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Introduction

It is not an uncommon happening in the development of elliptic and
parabolic p.d.e. that resolution of a problem first appears in the elliptic case
and shortly after there is an attempt to adapt the techniques to the corre-
sponding parabolic problem. In the majority of cases the adaptation succeeds
with relative ease; but when it does not succeed so readily, or even not at all, a
new and hopefully interesting insight into solutions of the parabolic problem
is needed.

Such is the case in the study of the classical Fatou theorem for solutions,
u(x, t), of a parabolic partial differential equation of the form

Lu(x,1) = ¥ D,(a;(x,t)D u(x,1)) - Du(x,t) =0.
i, j=1

In particular, we consider solutions, u, defined in the cylinder D, = Dx(0, o),
D c R", which are nonnegative there and we want to study their pointwise
boundary behavior, especially at points on the lateral boundary, S, =
dDx (0, o).

The assumptions on the operator L and domain D C R” are as follows:

(1) The matrix (a,;(x,?)) is bounded, measurable, symmetric, and uni-
formly positive definite, i.e., there exists A > 0 such that forall x € R”, { € R”
and ¢t > 0,

MEP < X a;(x,0)é8 < (1/A)41%
i, j=1

(i) D is a bounded Lipschitz domain in R".
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In [2] the question of boundary values for nonnegative solutions of elliptic
equations in a Lipschitz domain was studied. It was shown that if

Lu= Y, Dx,-( ,.j(x)iju(x))=0 in D
i j=1

and u > 0 there, then at points P € dD which belong to the complement of a
“small” exceptional set the pointwise limit of u(x) exists provided x con-
verges to P within a truncated cone contained in the domain and with vertex
at P, ie., lim,_, pu(x) exists provided x — P nontangentially. The assump-
tions on the matrix, (a,,(x)) were, as above, the boundedness, measurability
symmetry, and uniform positive definiteness. The “small” exceptional set, E,
of boundary points at which the nontangential limits fail to exist is a set of
L-harmonic measure zero; i.e., for each x € D, w*(E) = 0 where w*(dP) is
the unique finite Borel measure on dD such that for all ¢ € C(dD) the
potential

u(x) = [ o(P)w*(ap)

is the solution to the Dirichlet problem Lu = 0 in D, u|,, = ¢.

When we attempted to adapt the techniques in [2] to the parabolic problem
an interesting difficulty occurred. Essential to the proof of the Fatou theorem
in the elliptic case was the “doubling” property of L-harmonic measure, w*,
with x, fixed inside D. This means that the measure of a surface ball, A (P),
of radius r and center P and the measure of its concentric double, A,,(P), are
equivalent, or, more precisely,

w*(4,,(P)) < Co™(A,(P))

with C independent of r and P. The corresponding doubling property for the
L-caloric measure, w* To in the parabolic case (see Section 0) seems difficult
to establish and it is, in fact, equivalent to the existence of a “backward”
Harnack inequality for nonnegative solutions of parabolic equations which
vanish on the entire lateral surface, S, = dDx(0, 00). (See Theorem 2.4 and
the remark following it.)

The normal Harnack inequality for nonnegative solutions, u(x, t), of Lu = 0
in D, states that values of u inside D and at time #; are controlled or
bounded by the value of u at any fixed point inside D and at a later time
t, > t,. This bound can be taken to be independent of u. (See Theorem 0.2. It
is also assumed that ¢, stays at some positive distance from the initial time,
t = 0.) We point out in Section 1 that when the nonnegative solution, u,
vanishes on the entire lateral boundary of D, then this forward Harnack
inequality can be reversed, ie., values of u inside D and at time ¢, are
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controlled or bounded by the value of u at any fixed point inside D and at an
earlier time ¢,. Once again the bound does not depend on u, and ¢, is assumed
to stay at a positive distance from ¢ = 0. Another way of expressing this
interior backward Harnack inequality is the statement

supu < cginfu
K K

where K is any compact subset of D,. We emphasize that this Harnack is
valid uniformly in u only when u belongs to the class of nonnegative solutions
which vanish on S, = dDx(0, 00). It is not true for arbitrary nonnegative
solutions and, interestingly, it requires also the boundedness of the domain, D.
(See Theorem 1.3 and the remark following it.)

As we have already indicated, a backward Harnack inequality is closely
related to the doubling property of L-caloric measure. However, for the
doubling property a form of the backward Harnack inequality stronger than
the interior one described above is required; namely, one must be able to
compare values of a solution at points near the boundary. Specifically one
needs to prove that in the class of solutions, # > 0, which vanish on the lateral
boundary, S,

supu < cinfu

K, K,
where K, = {(x,1): |x — x| <r, |t—t,| <r?} is contained in D;=
Dx(8, o), 8 > 0, and dist({|x — x4| < r}, dD) is equivalent to r. Here c
must be found independent of u and K,. This “backward Harnack at the
boundary” and the ensuing Fatou Theorem for general nonnegative solutions
of Lu=0 in D, are shown in Section 2 to hold in the special case of
parabolic operators with time independent coefficients. These results in the
general case remain an open problem.

0. Definitions and known results

In this section we set up the notation and recall some known results that
will be used throughout the paper.

Our basic domain is a cylinder D = Dx(0, T') with Lipschitzian cross-sec-
tion D. We call a bounded domain D C R" a Lipschitz domain if for each

Q € D there exists a ball, B, , centered at Q and a coordinate system of R”
such that in these coordinates,

B, ND =B, n{(x,x,)x € R, x,> ¢(x’) where | Vo[~ < m}
and

B, N 3D =B, N {(x',¢(x"))|x’ € R""1}.
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We will assume the radius of the ball, B,, and the constant m independent of
Q € 9dD. These two numbers, r, and m, determine what is called the Lipschitz
character of D.

With S, we indicate the lateral surface of the cylinder D, i.e., S; = dD X
(0, T"). The parabolic boundary of D; is d,D; = S; U (Dx{0}). Analogously
we set D, =D X (0,+), S, =09DX(0,+00) and J,D, =S, U(D X
o).

For (Q, s) € 9,Dy and r positive we define

‘I’r(Q’s) = {(X,t)|0<t< T,|x—=Q| <r,|t—s| <r2}’
Ar(Q’ S) = apDT N $r(Q9 S),
and call A,(Q, s) a parabolic surface box with radius r and center at (Q, s).

If Q € dD is represented by (x,, (x,)) in the above mentioned local
coordinates we set

A,(0,5) = (x{),(p(x()) +r,s+ 2r2),
A4,(0,5) = (x4, (xp) + 1,5 — 2r?).

THEOREM 0.1 (Energy estimate, see [1]). Let u be a nonnegative sub-solution
of L in the cylinder B,,(x,) X (t, — 4r?, ty + 4r?). Then

2
max / u?(x,t)dx + f"’”/ |v, u(x,t)|*dxdt
[t—tol<r? YIx—xgl<r to—r? Yix—xg|<r
C 2
< -—zft°+4rf u?(x,t) dxdt
re e —4ar? Yix—xp|<2r

where C depends only on A, n.

THeOReEM 0.2 (Harnack Principle [1]). Let u be a nonnegative solution of
Lu = 0 in Dy, and let D' be a convex sub-domain of D such that dist(D’, dD)
=8>0.Then forall x,y € Dand 0 <s <t < T we have

x=—y”  t=s
u(y,s)su(x,t)exp[c( — t T 1|

where C = C(A, n) and R = min(l, s, §2).

THEOREM 0.3 (Carleson Estimate [S]). Let (Q,s) € d,Dy, s < T, and u be
a nonnegative solution of Lu = 0 in Dy which continuously vanishes on A,,(Q, s).
Then there exists a constant C = C(A,n, m,r,) such that for r <r, and
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(x, 1) € ¥(Q, 5),
u(x, 1) < Cu(4,(Q, 5)).
For a ¢ € C(d,D7) we can uniquely solve the boundary value problem

(DP) Lu = O iIl DT’ ulapDT = Q.

For each (x, t) € D, the L-caloric measure w*'? is the unique probability
Borel measure on d, Dy with the property that the function

u(x, 1) = [a _9(Q,5) da*"(Q, 5)

4

is the unique solution of (DP). Observe that Theorem 0.2 implies that for
X, Y eDand 0 <s<t < T’ w()’vs) < w(x,t).

By the results in [1] there exists a unique Green’s function G(x, t; {, 7) for
the problem

(0.1) Lu=f in Dy, ul,p, =0.

Thus for f € L0, T; L?(D)), and suitable g, p,

(0.2) u(x, 1) = fOTfDG(x, 68, 1) (¢, 7) de dr

represents the unique solution of (0.1). Moreover Aronson’s estimates (see [1])
imply that if T'(x, t; ¢, 7) is the fundamental solution of Lu = 0 in the whole
space, then there are constants «;, a,, C;, C, depending only on A, n such that
forall x, € R" and ¢t > 7,

(0.3) Cn(x—&t—1)<T(x,6;&7) <Cr(x— &1 —7),

where v, is the fundamental solution of L, = D, — a;A. The same estimates
hold for the Green’s function G(x, t; £, 7) for a bounded cylinder D; what is
different in this case, however, is that «,, C, depend in general on the distances
of x, ¢ from dD and on T while a,, C, do not contain such dependencies.

1. Estimates for the L-caloric measure and comparison theorems for
nonnegative solutions

It is known that to get information on the boundary behavior of nonnega-
tive solutions of second-order elliptic equations which vanish on a part of the
boundary one is led to study the corresponding elliptic measure and its
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regularity properties in a neighborhood of such a boundary zone. In this
context it turns out that the fact that “all nonnegative solutions which are zero
on a part of the boundary actually vanish at the same rate” is equivalent to the
so-called doubling condition. This is a regularity property satisfied by the
elliptic measure and can be stated as follows: “The elliptic measure of a
surface box of radius 2r is equivalent to the elliptic measure of a box of radius
r”. To prove this property one has to make explicit the relation between
elliptic measure and Green’s function, and the main tools to get this are a
boundary form of the Harnack Principle and estimates on the Green’s
function.

For parabolic equations the situation is much more complicated, essentially
due to the evolution nature of the latter which is reflected in a time-lag in the
Harnack Principle and non self-adjointness of the operator. As a consequence
the relation between caloric measure and Green’s function is weaker than the
elliptic analogue and presents a backward time-lag.

In this section we establish this relation together with comparison results for
nonnegative solutions vanishing on a part of the parabolic boundary. In
Section 2, when dealing with time-independent operators, we will be able to
overcome the above mentioned difficulties establishing the doubling condition.
This turns out to be equivalent to an elliptic-type form of the Harnack
Principle at the boundary for the Green’s function.

We begin with stating a useful consequence of Theorem 0.3.

THEOREM 1.1. Let (Q, s) € d,Dy and let u be a nonnegative solution of
Lu = 0 in Dy that continuously vanishes on d,Dr\ A, ,(Q,s). Then there
exists a constant C = C(\, n, m, ry) such that for r sufficiently small, depending
on T — s and for each (x,t) € D\ ¥,(Q, s) we have

(1.1) u(x,t) < Cu(4,(0,s)).

Proof. We provide the proof only for the case s > 0. The case s = 0 is
treated in the same way and we leave the details to the reader. By the
maximum principle it suffices to prove (1.1) when (x,t) € d¥,(Q, s) and
t>s— ir’ Fixd e (0,1) small enough depending on the Lipschitz character
of D so that for each (Q, §) € d¥,(Q, s) N Sr, ¥,5,(Q, 5) N Y, ,(Q,5) = &
and § +28%r% < s + 2r2% By Theorem 0.3, for each such (Q, 5) we have

(12) u(x, 1) < Cu(4,,(Q, 5))

for each (x, t) € ¥,,(Q, 5), where ¢ depends only on A, n, m, r,. Harnack’s
Principle provides a constant C depending on A and n such that for

(é’ S_) € a\I’r(Q’S) N apl)Ta
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we have
(1.3) u(45,(Q,5)) < Cu(4,(Q, 5)).
(1.2), (1.3) and a covering argument imply that (1.1) holds on
3,%,(Q,s) N {(x,1): dist(x, D) < cr}
where ¢ > 0 and depends only on the Lipschitz character of D. We use again
the Harnack inequality to get (1.1) on the remaining part of d¥,(Q, s) which
lies strictly inside Dy. Q.E.D.
COROLLARY 1.2. With the hypothesis of Theorem 1.1 there is a constant C

depending on N, n, m, ry such that for r small enough (say r < 3VT — s and
r <ry) and (x,t) € Dr\ ¥,(Q, s),

(14) u(x, 1) < Cu(A4,(Q, 5)) ™ (8,,(Q, ).
Proof. As in the proof of Theorem 1.1 it is enough to get the bound
(1.5) @ 0(4,,(0,5) = C

for each (x, t) € dV¥,(Q, s), with C having the above dependence. (1.5) is a
consequence of uniform Holder continuity at the boundary of nonnegative
solutions of Lu = 0 vanishing at the boundary and the fact that

w®0(A,,(0,5)) =1 onA,(Q,s). QE.D.

Theorem 1.1 implies an elliptic-type Harnack inequality which holds inside
D, and that we may formulate in the following way.

THEOREM 1.3. Let u be a nonnegative solution of Lu =0 in D which
continuously vanishes on S ., and for 8 € (0, min(37,, LT)) set

= {x € D|dist(x, dD) > &}, Ds ;= Dy X (8%, T).
There exists a positive constant C = C(\, n, m, 1y, §,diam D, T') such that

(1.6) maxu < Cminu.
Ds, r Ds, r

Proof. Since u € C(Ea r) there exist (X, T;) and (X;, T;) belonging to
D8 r such that u(X,, T;) = mmD u, u(X,, T)) = maxp, u. Let Df r denote
the cylinder D X (382, T. It is clear that Ds € C D} ;. 1f (Q,5) € Sy and
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s = 382 then Dy N ¥, ,5(Q, s) C D}, 7\ Ds 1, and also s + 487 = 36 By
the Carleson estimate (Theorem 0.3), applied to the box Dy N ¥, »,(Q, 5), we
get for all (x, 1) € Dy N ¥, ,(Q, 5),

(1.7) u(x,t) < Clu(/ﬂ/4(Q, s)),

where C; depends on A, n, m, and r,. The Harnack inequality provides a
;o:s;\r;t C, = Cy(A, n,8,diam D, T) such that for all (Q,s) € S; with
(1.8) “(A_8/4(Qa 5)) < Gu(Xo, Tp).

By (1.7), (1.8) we get

(1.9) u(x,18%) < Gu(Xy, Ty)

for all x € D such that dist(x, dD) < §/4. Again by the Harnack inequality
we find a constant C, = C,(A, n, §,diam D, T') such that

(1.10) max u < Cu(X,,Tp).
Dy 4 X {82/2}

Since u = 0 on S; by (1.9), (1.10) and the maximum principle we get

(1.11) maxu < Cu( Xy, Tp)
D

with C = max(C;, C,;). To conclude the proof observe that u(X;, T;) <
max px U. QE.D.

Remark. Theorem 1.3 may fail to hold if one drops either the boundedness
of the base D of D, or the fact that u vanishes identically on S ,. In fact, in
the first case if D = R" for example, and

e~ lxtxol? /4t

u(x,t) = W,

then u is a solution of Lu=Au—u,=0 in R" X 0, T), T>1. If x=
(x45.-.,x,) is fixed so that x,>0 for each i=1,...,n, taking x,=
(Xg1s X9, -+, X,,) WeE get

u(0,1)
u(x,1

= /4 g(xx0)/2 L

as xg — — oo. This shows that the boundedness of D is necessary.
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To see that the “cooling” condition u = 0 on S, is necessary too, one can
consider, in the case n = 1, the situation typified in the diagram, where D;  is
as in the statement of Theorem 1.3.

1 Ds, T 1

b e e e o | -

For each ¢ > 0, we let u, be the solution of Lu = 0 in D, corresponding to
the boundary values assigned as in the diagram. Since the maximum of u over
Dy  is strictly bigger than a positive constant independent of & while the
minimum there is less than or equal to &, (1.6) cannot hold uniformly in e.

We now establish the main relation between the L-caloric measure and the
Green’s function.

THEOREM 1.4. Let (Q, s) € Sy, then for r sufficiently small, say
r< min(%ro, s, %\/T—_s),
and each (x,t) € Dy with s + 4r? <t < T we have
(1.12) Cr"G(x, t; 4,(0Q,5)) < 0*9(A,(Q,5)) < Cr"G(x, t; 4,(Q, 5))

where C is a constant which depends solely on X\, n, ry, m and T.

Proof. Pick ¢ € CP(R**1) such that ¢ > 0 and

1 in¥(Q,s)
0 outside ¥, 5(Q, 5).
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For (x, t) € Dy with t > s + 4r% we have
(1.13)  ©>*"(A,(Q,s))
<[ 9(0,5)do™9(2,5) - p(x,1)
3,Dr

=f/D[Eaij(£, ) DG (x, 1; £, 7) Dy (£, 7)

i,j

+G(x, 1 ¢ 1) Do (£, T)] dt dr.

Observing that |D€jq)| < c/r,|D,p| < c/r% by Schwarz’s inequality we get
(1.14)

12
6=(8,(0.5)) cwz( /I VG (x, 1 &7 e df)

\P6I/5(Q’ s)nDT

+cr? G(x,t; &, 7)ded
f/:I,6r/5(Q7s) ( g T) g !

with C depending only on A, n. Theorem 0.1 gives

1/2
(1.15) (ffq’ )|vec(x, £ ¢, 1) dE dT)
6r/s\<> S

c 1/2
<= G(x,1; ¢ 1) dt df) ,
r (ff‘I'S,/..(Q,n

after having extended G(x,¢;-, ) to be zero outside D,, which makes it a
sub-solution of L* = ¥} j=1D¢ (a;;D;) + D,. Using the analogue of Theorem
0.3 for nonnegative solutions of L*v = 0, for each (x, t) € Dy with ¢t > 5 + 4r?
and (g, T) € \I,Sr/4(Q’ S) we get

(1.16) G(x,t;£,7) < CG(x,t; 4,(Q, 5)),
where C = C(A, n, ry, m, T). (1.14), (1.15) and (1.16) give the right-hand side

of (1.12).
For the left-hand side of (1.12) we first note that

G(x,;£ 1)< Cr(x - &1 —7),

where C, and vy, are defined in Section 0. Now choose & depending on m (the
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Lipschitz constant) such that if (Q,, s,) represents the point 4,(Q, s), then the
cylinder

®, = {(x, 1) 1x = Q,] <8,,5, <1 <s,+ 872}

is contained in Dy and s, + 8r? < s + 4r2. Using the above estimate on G,
for (x,t) € d®, and ¢t > s, we get

(1.17) r"G(x,t; 4,(Q,s)) < C.

On the other hand (see Lemma 4.2 in [5] for example) for all such points we
get

(1.18) 0>*9(A,(Q,5)) = C.
By the maximum principle, observing that G(x, t; 4,(Q, s)) = 0 if ¢ = 5, and
x # Q,, and (1.17), (1.18) we get the left-hand side of (1.12). Q.E.D.

Before stating the next result we need to introduce some notation. For a
point (Q, s) € S and r small enough let a,(Q, s) and B,(Q, s) be the sets

a,(Q,s) =8,(¥,(Q,s) N D)\ d,Dr,
B.(Q,s)={(.1) = (¥, yrt) € 3,%,(Q,5)y, = @(y') + br}

where b € (0,1) is fixed and ¢ is the function which describes dD around Q.
Observe that dist(8,(Q, s), S) is equivalent to br.

With w, and G, we indicate the L-caloric measure and the Green’s function
relative to the domain ¥,(Q, s) N Dy.

LemMMA 1.5. Let (Q,s) € Sy and r < min(3ry, Vs, 3VT — s). Then there
exists a positive constant C = C(A, n, ry, m) such that

(1.19) w9 (a,) < Cof*7(B,)
for each (x,t) € ¥, 5(Q, s) N Dr.

Proof. Set U, = (¥,,5,(Q,s)\ ¥, ,4,(Q,s)) N Dy and pick ¢ € C*(R""")
such that ¢ =1 outside ¥, ,(Q,s) and ¢ =0 inside ¥, ,(Q,s). As in
Theorem 1.4, for (x, 1) € ¥, 5(Q, s) N Dy we have

(1.20) «"(a,) < | () dot*0(y, s) = 9(x, 1)
9,(¥.(Q, sNDr))

= /fu[aij(g» 7)D;G(x,1); &, 7) Dy ;0(4, 7)

+G.(x,t; £, 7)Dg(£ 7)] dt dr.
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Following the same argument as in Theorem 1.4, for (x, 1) € ¥, 4(Q, 5) we
get

(1.21) o (a,) < CG,((x,1); 4,/2(Q, 5))r".

Now, for each (x,7) € ¥, 4(Q,s) N Dy, a maximum principle argument
similar to that used for proving (1.12) gives

(1.22) r"G,(x,t; 4, ,(Q, 5)) < Col™9(B,).
(1.21) and (1.22) imply (1.19). QED.

THEOREM 1.6 (Local comparison theorem). Let (Q,s) € Sy and u,v be
two positive solutions of Lu = 0 in ¥,,(Q, s) N Dy vanishing continuously on
A,,(Q, s). Then there exists a constant C = C(A, n, ry, m) such that for r
sufficiently small, say r < min(3ry, 3Vs, 3T —s5), and (x,t) € ¥, 5(Q,5) N
D, we have

u(x,t) u(4,(0,s))
(1.23) v(x,t) = Cm-

Proof. By Theorem 0.3,
(1.24) u(x,t) < Cu(4,(0,s))

for each (x,t) € ¥,(Q, s) N Dy; hence, by the maximum principle for each
such (x, t)

(1.25) u(x,1) < Cu(4,(Q,5)) o™ (a,),

where w,, a,, 8, have the same meaning as in Lemma 1.5. If (x,¢) € B,
Harnack’s inequality implies

(1.26) v(x,t) = Cv(4,(0,s)),

and using the maximum principle again we have

(1.27) v(x, 1) 2 Co(4,(Q,5)) (8B,

for each (x,t) € ¥,(Q, s) N Dy. From (1.25), (1.27) and Lemma 1.5 we get
(1.23). Q.E.D.

Remark. Exchanging the roles of u and v in 1.23, we obtain

1 u(4.(Q:5) _u(x1) _ u(4,(Q,5))
(1.28) Coliln.s) = om0 = Cu4(e.9)
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for (x, t) € ¥, 5(Q, s) N Dy. (1.28) gives a precise control on the quotient of
two positive solutions vanishing on a portion of the lateral boundary. Informa-
tion of this kind cannot be obtained for positive solutions which vanish on a
portion of the base of D;. As the following counterexample shows, one cannot
hope to decide that two nonnegative solutions vanishing on a part of the base
actually go to zero at an equivalent rate as ¢t = 0*. Let D = B,(0), the unit
ball in R”, and assume a,; € C*(R"*1); then the solution of the problem

(1.29) Lu=0inD,, v|g =g,v(x,0)=0,x€D,

is represented by the potential

u(x, 1) = fotfaDK("’ t;0,5)g(Q, s) dQds

where K = dG/dN,, the conormal derivative of the Green’s function, ie.,
Ny = A(Q)ny and ny, is the inward pointing normal to dD at Q. Let u, and
ug denote the solutions of (1.29) corresponding to the lateral data g = s* and
g = sP respectively. Assume a < 8; then

(1.30) u (x,t) = j:faDK(x, t; 0, s)s*dQds

1 t
. B
> tﬁ—a'/(;'/(:)DK(x’t’Q’S)S dQ ds

ug(x,1)
th-e

for each (x, t) € D,. (1.30) implies

ul(x,t) 1
(1.31) up(x,1) i =i ast =0

for each fixed x in D, which proves the remark.
As a by-product of Theorems 1.3 and 1.6 we get the following:

THEOREM 1.7 (Global comparison theorem). Let u, v be two nonnegative
solutions of Lu = 0 in D _ whi¢h continuously vanish on S, and for

8 € (0, min(4r,, $VT))
define

D ;=D x (282, T - 8?).
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Then there exists a positive constant C = C(A, n, m, ry, 8, diam D, T') such that
(1.32) v(Xo, T)u(x,t) < Cu( Xy, T)v(x,t)
for all (x, t) € D¥ , where X, € D is fixed.
Proof. It is clear that for each (Q, s) € 3D X (282, T — 82),
¥5,2(Q,5) N Dy C D x (82, T — 382).
We now use a covering argument similar to that of the proof of Theorem 1.3.
There is a finite number of points (Q,,s;) € dD X (26%,T—8?), j=

1,..., p, such that the family of boxes ¥s,(Q;, s;) N Dy covers dD X 8%, T
— 82). Apply Theorem 1.6 to each of these boxes to get

(1.33) 0(45/4(Q,~, Sj))“(x’ t) < C1“(14_<s/4(Qj’ sj))”(x’ t)
for all (x,?) € ¥;,3,(Q,,5,) N Dy, j=1,..., p, where C,; depends on

A, n, m, r,. The Harnack Principle provides constants C, and C;, depending
on A, n, 8, diam D and T, such that

(1.34) u(‘4_c$/4(Qj’ sj)) < Gu(X,,T), U(48/4(Qj’ sj)) = C3U(Xo,32)
for each j =1,..., p. By (1.33) and (1.34) we get
(1.35) v(X,, 82)u(x, 1) < Cuu(X,, T)v(x, 1)

for all (x,t) € Df such that dist(x, dD) < §/32. Using a Harnack in-
equality again we obtain

(1.36) u(x,t) < Cou(X,, T), v(x,t)= Co(X,,82),

for all (x, t) € Df, with dist(x, dD) > §/32. To complete the proof observe
that by Theorem 1.3 there exists C; = C;(A, n, m, ry, 8, diam D, T') such that

v( X,,82) = Coo(X,, T). QED.

2. Time-independent operators: Boundary backward Harnack principle
and non-tangential limits

In this section we specialize the results of Section 1 to the study of
time-independent operators. Using a simple time-shifting argument and the
results previously achieved we are able to get what we call a boundary
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backward Harnack Principle (Corollary 2.2) for nonnegative solutions which
vanish on the lateral bouridary. This in turn implies the doubling condition
(Theorem 2.4), and is actually equivalent to it. Afterwards we establish an
estimate (Theorem 2.5), which is suitable to control the Radon-Nikodym
derivative of an L-caloric measure with respect to another, i.e. to control the
kernel function, which is introduced at this point. As observed by Kemper [4]
the notion of kernel function in intimately linked to the principle of positive
singularities stated by Emile Picard: “Given a differential operator L, a domain
Q c R” and a point Q, € IR, there is a non-trivial nonnegative solution u of
Lu = 0, continuously vanishing on dQ\ {Q,}. Such u is uniquely determined up
to a constant multiple”. In our case the existence and uniqueness of the
solution called for in the above principle amounts to an equivalent statement
for the kernel function, Theorem 2.7. This theorem can also be viewed as an
answer to the problem of determining the Martin boundary of a Lipschitz
cylinder D, with respect to the class of parabolic operators L we deal with.
We can then say: “The Martin boundary of Dy with respect to L is (homeomor-
phic to) the Euclidean parabolic boundary d,Dy of Dy”.

Finally we establish the representation result Theorem 2.11, and use it to
study non-tangential limits along the lines of the classical theorem of Fatou.

THEOREM 2.1 (Backward Harnack Principle). Let u be a nonnegative solu-
tion of Lu = 0 in D continuously vanishing on S, and for

e (O,min(%ro,%ﬁ))

let Df ; be defined as in Theorem 1.1. Then there exists a positive constant
C = C(\, n,m, ry,8,diam D, T) such that for 0 <r <1 and all (x,t) € Df 1
we have
(2.1) u(x,t + 4r?) < Cu(x, t).

Proof. By Theorem 1.7, for all (x, t) in Dy ; we get
(2.2) u( Xy, T)v(x,1) < Co(X,, T)u(x,1),
where u,v are two nonnegative solutions satisfying the hypothesis of the
theorem. Now, let u be the function in the statement of Theorem 2.1 and
define v(x, t) = u(x, t + 4r?). For (x, t) € Df 1, (2.2) implies

(2.3) u( Xo, T)u(x,t + 4r?) < Cu( Xy, T + 4r*)u(x, t).

Without loss of generality we may assume u(X,, T), u(X,, T + 4r?) + 0. By
Theorem 1.3 we find a constant C depending on the above mentioned
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parameters such that for r < 1,

1 u(X,, T+ 4r?) <c

(2.4) T =< —u(X_O,T—)_ <

Then (2.3) and (2.4) give (2.1). Q.E.D.

COROLLARY 2.2 (Boundary Backward Harnack Principle). Let u be a
nonnegative solution of Lu = 0 in D, continuously vanishing on S . Choose 8 as
in Theorem 2.1, and let (Q, s) € S, with 28% < s < T — 8% Then there exists
C = C(\, n,m, ry,8,diam D, T') such that for r < 8/4,

(25) u(4,(Q,5)) < Cu(4,(Q.5))-

Proof. Immediate consequence of Theorem 2.1. Q.E.D.

Theorem 2.1 and Corollary 2.2 have, of course, an adjoint companion if one
considers L* =X} j=1D¢ (a; {(&)D;) + D, instead of L. From the adjoint
version of Corollary 2.2 we get the following result for the Green’s function G
for L and D;.

COROLLARY 2.3. There exists a constant C = C(A, n, m, ry,diam D, T')
such that for all (Q,s) € S, with0 <s<T — 8% andallr < §/4,

1 _ G(X,T:4,(0.5) _
26) C = G(X T 4(05)

Corollary 2.3 together with Theorem 1.4 have as a consequence the so-called
doubling condition for the L-caloric measure which we may state as follows.

THEOREM 2.4 (Doubling Condition). Let 8 € (0, min(iry, 3VT)). There
exists a positive constant C = C(X, n, m, ry, 8,diam D, T') such that for all
(Q,5) € 3,Dp with 0 <5 < T~ 8> and for all r < §/4,

(2.7) ¥ D(4,,(Q,5)) < Co™D(4,(Q,5)).

Proof. For points (Q, s) € Sy with 0 < s < T — 82, the proof is an im-
mediate consequence of (1.12) and (2.6). For points (Q,0) € D X {0}, the
proof requires some technical adjustment, but essentially goes through in
the same way. We give only an outline leaving the details to the reader. Let G
be the Green’s function for the cylinder D = D X (—1, T'). Reasoning as in
the proof of Theorem 1.4 one can bound w'*: (A (Q, 0)) from above by an
integral on a horse-shoe shaped domain involving G(X,, T; &, 7), the Green’s
function with pole at (X,,T) for L and D;,. By the maximum principle
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(applied to the adjoint variables (&, 7)), G(XO, T; & 7) c01n01des with
G(X,, T; &, 7) in Dy, therefore we may substitute G with G in the above

mentioned integral. By using the Carleson estimate or the Harnack Principle,
depending on the distance of Q from dD, we get, as for (1.12),

X D(A,(Q,0)) < Cr*G(X,, T; 4,(Q,0))

where C is independent of r and 4,(Q, 0) lies below A,(Q, 0). By (2.6) or (1.6),
again depending on dist(Q, dD), we get

WX D(A,(0,0)) < Cr"G(X,, T; 4,(0,0))
= Cr"G(X,T; 4,(Q,0)).

Now, as in the proof of Theorem 1.4, using the estimates on G, we get the
bound from below,

6 D(8,(0,0)) 2 ¢rG(Xo T; £,(Q.0)),
and this completes the proof. Q.E.D.
Remark. Observe that, by virtue of (1.12), (2.7) is actually equivalent to
(2.6) for points (Q, s) € S;. (2.6), in turn, implies (2.5) if one uses the

representation of a solution vanishing on S as the integral over a cross-sec-
tion of its values against the Green’s function. Precisely, for r < §/4,

28 u(4(0.5) = [ 6(4.(0.5): & 8%)ul¢, %) at

< CfDG(z;{,(Q,s); £,28%)u(¢, 82) d¢
= Cu(4,(Q, s)).

Therefore we can conlude that: “The doubling condition on the lateral

boundary is equivalent to the backward Harnack Principle at the boundary
2.5)".

THEOREM 2.5. Let 8 € (0, min(3ry, 3VT)), (Q, s) € 3,Dr, with 0 <5 <
T — 82, and u, v be two nonnegative solutions of Lu = 0 in D continuously

vanishing on 9,D \ A, ,(Q, s). Then there exists a positive constant

C=C(\ n,m,ry,8,diam D, T)
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such that for all r < 8/4,

(2.9) u( X, T)0(4,(Q, 5)) < Co(X,, T)u(4,(Q, 5)),
where X, € D is fixed.

Proof. Since by the maximum principle, u(x, t) = v(x,¢) =0for0 <t <
s — 1r?, we may fix the initial time at ¢ = s + %r2 Therefore, without loss of

generality, we only consider the case of (Q, s) € d,Dy with either s = ir?or

s = 0. In both cases, by Corollary 1.2 there is C = C(A, n, m, r,) such that for
r<48/4,

(2.10) u(x, 1) < Cu(4,(Q, 5))™"(8,(Q,5)),

for each (x,t) € D;\ ¥,(Q,s). Now let v,(x,t)=0v(x,t+4r?). v, is a
nonnegative solution of Lu = 0 in D;_,,. which is continuous in D _,,.. We
consider the case s = 3r2; the case s = 0 is easier and we leave the details to

the reader. If Q = (Q’,0,), let B, = (Q’,Q, + r,0), and choose a > 0 de-
pending on m such that if

A, (B)={x€D||x~B]| <ar)
then
A,(B)cD and dist(A,,dD) =r.

Then we have

(2.11) v,(x,1)

i

v,(Q, §) dw™"(Q, 5)

0,Dr_4,2

2 inf Ur : w(x’ t)(&ar(Br))‘
A, (B)

ar\=r

By the Harnack inequality there exists C such that
(2.12) inf v, > Cv(4,);

ar\Zr

therefore for each (x, t) € Dy_,,2, (2.11) and (2.12) give

(2.13) o,(x,1) = Co(4,(Q, 5))w™(&,(B,)).
By (1.12), (2.6) and the maximum principle we get
(2.14) X D(A,(Q, 5)) < Cr'G(X,, T; 4,(Q, 5))

< Cr'G(X,, T; 4,(Q, s))
< Cw(x°’T)(&a,(Br))-
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If we take (x, t) = (X, T) in (2.10) and (2.13), and use (2.14), we obtain
(2.15)  u(X,, T)v(4,(Q,s)) < Co(X,, T+ 4r*)u(A4,(Q, s)).

(2.9) now follows from (2.4) and (2.15). Q.E.D.

Remark. As a particular case of Theorem 2.5, we have the doubling
condition (2.7). To see this, take

u(x, 1) = 0*9(4,,(Q,5)) and v(x,1) = (A0, 5)),

and use Lemma 4.2 in [5].

We now introduce the notion of kernel function associated to a parabolic
operator L = X!, D, (a, j(*)D,) — D, and a Lipschitz cylinder D,. Let
(X,, T) € D, be fixed.

DEFINITION 2.6. We say that a function K: D, X d,D, - R U{+ 00}
is a kernel function at (Q, s) € d,D, (for L and D) normalized at (X, T') if
the following conditions are fulfilled:

(i) K(x,t Q,s)=0foreach(x,t) € D, and K(X,,T; Q,s) =1;

(i) K(-,-;Q,s) is a (weak) solution of Lu =0in D ;

(i) K(,-; Q)€ C(D,\{(Q,))) and

lim K(x,t,0,s) =0if .5,) €9.D s).
(x, )= (Qo> So) ( Q ) (QO 0) » +\{Q }

If s > 7T, K(x,t; Q,s) will be taken identically equal to zero.

For domains in R"*! whose boundary is locally given by the graph of a
function that is Lipschitz continuous in space and 3-Holder in time, and
L = A — D,, the kernel function has been introduced by Kemper [3], who
established its existence and uniqueness. The next theorem extends this result
to our setting. We emphasize that our proof of existence and uniqueness of the
kernel function is applicable to time-dependent operators, once the doubling
condition is available. Before stating the main theorem we need to introduce
some notation. If (Q, s) € d,D, and r > 0 we define

D,(0,5)={(x, ) |x=Ql <r,s—r*<t<s+4r’}.

We set Dy = {(x,t) € Df|t > s} \ @,(Q, 5s). Notice that the last definition
makes sense even if s = 0. Now for points (Q, s) € Sy fix b > 0, depending
on the Lipschitz constant m, and define

(2.16) B.(Q,s) =09,(0,s) N {(x,t) € IDf| if x = (x’, x,,)
then x, > @(x’) + br},
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where ¢ is the Lipschitz function that locally describes dD around Q. Observe
that dist(8,(Q, s), Sy) = br. If, instead, (Q,0) € D X {0}, then for r suffi-
ciently small we define 8,(Q, 0) be the top face of d®,(Q,0), i.e.,

(2.17) B,(Q,0) = 39,(Q,0) N {(x,t) € aD|t = 4r?}.

We wish to emphasize that the set B, is suitably defined for applications of
Harnack inequality. The reader should be aware that in the proof below we
have sometimes preferred, for the sake of readability, to avoid writing
cumbersome, but straightforward, details.

THEOREM 2.7. There exists a unique kernel function (for L and D) at
(Q,5)€ 3,D,,0 <s <T— 8% normalized at (X,, T).

Proof. The existence part is standard and similar to that given in [3]. The
geometry, however, is different. For r > 0 we let w, be the L-caloric measure
for the domain Dj}. For each n € N we set: D= D", 0, = w,-, B,(Q, 5)
= B,-+(Q, s), and we define for (x, t) € D}

(2.18) K,(x,1) = w“ii’,'iff,;(ﬁ;fgy

We clearly have K, > 0, LK, = 0in D} and K ,(X,, T) = 1, for each n large
enough. Since D} 7 D, as n — oo, the Harnack Principle implies that the
sequence { K, } is uniformly bounded and equicontinuous on compact subsets
of D . Thus we can find a subsequence, still denoted by { K, }, that converges
on compact subsets of D, to a nonnegative solution K of Lu = 0. K(X,, T)
= 1. Now, let «,(Q, s) be the set (?DTﬂ 3®,-.(Q,5), and A,(Q,s) =
A,-+(Q, 5). By Theorem 1.1 and the maximum principle, for each (x, 1) € D7
and for n sufficiently large, say n > n,, we get

(2.19) K,(x,1) < CK,(4,(Q,5))w"(a,(Q, 5))-
Now, if (Qy, 5¢) & Ay-n0.1(Q, 5) and (x, ) is near (Q,, s,), letting n - oo in
(2.19) we get (iii). This proves that K is a kernel function.

We now proceed to prove uniqueness. The strategy is to show that if v is
another kernel function at (Q, s) normalized at (X,, T), then there is a
positive constant C = C(A, n, m, ry, 8, dim D, T') such that forall (x,¢) € D,
(2.20) v(x,t) = CK(x,t Q,s).

From (2.20), the uniqueness of K follows along the lines of Kemper [3].
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To prove (2.20), let v,(x, t) = v(x, t + 8r2). For each r > 0, v, € C(D7) so
we get

221) v(x0)=[ (0,5 de"(Q,s)
3,Df
> 0,(0,5) do™*9(Q,5) = inf v, -w™*?(B,(Q,s)).
fﬂ,(Q,s) (Q ) (Q ) B.(Q,s) (B(Q ))

Harnack’s inequality provides a constant C; such that for r sufficiently
small,

2.22 inf v, > Cw(4,(0,s)).
(222) Jnt o> Co(4,(Q,9))

On the other hand, by Theorem 1.1 and the maximum principle, for all
(x, t) € D} we have

(2.23) o(x, 1) < Cu(4,(0,5))wf*"(a,(Q, s))

where, as before, a,(Q, s) = dD; N dP,(Q, s). From (2.23) we obtain
(2.24) 1=0(Xp, T) < Cu(4,(Q, 5)) 0 P (a,(Q,5)),
which gives

(2225 o(4,(0,5)) = = !

= G o™ (a,(Q,5))

To complete the proof of (2.20) we need the doubling condition for the
L-caloric measures w,. Suitably modifying the geometrical details of the proofs
of Theorems 1.4 and 2.4 we get the existence of a constant C;, depending on
A, n, m, ry, 8, diam D and T, but not on r, such that for r sufficiently small,

(2.26) 0D (a,(Q, 5)) < G D(B(Q, 5))-

Putting together (2.21), (2.22), (2.23), (2.25) and (2.26), for all (x, t) € D}, we
get

(2.27) v(x, 1) 2 Cwozi:)(('lg[;((QQ’,sg))) .

Letting » — 0" in (2.27), we obtain (2.20).
By (2.20), the proof of uniqueness follows along the lines of the analogous
proof for the case of the heat operator; see [3]. Q.E.D.
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Remark. In the proof of Theorem 2.7 we used the function

K(x,t;0,5) = lim K,(x,1)
n— o0

where K, is defined, as in (2.18), as a kernel function at (Q, s) with normaliza-
tion at (X, T'). We now define

. . w(x,t)(A (Q’ s))
K(x,t;Q,s) = Sim, w(Xo,T)(Asa(Q, 5))’

It is easy to check that K is a kernel function at (Q, s) normalized at (X, T').
By Theorem 2.7, K = Kin D +; therefore from now on we will use K instead
of K. Also, to avoid cumbersome details, when dealing with the cylinder D,
we will always assume K to be normalized at the point (X, T;) = (X, T + 1).
In this way we avoid the limitation 0 < s < T — 82 in Theorem 2.7.

COROLLARY 2.8.  For fixed (x,t) € Dy, the function (Q, s) = K(x,t; Q, s)
is continuous on d,Dr.

Proof. Let (Q,,s,) € d,Dr with (Q,, s,) = (Q, s) as n > oo, and set
v,(x,t) =K(x,t0,,s,)-

The sequence { v, } is equicontinuous and equibounded in each compact subset
of D; therefore it has a subsequence converging uniformly to a function v on
compact subdomains of D . Since v is a kernel function at (Q, s) normalized
at (X,, T;) we deduce v(x, t) = K(x, t; 0, 5). Q.E.D.

LemMA 2.9.  Let (Qg, So) € d,Dr. For r sufficiently small we have

(2.28) ( t)m(% )sup{K(x,t;Q,s)|(Q,s)e«?pDT\A,(QO,so)}=0.
X, - 0930
(x,t)EDy

Proof. We confine ourselves to the case where the point (Q,, s,) belongs to
the lateral boundary S;, leaving to the reader the easier consideration of the
case (Q,,0) € D X {0}. Let T be a cone in R* with vertex at Q, € dD and
exterior to D, and set I'; =T X (0, T'). Define

2, = {(x, Ol Ix = Qol <r/2,]t = 55| <r?/4}\Ty,

and let h, be the L-caloric measure for 2, of the set Dy N d,2,. By Theorem
0.3, the maximum principle and a Harnack inequality, we have

(229) sup{K(x, Y Q’ S)I(Q’ S) € apl)T\Ar(QO’ SO)} = Chr(x’ t)'
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for (x,t) € £, N D;. Now, (2.28) follows from the Holder continuity of 4,
and the fact that 4,(Q,, s,) = 0. Q.E.D.

Our next result is a theorem of representation for nonnegative solutions of
Lu =0 in Dj, where the basic domain D is assumed to be starlike with
respect to a point X, € D.

THEOREM 2.10. Let D be a Lipschitz cylinder and suppose that D is starlike
with respect to X,. If u is a nonnegative solution of Lu = 0 in D, there exists a
Borel measure v on 3,Dy (depending on u) such that for each (x,t) € Dy,

(2.30) u(x,t) = fa DK(x, t;0,5)dv(Q,s)

4

where K is the kernel function for L and D ., normalized at (X,, T)).

Proof. Set
u,(x,t) =u(x,,t,)
where
x,=X,+ (1 -r)x-X,)
and

t,=Qr—r)T + (1 —r)t

for 0 < r < 1. Then u, is in C(D;) and is a solution of L'u, = 0, where
n
L= Z Dxi(aij(xr)ij) - Dt'
i, j=1

Therefore if w, is the L'-caloric measure for D, and K, is the kernel function
for L™ and D, normalized at (X,, T;), we have

(231)  u,(x,1) =f K, (x,t;Q,5)u(Q,,s,) duf*>™(Q, s).
3,Dr
Notice that, since

(2.32) [ u(Q,5) de®eT(Q,5) = u( Xy, Ty),
d3,D,

4

the family of measures dv, = u,dw{*>™, 0 <r <1, has finite total mass
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equal to u(X,,T;). Therefore there exists a sequence r, > 1 such that
u, dw*> ™) converges weakly to a measure dv. Now consider K, = K, . For
fixed (Q, s) € d,Dr, there is a subsequence, which we still call K, convérging
uniformly on compact subdomains of D, to a function which is easily seen to
be the kernel function K for L and D, at (Q,s). Therefore for each

(Q,s) € 3,Dy and (x, t) € Dy we have
Ki(x,8,0,5) > K(x,1,0,5).
We now claim that if & € C D, then
(2.33) sup |K;(x,4,Q,5) —K(x,4,Q,5) >0 as j— oo.
(x,0)€Q
(Q,5)€8,Dr
Suppose (2.33) holds; then for (x, t) € D, fixed we have
K(x,t;,0,5) > K(x,2,0,5)as j - oo,

uniformly in (Q, s) € 3,,DT, and hence

u(x,t) = limu, (x,1) = jl;lfl:oj,; , K(x,t;0,5) dv,j(Q, s)

joowo

[ K(x,50,5) dv(Q,5),
81’

Dy

which would complete the proof. We are therefore left with proving (2.33).
Assume it is false; then we can find @ C C D, ¢, > 0 and two sequences
(Xmstm) € @, (Qps Sw) € 9,Dr, such that

(xm’ tm) - (x’ t) € ﬁ’(Qm’sm) - (Q’s) € apDT asm — o,
and
(2-34) lKj,,,(xm’ Lms Qm’ Sm) - K(xm’ Loy Qs Sm)| > g

for all m € N. On the other hand we have

D) K; (X Ly Qs Sm) — K (%, 80,5 5,,) > 0 as m — oo by the equi-
Holder continuity on © of the family of solutions { K jm(" 30 S b

(i) K, (x,80,,5,) — K(x,4,Q,5) >0 as m - oo since the sequence
of solutions {K; (-, *; Q,,, 5,)} is equibounded and equicontinuous on com-
pact subdomains of D, hence converges to the kernel function at (Q, s) for L
and D_;

(iii) K(x,s 605 Qs Sm) — K(x,15 0, 5)
= {K(Xps s Q> 50) — K(x,850,,5,)}
- {K(X, L Q: S) - K(X, L Qm’ sm)}
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and each addend in the last sum goes to zero as m — oo because of the
equi-Holder continuity of the family of solutions { K(:,-; O, s,,)} and the
continuity of K(x, #; -, ) on d,Dr.

(i), (ii), and (iii) contradict (2.34), hence (2.33) is true. Q.E.D.
The next result is an estimate of the kernel function. Its consequence,
Theorem 2.13, constitutes a basic tool when one searches a bound for the

non-tangential maximal function in terms of the Hardy-Littlewood maximal
function with respect to L-caloric measure.

THEOREM 2.11. Let (Q, s) € d,Dy. Then there exists a constant
C=C(\,n,m,ry,diam D, T)

such that for r < r(A, n, m, ry,diam D, T),

— C
(2.35) sup K(A4,,(0Q,5); y,7) < .
(, 1A, 5) (4 ) wXo (A (Q,s))

Proof. For r small, (y,7) € A,(Q, s) and & > 0 define

u(x, 1) = 0®9(8,(Q,5)), v(x,8) = *(4,(y,7)).

By Theorem 2.5, for & sufficiently small we have

(236) W0 ™(4,(0, )0 @N(8,(3,7) < Cao (8,3, 7)).

Therefore
. wA_Zr(st)(Ae(y’ 1-)) —_
(2.37) Jim (o)) ~ K (Al@09)i )
C
< .
S T(8,(0,5))
Then (2.35) follows, since (y, 7) € A,(Q, s) is arbitrary. Q.E.D.

Now, for (Q, s) € d,Dr and r small we set A, (Q,s) =A4,,(Q,s), jJEN

U {0}, and Ry(Q, s) = Ay(Q, 5), R (Q,s) =A(Q,5)\4;_1(Q, 5). By The-
orem 2.11, we have the following result.

THEOREM 2.12. Let (Q,, 5o) € d,Dy and let r, depending on T — s, be
sufficiently small. There exists a sequence {C;} of positive numbers, independent
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of r and (Qy, o), such that £,C; < + oo and

— C,
(2.38) sup K(4,,(Q0,5); Q,5) < 2 )
(Q,5)€R;(Qos S0) ( ? o w(Xo’Tl)(Aj(QO’SO))

_Proof. Fix (Q,s) € R/(Qo,s,) and for each je€ NU {0} set A_J =
A,i+1,(Qy, 8p)- For j=0,1,2,...,8, say, a Harnack inequality and Theorem
2.11 give

_ C
(2.39) sup  K(45,(Qg,50);Q,5) < - :
(Q,5)€R;(Qo, %) (42059 ‘*’(X"’T‘)(Aj(Qo’so))

Now, let j > 8. Using Theorem 2.11 again we obtain

- C
(2.40) sup K(4,,,;0,5) < .
(Q,5)ER;(Qo, 50) ( ik w(XO’Tl)(AJ'(QOaso))

Now observe that for (Q,s) € R;(Qg, 5¢), K(-,-; Q,s) is a nonnegative
solution which vanishes on d,D7\ A,;-5,(Q, s); then by Theorem 1.1 we have

(2.41) K(x,t;0,5) < CK(A4-4,(0Q,5))
for each (x,1) € D\ ¥,,-4.(Q, 5).

Now for (@, 5) € R;(Qy, 5,) let (Q,, 5,) = Ay-4,(Q, 5), and
(Qo,’ so,) = fa—j+1 = A—zf‘“r(QOa 50)-
We have |Q, — Q,| ~ 2/, while
So, = 8, = 22UTDp2 — 2207 Dp2 — 29,2

= 22jr2(22 _ 2—2 _ 2—8)

> 22+1,2,
Then by the Harnack Principle we get
(242) K(Ay-+,(Q,5); Q,s) < CK(4;,15 0, 5).
For each (x, t) € D\ ¥,,-4,(Q, s), (2.41), (2.42) imply

(2.43) K(x,t;Q,5) < CK(4;,1;0Q,s).
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Taking (x, t) = Ay = A,,(Q,, 5,) in (2.43) and using (2.40) we obtain
C
Aj(Qo, So)) ‘

To get (2.38) from (2.44) we argue as follows. Let I' be a fixed closed cone
in R” exterior to D, having vertex at Q, and axis along the x,-direction in the
local coordinates around Q. Set I';, = I' X (0, T') and let

(2.44) sup  K(A4,,(Q0:50); Q. 5) < — 55
(0. $)€R;(Qo, 50) w1 (

2= (0 0 x = Qol <277, 11 = 50| < 47PN\ Ty

If h, is the L-caloric measure of the set Dy N d,%; with respect to 2, the
maximum principle gives

- Ch '(A_zr(QOa So))
(2.45) sup K(A4,,(Q0,50); Q,5) < —~ .
(2, 5)€R;(Qy 50) ? o w(Xo’Tl)(Aj(QO’ SO))

for (x,t) € Dy N Z;. To complete the proof we need to show that

(2.46) f h;(A4,,(Qo, 50) < +00.

Jj=8

A rescaling argument and the Holder continuity of &; in Dy N Z; give (2.46).
Q.E.D.

At this point we have all the tools we need to study non-tangential limits.
Since the theory is by now standard we will not give the details of the proofs,
but we will limit ourselves to stating the theorems and giving an outline of
their proofs (see also [3] for the case of the heat equation).

For (Q, s) € d,D we introduce the definition of parabolic non-tangential
cone with vertex at (@, s). If (Q, s) € S; set

I'(Q,s) = {(x,)IC; > x,— Q,> Glx' — Q'| + G|t — 5|2}

The constants C;, C, and C; are chosen in dependence of the Lipschitz
constant m. For u defined in D, the non-tangential maximal function u*
defined on 9,Dy is

w(Q, s) = sup{|u(x, 1) |(x, 1) € T(Q,5)}.

Finally we define the Hardy-Littlewood maximal function of a measure » on
d,Dy with respect to the L-caloric measure w*o-") as

v(4,(0, 5))
w0 1(4,(0,5))

M, (»)(Q,s) = sup
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THEOREM 2.13.  If » is a finite Borel measure on 3,Dy, with D starlike with
respect to X, and u(x,t) = fa,,DTK(x, t; Q,s)dv(Q, s), then

(2.47) u*(Q,s) < cM_(»)(Q, s)

f()(r;{ec;c)h (Q, s) € BPDT. C depends only on \, m, ry,diam D, T, C;, C,, C; and
w11,

Proof. By a Harnack inequality, if C;, C,, C; are fixed suitably, we get

(2.48) u*(Q,5) < C sup u(A4,,(Q,5)),

O<r<a

where a depends on C;, C,, C;. Theorems 2.10, 2.12 give

u(d(Q9) = [ K(4(0.5); 0.5) d7(D.5)

P
N

K(4,,(Q,5); 0,5) dv(Q, 5)

j=0"R;(Q,5)
N V(Aj(Q’ S))
= Jgocj w(X"’T)(Aj(Q’ s))
< CM,(»)(Q, s).

Notice that N depends on |D|, T and r, and that we have used the same
notation introduced for Theorem 2.12. Q.E.D.

THEOREM 2.14. Let u be a nonnegative solution of Lu = 0 in D ; then u has
non-tangential limit along the parabolic cone T(Q,s) for almost every
(doXeTYQ, 5) € 3,Dy.

Proof. Since D is locally Lipschitz we may assume D starlike with respect

to X,. In this case we write dv = fdwXoT) + dy_where dy, L dwXoT) and
f € LY3,Dy, do¥> ™). 1f F = supp »,, Theorem 2.10 gives

u(x, 1) = fa (@)K (x,15.0,5) da X (0, 5)

+ [K(x,80,5) dn,(Q,5)
F
=u,(x,t) +u,x,1).

Notice that w*oT)(F) = 0. A standard strategy based on Theorem 2.13
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implies u,(x, t) = f(Q, s) for ae. (do*>™)Q,s)€ d,D; and (x,1) €
T'(Q, s), while for (Q, s) € F, Lemma 2.9 implies u (x,¢) = 0 as (x,?) =
(Q, s) along T'(Q, s). Q.E.D.

THEOREM 2.15. If u is a bounded solution of Lu = O in D, then

(2.49) u(x,t) = fa i K(x, 1 0, 5)f(0Q,s) do®oT(Q, s)

4

with f &€ L*(8,Dy, dw*> ™),

Proof. We may assume 0 < u < M in D;. There exists a Borel measure »
ond, Dy such that

u(e,t)= [ K(x,1,0,5)dr(Q,s).

4

Write dv = dv, + fdw*oT), where
dv, L do®T) and fe Ll(apDT, dw(XO’Tl)),

and let

u, = Kfdo®o Ty = Kdy,.
3,Dr 9, Dr

We have 0 < u, < M,0 < u, < M. Theorem 2.15 implies u,(x, t) — f(Q, s)
non-tangentially for a.e. (do*>™)(Q, 5) € 3,Dy. Then

feL(3,Dy, do®o ™).
We want to show dv, = 0. If not, there exists (Q,, s,) € d,Dr such that

) v,(A,(Qo, 50))
(2.50) o (A (o, 52))

On the other hand we have

= +o0.

@51) M2 (A0(Q050) > [ K(Ae(Qus50); €, 5) (@, 5):

r(QOvSO

For (Q, 5s) € A,(Q,, so), Corollary 1.2 gives

C
O (8,(0,5))

K(4,(0,5);Q,5) 2
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It is clear that

X T (A,(Q,5)) < @ (A,,(Qo, 55)) < Co™T(A,(Qy, 5));
therefore, using Harnack inequality,

C
wXo (A (Qy, 59))

for each (Q, s) € A,(Q,, s,)- This leads to a contradiction since by (2.51),

K(A_Zr(QOa 50)5 @, s) 2

1 Vs(Ar(Q > 8 ))
M 2 us(AZr(QO, sO)) > Cw(Xo’Tl)(Ar(()QOO, so)) .

Q.E.D.
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