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ABSTRACT. We revisit the well-known work of K. Masuda in 1984 on the
weak-strong uniqueness of L>° L3 Leray-Hopf weak solutions of Navier-Stokes
equation. We modify the argument, and extend the uniqueness result to the
scaling critical anisotropic Lebesgue space with mixed-norms. As a conse-
quence, our results cover the class of initial data and solutions which may be
singular or decay with different rates along different spatial variables. The
result relies on the establishment of several refined properties of solutions of
the Stokes and Navier-Stokes equations in mixed-norm Lebesgue spaces which
seem to be of independent interest.

1. INTRODUCTION

Consider an incompressible fluid moving in R? with velocity u : R? x (0, T') — R?
and pressure P : R? x (0,7) — R, the Cauchy problem for the Navier-Stokes
equations is written by

w—Au+ (u-VYu+VP = 0, in RYx(0,7),
div(u) = 0 in R?x(0,7), (1.1)
u(0, -) = ao() in R,

where T € (0,00],d > 3 and ap : R — R? is a given divergence-free vector
field representing the initial velocity. This paper revisits the well-known work of
K. Masuda [28] and extends its uniqueness result for Leray-Hopf weak solutions
of the Navier-Stokes equation (1.1) to the setting of critical anisotropic Lebesgue
spaces. For the reader’s convenience, let us recall the definition of Leray-Hopf weak
solutions of (1.1).

Definition 1.1. Let T € (0,00], ag € L2(R?), the subspace of L?(R?) consisting
of divergence free vector field functions. A function u : R% x (0,7) — R? satisfying
u € L*>((0,T), L2(R?)) and Vu € L2(R? x (0,T)) is called a Leray-Hopf weak
solution of (1.1) if the following hold.

(i) For every smooth compactly supported ¢ : R? x (0,7) — R? such that
div(¢) = 0, we have

T
/ / [v- O — Vu: Vo + (u®u) : Vo|dzdt = 0.
0o Jre
(ii) The energy inequality

sup |u(x,t)\2dx+2/ |Vu(x,t)|2dxdt§/ lag () |>da (1.2)
te(0,7) JRd 0o Jra Rd
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holds for a.e. 7€ [0,7).
(iii) For every ¢ € L*(R?), the map

t— u(zx,t) - p(x)dx
R
is continuous on [0, 7).
(iv) The initial condition is satisfied in the L?(R¢) sense

tligl* () — ao()||L2ra) = 0.

The existence of a global time Leray-Hopf weak solution for (1.1) was first proved
by J. Leray in the foundation work [23] (see also [22]). J. Leray’s result can be
summarized in the following theorem.

Theorem 1.2. For each ag € L2(R3), there exists at least one Leray-Hopf weak
solution of (1.1) in R3 x (0, 00).

There are two open problems concerning Theorem 1.2.

(i) Given ag € LZ(R?), is there a global time Leray-Hopf weak solution that is
regular for all time?

(i) Given ag € LZ(R?), is the global time Leray-Hopf weak solution unique in
the class of Leray-Hopf weak solution?

This paper concerns question (ii) on the uniqueness of Leray-Hopf weak solutions.
We are particularly interested in the weak-strong uniqueness criterion for solutions
in Lebesgue spaces that are invariant under the scaling. To put our work into
perspectives, let us recall several known results in this direction. First of all, it
should be noted that the solution set of the Navier-Stokes equation (1.1) is invariant
under the scaling

ur(z,t) = u(dx, \%t), A > 0. (1.3)
Then, it follows that

|

Lo ((0,00), Lo (Re)) = [[ull Lo ((0,00),20(RO))s ¥ A >0
if and only if

S + P 1. (1.4)
Under (1.4) and with d = 3, uniqueness of Leray-Hopf weak solutions which are in
Ls((0,T), LP(R?)) with s € [2,00) and p > 3 are proved in [29, 12, 21, 33]. Many
other results in this direction with different functional spaces are also obtained, see
[24, 2, 27] for examples, and [25, p. 361] and [35, p. 92] for discussion and more
references.

The special case when s = 2 and p = d = 3 is non-trivial and it was resolved in
the well-known work [28] by K. Masuda and [17] by H. Kozono and H. Sohr. See
also [11] for some extension of this result. Indeed, [17] proves that as long as there
is a Leray-Hopf weak solution u of (1.1) in R® x (0,7T), u € L*((0,T), L3(R3)) and
u: [0,T) — L3(R?) is right continuous, then there is only one Leray-Hopf weak
solution of (1.1) on R? x (0, 7). Later, the strong continuity of u : [0, T) — L3(R?)
is affirmed in the work [17] as long as u is a Leray-Hopf weak solution and u €
L*((0,T), L3(R3)). Among others, the results on the weak-strong uniqueness of
solutions in [28, 17] are summarized in the following theorem.
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Theorem 1.3. Let u and v be Leray-Hopf weak solutions of (1.1) in R3 x (0,T)
with the same initial data ag € LZ(R3) N L3 (RY) and with some T > 0. Ifu €
L>((0,T), L3(R?)), then u = v in R3 x [0,T).

Note also that, similar to the uniqueness problem (ii) that we just mentioned, the
problem (i) about the regularity of the Leray-Hopf weak solutions in critical scaling
Lebesgue space sasitifying (1.4) has been studied by many mathematicians (see the
books [25, 34, 35] for details and a complete list of references). Significantly, the
smoothness of Leray-Hopf weak solution u € L>((0,T), L*(R?)) was proved in the
famous paper [20]. Recent extension of this result to larger functional spaces can
be found in [32, 1], for examples.

This paper has two folds. On one hand, this work is inspired by Theorem 1.3 and
we would like to revisit and highlight the beautiful ideas in the great work [28, 17].
On the other hand, we are interested in the anisotropic behavior of the initial data
and solutions. This is specially motivated from the physical interpretation that the
fluid behavior can be different in different directions. Therefore, understanding the
solutions of Stokes, and Navier-Stokes equations in anisotropic functional spaces
seem to be a topic of independent interest.

Throughout the paper, for a given 7 = (p1,p2,...,pd) € [1,00)¢, the mixed
norm Lebesgue space L?(Rd) is defined to be the space consisting of all measurable
functions f : R — R such that the norm

Iz ga) = /_O:o (/_Z (/_O:O|f(x)|p1dx1>

Pd

Pd—1 Pd
dl‘g .. > d:zcd (15)

P2
1

]

< Q.
Similar definitions can be formulated if any of {p1,pa2,...,pa} is the same as co. We
note that in case p; = ps = ... = pg = p, the mixed-norm Lebesgue space L7 (RY)

is reduced to the usual Lebesgue space LP(R9Y). Clearly, a significant feature of
the mixed-norm LT”(Rd) is that it captures functions that are singular or decay
with different rates along different variable directions. Interested readers can read
the classical work [3] for more details about this anisotropic mixed-norm Lebesgue
space L7 (RY).

For the Navier-Stokes equation (1.1), by a simple calculation, we can see that
under this mixed-norm, and for u* defined in (1.3)

[u(t, o7 @ey = llult, L7 @y, YA>0 Ve (0,T)

if and only if
1 1 1
— 4+ —+4...+—==1. (1.6)
p1 D2 Pd

As before, LF (R?) denotes the subspace of L (R%) consisting of all divergence free

vector field functions
LT (RY) = {u € L7(RY) : / u(z) - Veo(x)de =0, Vepe Cgo(Rd)}.
R4

In the setting of mixed-norm L7 (R%)-spaces with (1.6), the main result of the paper
is now stated in the following theorem on weak-strong uniqueness of Leray-Hopf
weak solutions.
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Theorem 1.4. Let p = (p1,p2,...,pd) € [2,00)¢ such that (1.6) holds and pg # 2.
Suppose that u,v are two Leray-Hopf weak solutions of the Navier-Stokes (1.1)
on R% x (0,T) with the same initial data a9 € L2(R%) N LT (RY) and with some
T € (0,00]. If u € L2.((0,T), L7 (R%), then u =v in R x [0,T).

loc

Observe that in the special case when d = 3 and p; = ps = pg = p, (1.6) implies that
p = 3. Therefore, Theorem 1.4 recovers the classical Masuda uniqueness theorem,
Theorem 1.3. Note that Theorem 1.4 allows that some of pg,k=1,2...,d—1 can
be the same as 2, and therefore the condition on initial data ag and the solutions
are more relaxed compared to those of Theorem 1.3. For example, consider a
function in the form g(z) = go(z1)g1(z’) with 2 = (z1,2’) € R x R¥"! and take
7 = (2,p2,...,paq) satisfying (1.6). Then, the condition g € L*(R%) N L7 (R?) is
equivalent to

go € L*(R) and gy € L*(R*)NLP (R, for B’ = (p2...,pa)-
Meanwhile, g € L?(R?) N L3(R?) is equivalent to
go € X (R)NL*R) and gy € L2 (R NLP (R,

In other words, in the setting of anisotropic spaces, no more requirement except
the initial L?(R)-condition is needed for the part go of g.

Theorem 1.4 is based on an establishment of some new results on properties of
solutions of Stokes and Navier-Stokes equations in the anisotropic space Lﬁ(Rd).
More precisely, several estimates of the Stokes semi-group in mixed-norm L?(Rd)—
spaces will be derived. Further regularity estimates of mild solutions in the mixed-
norm space L7 (R%) obtained recently in [30] are investigated. These results seem
to be new and and they strongly demonstrate the persistence of the anisotropic
behavior of the initial data under thg evolution of the Sdtokes and Navier-Stokes
equations. Note that L7 (R%) C B};i:; (R9), where B};;r; (R?) is the homogeneous
Besov space with negative regularity index —1—|—% and p = max{p1, pa,...,pa} > d.
When d = 3 and with a sufficiently small time, the weak-strong uniqueness of

L1432
Leray-Hopf weak solution with initial data ag € B@;r PR3 N LE(R?) and p €
(3,00) is obtained in [2, Corollary 1.4]. See also [5, 6] for earlier results in slightly

different spaces, and [7, Theorem 1.5] for another weak-strong uniqueness result
) e~ 1 -1
with initial data in H* N BMO N L2(R?) for some s > 0, where BMO is the

closure in BMO ™! of the set of compactly supported smooth functions. On the
other hand, when d > 4, the weak-strong uniqueness of Leray-Hopf weak solutions

d
in L°°((0,T),Bg;+§(Rd)) when 4 < d < p,§ < oo is proved in [27, Corollary
1.7], where T' > 0 and may be large. Clearly, Theorem 1.4 is not covered by the
mentioned results. Moreover, our analysis and approach here are slightly different
from [2, 5, 7, 27] as we follow the spirits of Masuda work [28], and parts of this
work focus on the anisotropic behavior of solutions of the Stokes and Navier-Stokes
equations, which could be of physical interest as explained earlier. It seems to be
an interesting problem to extend the Masuda weak-strong uniqueness result to the

. 144
borderline cases such as L“((O,T),Bﬁyi:”(Rd) or L>=((0,T),BMO~(R?)) given
the existence results obtained in the well-known paper [16], where T' > 0 and may
be large. We plan to come back to this problem in the near future.
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We would like to point out that the mixed-norm Lebesgue spaces were introduced
in [3]. Due to various interests, the analysis theory on wellposedness and regular-
ity estimates in mixed-norm Lebesgue spaces and weighted mixed-norm Lebesgue
spaces is extensively developed for elliptic and parabolic equations. For examples,
see [18, 8], the survey paper [19] and references therein. The local regularity es-
timates in weighted mixed-norm Lebesgue spaces for solutions to Stokes systems
with variable coefficients are just recently developed in [10, 9]. Following this line
of research and this paper, it seems to be an interesting problem to extend results
on energy equality for Leray-Hofp weak solutions Navier-Stokes equations such as
[26, 36, 14, 15] to the setting of mixed-norm Lebesgue spaces.

The rest of the paper is organized as follows. In Section 2, we recall and prove
several analysis estimates in mixed-norm spaces. In particular, the Sobolev embed-
ding theorem in mixed-norm spaces will be recalled. Several estimates of the Stokes
semi-group will be introduced and proved. The existence of the mild solutions of
Navier-Stokes equations in the critical mixed-norm spaces will be stated. The proof
of Theorem 1.4 is provided in Section 3. We follow the approach used in [28, 17]
and adapt it to the setting in mixed-norm spaces. The key step in this approach is
to prove that the mild solution in mixed-norm spaces is a Leray-Hopf weak solution.
This is done in Proposition 3.4 for which the estimates for mixed-norm spaces in
Section 2 that we just mentioned are essential.

2. PRELIMINARY INEQUALITIES AND ESTIMATES IN MIXED-NORM SPACES

2.1. Analysis inequalities and Sobolev embedding in mixed-norm spaces.
We recall the following theorem which is a special case of the Sobolev embedding
theorem in mixed-norm spaces proved in [4, p. 181].

Theorem 2.1 (Mixed-norm Sobolev Embedding). Let ¢ = (q1,¢2,- - -,qa4) € [2,00]%
satisfy

1 1 1 d

—+—4...+—==-—=1 and ¢4 € (2,00).

QG2 qga 2

Then there exist constants N = N () such that
lull 7 @ay < N ||| Dull 2@y + [[ull 2y |,V u€ WHHRY)
where the mized-norm L (R?) is defined as in (1.5).

Next, we recall the following classical lemma about mixed-norm estimate of the
Riesz transform, its proof is can be found in, for example, [30, Theorem 2.23] in
which the ideas developed in [19, 8] were used.

Lemma 2.2. Let P = (p1,p2,...,p4) € (1,00)%. Then, there exists a constant
N = N(P) > 0 such that

IRi()ll7@ey < N fllepwey YV fE€ L7 (RY),

where R; is the i-th Riesz transform defined by Ri(f) = O, (=A)~YV2(f) for i =
1,2,....d.

We now conclude this subsection with the following elementary result that will
be used in the paper.
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Lemma 2.3. Let f € C1((0,00)) such that

N = supll ()] + sl (5)] < o
Then,

LFUCHE = FAnDm] < NIC=nl, ¥ ¢neR™

Proof. We provide the proof for completeness. For fixed 1, € RY, let x(t) =
1+ t(¢ —n). We note that

z(t) - 2'(t)

<)l = |

Then, it follows that

ICA(Q) = nfm)| =[f (W) Dz(1) = f(|2(0)))2(0)|

—]/0 (Jz(t) (t)]’dt‘

< / &/ f(Je]) + £ (Je]) |t
1 1
< / /| (]t + / 2712t

1
<I¢ =l [ 7(ial + [all (1D

0

<N[¢ =]
|
2.2. Stokes and Navier-Stokes equations in mixed-norm spaces. We recall
and introduce several results and estimates of solutions for Stokes and Navier-
Stokes equations in mixed-norm spaces that are needed in this paper. Let P(:) =
(Id — VA~1V)(:) be the Helmholtz-Leray projection onto the space of divergence-

free vector fields. It is important to note that P : L7 (R%) — LP(R%) is bounded
for all B € (1, 00)%, see Lemma 2.2 and also [30, Corollary 2.25]. Also, let us denote

A=—PA=_AP.

We have the following estimate for the semi-group e~“* of the Stokes equations in
mixed-norm Lebesgue spaces, which is partially derived in [30, Lemma 3.5].

Lemma 2.4. Let 7 = (p1,p2,---,04), ¢ = (q1,q2,...,q4) € (1,00)% such that
qr > pr for allk =1,2,...,d. Then, there exists N = N(d, P, q) such that

||67At7)a||L?(Rd) < Nf%HaHLz‘D’(Rd)
— _1_o
||€ At?’&ckaHer(Rd) < Ntz 2||Cl||L77’(Rd), k= 1,2,...,6{,

for all a € L7 (RY), where
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Proof. The proof is standard, for instance, see [30, Lemma 3.5]. In particular, for
the second assertion, we write

le” POy all L7 (ray = A 2e M AT V2 PO, al| L7 (ro)
< ||A1/2€_AtHL?(Rd)—mf(Rd)||A_1/2/Pazka||LF(Rd)
S Nt737 3 la|l L7 @),

where in the last estimate, we used the second assertion and the fact that A~/2P9,,
L7 (R%) — L7 (R%) is bounded, which follows from Lemma 2.2. |

Next, we introduce the following fundamental result about time smoothing es-
timate of the semi-group e~** in mixed-norm L7 (R%)-spaces. The result seems to
be new and it is important in the proof of Theorem 1.4.

Lemma 2.5. Let B = (p1,p2,---,p4) € (1,00)% such that (1.6) holds. Let § =
(q1,42,---,qa) € (1,00)%. Assume that

qr > pr forall ke{l,2,...,d—1}, quq> pa,

and 2 1 1 1
-2 <bi=—+— 4.4+ —. (2.1)
Y2 q1 42 qd
Then, forl € (2,00) so that
2
7 +0=1, (2.2)

there exists N = N(d, p, ¢,1) > 0 such that
le™Palli((0,00), 1.7 (®a)) < Nllallp7 @y, Vae L7 (RY).

Proof. We combine results in Lemma 2.4 with an interpolation. Recall that for
€ [1,00), a function g : (0,00) — R is said to be in L% (0, 00), the weak-L*(0, c0)

space, if its norm

1/«

91l 22 ((0,00)) = SupTI{Ig( )| > T} < oo
In particular, a simple calculation shows that
lgll g ((0.00p = 1 for g(t) =71/, t € (0,00). (2.3)
Now, let us denote
Ulal(t) = e~ Pal| 7.
Then, for every r € (1, ¢4] such that
d—1 d
1 1 1 1
oc=o(r)=-+ — - —:er (1-—=)=-6>0, 2.4
AP Srni S 24

it follows from Lemma 2.4 that
Uld)(t) < Nt~ %|lal|pr(x), ¥ a€ L"(X),
where
X = {measurable g : R — L7 (R* Y}, B’ = (p1,p2,- - pa_1),
and N = N(d, p’,r, ¢) > 0. This last estimate and (2.3) imply that

[Vlall 3, < Nlallirge, ¥ae L),
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which means that U is of weak type (r, 2) if o = o(r) > 0. Observe that as ps < qq
we have § < 1 and then it follows from (2.4) that o(pgy) =1—46 € (0,1). Therefore,
for every rg,r; sufficiently close to pg and rg < pg < 11 < gqq, by the continuity of
o in r, we see that 0 < o(r1) < o(pg) < o(rg) < 1 and then

2<lp:= 2 < 2 <l := 2
o o(ro) ~ o(pa) 1' o(r1)
Note also that it follows from (2.4) that | = %. Moreover, for y(r) = % —r, we
find from (2.1) and (2.4) that y(pg) =1 — pg > 0. Then, by using the continuity of
the function y at r = pg4, we can chose r¢, r; sufficiently close to pg so that y(rg) > 0
and y(r1) > 0. Consequently, we have

ro <lp and 7 <.
From the above choice of rg, 7 and as U is simultaneously of weak types (rq, ly) and

(r1,11), we apply the Marcinkiewic’s interpolation to conclude that U : LP4(X) —
LY(0, 00) is bounded and therefore

le™Pal|1((0,00),2.7 &) < NllallL7@a), ¥aeL?(RY.
The proof of the lemma is completed. |

Remark 2.6. It is possible that Lemma 2.5 is still true when the strict inequality
in (2.1) is replaced by the equality. However, we do not pursue this direction as it
is not needed in this paper. When d = 3 and with the un-mixed norm case, i.e.
p=p =p2=ps=3and ¢ = q1 = g2 = qq, we see that (2.1) is equivalent to
q < 9. Therefore, Corollary 2.1 recovers the classical result in the un-mixed norm
case, see [35, Lemma 5.2]. Tt is important to point out that the un-mixed norm
time smoothing estimate is still true for ¢ = 9 (see [13, Acknowledgement)), but
the case ¢ > 9 seems to be open (see [35, Lemma 5.2 and p. 83]).

Next, we denote

Glu, v)(#) = — /0 e~U=DAR(y(., ), v(-, 5))ds, (2.5)

where
F(u,v) = P((u(- s) - V)o(-, 5)).
We observe that the Navier-Stokes equation (1.1) can be recast as an integral equa-
tion as
u=u; +G(u,u), where uy(t)=e"*ay. (2.6)

Our next result gives the estimates of the bilinear form G.

Lemma 2.7. Let z; € (1,00) and oy, B;,v: € (0,1] be given numbers satisfying

’YiSOéi"f'ﬂiSZi, Vi:1,27...,d. (27)
We write
— 21 22 Zd = Z21 22 Zd — 21 22 Zd
@ =\— -ty — ) =\ % a3 )y =\ Ty T )
(Oé1 Qs Oéd) (ﬁ1 B2 ﬁd) (’Y1 V2 Vd

and denote

d d
_ = Bi _ ;
azz;, 6:;;2, and ’y:;Z:.

?

2

i=1
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Then, there exists N = N(d, @, B, ) > 0 such that

16 v) ()| 7 ey < N / (t—s)"

and

a+B-%3
2

lut, )iz @ [Vo(, 8)l L7 gayds, (2-8)

IVG(u, 0)()] L7 @)

¢ i Fn (2.9)
_14a+B—%
<N [ e )l 909
Moreover, for u € LT (R and v € LE(Rd), we also have
1G (u, 0) (O] L7 (e
t i
_1+at+B—7
<N [ e ) o)l

Proof. Note that (2.8) and (2.9) are proved in [30, Lemma 3.4]. Indeed, we observe
that [30, Lemma 3.4] is stated with the condition

(2.10)

vi <o+ B <z, Vi=1,2,....d,

meaning that the second inequality in (2.7) is required to be a strict inequality.
However, by observing the proof in [30, Lemma 3.4], one can easily see that this
strictness requirement is not needed as we only need to use Lemma 2.4 and Holder’s
inequality. A similar result can be seen in [31, Lemma 3.1]. We therefore skip the
details of the proof of (2.8) and (2.9). It then remains to prove (2.10). Observe
that when u and v are divergence free, we can write

Glu)(t) = = [ UIAPY - (utes) @ ol 5))ds

Therefore, by the last assertion in Lemma 2.4, it follows that
|G (u, v) ()| L7 may

t ot
=N / (t—s)" 2 ul8) @v(8)| =
0

L 1+B81 adzfriﬂd (Rd)
Then, as
ot B ok B 19 g
2k 2k 2k
we can apply Holder’s inequality to derive (2.10). The proof of the lemma is then
completed. |

Now, for each B = (p1,p2,--.,p4) € (1,00)? such that (1.6) holds, and for each
7 = (q1,q2,.--,qq) such that gy € [pg,0) for k =1,2,...,d, set
5:=i+i+...+ie(o,1). (2.11)
q1 Q2 qd
Then, with each 7" > 0, let us denote X'z 7 7 be the space consisting of all measur-
able vector field functions f : R? x [0,T) — R such that for

gla,t) =7 f(z,t) and §(z,t) = 2D, f(z,t) (2,t) € RY x (0,T)

we have

g€ C(0,7),LT(RY) g§eC([0,T),LF(R?)).
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and the space X3 7 1 is endowed with the norm

11l 0 = Sup g Ol ey + 13(, ) L7 ey ] < o0.

3

In a similar manner, Y3 r consists of all measurable vector field functions f :
R? x [0,T) — R? such that

fec(o,7),LERY) in t2D,f € C([0,T), L7 (R))
and it is endowed with the norm

1
I fllysr = sup |If(0)]L7ray +t2|\Dmf('at)HL?(Rd)] < oo.
te(0,7)

We now conclude this subsection by recalling the following result on the existence
of mild solutions of (1.1) in mixed-norm spaces which is due to [30, Theorem 1.9].

Theorem 2.8. Let ?)} = (p17p27"'7pd) € (1700)(1 and a) = (qlaQZ7"'7qd) €
(1,00). Assume that q; > p; fori=1,2,...,d, (1.6) and (2.11) holds, and

Pi v i<p, i=1,2,....d (2.12)
4qi

Then for every ag € Lf(Rd) there exists To(7, q,a0) > 0 sufficiently small such

that there is a unique local time mild solution u € Xz g 1, N Vg1, to the Navier-
Stokes equation (2.6). Moreover,

HUHX?,E’,TU < N”CLOHLT”(Rd)
and
il sz, < N [laoll ey + ool ]
where N = N(d, D, q).

Remark 2.9. We would like to point out that [30, Theorem 1.9] is stated under
the restriction that p; > 2 fori =1,2,...,d. However, by following the proof of [30,
Theorem 1.9], we see that the theorem still holds for p; € (1, c0) with an additional
condition (2.12). Certainly, (2.12) is trivial if p; > 2 for ¢ = 1,2,...,d. A similar
result for dissipative quasi-geostrophic equation can be found in [31, Theorem 1.1].

3. PROOF OF THEOREM 1.4

This section provides the proof of Theorem 1.4. We need to better understand
the mild solutions in mixed-norm space obtained in Theorem 2.8. We begin with
the following lemma which shows that when the initial data ag € L2(R%) N L7 (R9),
the solution u obtained in Theorem 2.8 is indeed in L>°((0, Tp), L*(R%)).

Lemma 3.1. Let T = (p1,pa,---,pa) € [2,00)¢ satisfy (1.6) and ag € LT (R%) N
L2(R%). Then, for the solution u of (1.1) on R? x (0,Ty) obtained in Theorem 2.8,
we have u € L>=((0,T), L2(R%)) for sufficiently small T € (0,Ty], and moreover
u:[0,T) — L2(RY) is continuous.

Proof. We follow the standard approach using our mixed-norm estimates in Lemma 2.7.
We provide it here for completeness. Let ¢ be as in Theorem 2.8 and let § be defined
as in (2.11). Recall that v € Xy 7.1, N V7, 7.1, and satisfies

u=u; + G(u,u),
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where G and u; are defined in (2.5) and (2.6). Moreover, by the construction, u is
the limit of the sequence {uy, }m in X3 7.1, N V3.7 15, Where {um, }r, is defined by
the Picard’s iteration

Um = U1 + G(Upm—1,Um—1), m>2, and wu; = e *ap.

To prove the claim, it is sufficient to show that {u,, },,, is Cauchy in L°((0, T), L*(R%))
with sufficiently small T € (0, Tp]. Observe that for all m,n € N

um+1 = wns1ll L2 @ey = (w1 + G(tm, um)) — (U1 + G(un, un))l L2 (Ra)
=[G (tm, um) — G(Um, Un) + G(Um, un) — G(Un, un) || 2 (R
<G (U Uy — un)HLQ(Rd) + |G (U — un, un)”L?(Rd)- (3.1)
Also, by using the assumption that p; > 2, we can use (2.8) in Lemma 2.7 with
ai:% <1, 8 =7 =1, and z; = 2 to obtain

G (wm, wm — un)”L?(Rd)

t
_1
SN/(t*S) 2 |lum |l L2y [ D (wm — un) | L7 (mayds
0

t
1 1
S‘NHumHL°<>((O,To),L2(1Rd))H“m_UHHX?,?,TO/0(t_s) 28" 2ds

By a simple calculation, we see that
t 1 1 t/2 1 1 t 1 1
/ (t—s)_§s_5ds:/ (t—s)_55_5d8+/ (t—s)"2s 2ds
0 0 t/2
<24V2, Vit>0,
Then, we have
G (W s Um — un)HL?(Rd) < NHumHL”((O,TO),LZ(Rd))||um - un”?(y,?,TO- (3.2)

On the other hand, for every T € (0, Tp], by applying Lemma 2.7 on t,,,41 directly
like what we just did, we have

wmt1ll Lo ((0,7),22®ay) < Lo 0,7y, L2®a)) + G (Wi, m) | Lo ((0,7), 22 (RAY)
< llaollzz®ay + Nllumll o< (0,7), L2 ®ay) l[tim | x5, 7, -
Then, as [[um | x, , , — 0 when Ty — 0% and {um, }n, is Cauchy in Xz 7 1, we can
choose T € (0, Tp] sufficiently small such that
1
[vmt1llLe(0,7),22®a)) < llaollzzra) + §||um||L°°((O,T),L2(]Rd))» VmeN.
By iterating this estimate, we obtain
||um||Loo((07T)7L2(Rd)) < 2||ao||L2(Rd), vV meN. (33)
Then, we feed (3.3) into (3.2) to obtain
G (s U — “n)||L2(Rd) < NHGOHB(Rd)Hum - unllX?,?,To'
Similarly, we also have
||G(Um — Un, un)”L?(Rd) < NHa0||L2(Rd)”um - un”/'\fﬁ'.?f,TO'
Now, by combining the last two estimates with (3.1), we conclude that

[vm+1 = Vnt1llLoe (0,7),22®ay) < Nllaoll2@aylltum — unllaxy 4 7,
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As {um}m is Cauchy in Xz 7 7, we see from this last estimate that {w,,}n, is
also Cauchy in L>=((0,T), L?(R%)). Therefore, u € L*°((0,T), L?(R%)). Finally, we
note that the continuity of u : [0,7] — L?(R?) follows from the continuity of the
semi-group e**. The proof of the lemma is completed. |

Next, we also need the following result about the time smoothing estimates of
the solution u obtained in Theorem 2.8.

Lemma 3.2. Let B = (p1,p2,- .., pa) € [2,00)% satisfy (1.6) and T = (q1,q2,---,q4) €

(1,oo)d such that q > pg for allk =1,2,...,d—1, q4 > pq, and
d
2 1
1-—<d:= —.
Rl S

For each ag € LT (RY), let u be the solution of (1.1) obtained in Theorem 2.8. We
have u € L'((0,T), LT (R%)) for sufficiently small € (0,Ty] and [ € (2, 00) such that

%+6:L

Proof. Note that as qg > pg, we have § € (0,1). Let {wm}m be defined as in
the proof of Lemma 3.1. As in the proof of Lemma 3.1, it is sufficient to prove
that {u, }m is a Cauchy sequence in L'((0,Tp), L (R?)). Note that it follows from
Lemma 2.5 that
w1l Lt ((0,00),2.7 (R)) < Nllaoll L7 re)-

Then, by following the proof of Lemma 3.1, it is sufficient to prove that the bilinear
form G is bounded in L'((0,Ty), LZ (R?)). For every u,v € L'((0,Ty), LI (RY)), we
apply (2.10) in Lemma 2.7 with 2z = qg, vk = Br = ax = 1 to see that

t
e
|G (u,v) ()] L7 (ra) SN/O (t—s)" 2 ||u(-, s)ll L7 @allv(, 8)llLz @rayds

:N/t ||U('73)||L?(Rd)|\v(wS)HL?(Rd)dS
0 (t—s)i='3"

Then, as
1 1 1-96

R
it follows from the Hardy-Littlewood inequality and Hoélder inequality that

|G (u, U)||Ll((o,T0),L?(Rd))N|| (-, s) ||L?(Rd) llo(- 5)||L?(Rd) HLg (0,T0)

< Nlullzio,m), 0.7 @ap 1wl L0, 10), L7 (R4Y)

and this completes the proof of the lemma. |

Our next lemma is similar to Lemma 3.1 and Lemma 3.2 but for the gradient of
the solution wu.

Lemma 3.3. Let B = (p1,p2,---,pa) € [2,00)? satisfy (1.6) and ag € L7 (RY) N
L2(R4). Then, for the solution u of (1.1) on R x (0,Tp) obtained in Theorem 2.8,
we have Vu € L*((0,T), L*>(R%)) for sufficiently small T € (0, Tp).
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Proof. Let {um}m be the sequence defined as in Lemma 3.1. We prove that
{Vtm}m is Cauchy in L2(RY x (0,T)) with sufficiently small T € (0,Tp]. The
approach is the same as that of the proof of Lemma 3.1. Therefore, we just outline
some important steps. Note that we have

[Vl L2rix 0,00)) < N(d)laollz2(ray-

Now, let ¢ be as in Lemma 3.2. By using (2.9) in Lemma 2.7, we have

t
_1_s
IVG (tm, um = un)l| L2 ey < N/ (t = 5)7 272 [Jum — unl[L7 @) | Vtim | 2w ds,
0

for all m,n € N and for 6 € (0,1) defined in (2.11). Now, let I € (2,00) and
lo € (1,2) as
2 1 1 1 1)
=——€(2 —=-4+-=1—--.
5 €& =715 2
We then apply the Hardy-Littlewood inequality to get

l

VG (wm, um — un)|lL2®ax0,1)) < Nllllum — wnll L7 @y [ Vuml L2 we)ll Lo 0,1)
< Nllum — UnHLl((o,T),L?(Rd))||VUmHL2(Rdx(o,T))7

for every T € (0,Tp]. We use (2.9) in Lemma 2.7 again but directly to w41 to see
that

[Vmt1llL2@exo,m)) SIVuillzz@ixo,ry) + IVG (U, wm)ll L2 re)
<llaollz2ray + NIVl L2mayx 0,0 1umll £t (0,7), 2.7 (ReY)-
Recall that it follows from the proof of Lemma 3.2 that the sequence {uy,}m, is

bounded in L'((0,T), LT (R%)), and lumllLi((0,1),La(ray) is sufficiently small when
T is sufficiently small. Therefore, with the choice of T sufficiently small, we obtain

1
IVumsillz@ax o,y < llaoll ey + S1VumllLe0,7),22ray).-
Then, by iterating this estimate, we obtain

IVUm1ll2®ax(o,r)) < 2[IVurllzzax o)) < 2llaollz2re

showing the uniform bound of ||V, 11(|z2(rex(0,1)) @ needed. The proof of the
lemma is now completed. |

Now, we are ready to prove that the solution u obtained in Theorem 2.8 is a
Leray-Hopf weak solution as long as the initial data ag € L?>(R%) N L? (RY). The
result is stated in the following proposition.

Proposition 3.4. Let B = (p1,p2,...,pa) € [2,00)¢ satisfy (1.6) and pg # 2. Let
ap € LT (RY) N L2(RY), and u be the solution of (1.1) on R% x (0,Ty) obtained by
Theorem 2.8. Then, u is a Leray — Hopf weak solution of (1.1) on R x (0,T)
for sufficiently small T € (0,Tpy). Moreover, u : [0,T] — L*(R%) N L7 (RY) is
continuous.

Proof. By Lemma 3.1, Lemma 3.2 and Lemma 3.3, it remains to prove that u
satisfies the energy inequality. We adapt the standard approach to our mixed-norm
case. The procedure is standard, but careful analysis is needed in the mixed-norm
space and we provide the proof here for completeness. Let ¢ = (q1,42,---,qa) be
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as in Lemma 3.2. In particular, g > py for allk = 1,2, ¢4 > pg, and 6 € (1— p%, 1),
where § is defined in (2.11). By Lemma 3.1, Lemma 3.2 and Lemma 3.3, we have

we L2((0,T), L2(RY) N LY(0,T), LT (RY)) and Vue L*R? x (0,T)) (3.4)

with sufficiently small T' € (0,75]. Our goal is to use u as a test function for the
Navier-Stokes equation (1.1) on R? x (0,T). To proceed, we need to use an approx-
imation. We split our proof into several steps.

Step 1. In this step, we smooth out the time variable for function u. Let
¢ € C§°((—1,1)) to be even, non-negative cut-off function and satisfy

/11 (t)dt = 1.

For a fixed small 7 € (0,T") and for sufficiently small h let
up (2, 1) :/ u(z, t)on(t —t)dt', ¢ € (0,7), (3.5)
0
where ¢, (t) = +¢(L) for t € R. We claim that
hgr(r)l+||Uh —ullzi(0,7),07 ®a)) = 0,
Jim flup = ull p2mixo,my) =0, and (3.6)
hg%l+||vuh — V|| L2 rax(0,r)) = 0.
We only provide the proof of the first assertion in (3.6) as the proof of the others
are similar. First of all, we note that
lun — ullLiqo,n),L7 ®ay) < llunllLio,n),o7®ay) + 1ullLio,n),07 ®a))
< 2Hu||Ll((0,h),L5’(Rd)) -0 as h—0T.
Similarly, we also have
||uh — uHLz((T_hﬁTLL?(Rd)) —0 as h—0T.
Therefore, it suffices to prove that
lun —ullpi(r,pe®ay =0 as h— 0" where I=1I,=(h,7—h).
Note that for t € I, as fOT on(t —t')dt’ = 1, we find that

LP (RY)

|WMW®_U@ﬂMﬂm%:HATW@ﬂ)_Mwm¢Mﬁ—Wﬂ’
- (r—t)/h \ )
_/t/h [ u(-,t + hs) — (-, t)|| 7 @ayd(s)ds

1
= [t hs) = ule O ey () s
—1
Then, we have
1
llun — ullLrr,07 ®ay) < / (- + hs) —ul )L r,L7 way)@(T)ds.
—1

Now, observe that by the triangle inequality, we have

flu(-, -+ hs) —u(-, ')||LL(I,L?(Rd)) < 2||“HL’((O,T),L?(RUZ))~
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Moreover, |[u(-, -+ hs) —u(-, ")l L7, 7 ®ay) — 0 as h — 0T by the continuity of the
Lebesgue norm. Therefore, it follows from the Lebesgue dominated convergence
theorem that

hm Up — U Vg = O
N 0+|| h llLi(r,07 (ray)
WhiCh proves the Claim.

Step 2. Note that the function up + Mt — up(+,0) is zero at t = 0, 7.
Hence, it can be represented as the limit of a sequence of functions {upg}r in
C5% (R % [0,7]). Then, by testing the equation (1.1) with {up}r and taking the

limit as kK — oo, we obtain

//[7u~6tuh+Vu:Vud+(u~V)u~uh}dmdt
0o JRd

= (u(0, ')7uh('70))L2(Rd) - (u('77—>7uh('77—))L2(Rd)'

(3.7)

Step 3. In this step, we will pass through the limit as h — 0T and obtain the
energy inequality from (3.7). We will evaluate each of the three integrals on the
left hand side of (3.7) separately. Observe that

Oyuun (1) = / " t)Ouon(t — )t
0

Therefore,

/ u - Opupdadt :/ / / w(x,t) - u(z, t') 0 (t — t')dt' dzdt
0 o JraJo
:/ / (u(-,t),u(- ")) L2 (rayOpdn(t — t)dt'dt
o Jo
=0
for small h, as 9;¢y, is odd and the map (t,t') = (u(:,t),u(,'))2(ra) is symmetric.

Next, we show that the second term on the left hand side of (3.7) converges to
Jo JgalVul?dzdt as h — 0F. In fact, we have

/ / (Vuh -Vu—Vu- Vu)da:dt
0 JRd

= / / |V (up, — u) - Vu|dzdt
0o Jrd

< [ Vup = Vull 2 gax 0. IVl L2ix oy = 0 as h— 0"

where we used (3.6) in our last step.
We now consider the third term on the left hand side of (3.7). By the integration

by parts, we find that
/ / (u- V)up, - updedt.
0 Jrd
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Then, we write

/OT /Rd(u.V)uh.uda;dt
= /OT /Rd(u-V)uh -uhdxdt+/OT /Rd(u-V)uh < (u — up)dzdt
_ /OT /Rd(u Y )up - (1 — up)dadt.

Let @ = (ay,az,...,a4) € (2,00]? such that

1 1 1
Sp =2 k=12....d
ar  pr 2

Then, we have
/ / (w-Vup - (u— uh)dxdt’
0o Jre

1
T 2
< [IVunll L2 gax0,7)) </ / u — uhI2IUI2dxdt)
0 R4

< NIVull pomexom) ( [ uh%a<w>||u||imdt)

< NIVl p2@ax 0,0 [l oo 0,7y, L7 ®ay) [ = wnll L2 ((0,7), 2.7 ®e))»

where we have used the Holder inequality in the last estimate. Now, observe that

we have
d

1 d
Z—:ffl and g4 € (2,00).
= 2

Therefore, we can apply Theorem 2.1 about the mixed-norm Sobelev embedding
and (3.6) to see that

lu —unllL2(0,7), L7 ®e)) < N[HU —UnllL2@ix(0,7)) T IV — Vurl L2 0,7))
—0, as h—O0t.

Hence,

lim / / (u- V)uy, - udxdt = 0.
h—0t Jo Rd
It remains to find the limits of terms in the the right hand side of (3.7). As

foh on(s)ds = %, it follows that when h is sufficiently small,

1 T T
G2 gy :/O ||U("T)H§¢h(5)d8=/o (- T)I3¢n(r —t)dt".

Therefore,
1
|(u('a7_)7uh('a7_))L2(Rd) - 5\\“(‘7T)||§|

< / )| ey s ) — )| 2y b (r — £)de (3.8)

1
< ol (0,221 / a7+ hs) — (o7 g é(s)ds.
—1
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By the strong continuity of u in L2(R) on [0, T], we see that
Ju(-, 7+ hs) —u(-,7)||p2ray = 0 as h—0F.
Moreover, we also have
[u(-, 7+ hs) —ul, 7)|| L2@e) < 2[Jullpos(0,7),L2®e))-
Then, by the Lebesgue dominated convergence theorem, we obtain from (3.8) that
. 1
hl_l)rg+(“('v7_)7Uh('vT))LZ(Rd) = §||U('7T)||2L2(Rd)-
By a similar proof, we also have
. 1
hlil(r)l_*_(u(-, 0), un(:, 0))L2(Rd) = b} [Ju(:, 0)”%2(]Rd)'
In conclusion, when passing the limit as h — 0T, we obtain from (3.7) the energy
equality
1 2 ’ 2 1 2
)l + Vul*dzdt = lu(:, 0)]l2
0 JRd

showing that w is a Leray-Hopf weak solution. |

Proposition 3.4 implies the following important result that will be useful in the
proof of Theorem 1.4. In the special case with p; = po = pg = 3, the result is due
to H. Kozono and H. Sohr in [17].

Corollary 3.5. Let P € [2,00)? and ag be as in Proposition 3.4. If u is a Leray-
Hopf weak solution of (1.1) in R? x [0,T) and u € LX.((0,T), L7 (R%)), then
w:[0,T) = L7 (RY) is weakly continuous, and strongly continuous from the right.

Proof. We adapt the idea in [17] to our mixed-norm setting. Let ¢ty € [0,7") and
ty = td. Asu € LS ((0,T), LP (R%)), we may assume that

loc

Ju( ti)|lpr@ey <M, VEk=1,2,....

As in [3], we know that L7 (R%) is reflexive. Then, it follows from the Banach-
Alaoglu theorem that there is a subsequence of {u(-,t;)}r converging weakly in
L7 (R?%) to some & € LP(R?). On the other hand, by the assumption that u is
a Leray-Hopf weak solution, and so {u(-,#x)}r also converges weakly in L?(R?)
to u(-,tg). Then, it is not too hard to verify that @(-) = u(-,t9) and therefore
u(-,to) € L2(R%) N L7 (R?) and

lu(-,to)|lL7 @y < M.

Now, we claim that u(-,t) converges weakly in L?(Rd) to u(-,tp) as t — to. Indeed,
let B’ = (p!,ph,...,p),;) be the conjugate of 7, i.e.

1 1
7_’_—/:17 vk:172,...7d.
Pr Py

Also, let ¢ € L7 (R?%), we need to check that

/ u(z, t)o(z)dr — u(z,to)p(z)dr, as t—to. (3.9
Rd Rd
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To see this, fix e > 0 and let ¢ € L7 (RY). By the density of C>°(R%), we may
choose 1 € L2(RY) N L7 (R?) such that

16 = Yl L7 (me

€

) S '
ull L (0.1),07 RaY)

Then, it follows that

/]Rd(u(x,t) ~ ula, to))b(x)dx

< /Rd(u(m,t) —u(x,to))(z)dx| +

[ w0 = utato)) (6 = v)da

(0,T),L7 (R4) ||<ZS - 1Z)”LT?” (Rd)

loc

<| [ (utant) = sl to)wta)da |+ 2l

< /Rd (u(x,t) — ulx, to))Y(x)dz| + 7

Because ¢ € L?(R?%) and u is weakly continuous in L?(R?), we see that

/Rd (u(z, ) — ulz, to))(x)dz

From this, and as € is arbitrary, it follows that

—0 as t—tp.

/ u(z, t)p(x)dr — u(z,to)d(x)dx, as t—to
Rd Rd
and this proves the desired claim.

Finally, observe that we have shown that u(-,to) € L?*(R%) N L7 (R%). By The-
orem 2.8 and Proposition 3.4 there exists a continuous Leray-Hopf weak solution
@ of the Navier-Stokes equation in R¢ x [to, to + Tp) for some Ty > 0 sufficiently
small. By the uniqueness of the solution as in Theorem 2.8, we have & = w on
R? x [tg,to+Tp). As @ is continuous on L7 (R%), we also obtain the right continuity
of u on [to,t0+T0). |

We now are ready to provide the proof of Theorem 1.4.

Proof of Theorem 1.4. We adapt the approach introduced in [28] to our mixed-
norm case. We split the proof into two steps.

Step 1. Let w = u — v and o € [0,T) such that
w=0 on R%x[0,t)].

We claim that there exists a sufficiently small number v > 0 such that w = 0
on R? x [0,ty + v]. Without loss of generality, we prove the claim with 5 = 0.
By writing the equation for w and following the standard procedure for energy

estimates, we have
t
/ |w(t,z)|2dx—|—2/ / |Vw|*dzdt
R 0 Jrd

. (3.10)
<I(t):= —2/0 /Rd u - (w- V)wdzdt.
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We claim that it suffices to show that there is some small positive v such that
t t
[1(t)] g/ |Vw|2d:cdt+N/ |w|*dxdt (3.11)
0o Jrd o Jre

for all ¢ € [0,v] and for some constant N = N(u) > 0 . Indeed, if (3.11) holds, it
follows from (3.10) that

t t t
|w(t)|2dx+2/ / |Vw|2dzdt < 2/ / |Vw|2dxdt+N/ |w|*dzxdt,
R4 0 JR4 0 JR4 0 JR4

which yields
t
|w(t)|2dx§N/ / lw|?dzxdt. (3.12)
R 0 Jra

From this and by Gronwall’s inequality, it follows that w = 0 in R? x [0, v/].

It remains to prove (3.11). We follow the decomposition strategy introduced by
K. Masuda in [28]. Choose f € C'([0,00)) such that f > 0, f(s) = 1if s < %
and f(s) = 0 when s > 1. Let us define fy(s) = f(5) for A > 0. Then, we write
u = u1 + ug, where

ur = fa(julu uz = (1= fa(lu)))u.

Note that

[ua (- 0) L7 ey <11 = Fa(ful 0) )| oo ey [u(:, 0) | L7 (ma)-

Consequently, for each € € (0,1), there exists A = A(u(-,0), ¢) sufficiently large such
that

luz(-,0)[ L7 @®ay <€ and [|ur]lpoemaxo,r)) < A

Now, as u : [0,T) — LP (R%) is right continuous at to = 0, there exists v > 0 small
such that

(- t) = u(- 0|y S € ¥ € (0,0).
From this, and Lemma 2.3, it follows that
[ua (-5 t) = w2 0) |7 rey < Cllulst) = ul-, 0)l|L7 @ey <€
As a result, we have the estimate
uz (- t) || L7 ey < llua(-,t) —u2(,0)|| L7 (®ay + [lua (-, 0)[| L7 ey < 26 (3.13)
Now, let @ = (g, az, ..., aq) € [2,00] satisfy

1 1 1
4= Yk=1,2,....d
oy pr 2
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Then, for ¢; € (0,v], we have

[1(t)] —2‘/ / uy - (w- V) wdxdt+/ / ug - (w- V) wdxdt‘
R4 R?
t1 tl
<2 |:||U1||Loo(RdX(O7T)) / / |w - Vw|dxdt +/ / lug - (w - V)w|dxdt}
0 R4 0 R4

1

t1 2 ty 2
<l ([ [ 1obate) ([ ] 1vuas)
0 R4 0 Rd
t1 % %
+2/ (/ uz-w|2dx> </ Vw|2dx> dt
0 R4 R

<2q[|wl| L2gax (0,6)) VW L2(R % (0,1))
+ 2[|Vw| 2 max 0,0 12l o ((0,61),. 7 ®ay) 10l L2 ((0,61), L (®)) -
Next, we note that
1 1 1 d
— 4 — 4+ —==--1, and aqg€ (2,00).
aq [e %3 (o] 2
Then, we apply the Sobolev embedding in mixed-norm, Theorem 2.1, to find that
Hw”Lz((O,tl),La’(Rd)) < NHw”L2((O,tl),W1=2(Rd))~
Using this, (3.13) and as A is sufficiently large, we obtain
[1(t)] < 2X\[[wll 2 me x (0,6 ) VW L2 (R x (0,11))
+ NIVwll72 a0 lu2ll Lo (0,61),27 ®))

+ NIVwl 22 ®a s 0,6 10l 12 (R x (0,02 ) 12 oo ((0,81), 2.7 (R4Y)
< NleH%Q(]RdX(O,tl)) + %vaH%Q(RdX(O,tl))

+ N[ Vwll72gax o, tl))||u2HL°°((0 t1),L 7 (RY))
< Nyllw||3- (Rix(0,t1)) T ( +€eN) vaHL?(Rdx (0,t1))°

where Ny = Ni(A\,P) > 0and N = N(d,P) > 0. From this, and by choosing
sufficiently small e, we obtain (3.11).

Step 2. We prove that w := u —v =0 on R? x [0,T). Let us denote
U= {T €(0,T):w=0 on R%x [O,T]} and T = supl.

By Step 1 and as w(-,0) = 0, we see that T > 0. If T = T, we are done. Then, it
remains to consider the case that T < T. Let {t;}1 be an increasing sequence in U
such that t;, — T as k — oo. As u, v are both Leray-Hopf weak solutions of (1.1), we
can assume that {u(-, )}, {v(-, tx)} are in L?(R?) and they both converge weakly
in L2(R%) to u(-,T) and v(-,T), respectively. Consequently, {w(-,tx)} converges
weakly in L? (Rd) to w(-, T'). However, from the definition of U, we see that

w(-,tg) = u(-,ty) —v(-,tg) =0, forall keN.

Therefore, w(:,T) = 0. Then, by Step 1, we have v > 0 and sufficiently small such
that w = 0 on R? x [0, T + v|, which contradlcts the definition of T. The proof is
then complete. |
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