view of the third
equation in (1-1). We see that without further assumptions, the result is substantially weaker than the
P1(S) = 0 result for Navier—Stokes: following the methods of [Caffarelli et al. 1982; Lin and Liu 1996]
we obtain (see Theorem 1) P%/?+3(S) = 0 for any 6 > 0. This reinforces our intuition that the situation
here is substantially more complex than that of Navier—Stokes. On the other hand, we show that under a
suitable uniform local decay condition on |d|° (Ju|® + |Vd|?)'~?/® with o € (5, 6) —see (1-14) below,
which in particular holds when d = 0 as in [Caffarelli et al. 1982] — one in fact obtains PL(S)=0as in
[Caffarelli et al. 1982; Lin and Liu 1996]. In particular, we verify the above-mentioned assertion made by
Scheffer [1985] regarding partial regularity for the Navier—Stokes inequality.

Our key observation which allows us to work without any maximum principle is that, in view of the
global energy (1-4) and the particular forms of F and f, it is reasonable (see Section 2) to assume (1-9);
this implies that d € L°°(0, T; L°($2)) which is sufficient for our purposes.

As alluded to above, for our purposes we actually do not require all of the information which appears
in (1-5). In view of the fact that

|Vd|?

IR, )| = 1oV [f(d)]: VT d| < 12|d*|Vd|*p + 8<T¢) (1-6)
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(see (2-21) below), a consequence of (1-5) is that
A(t)+B(t) <8A@l)+C(t) for0<t<T, (1-7

with A, B, C > 0 defined as

2 2
A<r>:=/ (%ﬁvzd' >¢, B(r):/ (Vul? +|V2dP)o
Qx {1} Qx{t}

and

2 2
C(1) ::/ [(M-F Vd] )|¢I+A¢|+12|d|2|Vd|2¢]
Qx{t}

2 2
lul?> | |Vd|?
—+ +plu-Vo+u®@Ve:VdoVd
Qx{r}

+

’

2 2

where [, n&= Jo 8(+, 1) dx. Equation (1-7) is nearly sufficient, with the term A(¢) on the right-hand
side —in fact, even with u omitted, which cannot be avoided as “R ¢ (d, ¢)” appears on the right-hand side
of (1-5) with a minus sign (see footnote 4) — actually being, for technical reasons, the only® troublesome
term. (Note that if R ¢(d, ¢) had appeared with a plus sign in (1-5), one could have simply dropped
the troublesome ¢|Vd|? term in (2-21) as a nonpositive quantity.) We therefore use a Gronwall-type
argument to hide this term on the left-hand side of (1-7) so that (if ¢|,—0 = 0)

A'(t)+B(@) <C(t) +868Tf C(t)dt for 0<t<T. (1-8)
0

The (formally derived) local energy inequality (1-8) implies (1-13) below (for an appropriate constant
C ~ 8T ¥ + 1), which is sufficient for our purposes. (In fact, for all elements of the proof other than
Proposition 8, a weaker form as in (3-5) is sufficient.)

Our main result is the following.

Theorem 1. Fix any open set Q@ C R and any T, C € (0, 00). Set Qr := Q x (0, T) and suppose
u,d:Qr — R and p : Qr — R satisfy the following four assumptions:

(1) u, d and p belong to the following spaces:’

u,d, Vd € L¥(0, T; L*(Q)), Vu, Vd, V’d € L*(Q7) (1-9)
and

p e L’*(Qr); (1-10)

SIn fact, the appearance of |d |2 on the right-hand side of (1-6), and hence of (1-7) as well, is handled precisely by the
assumption that d € L*°(0, T'; L°(R)), and is the reason for the slightly weaker results compared to the Navier—Stokes setting
(i.e., when d = 0).

7For a vector field f or matrix field J and scalar function space X, by f € X or / € X we mean that all components or
entries of f or J belong to X; by 2 f € X we mean all second partial derivatives of all components of f belong to X; etc.
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(2) u is weakly divergence-free:®
V-u=0 in D(Qr); (1-11)

(3) The following pressure equation holds weakly:®
—Ap=V- [V . (u®@u+VdoVd)] in D (Qr); (1-12)

(4) The following local energy inequality holds:'°

t
/ (|u|2+|Vd|2)qbdx+//(|Vu|2+|V2d|2)¢dxdr
Qx{r} 0Jg
t
55/ [f [P + VAP s + Ad| + [dPIVd*p] dx
0 Qx{t}

2 de
/ [(%4—' 2' —i—p)u-VqS—i—u@Vq&:Vd@Vd]dx}dr
Qx{t}

forae te€(0,T) and forall ¢ €Cy° (2% (0,00)) suchthat ¢ >0. (1-13)

_l’_

Let S C Qr be the (potentially empty) set of singular points where |u| + |Vd| is not essentially bounded
in any neighborhood of each z € S, and let P* be the k-dimensional parabolic Hausdorff outer measure
(see Definition 2). The following are then true:

(1) PY?*%(S) =0, for any § > 0 arbitrarily small.
(i) 7"
1
%o i= sup (limsupm// |d|"(|u|3+|Vd|3)1_"/6dz) <00 (1-14)
wear\ o 0 (20)

for some o € (5, 6), then P'(S) =0.

Note that in the case d = 0, we regain the classical result of P1(S) = 0 for Navier—Stokes as obtained
in, for example, [Caffarelli et al. 1982], and more specifically for the (weaker) Navier—Stokes inequality
mentioned in [Scheffer 1985].

We recall that the definition of the outer parabolic Hausdorff measure P is given as follows, see
[Caffarelli et al. 1982, pp. 783-784]:

Definition 2 (parabolic Hausdorff measure). For any S C R* x R and k > 0, define

PES) = %{% PES),

8Locally integrable functions will always be associated to the standard distribution whose action is integration against a
suitable test function so that, e.g., [V - u](¢¥) = —[u](VY) := — f u - Vi for v € D(Qr).

“Note that u ® u + Vd © Vd € L3/3(Qr) C L], (Q7), see (2-18)-(2-19).

10For brevity, for  C R3, we set fwx{t} gdx:= [ g(x,1)dx.

B general we set 7 = (x, t) € Qr, dz := dx dt and recall from Definition 2 that Q (xq, fg) := Br(xg) X (tg — r2, 10)-
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where
o0

PES) = inf{Z rk

j=1

oo
scljo,. ri<s. VjEN}
j=1

and Q, is any parabolic cylinder of radius r > 0, i.e.,
0r=0,(x,0):=B,(x) x (t —r*,) CR* xR

for some x € R3 and t € R. We note that P¥ is an outer measure, and all Borel sets are PX-measurable.

Remark 3. In the case Q = R3, the condition (1-10) on the pressure follows (locally, at least) from
(1-9) and (1-12) if p is taken to be the potential-theoretic solution to (1-12), since (1-9) implies that
u,Vd € L'3(Qr) by interpolation (see (2-18) below) and Sobolev embeddings, and then (1-12) gives
peL3Qr) C L130/c2 (27) by Calder6n—Zygmund estimates. For a more general €2, the existence of such
a p can be derived from the motivating equation (1-1) (e.g., by estimates for the Stokes operator); see
[Lin and Liu 1996]. Here, however, we will not refer to (1-1) at all and simply assume p satisfies (1-10)
and address the partial regularity of such a hypothetical set of functions satisfying (1-9)—(1-13).

We note that Theorem 1 does not immediately recover the result of [Lin and Liu 1996] (which would
correspond to ¢ = 6 in (1-14), which holds when d € L* as assumed in that paper). Heuristically,
however, one can argue as follows:!?

If d were bounded, then taking for example D := 24|d II%OC(QT) + 8 < 0o one would be able to deduce

from (1-6) that
|Vd|?
IRf(d,¢)ISD( > )(Z)-

Adjusting the Gronwall-type argument leading to (1-8), one could then deduce from (1-5) that (if .4(0) =0)

T
A1)+ B(r) <C(1) + DeDT/ C(r)dt for 0<t<T,
0
where

e ul* | |Vd|?
Qx{t}

ul> | IVdP?
— 4+ ——+plu-Vo+u®Ve:Vd ©Vd||.
axinL\ 2 2

Using such an energy inequality, one would not need to include the |d 1 term in E5 6 (see (3-6)) as one
would not need to consider the term coming from R /(d, ¢) at all in Proposition 6, and — noting that
the L°° norm is invariant under the rescaling on d in (3-25) — one could then adjust Lemmas 4 and 7
appropriately to recover the result in [Lin and Liu 1996] using the proof of Theorem 1 below.

Finally, we remark that the majority of the arguments in the proofs given below are not new, with
many essentially appearing in [Lin and Liu 1996] or [Caffarelli et al. 1982]. However we feel that our
presentation is particularly transparent and may be a helpful addition to the literature, and we include all
details so that our results are easily verifiable.

12We assume this is roughly the argument in [Lin and Liu 1996], although the details are not explicitly given; see, in particular,

[Lin and Liu 1996, (2.45)] which appears without the remainder term denoted in [Lin and Liu 1996] by R(f, ¢), and here by
Ry, ).
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2. Motivation

We will show in this section that the assumptions in Theorem 1 are at least formally satisfied by smooth
solutions to the system (1-1).

2.1. Energy identities. As in [Lin and Liu 1996], let us assume that we have smooth solutions to (1-1)
which vanish or decay sufficiently at 02 (assumed smooth, if nonempty) and at spatial infinity as
appropriate so that all boundary terms vanish in the following integrations by parts, and proceed to
establish smooth versions of (1-4) and (1-5). First, noting the simple identities

|Vd|?
2

vl . (Vd ©Vd) =v< >+(VTd)TAd -1

and
[(VIDTAd] - u=[(VId)u] - Ad =[(u-V)d]- Ad, (2-2)

at a fixed ¢ one may perform various integrations by parts — keeping in mind that V - u = 0 —to see that

0=/[uz—Au+VT'(u®u)+Vp+VT-(Vd@Vd)]-udx
Q

3 (|u? 2
_ /Q |:§<T>+|Vu| —|—[(u-V)d]-Ad} dx (2-3)

and — recalling that f = VF so that [d, + (u - V)d]- f(d) = (£ +u - V)[F(d)] —that

0=—/[dz+(u‘V)d—(Ad—f(d))]~(Ad—f(d))dx
Q

S\ 2

Adding the two gives the global energy identity for (1-1):
d ul* | |Vd|?

dt Jo| 2 2

in view of the cancellation of the terms in bold in (2-3) and (2-4).

2
:_/[ 9 ('VC” +F(d)>+[(u-V)d]-Ad—|Ad—f(d)|2] dx. (2-4)
Q

+F(d)] dx+/[|Vu|2+|Ad—f(d)|2]dx =0 (2-5)
Q

It is not quite straightforward to localize the calculations in (2-3) and (2-4), for example replacing the
(global) multiplicative factor (Ad — f(d)) by (Ad — f(d))¢ for a smooth and compactly supported ¢.
Arguing as in [Lin and Liu 1996], one can deduce a local energy identity by instead replacing (Ad — f(d))
by only a part of its localized version in divergence-form, namely by V7 - (¢ V7 d), at the expense of the
appearance of |Ad — f(d)|* anywhere in the local energy.

Recalling (2-1) and (2-2) and noting further that

[(w-V)d]-[VT - (VT d)] = [(u-V)d]-[¢pAd]+[(u-V)d]-[(V¢ - V)d]

=[(u-V)d]-[¢pAdl+u®Ve:Vd O Vd

and
|Vd|?

[AVTd): VTd:A< )— |V2d|?,
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one may perform various integrations by parts to deduce (as V - u = 0) that

O=/[u,—Au+VT-(u®u)+Vp+VT-(Vd@Vd)]-uqbdx
Q

_ 9 (|uf 2, lul? |ul> | |Vd|?
—/{2[5(7¢>+|Vu|¢—T(¢I+A¢)—<T+ 5 +P)M-V¢+[(u-V)d]-(Ad)¢]dx

and

0= —/[d,—l—(u-V)d—(Ad—f(d))]-[VT~(¢VTd)]dx
Q

d (|Vd|? 5 |Vd|?
=—/Q ( ¢>—|Vd|¢+T<¢,+A¢>

S\ 2

VI f@):¢Vid+[(u-V)d]- (Ad)¢p+u® V¢ :Vd O Vd] dx

for smooth and compactly supported ¢. Upon adding the two equations above and noting again the
cancellation of the terms in bold, we obtain the local energy identity for (1-1):

L3 (ﬂJr |Vd|2)¢ dx+/(|vM|2+|V2d|2)¢dx
dt Q 2 2 Q

_/ % |Vd|? A ﬂ |Vd|? v
_Q(2+ > )(¢z+ ¢)+(2+ 5 +p)u- ¢

+u®Ve:Vdovd—¢VI[fd)]: de} dx. (2-6)

=Ry(d.$)

Note that the term
UuRVep:vdovVd =[(Vd O VA)VPl-u=[(u-V)d]-[(V¢-V)d]

in (2-6) is a more accurate version of what is described in [Lin and Liu 1996] as “((u - V)d ® Vd) - V¢,
and that the term “—R ¢ (d, ¢)” in (2-6) appears incorrectly in that paper as “+R ¢ (d, ¢)”.

2.2. Global energy regularity heuristics. Let us first see where the global energy identity (2-5) leads us
to expect weak solutions to (1-1) to live (and hence why we assume (1-9) in Theorem 1).
To ease notation, in what follows let us fix © € R3, and for T € (0, oo] let us set Q7 := Q2 x (0, T) and

LiLI(T):=L"(0,T; LI().
According to (2-5), we expect, so long as
Mo := 3llu(-, 0)lI72.q) + 51VA (-, 072, + IF@(-, 0)lL1g) < 00,

(which we would assume as a requirement on the initial data), to construct solutions with « in the usual
Navier—Stokes spaces:
uelL®L*(00) and Vue L?L(c0). 2-7)
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As for d we expect as well in view of (2-5) that
Vd € L®L*(00), F(d)eLXL(c0) and [Ad— f(d)] € L?L?(c0). (2-8)

The norms of all quantities in the spaces given in (2-7) and (2-8) are controlled by either My (the F (d)
term) or (My)'/? (all other terms), by integrating (2-5) over t € (0, oo). Recalling that

F(d):=(d*—1?* and f(d):=4(d|*—1)d, (2-9)

one sees that | f(d)|?> = 16F (d)|d|*, and one can easily confirm the following simple estimates:

117ty < NF @ o) + 1T 22000 (2-10)
IF(d)] IL/;Li/z oy S MNZ e Loy T+ Il L2 (2-11)
1F @7 200y < TOIF @)l e 37200 117 500 (2-12)
1A 2@ < 1A = F @2 + T2 @)l 21200 (2-13)
Therefore, if we assume that
1€2] < o0, (2-14)

and hence
1 € L™(0, 00; L*(2)) N L™(0, o0; L} (Q)),

(2-8) along with (2-10) and (2-14) implies that

d € L*(0, 00; L*(Q)) € L™®(0, 00; L*(R2)). (2-15)
This, along with (2-8), then implies that

d € L™(0, 00; H'(Q)) < L™(0, 00; L5(R2)) (2-16)
by the Sobolev embedding, from which (2-11) implies that

F(d) e L®LY?(c0)
which, along with (2-12) and (2-16), implies that
fd) € LPL(o0)
which, finally, in view of (2-13) and the last inclusion in (2-8), implies that
Ad € L*(Qr) forany T < oo, (2-17)

with the explicit estimate (2-13) which can then further be controlled by M, via (2-8) and (2-10)—(2-12).
We therefore see that it is reasonable (in view of the usual elliptic regularity theory) to expect that
weak solutions to (1-1) should have the regularities in (1-9) of Theorem 1.



PARTIAL REGULARITY FOR NAVIER-STOKES AND LIQUID CRYSTALS INEQUALITIES 1711

Note further that various interpolations of Lebesgue spaces imply, for example, that for any interval
I C R one has

L®(1; L2 () N L2(I; L%(Q)) ¢ L¥*(1; LYB~29(Q)) forany « € [0, 1]; (2-18)

for example, one may take o = % so that 2/a =6/(3 —2a) = 13—0. Using this along with the Sobolev
embedding we expect (as mentioned in Remark 3) that

(u and) Vd € L¥%0, T; LYG729(Q)) forany « €[0,1], T < 00 (2-19)
with the explicit estimate'3

2 2 2/a=2
IVl p STIVAN ) + IV 2 IV

L/ 802 L& L2(c0) L®L2(00) (€Qr)”

Note that (2-19) along with (2-16), (2-14) and the Sobolev embedding implies that d € L*(0, T; L*°(2))
as well for any T < oo and s € [2, 4).

2.3. Local energy regularity heuristics. Here, we will justify the well-posedness of the terms appearing
in the local energy equality (2-6), based on the expected global regularity discussed in the previous
section. In fact, all but the final term in (2-6) (where one can furthermore take the essential supremum
over t € (0, T')) can be seen to be well defined by (2-19) under the assumptions in (1-9) and (1-10).
The Ry (d, ¢) term of (2-6) requires some further consideration: in view of (2-9) we see that

VI @1=VT1(dP = Ddl=2d ®d - (V' d)]+ (d’ = 1)V"d. (2-20)

Recalling that
Ry(d, ¢) =V [f(d)]:V'd,
we therefore have
iRf(d, $) =¢Qd@[d- (V'd)]: V'd +1dP*|Vd|*) - ¢|Vd |, (2-21)

where we have to be careful how we handle the appearance of, essentially, |d|? in the first term (the
second term is integrable in view of (2-8)). We have, for example, that

I¢1d PV ey < Ills@n o, IVAlTsq,,
and that
dllzs(@,y < oo forany T € (0, 00) (2-22)

by (2-16), and either
oIVl L1 < Idllze@nIVdlTaq,, or  191VdPlLiq) < 10ls@n IVl g,
(recall that ¢ is assumed to have compact support) and, for example, that

VdllL1053q,) <oo forany T € (0, 00) (2-23)
by (2-19).

134 < B means that A < C B for some suitably universal constant C > 0.
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3. Proof of Theorem 1

The first part of Theorem 1 will be a consequence of a certain local L? e-regularity criterion (Lemma 4),
while the second part will be a consequence of a certain local H' e-regularity criterion (Lemma 7, which
is itself a consequence of Lemma 4). In the remainder of the paper, for a given zg = (x, fp) € R* x R
and r > 0, as in [Caffarelli et al. 1982] we will adopt the following notation for the standard parabolic
cylinder Q, (zp) with time interval I, (fy), along with their centered versions (indicated with a star):

I, (to) = (to — 12, 1o), IF(to) = (to — 3r*. 1o + §77).

(3-1
0,(z0) := By (x0) x I, (t9), Q7 (z0) := B (x0) x I (o).

These are defined in such a way that Q7 (xo, o) = O, (xo, to + %rz), and subsequently that
Q,2(x0, fo + §7%) = Byja(x0) x (to — 377, to + 377)
is a centered cylinder with center (xo, to).

Lemma 4 (L3 e-regularity; cf. [Lin and Liu 1996, Theorem 2.6; Caffarelli et al. 1982, Proposition 1]).
Fix any C € (0, 00). For each q € (5, 6], there exists a small'* constant € =¢ (C) € (0, 1) such that for
anyz = (x,1) € R* x Rand p € (0, 1], the following holds:

Suppose (see 3-1) u,d: Q1(z) - R3 and p: 01— Rwith

u,d,Vd e L*(I;(t); L*(B1(X))), Vu,Vd,V’d e L*(Q(2)),

) (3-2)
peL*(Q1()
satisfy
V-u=0 inD(017)), (3-3)
—Ap=V- (V' [u®@u+VdoVvd]) inD(0()), (3-4)

and the following local energy inequality holds:"

t
f (|u|2+|w|2>¢dx+f/ (Vul? + V24 dx d
B (x)x{t} f—1 J B (X)

t
fc/ {/ { }[(|u|2+|Vd|2)|¢t+A¢|+<|u|3+|Vd|3)|V¢|+p‘|d|2|Vd|2¢]dx
t—1 Bi(x)x{t

/ pu-Vodx|pdrt
By (x)x{z}
forace. t €I,(t) and for all ¢ € C°(Bi(x) x (t — 1, 00)) such that ¢ > 0. (3-5)

_.l_

14Roughly speaking, €; < (C)_9(2"“7 — 1)9 with oy :=2(q —5)/(q — 2); in particular, €, — 0 as g \( 5.
BSince |($1u? + 31Vd?)u- Vo +u® Ve : Vd 0 Vd| < (S1ul® + 31ul|Vd|?) Vo] < (Jul® +|Vd[3)| Vel we note that
(1-13) implies (3-5) with p = 1 if Q1(z) € Q7. See also footnote 10.
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Set!®
E3 4= // (lul> +|VdP + |pPP’? +1d|1|Vd|*'~1/9) dz. (3-6)
01(2)

IfE5 4 <€y, thenu,Vd € L*(Q1,2(2)) with

=2/9
Il ey 1VA L) < €7°.

In order to prove Lemma 4, we will require the following two technical propositions. In order to state
them, let us fix (recalling (3-1)) for a given zg = (xg, fo) —to be clear by the context— the abbreviated

notations
rg = 2_1‘, B = By, (x0),
k k ko 7k G-7)
I":=1,(), Q0" :=B"xI
(so that Q% = Q,-«(z0)) and, for each k € N, we define the quantities
Ly =Li(z0) and Ry = Ri(z0)
(again, the dependence on zg = (xo, fo) Will be clear by context) by17
Ly = esssup ][ (u())? + |Vd()|?) dx +/ ][ (\Vul® +|V2d|?) dx dt (3-8)
telk Bk 1% J Bk
and
Re= ff Qi+ vapyaz+n ] ulip = pid. (3-9)
ok ok
where

() = ][ px. 1) dx.
Bk

The terms Ly and Ry correspond roughly to the left- and right-hand sides of the local energy inequality (3-5).
We now state the technical propositions, whose proofs we will give in Section 4.

Proposition 5 (cf. [Lin and Liu 1996, Lemma 2.7]). There exists a large universal constant C 4 > 0 such
that the following holds:

Fixany 7 = (x, 1) € R® x R, and suppose u, d and p satisfy (3-2) and (3-4). Then for any zo € 01,2(2)
we have (see (3-7)—(3-9))

3/2 3/2
Ru1 o) < Camax Li*@o) + 1P 15 g, ) Sorall n=2. (3-10)
i<

<E34VY9>0,cf.(3-6)

The proof of Proposition 5 uses only the Holder and Poincaré inequalities, Sobolev embedding and
Calderén—Zygmund estimates along with a local decomposition of the pressure (see (4-20)) using the
pressure equation (3-4).

16Note that E3, g <0 by (3-2) and standard embeddings; see Section 2 along with (3-22) with o = 6.
17We use the standard notation for averages, e.g., JCB fx)dx = ﬁ fB f(x)dx.
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Proposition 6 (cf. [Lin and Liu 1996, Lemma 2.8]). There exists a large universal constant Cg > 0 such
that the following holds:

Fixany 7 = (X,1) € R3 x R, suppose u, d and p satisfy (3-2), (3-3) and (3-5), and set E3 4 as in (3-6).
Then for any zo € Q1,2(2) and any q € (5, 6], we have (see (3-7)—(3-9))

- 2/3 Sk
L,(z0) <C-Cp (zaq — ~k;1§1;c{1§n Ri(z0) + E3yq + (1 + ko2 °)E3,q> forall n>?2 (3-11)
forany kg € {1, ...,n— 1}, where C is the constant from (3-5) and
2(qg —5
g = M > 0.
qg—2

The proof of Proposition 6 uses only the local energy inequality (3-5), the divergence-free condition (3-3)
on u and elementary estimates. The quantities on either side of (3-11) do not scale (in the sense of (3-25))
the same way (as do those in (3-10)), which is why the energy inequality is necessary.

Let us now prove Lemma 4 using Propositions 5 and 6.

Proof of Lemma 4. Let us fix some g € (5, 6] and C € (0, 00). We first note that for any ¢ >0 as in (3-5)
we have!8 (recalling that p < 1)

o[ 1atvaps <2 [[ avapt-vo s (1-2) [ wapes-eon,
0! q o! q 0!

with o, :=2(q —5)/(g —2) € (0, 3]. Taking ¢ in particular such that ¢ = 1 on Q' = Qy2(z¢), we see
easily from this along with (3-5) that

L _

31 SEsg+E5, forall zo€ Q1(). (3-12)

It is also easy to see that
L,y <8L, forany neN. (3-13)

Hence we may pick Co = Co(g, C) > 1 such that for any zo € Q; /2(z) — and suppressing the dependence
on z¢ in what follows — we have

Ly, L, Ly < 3(Co)*P(Es g + E5)  (by (3-12), (3-13)), (3-14)

Ca<1iCy and (2% —1)7'"+2+3.2)C-Cp < (Cp)*?

for C4 and Cp as in Propositions 5 and 6. Having fixed Cy — uniformly over zg € Q1,2(z) — we then
choose €, € (0, 1) so small that

2/3
€, < —
7 (Cop)®

— Cgéq <&
Noting first that €, < (Eq)z/ 3, under the assumption E3 , < €, we in particular see from (3-14) that
Ly, Ly, L3 < (Coég)*>.

18The inequality in fact holds for any g € (2, 6].
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Then, by Proposition 5 with n € {2, 3} we have

Rs, Ry < 3Co(max{L}?, L3, LY?} +&,) (by (3-10))

< 3Co(Co+ 1)y < Ciéy < &)

which implies due to Proposition 6 with n =4 and k¢ = 3 that

2/3

Ly <Cp((2% — 1)_1 max{R3, R4} + E3,q

< (Coép)*°.

+(1+3-2E;5,) (by (3-11))

Then in turn, Proposition 5 with n = 4 gives
Ly, Ly, L3, Ly < (Coé))*® = Rs<g” (by (3-10)),
from which Proposition 6 with n =5 and, again, kg = 3 gives
Rs, R, Rs < &> = Ls<(Coé)*’ (by (3-11)),

and continuing we see by induction that Proposition 5 and Proposition 6 (with ko = 3 fixed throughout)
imply that

R, (20) < 63/3 and L,(z9) < (C()Eq)z/3 for all n > 3.
This, in turn, implies (for example) that (see, e.g., [Wheeden and Zygmund 1977, Theorem 7.16])

u(z0)]> +|Vd (z0)* <€)

for all Lebesgue points zg € Q1/2(2) of lu|> 4+ |Vd|? which implies the L™ statement, and Lemma 4 is
proved. O

Lemma 4 will be used to prove the first assertion in Theorem 1 as well as the next lemma, which in
turn will be used to prove the second assertion in Theorem 1.

Lemma 7 (H ! e-regularity; cf. [Lin and Liu 1996, Theorem 3.1; Caffarelli et al. 1982, Proposition 2]).
Fix any C € (0, 00) and g € [1, 00). For each o € (5, 6), there exists a small constant €, = €,(C, g) > 0
such that the following holds. Fix Qp := Q x (0, T) as in Theorem 1, and suppose u, d and p satisfy
assumptions (1-9)—(1-13). If (recall (3-1))

I
limsupm// 1d|° (Jul® +|Vd[)' ~/%dz < ¢ (3-15)
AU ¥ (z0)
and
; 1 2 2712
limsup — (IVul"+[Vid|")dz < &, (3-16)
™o T ¥ (z0)

for some zg € Qr, then zg is a regular point, i.e., \u| and |Vd| are essentially bounded in some neighbor-
hood of zp.
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For the proof of Lemma 7, for zo = (xo. tp) € Qr and for r > 0 sufficiently small, we define A,
B, Cy, Dy, E, F; (cf. [Lin and Liu 1996, (3.3)]) and G, ;, using the cylinders Q7 (z9) — whose
centers zq are in the interior, see (3-1) — by

1 1
AL (r) == —ess sup/ (u@®)|> +|Vd®)|*)dx, By (r):= —f/ (|\Vul* + V2> dz,
B, (x0) r *(z0)

T telx(to)

C R i 3 Vd 3 d D R i 3/2d
() == (lul +|VdP)dz, Dy (r):=— |p*? dz,
4 (20) r (20)

1 — —
E, (r)=— ul{|lul* = [ul? | +|IVd[* — |Vd|? |} dz (3-17)
r 05 (zo0)

where g (¢) ::][ gy, t)dy,
Br(x())

1 1
— — - a1, 13 3\1—q/6
Foo(r) = FZ//r(ZO)Iullpldz, Gy.o(r) = 72+q/2//Qr<zo)|d| (lul” +1Vd[") dz

(note that Gy ;, = C,) and, for g € [0, 6), define

My 2 (r) := 1[Coy(r) + GY 07D ()] + DI (r) + EX*(r) + F212(r). (3-18)

q,20

The statement in Lemma 7 will follow from Lemma 4 along with the following technical decay estimate
which will be proved in Section 4.

Proposition 8 (decay estimate; cf. [Lin and Liu 1996, Lemma 3.1; Caffarelli et al. 1982, Proposition 3]).

Fix any C € (0, 00). There exists some constant ¢ = ¢(C) > 0 such that the following holds. Fix any

q, 0 e Rwith2 < g <o < 6, and define

0—q
—q

If u, d and p satisfy (1-9)—(1-13) for Qp as in Theorem 1, and zy € Qr and pg € (0, 1] are such that
5 (20) € Qr and furthermore

€ (0, 1). (3-19)

Yog -= 7+

sup BZ() (/O) <1 and sup GU,Z() (/0) = g (3_20)
p€(0,p0] p€(0,p0]

for some finite g € [1, 00), then for any p € (0, pp]l and y € (0, ‘l‘] we have

2
= = — o, _ 304.4/4 k o /2F
M, (yp) <&-g%© “)[y“"vq/%Mq,m+M§’,z3)+y Spet SOl 4 gy )](p). (3-21)
k=0

(In fact, in the sum over k in (3-21), one can omit the term with o, , when k =0.)

The key new element in our statement and proof of Proposition 8 (and hence in achieving Lemma 7) is
the fact that, for certain ¢ > 0 (so that G, ., # C, and hence M, ,, is notably different from the quantity
found in the standard literature, namely M ,,), we can still derive an estimate for M, ,, of the form (3-21),
with a constant depending only on C, o and g (and not on g). This is made possible (see Claim 4 and its
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applications in Section 4.4) by the following interpolation-type estimate for the range of the quantities
G,z (including G ;, = C,,), a simple consequence of Holder’s inequality:

0<g<0<6 = Gu,0)<GY(r)C} () forall r>0. (3-22)

0,20

The estimate (3-22) follows by writing
|9 (|ul® + |VdP)' =9 = [|d|” (Jul® +|Vd|*) =197 - (ju® + |Vd?) D)7

and applying Holder’s inequality with
124,974
==+
o o

to G, and noting that r2ta/2 = [p¥+o/219/9 . [y2]1=4/9 In particular, if 0 < ¢ < o < 6, setting

6 6
Qg q = (1— ). 2 and Bo.qg i= .2
o) 6—gq o 6—gq

and noting that

oq — 7 1-— o =<
Poa 6—0( %o.q) 6—0

we see that

(3-22) (3-15)
G0 = GrnC () S 3 2MI ()] forall r>0 (3:23)

q.20 =
as long as g > 1; this leads to the constants appearing in (3-21).

Let us now use Proposition 8 and Lemma 4 to prove Lemma 7.

Proof of Lemma 7. Fix any C (0, 0), o €(5, 6) and g €[1, 00), and fix!? anyqg =q(o) € (5, min{a, 1—21}),

noting that 6/(6 —¢) < 12 and 2(6 —q) > 1; for the chosen g, let €, = €, (C) € (0, 1) be the corresponding
small constant from Lemma 4.
Let us first note the following important consequence of Lemma 4. Fix Qr as in Lemma 4 and

z0 := (x0, tp) € Q7, and suppose that

1 e 12
My ., (r) < 3 <§’> (3-24)

for some r € (0, 1] such that Q(z9) € Qr. Setting
Uzor(X, 1) :=rulxo+rx, to+ r’t),
Paor (X, 1) :=r2p(xo +rx, to+171), (3-25)
dyy.r (x, 1) i=d(xo +7x, tg+1%1),

a change of variables from z = (x, t) to

(y, 8) := (xo+rx, to+ r’t) (3-26)

191n the requirement that g € (5, min{o, g}), the choice of g := % is somewhat arbitrary and taken only for concreteness;
one could similarly choose any g € (5, 6) and adjust the subsequent constants accordingly.
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implies that

/ (tgg.r 1>+ 1Vdog o P 4 | pag.r 12+ ey o 19 (g 1> + |V ) 7970) dz
07(0,0)

B é_qlz E_q6 q2(6 0
_CZO(r)+DZo(r)+Gq,zo(r)§ 3 + 3 + 3 < €q.

Since Q7(0,0) = QO (0, %), it follows2? from assumptions (1-9)—(1-13) that u, ,, d,, , and p,, , satisfy
the assumptions of Lemma 4 with z = (x, 1) := (O, %) and p := rte (0, 1], with the same constant C
(see footnote 15). Since we have just seen that

E3vq = E3vq (MZ()vr’ dz()sr’ pZ(),r’ z) < éq’
we therefore conclude by Lemma 4 that

luzyr (@)1, Ve, () <&° forae. z€ Q12(0. 5) = Bi12(0) x (—5. 3)

and hence
_2/9

€
lu(y, s)l, [Vd(y, s)| < qT fora.e. (y,s) € Bya(xo) x (to — §72, to + §7°).

In particular, by definition, zg = (xo, fo) is a regular point, i.e., |u| and |Vd| are essentially bounded in a
neighborhood of zg, so long as (3-24) holds for some sufficiently small r > 0.
In view of this fact, setting

1/é& ©) 12
85 :=§(—"3) and ¢, :=c-g%®),

we choose y, € (0, }l] so small that

[1—0{0 ]
(S »q
oyeeal® < l( —~ ) (3-27)

where ¢ = ¢(C) is the constant from Proposition 8 and o, 4 is defined as in (3-19); finally, we choose

€5 € (0, 1] so small that
[1—0s.4/4]
15 3ang/4 _ 1(8 !
oy e _4(—" ; ) (3-28)

If zo € Q27 is such that (3-15) and (3-16) hold, it implies in particular that there exists some pg € (0, 1]
such that Q:O (z0) € Q7 and, furthermore,

sup Go () < g (3-29)
€0, 0]

20For example, if one fixes an arbitrary ¢ € C°°(Q (0,0)) and sets ¢p%0-"(x, 1) := ¢((x — xg)/r, (T — to)/rz) then
@%0T ¢ COO(Q, (zo) C CSO(QT) One can therefore use the test function ¢ in (1-13), make the change of variables
(&,5):=((x —xg) /1, (r — to)/rz) 80 (x,7) = (xg + 1€, 19 + r s) and divide both sides of the result by r to obtain the local
energy inequality (3-5) for the rescaled functions with p = r? (as all terms scale the same way except for |d | |Vd |2¢>ZO ") and
7= (0, %) The other assumptions are straightforward.
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and

sup B, (p) < €. (3-30)
0€(0,00]

It then follows from (3-27), (3-28) and (3-30) — and the facts that 4 4, 6, < 1 —that

17 o, . 1- o,
p <3f>1(5£ “"’]>=1<mm{1,a£ ‘ ”}),

oo = 4\T 2 4 2
and that
[1-ag,q/4]
15 pdaeg/d, B30 s s 4 (328) ] (85
CoVy ISBz: ol (p) < cov, 15€aa af =< Z(T
. - o[1-1/2] ([l—ap /28
B l(mmke{o,g}{mm{&[f 121 gyl ]}})
4 6

for all p < pg. Suppose now that zg is not a regular point. Then we must have
86 <My (p) forall pe (0, pol, (3-31)

or else (3-24) would hold for some r € (0, pp] which would imply that zg is a regular point as we
established above using Lemma 4.

In view of (3-29) and (3-30) — so that in particular (3-20) holds, as we chose €, < 1 — we conclude
by the estimate (3-21) of Proposition 8 (along with (3-27), (3-28), (3-30), (3-31) and our calculations
above) that

My 2y (Vo p) < 3My -, (p) forall p € (0, pol

for any z¢ which is not a regular point. However, since y§ 0o € (0, po] for any k € N, by iterating the
estimate above we would conclude for such zg that

1 _ 1 _ 1

My -, (v, po) < §MQ»ZO(V; 1,00) = ?Mq,m()’(f 2/00) <---= z—an,zo(,OO) <4y
for a sufficiently large n € N which contradicts (3-31) (with p = y po), and hence contradicts our
assumption that zo is not a regular point. Therefore zo must indeed be regular whenever (3-29) and (3-30)

hold for our choice of €., which proves Lemma 7. ]

In order to prove Theorem 1, we now prove the following general lemma, from which Lemma 4
and Lemma 7 will have various consequences (including Theorem 1 as well as various other historical
results, which we point out for the reader’s interest). As a motivation, note first that, for » > 0 and
71:=(x1, 1) e R¥ xR, according to the notation in (3-25) a change of variables gives

1
2 2
/ iz | 1Pz = = ul? +1pl*7,
0%(0,0) r 0 (x1,11)

1
/ |Vu21,r|q = 5_26] / |Vulq
07(0,0) r O (x1,11)
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and
1

Id,AﬂVd,A“LﬂM)=-———:/ jd || vl (3-32)
/QT(0,0) " " a2 Joran

for any ¢q € [1, 00).

Lemma 9. Fix any open and bounded Q2 € R, T € (0, 00), k > 0 and Cy > 0, and suppose further that
SCQr:=Qx(0,T) and that U : Qr — [0, 0o] is a nonnegative Lebesgue-measurable function such
that the following property holds in general:

1
(x0,50) €S = limsup = Udz > Cy. (3-33)
™NO T J0x(xo,t0)
If, furthermore,

UeLY(Qr), (3-34)

then (recall Definition 2) P*(S) < oo (and hence the parabolic Hausdorff dimension of S is at most k)
with the explicit estimate

55
PES) < = / Udz: (3-35)
Cr Jo,
moreover, if k =35, then
4 5.4
w(S) < PS(S) < ”/U& (3-36)
3 3Cs Jo,

where ( is the Lebesgue outer measure, and if k < 5, then in fact P*(S) = u(S) = 0.
Before proving Lemma 9, let us first use it along with Lemma 4 and Lemma 7 to prove Theorem 1.

Proof of Theorem 1. First note that for any > 0 and z; := (x, #;) € R? x R such that Q,(z;) € Qr,
it follows (as in the proof of Lemma 7) that, according to the definitions in (3-25), the rescaled triple
(uz,.r,dz r. Pz, ,r) satisfies the conditions of Lemma 4 with z := (0, 0) and p := r2. Therefore if g € (5, 6]
and

1
= ul® +1Vd) +|pP* +
= Jo,x,n)

1 / 3(1—q/6
|d|?|Vd| (1-q/6)
rtas? O (x1,11)
B /; (0,0) Ium,rl3 + |VdZ1,r|3 + |p2|,r|3/2 + |d21,r|q|VdZ1,r|3(l_q/6) < Eq (3'37)
1(0,

(with €, = eq(é) as in Lemma 4), it follows that |u_, ,|, |Vd,, | < C on Q1,2(0,0) for some C > 0,
and hence |u|, |Vd| < C/r on Q,/>(x1, t1); in particular, every interior point of Q,2(x1, t1) is a regular
point, assuming (3-37) holds. Therefore, taking zo := (xo, fp) such that

Orpa(x1, 1) = Q55 (x0, 10),

(80 xo = x1 and 1 is slightly lower than #; so that (xo, fo) is in the interior of the cylinder Q,>(x1, 1)) and
letting S C Q7 be the singular set of the solution (u, d, p), we see (in particular) that, since »>+%/2 < r?

forr <1,
(x0,%0) €S } . 1 / 3 3 3/2 3(1—q/6) - =
= limsup —— lu|]” 4+ |Vd|” + |p|”* + |d|?|Vd)| /9 > €, (3-38)
qec (57 6] r\.0 r2+q/2 Qi (xo,10) 1
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(in fact, (3-38) must hold with lim inf instead of lim sup). Therefore, since (1-9) and (1-10) imply that
ul’ +1VdP? +p*? +1d|*|Vd =10 e L (Qr) (3-39)

(for T < 00), we may apply Lemma 9 — it is not hard to see, by using a suitable covering argument, that
without loss of generality we can assume €2 is bounded — with U := |u P+IVAP+|plP > +|d)|9|Vd|]P1 /9,
k=24 1qand C := &, to see (setting § := (¢ —5) € (0, 1) <=5 <q <6 with2+ 1g = 3 + ) that

9/2+6 1
PP (S)=0 forany 8 € (0,1).

Before continuing with the proof of Theorem 1, we describe some intermediate results (using only
Lemma 4), with historical relevance, for the interest of the reader:

Suppose that (1-14) holds for some o € (5, 6) which we now fix. We further fix any ¢ € (5, o), and
choose ¥, 4 > 0 small enough that

Voo ll7 V17 + (82)77) < &.

As in the proof of (3-22), Holder’s inequality (along with (3-32)) implies that

1—q/o
/ oy 1V, P19/ < (g,)9/7 ( / |del,r|3) ,
01(0,0) 01(0,0)

so that if
1
- WP 19E 1P = [ P Ve Pt o PP < e (340
= Jo,(x1,n) 01(0,0)

it follows that

/ o P 19y P+ | poy s P2 4 1oy 1V, P09 < 2,
01(0,0)

and hence (xg, tg) ¢ S for (xg, fo) as above.
Therefore under the general assumption (1-14) with o € (5, 6), there exists y, >0 (e.g., Vo := Vo, (5+0)/2)
such that

, 1
(x0.70) €S => limsup — lul> +|VdP + p)*? = ys. (3-41)
™NO T J0r(xo.00)

Therefore, as long as
(u, Vd, p) € L*(Qr) x L*(Qr) x L*/*(Qr), (3-42)

we may apply Lemma 9 with U := |u|> 4+ |Vd|? +|p|*/?, k =2 and C; := ¥, to see (similar to Scheffer’s
result [1977]) that
P*(S) =0.

On the other hand, we know slightly more than (3-42). The assumptions on « and d in (1-9) imply
(for example, by (2-18) with o = 2, along with Sobolev embedding) that u, Vd € L'%3(Qr). Suppose
we also knew (as in the case when © = R?) that p € L°/3(Q7) — which essentially follows from (1-9)
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and (1-12), see [Lin and Liu 1996, Theorem 2.5]. Then (3-34) holds with U := |u|'%/3 +|Vd|'%/3 4 | p|3/3,
and moreover Holder’s inequality implies that

| 10/9 1
(—zf ul +1vdl + |p|3/2> < 210/9|Q1|”9(5—/3/ 10 4 a1 4 |p|5/3)
= JQ#(z0) r 07 (20)

(] Q1] is the Lebesgue measure of the unit parabolic cylinder). In view of (3-41), one could therefore
apply Lemma 9 with

Yo 10/9

U= u"+vd'"? +pP, k=3 and &= 310010,

to deduce (similar to Scheffer’s result [1980]) that
P (S) =0.

All of the above follows from Lemma 4 alone. We will now show that Lemma 7 allows one — under
assumption (1-14) for some o € (5, 6), and even if p ¢ L>3(Qr) — to further decrease the dimension of
the parabolic Hausdorff measure, with respect to which the singular set has measure zero, from % to 1.
This was essentially the most significant contribution of [Caffarelli et al. 1982] in the Navier—Stokes
setting d = 0.

Let us now proceed with the proof of the second assertion in Theorem 1. Suppose d satisfies (1-14)
for some o € (5, 6). Taking €, = €, (C, go) > 0 as in Lemma 7 with g := g,, we see from (3-16) that

1
(x0.10) €S = limsup—/ (Vul? +|V¥]») > ¢,
™NO0 T J0x(x0.10)

so that (3-33) holds with U := |Vu|*> 4 |V2d|? and k = 1. The second assumption in (1-9) implies that
(3-34) holds as well with U := |Vu|*> + |V2d|?. Therefore Lemma 9 with U := |Vu|> +|V2d|?, k=1
and Cy = €, implies that

PL(S) =0.

This completes the proof of Theorem 1 (assuming Lemma 9). ]

Proof of Lemma 9. Fix any § > 0, and any open set V such that
SCVCQx(0,T). (3-43)
For each z := (x, t) € §, by (3-33) we can choose r, € (0, §) sufficiently small so that Q;"Z (z) CV and
1
- U > Cy. (3-44)
"z Jor (@
By a Vitalli covering argument, see [Caffarelli et al. 1982, Lemma 6.1], there exists a sequence (z j)j?ozl cS
such that

sclJos. @ (3-45)

j=1
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and such that the set of cylinders { Q) (z;)}; are pairwise disjoint. We therefore see from (3-44) that
3

o0

1 1

§:k<_§ U<— | U< — U 3-46
=G / Gy (5-40)

=1 j=1"27; @) Cr Jor

which is finite (and uniformly bounded in §) by (3-34). Note that according to Definition 2 of the parabolic
Hausdorff measure P¥, (3-46) implies

o5k sk
PH(S) < —/ U< — U (3-47)
CrJy Cr Jo,

which establishes (3-35).
Let us now assume that k£ < 5. Letting u be the Lebesgue (outer) measure, note that

(@3, ) < |B1l(572,)°
so that

(3-45) ad e, 3446 o 59|By]
WS < IBIIY Gr) <S5BSy ik <8 "—C / U, (3-48)
- N k Q
j=1 Jj=1 T

since we have chosen r, < é for all z € S. If k =5, (3-48) along with Definition 2 gives the explicit
estimate (3-36) on u(S). If k£ < 5, since § > 0 was arbitrary, sending § — 0 we conclude (by (3-34)) that
1 (S) =0 and hence S is Lebesgue measurable with Lebesgue measure zero. We may therefore take V' to
be an open set such that (V) is arbitrarily small but so that (3-43) still holds, and deduce that PK(S)=0
by (3-34) and (3-47). (Il

4. Proofs of technical propositions

In order to prove Proposition 5 as well as Proposition 8, we will require certain local decompositions of
the pressure (cf. [Caffarelli et al. 1982, (2.15)]) as follows:

4.1. Localization of the pressure.

Claim 1. Fix open sets Q| € 2, € Q C R3 and Y € C°(22; R) with y =1 on Q). Let

1 1
G*() = —

4-1
4m |x =yl &b

be the fundamental solution of —A in R3 so that, in particular,

VG* € L1(Q2,) forany q € [1, %)
for any fixed x € R?, and set
Gy 1:=—G"Vy,
fp’z: =2VG" - VY + G Ay,
G5 =VG'@VY + VY VG + G V3,
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so that
X
Gw’ 1

Suppose T1 € C2(2; R), v € C1(2; R?) and K € C?(Q; R¥3). If

Gy Gy 3 €C3° ()  for any fixed x € Q.

—All=V.v in Q, (4-2)
then for any x € 21,
H(X>=—/VG"-vx/f+/Gi‘p,1-v+/Gi§,,2H- (4-3)
Similarly, if
—AlI=V-(VI.K) inQ, (4-4)
then for any x € Qy,
e = st KW+ [ Ghy: K+ [ Gy, “5)

where
S[K](x) := Vx-<V)CT-/Gx[?> =/va.(vT.E) forall K € C3(Qa; R¥3);

in particular (noting V>G* ¢ L1 ), S :[L1(20)1*® — L9(Qy) for any q € (1, 00) is a bounded, linear

loc

Calderon—Zygmund operator.

Remark 10. We note, therefore, that under the assumptions (1-9), (1-10) and (1-12), by suitable regu-
larizations one can see that for almost every fixed ¢ € (0, T'), (4-3) and (4-5) hold for a.e. x € 2] with
M:=p(-,1), K:=J(-,t)andv:=VT.J(-, 1), where

J=u®u+VdQoOVd.
Indeed, under the assumptions (1-9), we have u, Vd € L'93(Q7) so that (omitting the x-dependence)
J(t) e L*(Q) forae. t€(0,7). (4-6)
Moreover, since u, Vd € L®(0, T; L*(2)) N L'%3(Q7) and Vu, V3d € L*(Q27), we have

vI.J e L0, T;: L") NLY*Qr)
so that
v J@) e L'NQ)NLY*(Q) forae. te(0,T). 4-7)

Finally, (1-10) implies that
p(t) e LY*(Q) forae. 1€ (0,T). (4-8)

Fix now any ¢ € (0, T') such that the inclusions in (4-6)—(4-8) hold. Since Gfl,’ ;€ Cg° for x € 1, the terms in
(4-3) and (4-5) containing Gfm are all well defined for every x € Q; since J(¢), VI -J(¢), p(t) € LIIOC(SZ).
The term in (4-3) containing VG* isin L' (€2;) forany r € [1, g) by Young’s convolution inequality (since
25 is bounded), so that term is well defined for a.e. x € €2;. Indeed, for R > 0 such that €2, C Bg/2(xo)
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for some xo € R, we have x — y € Bg := Br(0) for all x, y € Q. Setting G(y) := G°(y) and letting x g,
be the indicator function of Bg, since ¥ is supported in €2, we therefore have

_ / VG vy = [([VGlxa,) * ¥)](x)

for all x € Q2,. Therefore
H/ VG* vy

by Young’s inequality for any g € [1,3), s €[1, 2) and r such that 1+1 = é—i—% (note that 2+2—1=1L).
Finally, S[¥J(¢)] € L3 () by the Calderén—Zygmund estimates (as 1< % < oo) so again that term is
defined for a.e. x € Q.

Regularizing the linear equation (1-12) using a standard spatial mollifier at any ¢ € (0, 7)) where (1-12)
holds in D’(£2) and where the inclusions in (4-6)—(4-8) hold, applying Claim 1 and passing to limits gives

[VGIxsg) * v¥ |- w3

¢
Li(2)

< IIVGIxBe lLawn lv¥ [l s @3y = IVGllLase) v || s () < 00

the almost-everywhere convergence (after passing to a suitable subsequence) due, in particular, to the
boundedness of the linear operator S on L33 ().

Proof of Claim 1. Since (extending IT by zero outside of 2) ¢ I1 Cg([R@), by the classical representation
formula, see, e.g., [Gilbarg and Trudinger 1983, (2.17)], for any x € R* we have

w(x)l'l(x):—/GXA(lﬁl'I):—fo(wAH+2vw-VH+HAW). 4-9)

In particular, for a fixed x € 2; where ¥ = 1, we have G*Vy € Cgo([R3) so that integrating by parts
in (4-9) we see that

H(x):/G"l//(—AH)—i—/GiZ’ZH. (4-10)
If (4-2) holds, then by (4-10) we have
H(x):fowV-v—F'/Gfp’ZH (4-11)
for any x € 1. One can then carefully integrate by parts once in the first term of (4-11) as follows: for a
small € > 0,
1
/ waV-vdy:—/ [V(G*Y)]-vdy + — Yv-vydSy
[y—x|>¢ ly—x|>€ 4me ly—x|=¢

=0(€2)
and since the second term vanishes as € — 0 due to the fact that |9 B.(x)| < €2, we conclude (since
VG* e L} ) that

loc

/wav-v=—f[V(wa)]-v=—fVGx~vW+/Gf//,1'”

which, along with (4-11), implies (4-3) for any x € ;.
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On the other hand, if (4-4) holds, then by (4-10) we have

H(x):/waV-(VT-K)—i—fG’&/’ZH (4-12)

and one can write
V-V K) =V K+ VY [V-K1+ VY - [V KT+ ¢V - (V- K)

so that (as V2y = VI (V) = V(VT ) = [V2y]7 since ¥ € C?)

fowfV-(vT-K)]
=/GX[V~(VT~(¢K))]—/Gx[Vzw:K]—/([GXVTw]-[V-K]—i—[Gwa]-[VT-K]).

Since G*Vyr € C§° for x € 1, one can again integrate by parts in the final term to obtain

n(x):/Gx[V-(VT-(wK))H/ 12,3¢K+/ vl

for x € 2 in view of (4-12). Moreover, since ¥ K € C(Z) and G* € Llloc, as usual for convolutions one can
change variables to obtain

/G"V-(VT-(WK))= [Vx'(VXT-/GXWKH(X):ISW/K](X)

which gives us (4-5) for any x € 2, where S (see, e.g., [Gilbarg and Trudinger 1983, Theorem 9.9]) is
a singular integral operator as claimed. (Note that V>G* ¢ LlloC so that one cannot simply integrate by
parts twice in this term putting all derivatives on G*, but [ G* K is the Newtonian potential of ¥ K
which can be twice differentiated in various senses depending on the regularity of K.) (]

4.2. Proof of Proposition 5. In what follows, for © C R® and I € R, we will use the notation

I lgio =1l laoy,  M-lsir =1 Msays - llgssoxr = - llsazzaon = |- e Ls(h)

and we will abbreviate by writing
Il - ||q;(9><1 = ”q,q;(’)x[ = ||L‘i((9><1)-

We first note some simple inequalities. Letting B, C R? be a ball of radius r > 0, from the embedding
WL2(B)) — L%(B)) applied to functions of the form g, (x) = g(rx) — or suitably shifted, if the ball is
not centered as zero — we obtain

||gr||6;31 5 “gr||2;B1 + ”VngZ;Bl = ||gr||2;31 +7’||(Vg)r||2;31

whereupon — noting by a simple change of variables that

-3
||gr||q;31 =r /q”g”q;Br
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for any g € [1, co) — we obtain for any ball B, of radius r > 0 and any g that

1
gls:s, S gl +11Vells, (4-13)

where the constant is independent of r as well as the center of B,. Next, for any v(x, t), using Holder’s
inequality to interpolate between L2 and L® we have

(4-13)
1/2 1/2 — 1/2 1/2
O ls:s < @O 1vOlles, < rlv@ s + 0@l 5 V011, - (4-14)

Then for I, C R with |I,| = r? and Q, := B, x I,, Holder’s inequality in the ¢ variable gives

—1/2 3 172 1/6 2
Wlisio, S 2P v l20e0, + 1015 % o (11 C1VDI2:0,)"

so that

1/2

_1/6 1/2
r 0l S llzesio, + 10152 o 10155, S Ivll2.000, + 1V,

(the first of which is sometimes called the multiplicative inequality) with a constant independent of r.
From these, noting that | B, | ~ r3 and |Q,| ~ 2, it follows easily that, for example,

3/2 3/2
]6[ lwiPdz < <ess sup |v(t)|2dx> + (/ |Vv|?dx dt) . (4-15)
n tell‘l B}l n Bn

Note also that a similar scaling argument applied to Poincaré’s inequality gives the estimate

g — 88, llg:5, STIVElg:s, ~ B IIVellg:s, (4-16)
for any r > 0 and ¢ € [1, oo], where 2o is the average of g in O for any © C R? with |O| < co. Note
finally that a simple application of Holder’s inequality gives

lgollg:0 = lgllg;0- (4-17)

Proceeding now with the proof, fix some qs € Cgo([R3 ) such that

¢=1 1in B,,(0) = By4(0) and supp(®) € By, (0) = B 2(0).

Now fix Z = (¥,7) € R} x R and zo = (xo, fo) € Q1,2(Z), define B¥, I* and QF by (3-7) for this z¢ and
define ¢ by ¢ (x) := ¢(x — xq). So

¢=1 in B>=Biu(x) and  supp(¢) € B' = Biy(xo) C Bi (%),

since xo € By2(x). The following estimates will clearly depend only on $, i.e., constants will be uniform
for all 20 € Q]/z(z).
First, applying (4-15) to v € {u, Vd} and recalling (3-8) we see that

1 (4-15)
5l gn +1V4l5,0) S ﬁ (luP +|vdP)dz < LY? (4-18)
n o"

for any n, with a constant independent of n. In particular, for any n we have the estimate

lull3: 00 + 1Vdll3 00 S P LY. (4-19)
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Next, by Claim 1 and Remark 10 with ¥ := ¢, Q, := B! and @ := B2, noting that p = ¢p on

2 .
0% = Q1/4(z0) = Bi/a(x0) x (to— ()", t0). as in (4-5) we have
px, 1)
=S[¢J(t)](X)+f (2VG"®UV¢+GXV2¢)if(t)dy+/ (2VG*-Vé+G Ag)p(t)dy, (4-20)
B!\ B2 B'\B?
at almost every (x, t) € 02, where
J=u®u+VdoVd, (4-21)

2a @, b:=a @b+ b Qa and the operator S consisting of second derivatives of the Newtonian potential

S[K1(x) := VX-<VXT./ GW?)
B!

for K € L1 (B') is a bounded linear Calderén—Zygmund operator on L4 (B") for 1 < g < co. Hence for any
n € N, denoting by x, the indicator function for the set B" = B,-»(xg) and splitting ¢ = x,¢ + (1 — xn)¢
in the first term of (4-20), we can write

given by

p= pl,n +p2,n +p3,n = pl,n +p2,n +P3,
where, for almost every (x, t) € 02,

px, 1) =S J(O)](x) + S[(A = xa)pJ ()] (x)

=:phn(x,n) =:p>"(x.1)

—i—/ Q2VG* ®, Vo + G V2¢) : J (1) dy+/ VG-V +G Ag)p(t)dy
B\ B? B\ B2

=:p3n (x,1)=p3(x,1)

(where the last term is clearly independent of n, but we keep the notation p>” for convenience).
Note first that, by the classical Calderén—Zygmund estimates, there is a universal constant C.; > 0
such that, for all n € N, we have

1P ) 13)2: 8041 < Cezllxn®d (O3 /2.5 < CezllPll oo 1 1) 13287 (4-22)

Next, since the appearance of V¢ in p> exactly cuts off a neighborhood of the singularity of G* (see (4-1))
uniformly for all x € By/3(xo) —as we integrate over |xo — y| > }L, hence |x — y| > %—We see that
p3r- e C>(By8(x0)) for t € I13(ty) with, in particular,

(n>2) ~
IV Ollooiprtt < Ve P> Olloo: Bys o) < @ UT Ol g1 + 12Ol 51)- (4-23)

In the term p”, the singularity coming from G* is also isolated due to the appearance of ,, but it is no
longer uniform in n so we must be more careful. As we are integrating over a region which avoids a neigh-
borhood of the singularity at y = x of G*, we can pass the derivatives in S under the integral sign to write

n—1
prz,n(x’t):/ Vx[(Vti)T;¢](t)]dy:Z/ VLI(V2GH)T : ¢J ()] dy
k=1 B\

B\ B" — J g\ i+
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and note, in view of (4-1), that

2k
<2MHP< = forall x € B¥?, y e (BFThe.

IV2G* ()| < < <
* lx — y[* | BX|

Therefore, since
B = p=D+2 c B2 for | <k <n—1,
we see that

n—1

IV Dot S@ Y2 170201y
k=1 B

forall r € I]/g(f()).
Now, recalling the notation

itty= f foendx
Bk
for a function f(x,t) and k € N, for any ¢ € I’ = (to — (}1)2, to) and n > 2, we estimate

/ lux, O1pCx, 1) = pap1()] dx
Bn+l
n+1

3
< Z/B u(e, D] p?" (x, 1) = py (1) dx
j=1

3
.’ i
<l Dllggen Y NPty = L O30, g
j=1

1729

(4-24)

3
< (@) 15, o (||p1~"<r>||3/2;3n+1 +B" Y ||fo’"<r)||oo;3n+l) (by (4-16), (4-17) and Holder)

j=2

n—1
S @) I3, gr (IIJ(t)Ilz/z;Bn 7o {(Z 2k ]ék |J (1)l dY> + 1T D32, + ||P(t)||3/2;31})v (4-25)
k=1

where the last inequality follows from (4-22)—(4-24) and Holder’s inequality. Note further that, setting

’

LE(1%)

][ IJ (@) dy
Bk

ﬂ_],k = ‘

we have
n—1

5 |In+1|2/3( I'l?ax 1 [LJ,k) sz

n—1
> 2 f 1y
=1 B

L) I<k<n— —
< r,ifl | max. Lk,
since || = rfﬂ and
n—1
k:22n__2 <2n:rnl

(4-26)
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Integrating over ¢ € I"*! in (4-25), applying Holder’s inequality in the variable ¢ and recalling by (4-19)

5/3 ;1/2
that flull3.gret S0 LY2

[[ il itz
Q’l

5/3 12 :
Sl e +n,07 max Ligtrl (1 3z + P12 00} @4-27)

we obtain

It follows now from (4-21) that

4-19)
53 1/2 10/3
103200 < N3 e + VAR g S 02 L/ =1Ly (4-28)
and
Lix < ][<|u<->|2+|Vd<-)|2>dyH < Ly. (4-29)
Bk OO;[k

Now from (4-21), (4-27)—(4-29) and the simple fact that %rn =rp+1 < 1 we obtain

<k<n-—1

1/3 1/2 ¢ 1/3 1/3 0
rn_/H ,ﬁ; |u||P pn-i—1|dZ S Ln{i-l{ n-/i-l ”+rn-/i-1 1< mhax Lk+CL,/.zL1 + ||p||3/2 ¢ }

<1
12 =
N L”il{lr?/?fn Le+1pllizor}-

Since

(4-
][7[ (lul® +|Vd) dz < Lf/fl,
Qn+1

adding the previous estimates and recalling (3-8) and (3-9) we have

3/2 1/2
Rop1 SLZ LY (Tffn Li +11plls/2:01)

(where the constant is universal). This along with (3-13) implies (3-10) and proves Proposition 5. Ol

4.3. Proof of Proposition 6. For simplicity, take 7 = zo = (0, 0), so that (recall (3-7)) Q* = 0*(0, 0),
etc., as the rest can be obtained by appropriate shifts.

We want to take the test function ¢ in (3-5) such that ¢ = ¢" := x", where (recall that here
0'=0'0,0)=B 2(0) x (—Alf, 0) so x will be zero in a neighborhood of the parabolic boundary of Q')

X €C&(Bip(0) x (—4,00)), x=1inQ% 0<x<I (4-30)

and

1
Y'(x, 1) = We—lﬂz/(‘l(r,?—t)) for ¢ <0. 4-31)
r2 —rt)’

Note that the singularity of ¥" would naturally be at (x, t) = (0, r,%) ¢ 0!, so Y e C°°(Q_ 1) and we may
extend ¥" smoothly to ¢ > 0 (where its values will actually be irrelevant) for each n so that, in particular,
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¢" € C°(B1(0) x (=1, 00)) as required®! in (3-5) with (¥, 7) = (0, 0). Furthermore, we have
n X n n n : 1
VY (x,t) = ————¥"(x,t) and VY, +AY" =0 in Q. (4-32)
2(r2—1)
Note first that for (x, t) € Q" (n > 2), we have

0<|x|<r, and r,%f[r,f—t]er,%

so that
r3 = (P2)320 B < (52— )32IPIGCI0) < (2p2)3/2gma G = 9312011413,
Hence
: Loy <L foran g 4-33
W'E_W(XJ)_E orall (x,7) € Q (4-33)
and therefore (as r,% —1t>0)
|x| 11
Vi (5, D] = 55— " (x,. DI S 2 = forall (x,1)€Q". (4-34)
20y —1) rEory oy,

Next, note similarly that for 2 < k <n and (x, ) € Q¥ '\ Q*, we have

re < |x| <rk—1 =2r; and r,% < r3+r,§ < [r,% —t] < r,% —l—r,,?_1 < 2r,§_1 = 8r,3,
so that
1/32 3 (r2)3/2 r2/(32r2) < (r —t)3/2 x|/ (4(r2—1)) < (8r,3)3/ze(2’k)2/(4’/?) :29/261,2.
Therefore
LI Y (x, 1) < b1 forall (x,7)e Q" N\QF Q2 <k=<n) (4-35)
29/2, r/? = el/32 r,? =r=
and hence, as in (4-34),
1 1
Vo0l = forall (e QCNQE @<k <), (4-36)
k Tk k

We can therefore estimate (for n > 2 where ¢" = ¢" in Q"):

S (I |2+|Vd|2)+f
. €SS Su u
237217413 P

<|W|2+|v2d|2>]
In Bll

Qn

(4-33) 2 2\ an 2 2 712\ 41

< esssup | (lu|"+|Vd|")¢" + (IVul"+|Vad|")e¢
IVl Bn Ql‘l

- 6{/ [l +1VdP)Igf + A¢" |+ (ul +VAP)V" |+ pldIP V9" |+
0! I

where the last inequality follows from (3-5). Note that

n (4 32) (4 30)

¢ + Ag V(4 Ax) 2V - V" in Q?

2n (3-5) as well, the values of ¢ for ¢ > 7 are actually irrelevant.
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and hence, taking k = 2 in (4-35) and (4-36), we see that

1 1
9/ +A¢"S 5+ 5 51 on o', (4-37)
2 r

) ) @30 30 2/3
//Ql(lul +1Vd )¢ + Ag"| // (Jul® +IVd|)

by Hélder’s inequality. Note similarly that

so that

(4-30)
V" =[x V" +4" Vx| S IV¥"I+|¥"| on Q'

so that (since r? < r?) (4-33), (4-34) and (4-35), (4-36), respectively, give

IVe"| < —4 on 0" and  |V¢'|S —4 on """\ 0 (4-38)
ry k

for any n > 2 and 2 < k < n. Therefore

(4-38)

n n

S [ uEvatie S [ max ('~ f (|u|3+|Vd|3)] > e

— Qk—1\ QK 1<k<n—1 0k —

k=2 k=2
and similarly

(4-38)
/Qn<|u|3+|w|3>|w>"| S [(m)l—“ (|u|3+|w|3)](rn)“

Qn

for any « € (0, 1], and we note that

o (o.¢]
Z(rk)a = Z(Z_a)k = e < for any o > 0. (4-39)
k=1 k=1
Hence in view of the disjoint union
n
= (U Q"_l\Q") uQ" (4-40)
k=2

we have, taking « =1 in (4-39),

f/ (lu]* +1Vd>)|Ve"| < max ]/7[ (lul® +|vdP).
0! 1<k<n Qk

_2(g—9)
Y=

Similarly, setting

and noting that «, € (0, l] for g € (5, 6], we have

// |d| |Vd| Pt <= /f |d|q|Vd|3(l (1/6)+ // |Vd| (@" )(5 ay)/3

<Ezq
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uniformly, of course, over p € (0, 1]. Since

(4-33)
/ VAP @B < () / VAP < (r) ][][ VP
er Qn n

(as ¢" <r,2 on Q") for n > 2 and similarly

(4-35)
/ / VPS8 < (e / |Vd|3,s<rk>°‘q]6[ VP
Qk\Qk+| Q/" Qk

(as ¢" <rp 2 on QF\ QFF!) for 1 <k <n— 1, we see that (4-39) with @ = &, and (4-40) again give

/ IVd)} (") C~)3 < 2% — 1)~ max ]ff |Vd|*.
Q! ok

1<k<n

We therefore see that

2(q —5
/ d*|Vd)*¢" < E3q+ (2“4— D~ max ]6[ |Vd|®  with a, = (¢ ),
1<k=<n Ok q—2

uniformly for any p € (0, 1] and g € (5, 6].
Putting all of the above together and recalling (3-8), we see that for n > 2 we have

L, 1
T::[esssup (Ju|> 4 |Vd| )+/ (|1 Vul?® +|V2d? )}
C C n

(4-41)

<<n

< Eag+ EX2 4@ = 1) max ][J[ (uf*+1vaP) + [

Furthermore, we claim that for 1 < ky <n — 1 we have

//pu-qu ‘< max (r;“]%[ Ip—ﬁk||u|>+k024k°// 1pllul. (4-42)
11JB1 ko<k=n Ok 0!

Assuming this for the moment and continuing, for n > 2, (4-41), (4-42) and Young’s convexity inequality

along with the fact that, for any k; > 1, we can estimate

max ][][ <|u|3+|Vd|3>,sk125"1/ (lul® +|vd]?)
ok Q!

1<k=<k

imply (recalling (3-9)) that

L
< Es,+ E2/3 +2% —1)"" max Ry +k025k°/ lul® +|Vd]? + | p|?/?
C ko<k<n 0!
SES.q
for any kg € {1, ..., n — 1}, which proves Proposition 6.

To prove (4-42), we consider additional functions yj (so that xx¢" = xxx ¥") satisfying (recall that
0* = 0k(0,0) = B, (0) x (—r,%, 0), so xx will be zero in a neighborhood of the parabolic boundary of 0"

Xk €CX(Q,) with O, := B,(0) x (—r2,r%) for r >0,
L~ 1 (4-43)
xx=1 in Q7,58, 0<x) <1 and |VXk|§;
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(Xk|{r>0y will again actually be irrelevant) so that in particular (as é,k »C ém L1/8 Where xx = xxp1 = 1)

supp(te — Xkt1) C Or\Orpa- (4-44)

Then, fixing any n > 2, writing ]
n—

X0 = Xn+ Z(Xk — Xk+1)
k=0

and noting that xo = 1 on o' = 012(0,0) C Q7/8(0,0) = Q7,,,8(0,0), we see that for any fixed
ko e NN[1,n — 1] and at each fixed t € I', we have

/pM'V¢>"=/ pu-Vixod"] (by (4-43))
B! B!

n—1
= / pu-Vid"l+ > f pu- VI — xes)9"]
B! k—0 B!

n—1

=/ PM'V[Xn¢"]+Z/ pu- VI — xx+1)@"] (by (4-43), (4-44))
n k=0 [Bk\Bk+2]

ko—1

= / (p— - Vixud"1+ Y / pu- VI = xks1)$"]
B" par [Bk\BkJrZ]

n—1

P [ = ou VIO - s @45)
k=ko [Bk\Bk+2]

where the final equality is due to (3-3), and where
Pe=pi(t) = ][ p(x, t)dx.
Bk
Note first that (4-35), (4-36) and (4-44) imply (since rj;1 = 2r; for any j) that

VIO = xe+D$"11 =< Lt = 211 V" 1 416" 11V O = oDl S it
on Qk\ Qk+2 — (Qk\ Qk+1) U (Qk+1 \ Qk+2)

for any k, and similarly
VD91l < 1xal V"1 416" [[Vxal Sr7* on Q™.

Therefore we can estimate (recalling again (4-43) and (4-44) when integrating |(4-45)| over T € I'!)

n
[ oL pever w2t [[ iptue Yon ff 1o
el |J B x{r} 0! k=ko ok

which, along with (4-39) with ¢ = % implies (4-42) for any kg € [1, n — 1] as desired. U

4.4. Proof of Proposition 8. In this section we prove the technical decay estimate (Proposition 8) used to
prove Lemma 7. In all of what follows, recall the definitions in (3-17) and (3-18) of A;,, B;,, C;,, D,
E,, F,, G4, and M, ,,. We will require the following three claims which essentially appear in [Lin and
Liu 1996] and which generalize certain lemmas in [Caffarelli et al. 1982]; however we include full proofs
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in order to clarify certain details, and to highlight the role of G ;, (not utilized in [Lin and Liu 1996]) in
Claim 4 which is therefore?” a slightly refined version of what appears in [Lin and Liu 1996].

Claim 2 (general estimates; cf. [Caffarelli et al. 1982, Lemmas 5.1 and 5.2]). There exist constants
ci, ¢a > 0 such that for any u and d which have the regularities in (1-9) for Qr := Q2 x (0, T) as in
Theorem 1, the estimates

C.o(yp) < cily? A +y A B (p) (4-46)
and

E.(yp) < 2[CP AP B (yp) (4-47)
hold for any z¢ € R3** and p > 0 such that Q:‘)(ZO) C Qrandany y € (0, 1].

Claim 3 (estimates requiring the pressure equation; cf. [Caffarelli et al. 1982, Lemmas 5.3 and 5.4]).
There exist constants c3, cq4 > 0 such that for any u, d and p which have the regularities in (1-9) and (1-10)
Jor Qr :=Q x (0, T) as in Theorem 1 and which satisfy the pressure equation (1-12), the estimates

D, (yp) < c3ly (D, + AV B+ C)%) +y 2 AV B 1(p) (4-48)
and

Foo(yp) < caly'"* (A + DI+ C2P) + y 7104, (B> + B2)1(p). (4-49)

20
hold for any zo € R3T! and p > 0 such that Q;(Zo) CQrandanyy € (O, %]

The crucial aspect of the estimates (4-46)—(4-49) — which control M, ,,(yp) —in proving Lemma 7
(through Proposition 8) is that whenever a negative power of y appears, there is always a factor of B, as
well, which will be small when proving Lemma 7. Positive powers of y will similarly be small; in each
term evaluated at p (see also (4-52) below), we must have either y“ or BZ) for some o > 0.

To complete the proof of Proposition 8, we require the following.

Claim 4 (estimate requiring the local energy inequality; cf. [Caffarelli et al. 1982, Lemma 5.5]). There
exists a constant c¢s > 0 such that for any u, d and p which have the regularities in (1-9) and (1-10) for
Q7 :=Q x (0, T) as in Theorem 1 and such that u satisfies the weak divergence-free property (1-11) and
the local energy inequality (1-13) holds for some constant C € (0, 00), the estimate

Az (g) <cs-CICP+E+ Foy+ (1+[-1)G) 7 + (G +C'*)B'*1(p) (4-50)

holds for any q € [2, 6) and any zo € R>*! and p > 0 such that 07 (20) € Q.

Postponing the proof of the claims, let us use them to prove the proposition. In all of what follows, we
note the simple facts that, for any p > 0 and « € (0, 1],

K € {Az, By) =  K(ap) <a 'K(p),
K €{Cy, Dy, Eqy, Fry)) = Klap) <a2K(p), (4-51)
Gq,z()(Ol/O) =< a_z_qﬂGq,zo (p).

22Note that G 20) S lld|lco uniformly in 7 (and zg), though in our setting we may have d ¢ L.
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Proof of Proposition 8. Fixing zg and pg as in Proposition 8, under the assumptions in the proposition we
see that estimates (4-46)—(4-50) hold for all p € (0, pol, ¥ € (0, %] and g € [2, 6) by Claims 2, 3 and 4.
Note first that (4-46), (4-47) and (4-51) imply that

E. (yp) S[A B> +y 2 AN B *(p)

20" z0

and hence, for example, there exists some cg > 0 such that
E. (yp) < coly®Az +y 2(AY?BY? + AL B, 1(p). (4-52)

for p € (0, pol and y € (0, 1] (in fact, for y € (0, 1]) and that it follows from (4-50), assumption (3-20)
and the assumption that py < 1 that there exists some ¢7 > 0 such that

(€)' A, (%) < I[C2P 4 By + Foy + G670 1 (GO0 1 C29' ) B (p),
and hence, recalling (3-18), we have that, for some cg > 0,

(©)2432(8) = cslMy.ca(0) + MY/ () B (0)) (4-53)

q,20

for p € (0, pg]. We note as well that, as in (3-23), if o0 € [¢, 6) and if (3-20) holds for some g > 1, then

_ (3-22) _¢/6—0 . (4-46) /6 o B
Gl P vp) = gl vy = BTy ALy AL B e (p) (4-54)

4,20

for p € (0, pol. Now, writing yp =2y - (3p) for 2y < 1, it follows from (4-46), (4-48), (4-49), (4-52),
(4-54) and (3-18) followed by an application of (4-51) (with o= %) to all terms except for A, along
with the facts that y, B;,(p) <1 (so that you can always estimate positive powers by 1) as well as the
fact that o 4 € (0, 1) that

Mgz (yp) <[Coy+ GV 0D + D2 + EX* + F2*1(yp)

4,20
— - _ _ %o.q
<[PAR(8) 4y At (L) B |42 [P a2 (2) v 4 (2) B )]

[y M0 +y AL (8) B0 + B o0
+[rau(§) (a2 ()P0 + 4 (§)B0)]
+ [y” IZ(AZO (g) + Mj{i(p)) +y7104,, (g) (BY2(p) + 1330(;)))]3/2

g0y (o0 + [P (§)] 7 + [422(5)])

e 5[ [ (§)] [ (G m )

solong as y € (0, JT] Noting that 1 < gﬁ/“’—"), the estimate (3-21) for such y and for p € (0, pg] now
follows from the estimate above along with (4-53) as, in particular, (4-53) implies—as y, B;,(p) <1
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and o4 4 € (0, 1) —that

305, /4

(©) AN (E) S Myoo) +y 5700y 2 (0) B )
which we apply to the terms above with a positive power of y, and that
(©) AN (E) S My (o) + M2 (),
which we apply to the terms above with a negative power of y, completing the proof. U

Let us now prove the claims.

Proof of Claim 2. For simplicity, we will suppress the dependence on zg = (xo, #p) in what follows.
Let us first prove (4-46). Note that for any r < p, at any fixed ¢ € [ ¥, taking v € {u, Vd} we have

2 2 AP AP
/IWdXS/|M-ﬂN2MX+WAM2
B, B,

3
spf |V|v|2|dx+(£)f vl dx
B, 1Y B,

due to Poincaré’s inequality (4-16). Since |V|v|2| < |v]|Vv| almost everywhere, Holder’s inequality then
implies that

3
,
V1B, < vl IV 0l5, + () 0I5, (4-55)
Therefore

3/2 3/2

11135, < 3/2(||v||23>3/2+||v|| IVl (by (4-14))

32 3/2 L /r\92
S (1+ (&) )1 1912, + 55 (2) ik, Gy @55,
Summing over v € {u, Vd}, we see that
lull3, 5, + IVAI, p,

S(i+(2 ) )<||u||23 +1IVdl5,5 ) IVul3, 5, + 1V 5,5 )Y + 9/2(||u||23 +11Vdli3.5,)"".

Now integrating over ¢ € I* (where |I*| = r?), Holder’s inequality implies that

3/2 3/4
2O S (14 (B) ) Nl g, + 19135, |27 V01 gy + 19213, 9,0

3/2
oo I¥

3
n |1;|r9_/2” Il 5, + VI3, |

<r2(14 (2 ) )(pA(p))3/4<pB<p>>3/4+ 9/z(pfup))*/2

-3/2

which, upon dividing both sides by 2, setting y :=r/p and noting that 1 <y , precisely gives (4-46).
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Next, to prove (4-47), we use the Poincaré—Sobolev inequality

llg _gr”q*;B, = Cq”Vg”q;B,

(the constant is independent of 7 due to the relationship between g and g*) corresponding to the embedding
Wl < L9 for g <3 (in R*) and ¢* =3¢ /(3 —¢q). Taking g = 1, at any € I and for v € {u, Vd} the
Holder and Poincaré—Sobolev inequalities give us

2_12" 2_ " 2
/ ull[o]? = v | dx < flullz:p o1 =[0I l3/2:8, < lull:s, 1V (01 i, S luls:s, [V]]2:5, 1 Vl25,-
B,
Summing this first over v € {u, Vd} at a fixed ¢ and then integrating over ¢ € ¥, we see that

rPEr) < / lulls;m, (lull3. 5 + 1VAN5.5) " 2(IVAI3. 5 + 1V?d3.5)"* dt
Iy

S Ml [ lulis, g, + 1915502 6.1 (IVHIZ: gp + V215,02
1/2
SOl o' [l 5, + VA5, 5, ;;,juwunigf V23,002

SriPECEN P rAE) P B = [CP A BI ()
which proves (4-47) and completes the proof of Claim 2. ]

Proof of Claim 3. As in (4-3) of Claim 1, for any ¢ € I(zo) and almost every x € B3,/4(xo) (with r < p),
using a smooth cut-off function v equal to one in 21 := B3,/4(xo) and supported in 2 := B, (xo) so that

VY| Sp~' and Ay Sp 2 (4-56)

we use Remark 10 to write IT:= p(-,¢) as

p(x,t)=—/VGx-v(t)wdy+/Gfl,yl-v(t)dy+/Gfb’2p(-,t)dy

=:p1(x,1) =:pa(x,1) =:p3(x,1)
with

Gl = =GV, GY,:=2VG* - VY +G*AY and v(t):=[V" - u®u+VdOVd)(-,1).

Our goal is to estimate p(x, t) for x € B, 2(xo).
Both p, and p3 contain derivatives of ¢ in each term so that the integrand can only be nonzero when
|y — xo| > %p, and hence for x € B, /2(xo) one has

x=yl=3p = |G'MI<p " and [VG* ()| Sp 2 (4-57)

From (4-56) and (4-57) and the fact that v/ is supported in B, (xo), we have (omitting the dependence on 7,
and noting that the constants in the inequalities are independent of ¢ as they come only from G* and )

sup P2 (0| S pzf (lul|Vul +|Vd||V3d]) dy
Bp(xo)

X€Bp 2 (x0)
1/2 1/2
Sp‘z(/ <|u|2+|Vd|2)dy> (/ (|Vu|2+|v2d|2>dy) (4-58)
B, (x0) B, (x0)
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and similarly
swp a0l o7 [ ipldy. (4-59)
x€By/2(x0) By (x0)
For p;, Young’s inequality for convolutions (setting R := 2p as in Remark 10) with % +1= 43'1 + % gives

Il + VD Vul + V2d D lh2/11:8, 00
4/3:B2,(0)

S o ul + VAN (I Vul + V2 d D 127118, o)

1
I P1113/2:B,x0) S “W

and then Holder’s inequality with % = ‘—1‘ + % + % gives
3/2
1113758, ey S V411l 4 1VAD ;3,000 1Lt 4+ 1Y) 2 3, 00 11 Vit + V2 123, 00)*
3/4 3/2
S8 AN Bl + VA3 (o0 11Vl + 1V (o) (4-60)

For the following, we fix now any r € (O, B] and omit the dependence on xo, 7y and zg in B, (xo), B,(xo),
I*(ty), Ay, B, C;, and D, (we will retain zq in the notation for F,, to distinguish it from F =V f).
To first prove (4-48), we note that (4-58) implies — since r < %,o — that

3/4 3/4
/|pz|3/2dx§r3p‘3<f (|u|2+|Vd|2)dy> </ <|Vu|2+|vzd|2)dy>
B,- Bp BP

3/4
<r’p 3 (pA(p))** ( f (IVul* +|V2d|?) dy)
B,fJ

so that, integrating over ¢ € I* and using Holder’s inequality, we have

r? / P2l dz Sr2r oA (o) - 111 (0 B(0)) Y = % [(AB)*1(p), (4-61)
0;
and that (4-59) similarly implies that
3/2 -
[ iRz s (/ |p|dy) <. D(p). (4-62)
or I \JB, p

Finally, integrating (4-60) over ¢ € I¥, Holder’s inequality with 1 = % + % gives

3/4
305

3/2

2
IVul +1V=dlly; o

r Pl g S0 A (o) ul + | VAl
-2
<A )P CEN BN = (€ on - ((7) A0 B 0).
Multiplying and dividing by (r/p)%/? for any « € R, Cauchy’s inequality gives
o —a—4
r—2||p1||§g;Qf < (%) C'"%(p) + (%) A3 (p)B3 2 (p). (4-63)

Since we want a positive power of y =r/p in the first term and a negative one in the second (because it
contains B which will be small), we want to take o > 0. Choosing o = 1 purely to make the following
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expression simpler, since p = p3 + p» + p1, we see from (4-61)—(4-63) that

D(r) < % D+ (ABY*+C'21(p) + (%)S[A”“B”Z](p)

which implies (4-48) for y :=r/p < 1.
To prove (4-49), we note that F,(r) < Fi(r) + F»(r) + F3(r), where we set

1
Fi(r) :=r—2/ Ipjlluldz.
O

To estimate F; we use Holder’s inequality and (4-60) to see that (in fact, for r < p)

/ |p1lluldx <llull3.,lP1ll3/2:B,
B,

1/2
S lulls;s, - o' (0 A)  lllul + Va5 11Vul +192d]ll2;5,

3/2
< p'2AYA (o) llul + VI 5 11Vl +V2dll12 5,
and hence the Cauchy—Schwarz inequality in time gives
— 3/2
Fir) Sr72p 2 A4 (o) | lul + V15 N1Vul + [V2d ;0

Sr 22 A4 () (0*C(p)) 2 (0 B(p))'/?

_ <<%)aCl/2(,0)> : ((%)_z_a[Al/4Bl/2](P))
S((&)ee) +((5) T s )
for any o € R. Taking, say, o = %, we have

Fir) S (%)mcz/%p) +( )_IO[ABZ](p). (4-64)

r
0
Now for F, note that, using (4-58), we have (since r< % p)
/ |palluldx 5p—2/ (lul|Vu| +|Vd| |v2d|)dy/ |u| dx
B, B, B,
< o7 2 Mul + 1Vl g, 11 Vul +1V2d| |2 5, ()2 {lull; 5,
S 2P (pA(e) | IVul + V2|2,

so that integrating over ¢ € I* and using Holder’s inequality in time we have

1 /372 172
Far) S 5 = (p A (0B 20 = () T 1AB'1(0). (4-65)
r2 p2 P
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For F3, using (4-59) and Holder’s inequality, we see that

1 1
5 [ sttt < ([ piay)( [ wias
r=Js, rep B, B,
2/3 1/4 1/6
(/ |p|3/2dx) (p%“(/ <|u|1/2>4dx> (f <|u|”2)"’dx) ()71
B, B, B,

which gives us (setting y :=r/p)

| 2/3 1/6
7 2<rA<r>>”4</ |p|3/2dx> <// |u|3dx) (Ve
rip 0; :

= %<rA(r))”“<p20<p>>2/3<r2c<r>>”6<r2)‘/6
ri/4p

1
<
= r2p3

F3(r) S

= () 0 D )20 ) = (L) AV D (1 o)
by (4-51). Hence Young’s inequality implies
F(n) S (§)W<A<p> + D () + C¥ (). (4-66)
Adding (4-64)—(4-66) and passing to the smallest powers of y =r/p(< 1) we see that

1/12 -10
Fo S (5) @D 1P+ (D) TAB! 4 B)
which implies (4-49), and completes the proof of Claim 3. ]

Proof of Claim 4. We will again omit the dependence on z( (except in F,).
To estimate A(p/2), we use the local energy inequality (1-13) with a nonnegative cut-off function
¢ € C3°(Q3) which is equal to 1 in Q:/z’ with

Vol <p~' and  |¢il, [Vl Sp 2

We’ll need to estimate terms which control those that appear on the right-hand side of the local energy
inequality (1-13), which we’ll call /-V (all of which depend on p) as follows.

e [ 19dPI + 891dz S o2 + VAP 0369
0;

Sp PP C(ENP ()P = pC* (p). (4-67)

Using the assumption (1-11) that V -u = 0 weakly and indicating by g* the average of a function g in B,

we have

1l ::f / (ul®+|Vd|Pu -V dx dt:f / [(ul? = [u2") + (\Vd > = VA2 )u - Vo dx| dt,
1:1/B, 1318,

hence

115 p~ ' (p*E(p)) = pE(p). (4-68)
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Clearly we have

1= [[ 1pu-961dz S 07 0o = pFo0) (4-69)
Q;
Using the weak divergence-free condition V - u = 0 in (1-11) to write (see (1-2))
u-Vyd=V".(d®u)

(at almost every x) and integrating by parts we have

dt

IV::/ / U@V :Vd O Vd dx
x1JB,

:/ /[(u~V)d]~[(V¢>-V)d]dx dr
* Bﬂ

:/ /[VT-(d®u)]-[(V¢-V)d]dx dt

51V By

:/ _/ du:VI[(V¢-V)dldx|dt,
Ix B,

and clearly
IVT[(Vo - V)d]| < IV2p|IVd| + V|| V2d|.

Therefore, for g € [2, 6] we have??
v 5/ \d|ul(p~2|Vd| + p~'|V?d|) dz
0;

< llldlulll2; 05 (1Y 205 + o~ IV?d|12; 03)

< Ndllulllz; 05 (02 - p2/0NIVdll3 05 + 0~ IV 12 07)

< (0’Ga(p)) 2 (072 (0 C(oN' + p T (0 B(P))'?)
= p(Ga2(p))/*(C'*(p) + B'* ()

< p(G;/4(p)C' ()2 (C' P (p) + B'*(p)) (by (3-22)),
so that
1V < plG /47 1a 4214 B12)] (p). (4-70)

Similarly, for g € [2, 6] we have

(3-22) B
V= / dI*\VdI*¢dz S p°Galp) < p°G/4(p)C' 2 (p). (4-71)
o;

23Note that it is only the appearance of V2d in the estimate of term IV which forces us to include u in the definition of Gg.z-
Indeed, switching the roles of u (which appears in Cy, along with Vd) and Vd (which appears in G4 7, even with u omitted),
one could otherwise control the term IV in precisely the same way. If u is omitted in G4, ¢,, one could still obtain the same
estimate of IV if one takes g = 6, but this would dramatically weaken the statement of Theorem 1. The remainder of the proof of
Theorem 1 does not require (but is not harmed by) the inclusion of u in G4 .
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Finally, using (4-67)-(4-71), the local energy inequality (1-13) (with constant C) gives

©~'2a(8

2)§I+II+III+IV+V

SPIC? + E+ Foy + G/4(C¥/07 Va4 12712y L[PG C! 2 (p)
SPICP+E+Fy+(1+1- )G +(GY D+ ') B')(p)
as long as 2 < g < 6, as in that case we have

GlYacs/6-1/a — (G4/(6—q))(6—f1)/(4q) (C2/3)(5q—6)/(4q)
q

< 6—¢q GO 4 39 =6 23 _ 3G4/(6 D502
4q 4q — 4 4 ’

GYVacl/2=1/qa — (GZ/(ﬁ—q))(ﬁ—q)/(lq) (C1/3)(3q—6)/(2q)
q

< 6— q GZ/(6 q) 3q_6 C1/3 3G2/(6 q)+ 3C1/3
26] 2q -2 2

G412 = (GH/(6=0) =0/ (C2/3)34=6)/Ca)
q

~(%=4 Y60 4 34 =6\ 23 _ 36460 4 320,
2q 2q —2 2

This implies (4-50) and proves Claim 4. O
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