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ABSTRACT. A general method is developed to obtain conditions on initial data
and forcing terms for the global existence of unique regular solutions to incom-
pressible 3d Navier-Stokes equations. The basic idea generalizes a probabilistic
approach introduced by LeJan and Sznitman (1997) to obtain weak solutions
whose Fourier transform may be represented by an expected value of a stochas-
tic cascade. A functional analytic framework is also developed which partially
connects stochastic iterations and certain Picard iterates. Some local existence
and uniqueness results are also obtained by contractive mapping conditions on
the Picard iteration.

1. INTRODUCTION AND PRELIMINARIES

We develop two related approaches to obtain global and local existence, unique-
ness and regularity, including spatial analyticity, of solutions to 3-dimensional in-
compressible Navier-Stokes (NS) equations governing fluid velocities

Ju
(1) a—i—u'Vu:VAu—Vp—kg, V-u=0.
One approach is probabilistic and involves the construction of a multiplicative cas-
cade solution to a related stochastic recursion in wave number Fourier space. The
other approach is based on Picard iterations. Each of these approaches involves the

notion of a Fourier multiplier which we formalize as follows.

Definition 1.1. Let i : W, € R™\{0} — (0,00) be a Lebesgue measurable func-
tion such that the closure of W}, is a semigroup and h = 0 on W with

(2) 0 < hxh(€) < oo, & e W,
The reciprocal function 1/h is referred to as a Fourier multiplier.

The probabilistic approach is based upon an interpretation of the integral equa-
tion governing Fourier transformed velocities scaled by a multiplier 1/h. This is
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achieved in terms of expectation values of multiplicative cascade solutions to sto-
chastic recursions generated by certain multi-type branching random walks in
Fourier space. The transitions in wave-number are of the form £ — (£1,&2),&1+& =
&, with a transition probability kernel h(&1)h(£2)/h * h(€). This generalizes branch-
ing random walks in the sense of LeJan and Sznitman [17] for n = 3 dimensions
where h(€) = [£]72, & € W), = R3\{0}. The essential requirement for this approach
is that the above indicated expected values exist. Existence of these expected values
is obtained in the present paper by constructions of a particular class of the Fourier
multipliers, referred to as majorizing kernels, defined below.

The second approach is a purely analytic approach in which the Fourier multiplier
1/h is used to identify a Banach space norm for which iterations of the expected
values may, under slightly more restrictive conditions, be interpreted as Picard
iterates of successive approximations on a suitably identified function space defined
via particular control of the Fourier transform by a majorizing Fourier multiplier,
e.g. u € & such that |4(&,t)] < h(€). In particular, the Picard iteration may be
expressed in terms of a contraction operator on such a space. It may be noted that
a different function space for Picard iteration was identified by Kato [15] in efforts
to obtain existence and uniqueness for Navier-Stokes equations.

As noted above, the probabilistic approach gives a representation of the Fourier
transform 4(&,t) of the solution of the evolution equation in the LeJan-Sznitman
form of an expected value

(3) ﬁ(f,t) = h(f)E&:&X (Q,t)

Here ) is a random multiplicative functional of scalar values m(-) and Fourier trans-
formed initial data and/or forcing (vector) values over the vertices of a multi-type
branching random walk tree 74 (¢) initiated in time ¢ from a single progenitor of type
&9 = &. In general the scalar and vector value factors are evaluated at the wave-
number (type) of the respective vertices appearing in the tree 79(t), with the initial
and forcing terms appearing at the end-nodes. The holding times between branch-
ings are determined from the principal part of the equation, while the branching
probabilities depend on the lower order and forcing terms of the equation.

The framework developed here is also more generally applicable to diverse classes
of evolution equations, including certain linear parabolic and fractional diffusion
equations, semilinear reaction-diffusions, and some quasilinear equations such as in-
compressible Navier-Stokes equations in dimension n > 2, as well as one-dimensional
Burgers’ equations. The following extremely simple example is selected to illustrate
some of the most basic graph theoretic and probabilistic ideas involved in this ap-
proach. It is so simple, however, that the notion of a Fourier multiplier is not
required. Consider

(4) ur = alAu—+b-Vu, u(z,0)=up(z),

in n > 1 dimensions, where a > 0, and b € R™ are constants. To quickly get the
flavor of the method, define the spatial Fourier transform of an integrable function

f, or its distributional extension, by f(f) = (2m)" f;{ e~ @& f(x)dx, € € R™ Then,
from (@) one has

ib-€ [*

alel? a|§|26_“‘5‘23a(§,t — s)ds.
0

(5) (e, 1) = o(E)e I +
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Now consider the random linear tree 79(t) rooted at a vertex 6 of type £y = £ which,
after an exponential length of time, is replaced by a single vertex (1) of the same
type &y = &. Proceeding in this manner one may calculate that the solution
exp(—alé|? +ib - &)io(€) is the expectation of the random product ¥ (#,t) initial-
ized by & = £ and consisting of factors m(£) = ib- &/alé|? at each vertex until
termination, where one attaches the end factor g(€), i.e. X (6,t) = m(£)N®a(€),
and

(6) a(€,t) = E§9:EX (0,t) = Efezfm(f)N(t)ﬁO(g)v

where N(t) is the Poisson process with parameter \(£) := al¢|? which counts the
number of times the exponential clocks ring before time t. In particular the Pois-
son process occupies a natural dual role to that played by the standard Brownian
motion in the real space expectation formula. Similarly one may obtain a dual
Feynman-Kac formula under the complex measure condition on coefficients given
by Ito [14]; see Chen, Dobson, Guenther, Orum, Ossiander, Thomann, Waymire
[7). In particular this approach makes Ito’s complex measure condition completely
natural from a probabilistic point of view. One may also obtain a dual version
of McKean’s [I8] branching Brownian motion formula for KPP, as well as other
interesting equations which will be treated in a forthcoming monograph by the au-
thors (in preparation). These also include, for example, the generalized fractional
Burgers’ equation of the type considered by Woyczynski, Biler, and Funaki [22],
and the so-called “cheap Navier-Stokes equation” discussed by Montgomery-Smith
[19] from the point of view of real-space iterative methods.

The primary focus of this paper is the 3d incompressible Navier-Stokes equation
which may be expressed in the Fourier domain as follows:

(6,t) = o) + [ e el (om)
(FNS) 0

/R3 ’ll(’l],t - 5) ®5 ’ljt(g - nat - S)dn +g(€7t - 5)}d85
where, for complex vectors w, z,

(7) w®e 2z = —i(eg - 2)Terw, e = and merw = w — (eg - w)eg

£
€l
is the projection of w onto the plane orthogonal to &, and v > 0 is the viscos-
ity parameter. For £ # 0, LeJan and Sznitman [I7] rescale the equation (FNS)
to normalize the integrating factor e~VIE%s to the exponential probability density
v|¢ |26*”‘5‘2S. Then they observe that the resulting equation is precisely the form for
a branching random walk recursion for y(&,t) := v|¢|?a(€,t), for which the tran-
sition kernel |£ — n|~2|n|~2 is naturally constrained by integrability to dimensions
d > 3 for normalization to a probability.

Given a Fourier multiplier 1/h we consider the Fourier transformed equation
(FNS) rescaled by factors 1/h(§), for £ € W,. Namely, we consider the equation
(FNS)}, defined by

(FNS),
x@ﬂmewm®+/Wme&%m@/ x(m.t =)

0 Wiy X W,

1
®E X(nQat - S)H(Eﬂdnl X dﬂ2) + §¢(£7t - 8)}d8a 5 € Wh.
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Here
_ 2k _infg) _ 29(60)
O O e T e T e

and H (&, dm x dns) is for £ € W), the transition probability kernel, with support
contained in the set {(n1,72) € Wi X Wy, : 1 + n2 = £}, defined by
h(& —=n)h
(9) / flmsm)H(E dm x dn2) = | f(§— nm)wd
W}LXW;L h * h(f)

Wh
for bounded, Borel measurable f : W;, x W), — R. Finally we include the following
additional ezterior condition in defining (FNS)y, :

(10) (&) =0, EeWs t>0.

Remark 1.1. One may easily check, using the semigroup requirement on Wj, that
the exterior condition makes the equations (FNS) and (FNS);, equivalent if and only
if 4p(§) =0 and ¢(&,t) =0 for a.e. £ € W, ¢t > 0. In many examples of interest to
the present paper one has Wy, = R™\{0}. It should also be noted that the re-scaled
functions x(§,t), ¢(&,t) provide a convenient notational device for presenting the
essential calculations. However, in the end the conditions and results are stated in
terms of the respective functions 4(&, t) = h(§)x (€, 1), and §(&,t) = %|§|2h(§)g0(§, t).

A first order approach to obtain finite expected values of the branching random
walk cascade will be seen to result from the observation that the product ®; satisfies
lw®e 2] < |w||z], w, z € C™, and the coefficients m(£) may be controlled by selecting
Fourier multipliers such that m(§) < 1. We refer to such a Fourier multiplier s as

3
a majorizing kernel (with exponent one and constant B = %) The following
slightly more general definition is suitable for extensions to generalized Navier-
Stokes equations with fractional Laplacian and, as will be seen more fully in Section
4, for considerations of local solutions.

Definition 1.2. A positive locally integrable function h on W;, C R™\{0} whose
closure Wy, is a semigroup and such that (i) h is continuous on Wy, (ii) h* h > 0
a.e. on Wy, and (iii) h * h(¢) < B|€|Ph(€), for € € W), and some real exponent 6
and some B > 0, will be referred to as an FNS-admissible majorizing kernel with
constant B and exponent 6. Majorizing kernels with a unit constant will be called
standard kernels. We define h = 0 on W}’ and refer to W}, as the support of h.

Since the focus of this paper is exclusively the Navier-Stokes equations, we will
drop the prefix FNS-admissible in reference to majorizing kernels. Note that if h
is a majorizing kernel with constant B, then % is a standard majorizing kernel.
Alternatively, if & is a standard majorizing kernel, then h = Bh has constant B. If
h is a majorizing kernel, then h/B, where B = sup{h*h(&)/|¢|°h(&) : € € W3, }, will
be referred to as the standardized choice of h. Those majorizing kernels h(£) which
are defined and positive for all £ # 0 are said to be fully supported. Some sense of
the class of majorizing kernels may be derived by noting from Holder’s inequality
that the set of fully supported majorizing kernels with a given exponent is a log-
convex set. Also if h(€) is a majorizing kernel, then so is ce®Sh(¢) for arbitrary
fixed vector a and positive scalar ¢; note Theorems 2.1-2.4 in the next section in
this general regard. Finally let us note that an exceptional role of £ = 0 is linked to
the use of the wave number £ in defining the exponential waiting time distribution

with mean 1/v|¢|%.
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Formulated in these terms, the results of LeJan and Sznitman [I7] may be inter-
preted in terms of two exponent one, standardized majorizing kernels, 73 /|¢|? and
ae‘“m/ 27|€]. These kernels are respectively non-integrable and integrable, with
equality in (iii) of Definition 1.2. One may check that the only fully supported
homogeneous majorizing kernels in n > 3 dimensions are those of degree n — 1.
Development of majorizing kernels is somewhat generally treated in Section 2. As
will be demonstrated in subsequent Sections 3 and 4, apart from their role in ex-
istence, uniqueness and expected value representations, the majorizing kernels also
play a role in constraining such structure of the solutions as regularity, support
size, complexification, etc.

Now let us define a Banach space Fj ~,7 with a norm that depends on a Fourier
multiplier 1/h as the completion of the set

st ¢ _ [0(&,1)]

(11) {v S U(g,t) =0, e Wy, |’U||]-‘,W,T = 5Selg)h m
0<t<T
under the indicated norm, where vy € {0, 1} serves to conveniently index two differ-
ent norms we wish to consider. Here &’ is the space of tempered distributions on
R". Also, implicit to the definition of the Banach space F} - 7 is the requirement
that tempered distributions belonging to this space have Fourier transforms which
are functions. In the case h(€) = |£|72, Fnor is the Besov type space introduced
by Cannone and Planchon [4]. We will refer to such spaces Fj, 7 as majorizing
spaces in the case when h is a majorizing kernel. The spaces F}, 1 v generalize those
introduced by Lemarié-Rieusset [I6] to obtain conditions for spatial analyticity of
solutions found by LeJan and Sznitman [17].

Note that if h is a majorizing kernel of exponent 6§ < 1 and u(z,t) € Fp 17N
C'([0,T],8") is such that 4(&,t) is a solution of the (FNS), u = 4 is a mild solu-
tion of the Navier-Stokes. Indeed, the definition of majorizing kernel and of the
function spaces Fj ~,7 imply that the product of distributions in F}, , 1 is itself a
distribution. To see this, note that if w and v are elements of F}  r for a stan-
dard majorizing kernel h of exponent 6, |i*6(&)| < Mh*h(£) < M|€|°h(), where
M = |ulg, . +|vlF, ., . Using the definition of a majorizing kernel, it follows that

wx0(€) is locally integrable. Thus, in particular one has Bm)(f, t) = 3(12, @) (&, 1)
as needed, where B(u,v) = fot e’A5P(u - Vv)ds for the Leray projection P on
divergence-free vector fields and

Bla,0)(€.1) = / e VIEPs ¢ (2m) / {a(€ —n,t — 5) @ D(n, t — 5) bnds;

see Galdi [12], Temam [21I]. Consequently, working in these function spaces, a direct
relation between solutions obtained using the stochastic representation of Section
3 and the solutions obtained using Picard iteration methods can be seen. This is
described in Section 4.

Remark 1.2. In order to restrict the solutions to correspond to (real) vector-valued
incompressible flows, one may simply replace the Banach space Fj, o7 by the closed
subset

(12)
thT = {’U € Fhyt: £ ’lA}(g,t) = 0,’0(—5,t> = ’ﬁ(ﬁ,t),f eWp,0<t< T}.




5008 RABI N. BHATTACHARYA ET AL.

The main results of the paper use majorizing kernels of different exponents to
establish existence, uniqueness and regularity properties of the solutions of the
(FNS). Moreover these solutions have an expected value representation in terms of a
suitably defined multiplicative stochastic functional ) (6, t) of a multitype branching
random walk in Fourier wavenumber space. In the statements of these results,
(—A)> denotes the fractional power of the Laplacian defined as the singular integral
operator with symbol |£[>*. For example, using a majorizing kernel h of exponent
1, and working on the space Fj, o7, existence of solutions can be obtained for small
enough initial data and forcing on a time interval that is solely constrained by the
length of time for which the forcing remains small. Specifically one has the following
theorem.

Theorem 1.1. Let h(§) be a standard majorizing kernel with exponent 0 = 1.
Fiz 0 < T < +4o0. Suppose that luo|z, . < (V21)30/2 and |(=A)"tglz, o <
(v27)31% /4. Then there is a unique solution u in the ball By(0, R) centered at 0 of
radius R = (\/ﬁ)3u/2 in the space Fp0,1. Moreover the Fourier transform of the

solution is given by 4(§,t) = h(§)Ee,=¢X (0,1),€ € W,

It should be remarked that regularity properties of the solutions can be inferred
from the particular majorizing kernel being used. For example, note that the ma-
jorizing kernel hq(&) = 73 /|¢|? gives existence and uniqueness, but no control over
regularity of the solution. However, solutions obtained using the majorizing kernels
hgl) = |£|5_26_°‘|5|B,0 < B < 1,a > 0, maintain the same C°°-regularity of the
initial data, as can be seen from the bound on the Fourier transform of the solution.
Moreover 3 < 1 permits smooth compactly supported initial data.

On the other hand, working in the function spaces Fj 1,7 it is possible to use
majorizing kernels to obtain spatial analyticity of the solution. However, it should
be remarked that the size constraints imposed on the initial data and forcing are
substantially more severe that those required in Theorem [Tl Specifically one has

Theorem 1.2. Let h(&) be a standard majorizing kernel with exponent 6 = 1. Fix
0<T < +oco. Assume that

/ 3
%pyefl/%/

|€VtAu0 (x)lj:h,l,T <
and that

||(—A)7lg(x, t)lj:h,l,T <

for some 0 < p < 1. Then there is a unique solution u in the ball B1(0, R) centered
at 0 of radius R = (p/2)(v/27)3ve2v in the space Fi 1.

(v 2”)3 pl/2671/21/
4

Under the conditions of Theorem[T2 the asserted solution satisfies the following

decay condition:
VisTa(g, 1)l
e a
(13) sup sup ———— < .
0<t<T gcR? h(§)

Thus Theorem [[.2] provides another approach generalizing that of Lemarié-Rieusset
[16] to obtain conditions for regularity in the stronger form of spatial analyticity.
More specifically, for example, if exp(—d|&|)h(€) € L! for some d € R, then one may
conclude that u(z + iy, t) is complex analytic for |y| < v/t —d. Thus the generalized
Lemarié-Rieusset estimate (I3) may be applied to obtain spatial analyticity for
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suitable majorizing kernels with exponent 1. In particular, Theorem 1.2 extends
the results of Lemarié-Rieusset since there are majorizing kernels that are larger
than ho(€) = 72/|€]? as (26) shows.

One may also obtain local existence and uniqueness from more relaxed conditions
on the majorizing kernels as illustrated by the following.

Theorem 1.3. Let h(€) be a standard majorizing kernel with exponent 0 < 1. Fix
0 < T < 400,y € {0,1}. Assume e’*Pug(z) € Fhn~1 and for some 1 < g < 2
(—A)*gg(x,t) € Fh~,1- Then there is a 0 < T, < T for which one has a unique
solution u € Fn ~ T,-

Remark 1.3. Fujita and Kato [11] obtain global smooth solutions for initial veloc-
ities in L? with sufficiently small norm. In particular these results require finite
energy conditions. Majorizing kernels can permit infinite energy and provide global
smooth solutions if the initial data is sufficiently small in the norm | - |;. Kato [15]
assumes initial velocity fields in L3, and proves existence of smooth global solu-
tions if the L? norm of the initial velocity is suitably small. While these results
allow infinite energy, they do not cover the cases obtained under majorization by
B0 <F< 1.

Remark 1.4. Another variation on the general approach presented here leads to
conditions for a local existence and uniqueness theory in all dimensions. Here one
can use a particular perturbation to obtain results as follows: For a given v > 0
there is a time T, depending on v, such that one has existence and uniqueness in
a ball of G, . which does not otherwise depend on v; see Orum [20].

The organization of this paper is as follows. In Section 2 we identify various
majorizing kernels, including kernels applicable to Navier-Stokes in n > 2 dimen-
sions. In Section 3 the stochastic recursion is defined and Theorem 1.1 is proved.
In Section 4 the Picard iteration is defined and proofs of Theorems 1.2 and 1.3 are
given. Conclusions and final remarks are presented in Section 5.

2. FNS-MAJORIZING KERNELS

The FNS-admissible majorizing kernels play an important role in the develop-
ment of our results. Recall that h : W), — (0,00) is a standardized majorizing
kernel with support Wy, C R"™ of exponent 6 > 0 if

hxh(€) < [€|°n(€) forall &€ W,
The family of standard majorizing kernels of exponent # on R" is denoted by
Hno = {h: Wy, — (0,00) : hxh(€) <|€|°h(€) forall &€ W), C R"}.

The first part of this section gives some building block structure of the sets H,, ¢ of
majorizing kernels. The second part provides constructions of useful sub-families
of Hy,9. The main emphasis is on examples in Hs3y for § = 0,1, although some
examples are given in a more general setting. The section will close with some
classes of examples of divergence-free vector fields which are majorized by specific
kernels.

We begin by showing that the H,, ¢’s are logarithmically convex for fixed dimen-
sion n.
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|
=

Theorem 2.1. Suppose that {q; : 1 < j < m} satisfies ¢; > 0, and > " q;
Then for hj € Hpp;, j =1,...,m,

m

h(f) = Hh;b(g) € Hn D7t 459,

j=1

with support W), = ﬂ;nzl Wh

Corollary 2.1. Suppose that {q; : 1 < j < m} satisfies ¢; > 0, and >_|"q; = 1.
Then for hj € Hppg, j =1,....,m

m

hE) =[] r¥ () €Hno

j=1
with support Wy, = ﬂgnzl %43

Proof. Take q1,q2 > 0 with ¢1 + ¢ = 1. Take hy € H,, 9, and hy € H, 9, and let
h(€) = h¥ (&)hE (€). Using Holder’s inequality,

Phle) = [ Gl = )™ (haloha(e — )™ d
n
< (ha # hy) (&) (he * he)®(€)
< |§|q101+q202ht{1 (g)hgz (5) _ |£|q191+q292h(£).
The complete result follows by induction. O

In addition, relationships between the H,, ¢’s as both n and 6 vary are governed
by a similar logarithmic convexity.

Theorem 2.2. Fizn > 1. Suppose that k1, ..., ky, is a partition of n and for each
Jj=1,...,m, hj isin Hy; ;. Then

h(€) = th(gjx €= (&,....&m) for & e RM,

m*

5 1 Hmz:;n:l 0; with Wy, = W, X ... x Wy,

Proof. For h as defined, taking n = (11, ..., ) with n; € R¥,
m

pon©) = [ TIn —m)dn
cRn" =1

= j[[l/meR’“a hj(n;)h; (&5 — nj) dn;
[T1&1%R;(¢)

j=1
= JJ&1%n)
j=1

|€]%=7=1 %5 h(€).

IN

IN
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Theorem 2.3. If A is an n x n invertible matriz and h € Hy g, then defining
[A]] = sup{|Ax]| : [x| = 1},

ha(€) = |detA| - ||Al["°h(AE) € Hano
with support Wy, = {A71¢: € € Wy},
Proof. Take A and h as given and define hs as above. Then W), = {{ : 0 <
h(A€) < 0o} = {A71¢: 0 < h(§) < 0o} and

haxha©) = ldetAPIAI [ h(Anh(A(E — )iy

deta|- [ A1 [ h(ah(Ag - mydn
.

(detA] - || A]|~2°| Ag|h(A¢)

(detA] - || AJ|~°|¢[*h(A€)

€1%hA(8).

IAIA

O

The H,¢’s are also closed under logarithmic translation both linearly and in
norm.

Theorem 2.4. If h € Hy 9 and ¢ : R™ — [0, 00) satisfies (£) < (n) + (€ —n)
for alln, & € Wy, then
hy(€) = e VOn(E) € Hap-

Proof. hy # hy(€) < e @O hxh(€) < [€]7hy(€). .

Corollary 2.2. If h € Hy, g9, then
(1) e¥Sh(€) € Hnp for any fized a € R™,

and, for any pseudo-metric p on a subset of R® containing W,
(ii) e~ @D R(E) € Hp g for any a > 0 and & fized.

Note. The example e‘“'ﬂﬁh(f) € Hp,p for any @ > 0 and 0 < 8 < 1 is a noteworthy
special case of part (ii) of Corollary 2.2

The question of existence of majorizing kernels is non-trivial. For example, it
can be shown that any piecewise continuous h € H; ; must have W = (0, 00) or
W, = (—00,0). This illustrates the tradeoff between n and 8; if exponent 6 > 0,
the existence of majorizing kernels with support R™\{0} is problematic for smaller
values of n. There are however fully supported majorizing kernels of exponent 8 = 0
for all n > 1.

Example 2.1. Let

1
hl(f) = m for § € R.
Then 1
hy * hi(§) = A+ &) < hi(§)

for all £ € R, so hy € Hy with Wj,, = R. Using Theorem 2.2, it is easy to see
that for n > 1,

hn(€) = 2m) " A+ &) 7" € Huo

Jj=1
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with W;, = R". The following rotationally invariant extension of h; is often more
attractive:
he o T
' P+ig s

Then again
By # b (&) < hn(€)  forall €€ R™n>1.

(See Folland [9], page 247, for an indication of the necessary computation.)

Propositions 2.1] and below provide some examples of majorizing kernels in

Hs.i.

Proposition 2.1. Suitably normalized, each of the following kernels hga) are in
Hs,1 with support W = R3\{0}:

B (E) = |72 £ £0, 0< <1, a>0.
Using Theorem 2.1 the following is immediate.

Corollary 2.3. Suitably normalized, for each 6 € (0,1), 0< <1, and a > 0,
|¢|6(8—2)g—atlel”

hi)(E) = E#0,
N R e
and
B
~(@)per |£|9(672)e*a9\5\
h&,ﬁ(f) - (1+|£|2)2(1,9) ) #Oa

are both in Hs,g with support W = R3\{0}.

The following lemma is sometimes useful for computing the convolution of two
radially symmetric (rotationally invariant) functions, especially in dimension 3, due
to the simplification of the integrand. It will be used in the proof of Proposition
21 below. Let o, = 2r("*1/2/1(2EL) be the n-dimensional surface volume of a
unit sphere S™, and let

k(@ y, €)= V(@ +y + )~z +y + €)@z —y + €D (= +y — [€])
be 4 times the area of a triangle with side lengths z, y, and [].

Lemma 2.1. Suppose n > 2, and that hi,hs : R®™ — C are each rotationally
invariant, i.e. hi(§) = g1(|¢]) and ha(§) = g2([§]). Then the convolution hixhs(§),
if it exists, may be computed for || # 0 as

(1) heha(©) = s [ [ 0@ ey ey €)' dedy

where Tie) = {(z,y) e R? 1y > —z + [¢], 2 — || <y <z + €]}

Proof. The integrand in hq *ho(§ f hi(n)ha(§ — n)dn is invariant under rota-
tions around the axis defined by § (or reﬂectlon if n = 2). Such rotations leave
invariant the unit sphere S™"~2 centered at the origin in the hyperplane orthogo-
nal to {. The following coordinates are therefore natural: « = ||, y = |£ — 1),
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w € S" 2. We transform to this coordinate system by first passing to ordinary
spherical coordinates:

m = rcosb, 0<6; <m,

72 = rsinfy cosfs, 0<6, <m,

73 = rsinf#; sin 6y cosbs, 0<6;<m,
(15)

Nn—1 = 1rsinfy -+ sin@,_osinb,_1, 0<60,_o<m,

M = rsinf; --- sinf,_ocosf,_1, 0<6, 1 < 2.
Here r = |n|, and 6 is the angle between 1 and &. The n-dimensional volume
element is

dmdny ---dn, = 1" 'drsin® 26 sin" 305 ---sinb,_odb; - - dbp_1

r*Ldrsin® 2 01 d0; dw

where dw is the surface element for the sphere S™2. Using spherical coordinates
and performing the integration over S"~?2 gives, with § = 6,

hixha(§) = Un—Q/ / 91(7)g2 (v/r2 + [€]2 — 2r[€| cos 0 )r™ ! sin" 2 Odrd.
o Jo

Let z = 7 = |n| and y = /r2 + |2 — 2r|¢[cos@ = |¢ — n|. The new region of
integration becomes the set T)¢| of all possible ordered pairs of triangle side lengths
when the third side of the triangle has length |¢|. The Jacobian is

‘ a(r,0) ‘ _ ‘8(:c,y) o ‘ oxfor 0 |V y
Az, y) a(r,0) * dy/00 x|€|sinf’
hence,
(16) hixho(§) = % // 91(2) g2 (y)xy [z sin 9]"_3 dzdy.
Tig)
Expressed in terms of x and y, xsin@ = 2| k(x, y, |€]), giving (4. O

Proof of Proposition 2.1. The cases § = 0 and 8 = 1 are treated by LeJan and
Sznitman [17). They are included for completeness here. The case 8 = 0 is treated

first. Clearly h(()a) * hé‘”(g) is finite for all |¢| # 0. From Lemma 2.1,

@) . (a e 1
h(())*h(())(f) = 2me 20| 1//x—ydmdy

T

1
= 27re*2a|§|71//—dxdy
Ty
T

- 1 ()
ore=® [ | —daxdy|¢| h .
Te //xy xdy €] hy " (€)

T

For a > 0 and 8 € (0, 1] fixed we have h(ﬁa)(ﬁ) = g(|¢]) where g(r) = rB=2¢=ar’?
Note that for r,z > 0, (z+7)?"1 -2~ <0andfor 0 <z < r, 2’ + (r—z)? > rP.
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For |{| = r then

heh(€) = 2w / / zg(z)yg(y) d dy
T,

—1 e e] r+x
= 2mr xﬁfle*‘”ﬁ/ aﬂyﬁfle*ayﬁ dy dx
aB Ja=o y=Ir—a|
—1 00
—_ 2mr lﬂ—le—(yxﬁ (e—(y\r—ﬂﬁ _ e—oz(v"—i—;c)ﬁ) dx
aﬂ x=0
< 2mr~1 (/T xﬁflefazﬁfa(rfw)ﬁ o
« =0
- Bs—1 B B e 61 B 8
+ (QC-F?“) - efa(erT) —az” g, pB-1le—azx —a(z+r) dl’)
z=0 x=0
—1 s
< 27TLe_o”ﬁ/ D
aﬂ =0
_ 271'7’571 —ar?
= a52

O

One may also show that certain Bessel kernels and similar transforms provide
further interesting examples of majorizing kernels in H, ; for n > 3, as in the
following proposition. These kernels are closely related to the Bessel kernels of
Aronszajn and Smith [2]. They can also be combined with the kernels of Example
2.1 to construct kernels in H,, ¢ for 0 < 6 < 1.

Proposition 2.2. For n > 3 and (8,7) with 0 < <1l and 1 < v <1+ 5,
suitably normalized, each of the following radially symmetric functions is in Hy 1
with support R™\{0}:

hn,ﬁ,'y(g) = / t%fleftﬁfmp/t dt, € € R™.
t>0

Remark 2.1. One may apply the Laplace method for estimating integrals to show
that the Bessel type kernels h = h,, g are also regularizing kernels in the sense
that the distributions in the corresponding function space F, o 1 are C*°-functions.

The following lemma provides a comparison between the kernels of Propositions

21 and 22

Lemma 2.2. (i) For each o € (0,1), there exists a constant c'*) with
hsna(S) < @ p(
3,1,2(5) =c 1 (©)
ii) For each a > 0 and 8 € [0, 1], there exists a constant cg’ wi
i) F ha>0andBel0,1], th st tant ¢§ with

E « «
h3,1,1+5(§) < CE; )hﬁg ().
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Proof. Fix 8 € (0,1] and choose § € (0,1). Then

H
h&l@+ﬁ(g) = g/‘ t5 25t dt
>0
= 6_6‘5‘ t%_Qei (1_5422‘5‘2 7(ﬁ7%)2 dt
>0
2
< etlel [ et gy
>0
2\(¢12
_ ((1——6 ”£|)§Adefﬂg{/‘ B/2,5 gg
4 >0
(1-96%)

= ()T - /2l e,

For |£] > 1, trivially el < e=91€1”, For €l <1, 1€ - 1€ < (1 - ﬁ)ﬁﬁ. Taking
0 = a, this gives, for 0 < f<land 0 < a < 1,

haaies(5) < XS @)

for O = 22790(1 — £)(1 — a2)7 1ea(1-8)877 =
Fbr0<<¢3<:1 0<d<land a>1,

e 918l < e*a|§|ﬁ for |£| > ( )1 B .

]

For |¢| < (%) = , —0l€] 4+ a¢]? is maximized at €] = (O‘Tﬁ)l—;ﬁ with a maximum of

(1-Blar (%)1"9. This gives
hares(5) < XS

_1
for C{) = 22°8T(1 — B)infocscr (1 — §2)3Lell-Ma™=7 (B)r%5, O

The maJ0r1z1ng kernels of Proposition 2.2 arise as weighted integrals of the func-

tion t~%e - LeE . The method of deriving these kernels can also be used to derive

families of non—radlal kernels as follows. Fix a € (0,2] and define
1

Ja(z) = —/ e~ MTHIAT g\ for z € R.
21 Jxer

These f,’s correspond to the symmetric stable densities; for example, fi(x) =
(r(1 +2%))~! and fo(z) = ﬁe‘”z/‘l. The convolution and scaling properties of
the f,’s give
(17)
(s fal(s 07 0) = [ (st) s o = )l ) dy
yER

for s,t >0, z € R.
Forn>1, 0<a<2 and g: R* — R define

Tn,ag(x) _ / 7n/aHf 71/(1
s>0

for all x € R™ such that this integral converges.
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Lemma 2.3. Suppose g1,92 : Rt — R such that Ty.o g1, Th,a g2, g1 * g2 and
Th,a91 * T ag2 each exist a.e. with respect to Lebesgue measure. Then
Tnag1 % Thaga(x) =Thalgr *g2)(z) ae
Proof. Use Fubini’s Theorem and (IT) above to check the result. O
Proof of Proposition[22. For € € R™, hy p(£) = 21"/ T,, ohg - (€) where
ho(t) =13 1o 00 (1),
Note that since u® + (1 —u)? >1for0<u<land0<p <1,

t
hg*hg(t) = / 577 (t—s)’*1 —s7=(t=9)" g
s=0

1
= tV_l/ uz” (1—u)"1 —t? (W +(1-w)?) gy,
u=0

IN

1
11—t / u%_l(l - u)%_l du
u=0

T
B(L D).
This gives, for § € [0,1] and v > 0,
hn,ﬂ,'y * hn,ﬂ,’y(f) < B( 9°

for all £ such that hy, g~(§) exists.
We proceed by showing that, for (3,) in the range given, the h, g ,’s exist and
the ratio

2 )hn B, 27(@

hin.g,24(§)
€1hn,5.4(£)
is bounded uniformly in £ € R™. For z > 0 and ( € [0, 1] define

> 22 B
ggﬁa(z):/ totem T at.
0

(18)

For |£| = z we have

and
hn,,24(§) = 9BN—% (2).
The following lemma is useful.
Lemma 2.4. For € (0,1] and z > 0,
(i) For a >0, gg,a(2) I'(%)-
(i) For a =0, ggo(z) e~ —l—fs 28 Le=s ds.
(iii) For a <0, 272%g5 4(2) < T(—a) with lim,|o 27 2%gg o(2) = T'(—a).

1
=7
<3

Proof of Lemma 2.4. Both 9p,25n and gg—» are continuous functions on (0, c0)
for all (B,7) with0<f<land1<~y<1+g. Foranya« € Rand 0 < <1, the
charge of variables x = % gives

o0
(19) 9p.a(2) = 22 / ga—lg—s—s 02 g
0
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In particular 272%gg () is continuous and strictly decreasing in z > 0. For o <
0, lim.~0272%gg,a(2) = I'(—a). Thus we see immediately that gp,25n is a contin-
uous and decreasing function of z speciﬁed by 3 and v, and gg ,—=2 is a continuous
and decreasing function of z for v < Z. Next consider the case n = 3, 3 € [ ,1]

and v = %:
e’} 1 2
/ A==t g +/ t~le=F dt
1 0

1 —1 /OO —1_-—s
—e T+ s e ®ds.
B 2

The case n = 3, v € (%, 1+ 0) for g € (%, 1] is handled as follows. For o > 0,
the change of variables s = t° gives

IN

95,0(2)

2

gﬁ,a(z) _ ﬁ/ Sﬁ_l —s5—2"s B ds

L)

IN

6
0

Returning to the proof of Proposition 2.2 we see that the key to bounding (1)
uniformly in £ € R" is showing that
I 9B y—% (2)
imsup ——2——~
Z2\0  29p an (2)
and
I 98~N—3% (2)
imsup ——2—~
are both finite.
First consider the case (3,7v) = (0,1). From (I9), for all n > 3,
goa-2(2) T(3-1)
%90,15n (2) F(an)
Next consider 3 € (1,2] and v € [1,14 3] N [1, ). From (iii) of Lemma 2.4
n

< 00.

2y ,
_nl(Z z _a(z
1imsupgﬁ’772() = limsupz"~ 195—’72()

N0 2Yp an (2) 2\.0 Z"_'Ygg,% (2)

r(z-1
— TeEy !

0, ve(@L1+pN(,3).

4,

For n =3, y=3, and 3 € [3,1], using (ii) and (iii) of Lemma 2.

- 95.0(2) 1
limsup —/———+— = lim 22
0 295,-3(2) I(§) =\0 950(2)
1 1 1 >
< < limsup(z 5/ s_lds—i—ﬂ/ e *ds)
INCI RN 22 1
< lim 22 Inz = 0.

2
EN
I(3) =0
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For n =4, v =2 and 8 = 1, again using (ii) and (iii) of Lemma 2.4
. g1 O(Z) .
lim sup ———+*— < lim zg1 o(z) = 0.
0 291,—1(2) T 2\0 910(2)
Forn=3, g€ (%,1] and v € (%,14— 1,

903G T

poleo

lim sup

lim 2277,
2N\0  2Yg as (2)

BAL(35Y) =\
1 forg=1, v=2,
0 for B € (5,1, ve(3,1+0N(3,2).
Now consider the limit of the ratio as z /" co. Fix 8 € (0,1] and v € [1,1 + ]
For the minute fix z > 1 and consider f(t) = é + t8. Then f is minimized at

to = (%)ﬁ, decreases on (0, tp) and increases to oo on (tg, 00). Fix r > 2725 BT
sufficiently large to satisfy

In particular this gives

1
(20) flrzmi) < St
and rz71 > to. Then
rz il N
9ga=n(2) = / T e O gy
23 "
2 . »
> o f(rzPTT) L(th _ (rzﬁzl)JQ_)
n—-x
TeEsy 2 B
= ine—f(rzm)w% — )
n—-7
GE _2
(21) > wzﬁeff(mﬁﬂ)
Z o
and
° 2 _2 oo
/ 2 e e W < e~ 3f(r Z[H’l)/ ) D515t gy
r2,B+1 2, BT
2 oo 28
(22) — 30z “)zzg;f/ PRl Rt P s’ ds.
7/-2
Combining 20), [ZI) and 22),
(23)
5 s lef) gy o o 26
fr22ﬁ+1 S (n_’y)ﬁz—?mzﬁ—l/ S—Y_é_le 2/25-%-1 $B ds
29p,252(2) .

For v <1+ f, this goes to 0 as z — oo.
2
For z > 1, t < r2z7+1 gives

(NI

e
B+1

t2 <7z <rvz
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so that

(24)

2 2

1

r2z BT r22B B
zfl/ =5l gt < 7”/ Tl W g < r”gﬁ 1—n(2).
0 0 $2

Using (23) and 4), for 5 € (0,1] and v € [1,1 + g],

i 9B~N—% (2)
imsup ——2—~

<77’ < oo.
z,/ o0 29[37%(2)

O

The same general technique that gave the kernels of Proposition 2.2 gives families
of non-radial kernels that are not fully supported. These are the larger kernels that
permit broader existence and uniqueness results for given initial data u) of (FNS);
see Remark 2.2 below.

Proposition 2.3. For each o € (0,1] and n > 3,

GRS M | (L

i=1

is suitably normalized in Hy,1 with support Wy o = {£ € R™ : 3 1 1,0 < "aaﬁl I3

Proof. Fix a € (0,1] and n > 3. Let g (t) =7~ for v, > 0 and set
Hna(§) = Tn,agi (&)

for all £ € R™ for which T}, g1 (€) converges. The convolution g * g,(t) =
B(7,7)g24(t), so from Lemma 2.3,
11

Hna Hna =B 5 Tnal .
ot Hoal® = B T2 ©

In order to check convergence of T, 4g~(&) for v = é, %, a € (0,1], we rely on a

series expansion of f,(z) for a € (0,1] and |z| large given by Feller [8], p. 583:

1 I(ka+1) & k. kaTm
fa($) = m g T(—l) +1|J,‘| SIH(T)-

In particular, using this expansion it is straightforward to show that for o € (0, 1]
and |z] > 20, fo(z) < colz|"17* where cq is a constant depending on «. In
addition, it is easy to see that f,(z) is maximized at = 0.

Fix n > 3 and = € R™ with |z| > 0. The change of variables s = t|z|~* gives

_ T
(25) Tniagn (@) = """ Tnagy (20):
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Let J(z) = {i:x; # 0}, j = j(x) = 37
J(z)}. Then

r(z) - , r@ ||
/ ”“‘1Hfa (g ™)ds < 3(0)/ ST ] el
s=0 s

—Li\-1-a
s @) ds
||

1j3,—) and 7(z) = min{%(lx")a 1 j €

||

ieJ(x)

= e I (e

1€ (x) |(E|

r(z) .
_n=—(m=5)Q0+ae)
/ s7 o Lds.
s=0

For v = é % this integral converges for j < ”QH . Also for v < 2

/ 7_7_1Hfa ds<f"( )/ s77a"ds < oo.
r(z)

r(x)

Together these give
x
Tn,agv(ﬂ) < o0

for v = %, % and ZT [2:=0] < ”‘”‘1 . From (25) we see that to verify that H,, o is
a majorizing kernel, we need to Show that for a constant ¢, o € (0, 00),

)
for all  with >} 1= < "aajll F1x n > 3,a € (0,1], and y € R™ with |y| =1
and Y 1y, —q) < "aajll For v = £, 2 let

a’a

1 n
1) = [ st Ll ds

1

1P (y) = / 78] falyis™=) ds.

=1 1

X X
T, ag2(ﬁ) Cn, aTn adl (lxl

and

Immediately
1Py < 1V(y).

Using Yamazato [23] we see that f,(x) is uni-modal and strictly decreasing on
(0,00). This gives

1-n i «
I‘f><y>z/ s Tads = =5 720)
< s>

1

and
n—1,f,(0) 11
Thag2(z) <cpolt|Thags(z) for cpo= "B(=,—).
+(2) < Cnalt/Toago () B
O
Remark 2.2. In the case n = 3, = 1 the kernel H3; can be written as
1 S
(26) Hs1(8) = 5 G(5);
€12 ¢l
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where G is defined a.e. on the unit sphere with G(0) — oo as 6 approaches the points
(0,0,+£1), (0,£1,0), and (£1,0,0), respectively. In particular the growth of Hs 1
along particular directions is much larger than ho(¢) = 1/|¢|%. Transforming Hj ;
via a rotation as suggested in Theorem [2.3] permits such growth in any direction.

In view of the role of majorizing kernels in providing bounds on the Fourier
transformed forcing and/or initial data, the theory contains a dual problem which
is to identify classes of divergence-free vector fields in physical space which are so
dominated.

The first example is a class of divergence-free vector fields on R? whose Fourier
transforms are dominated by hs g~ ().

Example 2.2. Fix0 < g <land1l <~y <1+4p. For1 < j < 3let m;(t) be measur-
able functions on [0, 00) such that |m;(¢)| < t¥~te~" and Jiso t 32 m;(t)]dt < oc.
Let v(x) be the vector field whose components v;(x) are the Laplace transforms of
m;(t) evaluated at |x|?/4; that is,

vj(a:)z/o e_t‘”‘2/4mj(t)dt.

Let u(x) be the divergence-free projection of v(z). Then the following calculation
shows that

[4(€)| < cha p(6)-
After using Tonelli’s Theorem to check integrability, Fubini’s Theorem gives

—t|z|?

5,08 = el / / e—i€e = () |
t>0 JR3
c/ 7312\ ()| e 16 1t
t>0

< c hB,ﬁ,v(g)'

The projection of the vector field v(z) onto the divergence-free component u(z)
becomes, on the Fourier side, 4(§) = f)(f)—é—l(@(f) é—l) = me10(&). This contraction
gives

IN

()] < [0(§)] < chspa(€)  forall & eR\{0}.
For the next example we consider majorization by the kernels h,(Ba).

Example 2.3. Let M denote the space of finite signed measures on R? with total
variation norm || ||. Let 0 < 8 < 1 and denote the “Fourier transformed Bessel

kernel” of order 8 by Gg(z) = (1 + |m|2)’#. Then for each g = Gg * p, pp € M,
one has for =1, a € (0,1) and for g € (0,1), a > 0,

9(6)] < ORI ©)lull, € #0,

for a constant Céa) > 0. In particular, if v € L! is a divergence-free vector field,
then ¢ = Gg * v is also a divergence-free vector field whose Fourier transform is

dominated by h(ﬁa). To verify this class of examples it suffices to check that

(27) Ga(€)] < CEVRGY (),
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148

for some constant C’éa). For this we take the Fourier transform of (1 + |z|?)~ =
and then use Lemma 2.2. First notice that for any a > 0,

o
F(—6+ 1) = a% / t%e—at dt.
0

2
Solving for a~"%" and then taking a = 1 + |z|?, we obtain
Gp(z) = . /wt%e—“ﬂx‘z)tdt
L% Jo

and

_2 oo
éﬁ(f) = (27T)+12/0 t%left/ e~ 612t gy gy

_3
Then (27) follows from Lemma with Céa) =22 cgy).

T T

The following example uses the hga) majorizing kernels to give smooth divergence-
free vector fields, including some with compact support.

Example 2.4. Let m;(t),t > 0,5 = 1,2,3, be measurable functions such that
fooo e*|“’|2t|mj (t)|dt < oo,z € R3,j = 1,2,3. Define a vector field with components
Ujvj = 172a37 by

vj(z) = /000 eilxl%mj(t)dt,x € R3.
Let u be the divergence-free projection of v. Then,
(i) If Im;(t)] < ¢t~2, then |4;(8)] < c’hgy) (&) for some ¢ > 0,5 =1,2,3.
(i) If [m;(£)] < ce22"t, then |i,(€)] < /h{™ (€) for some ¢/ >0, = 1,2, 3.

(iii) For arbitrary e > 0 there is a smooth probability density function k. sup-
ported on [—e¢, €]® such that

[kc(€)] < e(B. ¢) exp{—e€|"}, € € R®,¢(B,€) > 0.

Let v be any divergence-free integrable vector field such that |9(£)| < c|¢]72, £ # 0.
Then the componentwise perturbation u = k¢ % v is a divergence-free infinitely
differentiable vector field such that |4;(¢)| < ¢ hgy) (€), for a = €’ and some ¢’ >
0,j=1,2,3.

To verify (i) and (ii) first recall that

P “2

(2#)_%/ emimElalt gy — (24) "3
RS

and therefore

iy (6)) <274 / £~y ()]e~ 5 dt.

t>0
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2
@] < @t [ e
>0
= 3¢l
= CQ%e“héa)(f)
for j = 1,2,3. For |m;(t)| < ce=2%"*, using the change of variables s = g—f,

2
la; ()] < c2—%/ P T
t>0
= -1 _1 _gg_allel®
- C|§| s 2e s ds
>0
= c|§|—le—a|£|/ 5_%6787(\&7;‘;5‘)2&;
>0
1
< (M E).

To check (iii) one may apply Theorem 10.2 of Bhattacharya and Rao [3] to see that
for any fixed 8 € (0,1) there exists a probability measure on (R, B) with density k
whose support is contained in [—1,1] and

1k(€)] < e(B) exp{~3% 1€’} for € € R.

Without loss of generality we can assume that k is symmetric and infinitely differ-
entiable. Fix ¢ > 0 and take k. to be the density of the probability measure on R?
given by

K = [[ [ enkahias) dor doy da
A

where Ac = {£ : 2 € A}. Then k. has support contained in [—¢, ¢]* and
A(B)e—3 T I
S(B)e e

ke ()]

IAIA

using Jensen’s inequality in the exponent. If v is an integrable divergence-free
vector field on R? with [6(€)] < ¢[¢]72, then u = k. * v is both divergence-free and

infinitely differentiable with
|45 (6] el 105()]

A(B)e" 1€ min{ele| 2, 10;(6)]}.

IN

For |¢] > 1 then

iy (€)| < ¢ (BRS(€)
with ¢/(8) = c¢- c3(B3). For [£] <1,

iy (€)] < ()RS (€)

for ¢”’(3) = ¢3(B)||v;||, where ||v;|| denotes the L'-norm of v;.
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v=1(21,2,...) €0V
i
(112) (212) (222)
(11) (21) (22)
(1) (2)

FIGURE 1. Full binary tree with index set V and boundary V.
The path v = (2,1,2,...) € 9V is indicated in bold, with v|0 = 6,
v|l = (2), v|2 = (21), and v|3 = (212).

3. STOCHASTIC RECURSION

The vertex set 1V of a complete binary tree rooted at 6 may be coded as (see
Figure 1)

(28) V= U{172}j:{97 <1>a<2>7<11>a}7
7=0

where {1,2}° = {}. Also let 9V = [],2,{1,2} = {1,2}".

A stochastic model consistent with (FNS);, is obtained by consideration of a
multitype branching random walk of non-zero Fourier wavenumbers &, thought of
as particle types, as follows: A particle of type £ # 0 initially at the root 6 holds for
an exponentially distributed length of time Sy with holding time parameter A(§) =
V€)% ie. ESy = Télz When this exponential clock rings, a coin kg is tossed and
either with probability 4 the event [kg = 0] occurs and the particle is terminated,
or with probability % one has [k = 1] and the particle is replaced by two offspring
particles of types 71, n2 selected from the set 11 +72 = £ according to the probability
kernel H (&, dn x dnq) defined by ([@). This process is repeated independently for
the particle types 11,72 rooted at the vertices (1), (2), respectively.

A more precise mathematical description of the stochastic model requires a bit
more notation. For v = (vi,v2,...,v%) € V, let v|j = (v1,...,v;),j < k. Also
let |v|] = k, |8] = 0, denote the geneological length of the vertex v € V. For
v = (v1,v2,...) € OV, and 3 =0,1,2,... let v|j = (v1,...v;), v|0 = 6. That is,
for v € 9V, v|0,v|1,v|2,... may be viewed as a non-terminating path through
vertices of the tree starting from the root v|0 = 6. For u,v € 9V, or in V, let
[luAv] =inf{m >1:ulm # v|m}.
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The following requirements provide the defining properties of the underlying
stochastic model. The model depends on the initial frequency (wave number) £ and
the choice of majorizing kernel h. Fix h and let W;, C R3\{0} denote the support of
h. Let By, denote the Borel subsets of W},. For fixed £ € Wy, let {(&,ky) 1 v € V}
be the tree-indexed stochastic process starting at (&g, kg) with £ =& € W), kg €
{0,1}, taking values in the state space Wj, x {0,1}, and defined on a probability
space (2, F, P¢) by the following properties:

(1) Pe(&o € B, kg = k) = 30¢(B), B € By, r € {0,1}.
(2) For any fixedv € avv the sequence (£v|07 K/V‘O)’ (fv\l; Hv|1)7 (fv\Qv Kv\Q)v s
is a Markov chain with transition probabilities

P&(£V|n+1 € B, Ryv|nt+1 = Klo({(&u, Fu) : [u] < n}))

1 h(&vin — n)h
(29) _ 1 / (&vin —mh(n)
2 B h % h(fv\n)
for B € Bp,k € {0,1}. In particular, for v € V, &1 + &2 = &  Pe-a.s,
where vj = (v1...0,)] := (v1---vp,J), j = 1,2,... is the concatenation
operation.

(3) For any u,v,€ 9V, {(gu\m;’iu\m)}fnozo and {(fv\mv”v\m)}%:o are condi-
tionally independent given o({(&w, kw) : [W| < [u A v|}).

(4) Let {Sy : v € V} be a sequence of iid mean one exponentially distributed
random variables defined on (€, F, P¢) and independent of {(&v,kv) : v €
V}. Define A(n) = v|n|? for n € W), and

Sy =A&)- Sy, veV.

Conditionally given {& : v € V}, the collection {Sy : v € V} consists of inde-
pendent exponentially distributed random variables having respective conditional
means {\(&)71:v eV}

Remark 3.1. The above properties, although not an explicit construction, define the
stochastic model; see Harris [I3] for an approach to construction of the underlying
probability space.

Our objective now is to use the stochastic branching model represented by the
collection of random variables {&y, kv, Sy : v € V} to recursively define a random
functional related to (FNS) through its expected value. Namely, for measurable
functions yo : W, — C? and ¢ : Wj, x [0,00) — C3, and for & = ¢ € Wy, t > 0,
the stochastic functional ) (6,t) is recursively defined by

XO(fG), if Sy > t,
(30)  X(0,t) = ¢(8o,t —Sp), if Sp <t,ke =0,
m(&o)X ((1), t — Sp) ®¢, X ((2),t — Sp), otherwise,

where the product ®¢ and factors m(§) are defined in (7) and (8], respectively, and
where (1) and (2) are root vertices of the shifted full binary trees

(31) Viiy = {(0), (4,1), (1, 2), (1,1,1), (i, 1,2), (i, 2,1),.. . },

types £y, 1 = 1,2, respectively.
For evaluation of the stochastic functional X (6,t), for a given &y = &, it is useful
to identify a particular tree structure intrinsic to the stochastic branching model
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(21) (22)
/€<2> = ].
Ii(1> =0
S(2)
Sy
(1 4 s (2)
; Sg, kg =1 .
&1y §o=¢ &(2) R3
o(t)

FIGURE 2. Schematic of a tree indexed branching random walk
with 7p(< ¢) denoted in bold lines

by (see Figure 2)

lv|-1
(32) To(t) ={veV: H kv, =1, By <t}
7=0
where
[v|—1
(33) By=0, By= Y Sy, 0#veV.
7=0

It is helpful to have a bit more notation and further decompose 74(t) into sets of
vertices of two types. We say that v € V, born at time By, survives for a time
Sy until the clock ring at time Ry := By + Sy = Z‘j‘;lo Sy|j- In this way we can
partition 79 (t) into the vertices born before time ¢ with clock rings before and after
time t; see Figure 2. Namely,
To(t) = Te(< ) UTp (> 1)

where

To(<t) = {vemnt): Ry <t}

T9(>1t) = {vemnl): By <t< Ry}
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Since the discrete branching process defined by {v € V : Hlj‘!o Kyl, = 1} is
a critical binary Galton-Watson process, the recursion will terminate in a finite
number of iterations with probability one. In particular, X (0,t) is simply a finite
product of values of xo and/or ¢. For example, the functional evaluation of the
sample tree in Figure 2 is given by

X (0,t) = m(Eo)m (&) p €y, t — Ray) ey [X0(E(21)) Doy X0(E(22))]-

In particular, the product is over vertices v € 71y(t) with evaluations of factors at
the leaves v of 19(< t) as ¢(&, t — Ry) and at the leaves v of 79(> t) as xo(&v);
here a leaf refers to a terminal vertex, while a non-terminating vertex is referred
to as a branch point. No essential use of graph theoretic notions is made beyond
their descriptive role in this development.

Remark 3.2. The branching random walk constructed here differs from that intro-
duced by LeJan and Sznitman [17] in that by constructing the process forward in
time we eliminate the dependence of the model (€2, F, P¢) on t. Secondly, a larger
class of transition probabilities is furnished by the respective class of majorizing
kernels. In order to relate the stochastic framework to (FNS) and/or (FNS);, we
require a notion of solution. The first is a variant on one formulated by LeJan and
Sznitman [17] for solutions to (FNS); in the special case h = h(()a). Since we do not
wish to exclude the analysis of complex valued solutions, we do not include their
condition h(&)x(&,t) = h(=&)x(—=¢&,t) in the definition of solution, but choose to
consider it as a possible subsequent property of solutions.

Definition 3.1. A function y : W}, x [0,T] — C? which is
(1) continuous in ¢ € [0, T] for each fixed £ € W,
(2) measurable in £ € Wy, for each fixed ¢t € [0, T,
and satisfies

T
(3) fO fW}LXW;L
and

(4) x(§t)-£€=0,0<t<T,
will be called a solution to (FNS);, for initial data xo : Wj, — C3, xo(£)-€ = 0, and
forcing o : Wj, x [0,T] — C3, fOT lp(&,t)|dt < oo, @(&,t) & =0, provided (FNS)y,
holds for a.e. £ € Wy,

X(&1,8) - ee| - e x(&2, )| H(E, d&y x da) < oo for a.e. & € Wh,

Remark 3.3. Global solutions are defined by requiring the conditions of the defini-
tion for all ' > 0. In the case that a solution to (FNS); also satisfies

h(&)x(&, 1) = h(=Ex (=&, 1),
we will say that x(&,t) is a solution in the sense of LeJan-Sznitman.
Although our focus is on majorizing kernels, the stochastic model may be con-

structed for any measurable h : W}, — (0, 00) such that h x h(£) < co. With this in
mind we make the following definition.

Definition 3.2. Let 1/h be a Fourier multiplier on W},. We say that the pair (ug, g)
is (FNS),-admissible if

(1) ao(§) = g(&,t) =0 for ae. £ € WE,t>0.

(2) E¢,—¢]X (8,t)] < oo for a.e. £ € Wy, t >0,
where xo(€) = (€)/h(€), and 9(€,1) = 29(€,8)/ (VIE2R(E)), > 0, as in ).
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Theorem 3.1 (Existence). If (ug,g) is (FNS)n-admissible for a given Fourier
multiplier 1/h, then

’ 0, ifEe Wi t>0,
is a solution to (FNS).
Proof. As noted in Remark 1.1, it suffices to consider (FNS),. To verify that
(FNS)), is satisfied, decompose ¥ (6,t) as
K(0,8) = X(0,6)1[S > t] + X(0,1)1[Sy < t, k9 = O]
+X(0,t)1[Sp < t, k0 = 1],

take expectation starting at £, and use the strong Markov property and conditional
independence in the recursive definition of X (6,t) on [Se < t, kg = 1]. Specifically,

E¢,=¢{m(&o)X ((1),t — Sp) ®¢, X ((2),1 — S9)1[Sp < 1,k = 1]}
= m(§E¢=¢{1[So <t o = 1JE{(((1),t — Sp)
®@eo X ((2),1 = S0)[(1y,E(2), Sos Ko} }
= m(&)Eg=¢{1[Sh < t,r0 = 1x({n),t — o) D¢, X(§(2),t — So)}
1

t
= 5ml© [ MO [ (it ) 9 .t~ H(E dm x dm)ds.
0 WhXWh

The continuity requirement in (1) of Definition 3.1 is evident in the representation
of x(&,t) by (FNS)p. The measurability (2) may be obtained from the measure
theoretic construction of the stochastic branching model. The condition (3) is
contained in the (FNS)j,-admissibility definition. To check the incompressibility
condition (4) simply observe that samplepointwise one has

X (97 t) : 59 =0
by the definition of ¥ (6,t), orthogonality of ¢, , and corresponding hypothesis on
Xo(§) and (&, 1). O

The proof of the existence part of Theorem 1.1 stated in the Introduction now
follows as a corollary to Theorem 3.1 as follows:

Proof of existence in Theorem 1.1. Defining ¢, = V(ZTF)%/Z, the conditions of The-
orem 1.1 state that

(i) hxh(€) < [E[RE),  (ii) lao(€)] < eh(€),  (iii) |9(&, )] < veu[€[h(€) /2.
Thus one may define a majorizing kernel h, with constant ¢, by
hy(§) = cuh(§),§ € Wh, = W.

The conditions (i)-(iii) may then be expressed with respect to the majorizing kernel
h, as

() m(&) = hw * hy (§)/(cv[€]hu(§)) <1, (i) [xo(§)] <1, (iii) [@(&, 8)| <1,

where xo(£) = o (€)/h,(£), and p(&,t) = 2G(&,t) /v|€2h, (€). In particular it follows
that |X (6,t)| < 1 for this choice of majorizing kernel, and hence Theorem 3.1 applies.
Now one may check that cancellations make the formula defining the solution (&, t)
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invariant under rescalings of i by constants. Specifically, it follows from the defining
stochastic recursion (B0) that for any positive constant ¢ > 0 one has

(34) cXen(0,t) = X n(6,t) as.,

where X1, denotes the functional corresponding to the Fourier multiplier h. Note
that the stochastic functional is always a.s. finite since the stochastic recursion
terminates in a finite number of steps a.s. O

Remark 3.4. Note that for a Fourier multiplier 1/h induced by a majorizing kernel
h with constant B > 0, the corresponding factor m(&) is bounded by one provided
that this constant is sufficiently small, i.e. B < ¢, = 1/(27r)%/2. In this case one
sees that (ug, g) is (FNS),-admissible under the condition that |ig(€)| < Bh(), and
19(&,t)] < Br|€|>h(€)/2 by virtue of the implied a.s. unit bound on the functional
X. In particular there is an implied competition over the size of the majorizing
constant B in this approach. Recently Chris Orum [20] has shown that one may
further exploit incompressibility as reflected in the geometry of the product ®g
to obtain (FNS);,-admissible majorizing kernels with constants which are twice as
large as these.

Under the additional hypothesis that h(§) = h(—&) one may check that

X0 Dleome X (6,1)]e,——c.
As a result it will follow that x(§,t) = E¢y—¢X (0,t) is also a solution in the sense
of LeJan-Sznitman under this additional condition. However, we shall also see in a
later section that this assumption is not necessary for the expected value.

The above proof of the existence part of Theorem 1.1 provides a global solution
in the ball By(0, R) in the space Fy, 0.0, T > 0, of radius R = ¢, = v(27)2 /2. For
uniqueness of solutions within this ball an argument along the lines of that used by
LeJan and Sznitman [17] may be applied to obtain the following.

Theorem 3.2 (Uniqueness). Let h(§) be a standard majorizing kernel with ex-
ponent § = 1. Fiz 0 < T < +oo. Suppose that |uo|z, ,, < v(V2m)*/2 and
A~ glz, 0.0 < V2(V2m)2 /4. Then the solution
a(Et) = h(g)EEe=E>< (0,t), if €Wy, t>0,

’ 0, if&eWi,t>0,
is unique in the ball By(0, R) centered at 0 of radius R = v(\/2m)3/2 in the space
Fh,0,T-
Proof. Suppose that @(¢,t) is another solution to (FNS) with |@(&,t)] < Rh(§).

As in the proof of Theorem 1.1, without loss of generality one may replace h by
hy, = cyh, where ¢, = R = v(27)% /2 and define

(& t) = (&, t)/hu(§)
Then
sup [v(§,t)] < 1.

EEW),
0<t<T

Define a truncation of 79(t) by

M) ={vernt):|v/<n}, n=012,....
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Let Y(Te(n) (t)) be the recursively defined random functional given by

xo(&e) if Sp >t
Y(r" () = { ©(Eo,t — Sp) if Sy <t kg =0,
m (&)Y ( (({k )(t_ Sp)) ®e, Y (7 <(2n> (t — Sp)), otherwise,

forn = 1,2,..., where yo(€) = i0(€)/hy (€), 9(&,t) = 23(&, )/ (V]€ R (€)), mi(€) =
2h, * by (€)/ (v(2m)*/2|¢[ 1, (€)) < 1, and

©) Xo(fa) if 59 > t,
Y(Te t) = o(&g,t — Sp) if Sy <t,kg =0,
m(&o)v(&y,t — So) ®e, V(E(2y,t — Sg), otherwise.

Observe that since w(&,t) is an assumed solution to (FNS) it follows directly from
(FNS);, that

Ee,—¢Y (1" (1)) = (€. 1).
Moreover, using (FNS);, and conditioning on
Fn=0({Sv,&v kv 1 [V] < n}),
this extends by induction to yield
(1) = Eeyee Y (7 (1)) forn=0,1,2,....
Specifically, one has
Ee,—cY (ry" (1))

_ m@aﬂw+1/3@wﬂww@t_@@
2 9

0
+m(€)Ee,=e{Y (7(}} (t = S4)) @¢ Y (73 (t — S))1[S0 < t, 0 = 1]}

t
= Xo(§e M+ 2/ p(&,t — 5)A (f)e_k(g)sderm(ﬁ)%/o A(E)e N

[ B Y- ) me Be, Y ¢ - ) HE degy  dege) ds
Now observe that

0
Y (7 (1) = X (0.1) om [ (£) = 70(1)].
and more generally, since the terms v(&,,t — Ry) appear in Y only at truncated
vertices,

Y (s (6) = X(0.4) on [1") () = 7 (1)),
Thus, since
E|Y(7'9(n) )] <1 foralln
and
E[X(0,t)] <1 foralln

we have

(e —EX 0.0 = [B{Y (3" (t) — X (0, t)1[ry™ (£) # 70()]}]
2P(75™M(t) # (1)) = 0 as n — oo.

A
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Corollary 3.1. Under the conditions of the theorem one has
Y(Te(n)(t)) :E£e=f{>< (97t)|fn}7 n= 071527a

where

(1) .7:" = U({Sv,fvhgv%Hv . |V| S n})’
(2)

Xo(&s) if Se > t,
(&g, t — Sp) if Sp < t,kg =0,
m(fa)Eiu)X (<1>a t— SG)

@epBe o X ((2),t — Sp), otherwise.

In particular, {Y(Te(n) (t)) : n = 0,1,2,...} is a martingale with respect to the
filtration {F, : n > 0}.

Proof. First note from the recursive definition of the functional Y(Te(n) (t)) that for
any N > n,
N
E(Y (g™ ()| Fa) = Y (75" (1), N > n.

Let G = G(Sy,&v1,&v2, kv ¢ V| < n) be a bounded F,,-measurable function. Then,
for N > n,

E{G-Y(r"(1)} = E{G -E{Y(r}"(1)|F.}}
= E{E{G YRV ®)F. )
= E{G Y.V 1)}
= lim B{GY (7" (1))}

= E{lim QY (" )1l (1) = (1))}
= E{GY(0.0)}.

4. PICARD ITERATIONS OF A CONTRACTION MAP

In this section we show how majorizing kernels can be used to obtain local or
global solutions of the Navier-Stokes equations following a contraction mapping
argument. At the same time, relations of the stochastic cascade theory with a
Picard iteration scheme are established.

Recall that the (FNS) equations are

(e t) = e "€ ag () + B(a, a) (€, 1)

t
(35) + / e PGt — s)ds = O[a; o, 3] (€, 1)

B(ﬂv@)(fat) Z:/O e*V\E\2S|£|(2W)7%

/ {a(& —n,t — 5) ®¢ 0(n, t — s) dnds.
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Consider the Picard iteration scheme naturally associated with the (projected)
Navier-Stokes equation

(36) Unt1(x,t) = F(x,t) + B(un, un)(z,t)

where F(z,t) = et”Auo(x)—l—fot eV Ag(x,t—s)ds, u (z,t) = e Pug(x) and u; (z,t)
= F(2,t)+ Bu®,u®)(2,t). The convergence of the iterates follows from showing
that Q is a contraction in an appropriate ball in Fj, ~ 7.

Remark 4.1. In the case v = 1 the smaller ball for existence and uniqueness is
related to the increased regularity, namely spatial analyticity, implied by the decay
on the Fourier transform in this case. Existence and uniqueness results in the larger
balls obtained with v = 0 are aimed at C°°-smoothness.

The following lemmas summarize some of the technical details.

Lemma 4.1. Let 0 < <2, u> 0 and M(5) = supysq /\1(;_76;);2 Then
¢
/ |§|5e_“‘5‘23ds < tC=P2,=BI2 01 (B).
0

Proof. A direct calculation gives for 0 < 8 < 2,

t —ple|?t 2-4)/2 -
/ |§|5e_“‘5‘23ds _ 1 — e—Hlél _ t2=8)/2 1 _¢
0 MEERG uhrz \2=p)/2

where \ = u|¢|?*t and the result follows immediately. O

In the spirit of Foias and Temam [10] and Lemarié-Rieusset [16], one has the
following estimate.

Lemma 4.2. Let {,n € R", 0 < s <t. Then
e vslEf? —vi=s|é—n|—Vi=s|n| < el/(2v) o= V€| —vsl€l? /2

Proof. Using the triangle inequality, it suffices to show that
1 1
D) = o + vIEls + VE—sl¢l = Vg > 0.

A simple calculation shows that f(r) achieves its minimum value at

r=Wt—Vi—s)/(vs) = 1/w(Vt+ Vi —3)]

of
1 Vit—s
v \/f +Vt—s
which is non-negative for 0 < s < ¢. O

Using the above lemmas, it is possible to estimate the bilinear form B(u,v).
When considering the majorizing kernel of exponent 1, it is the size of the data
that is used to show that Q is a contraction on a small ball centered at the origin.
For this pointwise estimates of B will be needed.

Proposition 4.1. Let h be a standard majorizing kernel of exponent 8 = 1. For
y=0orl, let C(1,v) = (2m)~3/227. Then for u(z,t),v(z,t) € Fhqy1, ond 0 <t <
T,

1 — e_’/‘g‘zt/?y

|B(it, 0)(&, )] < lulz, . 2 lol7, . h(E)e VIO, ) /.

v
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Proof. Considering the case v = 0 first one has

t
|B(ﬁ7’0)(€7t)| < |u|-7:h,0,T|U|-7:h,0,T/O [efu\f\ S|€|(27T)7%/h(ﬁ—n)h(n)dn]dé’
3 t 2
< |u|]:h,O,T|v||]:h,,0,Th(f)(2ﬂ-)_§/ e‘”‘f‘ S|£|2d8
0
< Mol lel g (€ @R)E S (1 eIEY),

Similarly, for v = 1 and using Lemma 4.2,

BaAEN < sl [ e my
/h(f — n)h(n)ex/ﬁfnemlnldn} ds
< lulg ool o B(E)e™ VIl ) (27) =5 / e 2 e P
< Wil lel (€)Y ) 2m) 2 2 (1 ovie2)

O

When using majorizing kernels of exponent 6 < 1, estimates on the norm of the
bilinear form B(u,v) are obtained using the time integral as follows.

Proposition 4.2. Let h be a standard majorizing kernel of exponent 6§ < 1 and
let C(0,~) = M(0 +1)(2m)~3/2270+D/2 where M (0 + 1) is defined in Lemma 1]
Then for u,v € Fp 1,

1

(6+1)/2
|B(u, o) s ol 2 C(0,7)TO0 (—) 1OV,

Fanie <1 -

Proof. Considering v = 0 one has

t
BaOIED < 0¥ rlils [ 1] [ e = nnan] as
T 2
< (277)_3/2"u|-7:h,0,7""Ul}—h,o,Th(f)/ |€|1+0€_V|£| *ds
0
1\ (6+1)/2
< 0 ol HOMA+0) () TOOR

Similarly, for v = 1 use Lemma [£I] and Lemma to get

t
Bl DI€t) < @0 b, gl [ (€I [ eVl
0

-7'-;L,1,T|U|
h(& — n)h(n)dnds
t
- v — —v|€)?s
< @m0 Ol bl b€V [ e s

< 2n) 32 g, | lolE, o h(E)eVEE

2 (6+1)/2
M (1+6) (—> =92

v
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The first result on global existence is an immediate consequence of these propo-
sitions assuming that the initial data and forcing are small. As noted in the Intro-
duction, the solution determined by this theorem exists for the same time interval
on which the forcing remains small.

Theorem 4.1. Let h be a standard majorizing kernel of exponent 6 = 1. For
v=0 orl, let p, = py(v) < min{l, (v/2)(1/C(1,7))} where C(1,7) is defined in
Proposition 1} Then, if |e""®uo()| 7, , » < pye™ V) and |(A) ' g(z, )|, » <

py(v/2)e™ /2277 the Navier-Stokes equations have a unique solution u(z,t) €
Fh,"/,T Satlsfylng |'ll,|]_‘h)’ny S p"/'

Proof. Let F(&,t) = e_”|5|2tﬁo(€) + fot e vIEPsg (et — s)ds.
Consider the case v = 0 first. Then

. 1
(37) FED] < poh(€) (194 50— o) )
Also, if |ulz, , - < po, it follows from the choice of pg and Proposition 1] that

A 1 ulel?
(38) | B, @) (€, 1)] < poh(&)5(1 —e ).
Thus, using B7) and (B8)), one has
|Qls o, 91, D) < [F(&, )] + [B(@, a)(&, )] < poh(€).
Also if |v|F, , » < po, using Proposition A1l one has
|B(u,u) = B(v,0)l7, 0 = [IBlu,u=v)+Bu—0,0)|7,.
< pOC(la O)(Z/V)(lu - Ulfh,o,T)'

The result follows by the contraction mapping theorem since poC(1,0)(2/v) < 1.
Considering v = 1, note that |t (£)|/h(£) < pre= /) so

(39) e*”‘5‘2t|ﬁ0(§)| < plh(f)efl/(%)ew\ﬂ% < plh(g)eﬂ/ﬂﬁ\eﬂ/\fﬁt/?

where in the last step, Lemma with s =t was used. Similarly,

t 1 t
e sas < phe)gge V@ [ e rgpe R
0 0

IN

1 t 2
plh(f)e_\/ﬂgl—z/ e VI¢l S/2|€|2ds
22 Jo

(40) < plh(g)e—\/ﬂﬁ'%u _ iz

where in the last step, Lemma 2] with 7 = 0 was used. Thus, from (39) and (40)
it follows that

(41) FED] < pub(e VT ez 1 Sa - mviefers)

As before, if |u|F, , . < p1, it follows from the choice of p; and Proposition BTl
that

(42) |B(a, )€, 1)) < plh(f)e“/ﬂﬂ%(l _ evleley,
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Thus, using (@) and (@2), one has for |u|z, , < p1,

| Ol o, §1(€, £)| < prh(€)e™ Ve
Also if vl , » < p1,

||Q[ﬁ,ﬁ0,§](£,t) - Q[f)a ﬁoag](£7t)|fh,1,1" = |B(ua U) - B(vvv)lfh,l,T
= |B(’U,, U — U) + B(u -0, U)|-7:h,1,T

2
< plc(la 1);('” - ’U"]:}L,O,T)7
and as before the proposition follows by the contraction mapping theorem. (I

It is possible to show that solutions exist locally in time when the forcing satisfies
a bound involving fractional powers of the Laplace operator. A result along this
line is given by the following theorem.

Theorem 4.2. Let h be a standard majorizing kernel of exponent 8 = 1 and let
p~y be as in Theorem [I1. Then if [e""®uo(2)|#, . » < py and for some 0 < B < 2,
(=A)B2g(x,t) € Frr, then there exists T and u(w,t) € Fp 1. satisfying the
Nawvier-Stokes equation and |ulz, . < p.

Proof. New estimates are required for the forcing term. Considering v = 0 first,
note that 0 <t < T

t
| / eI 406, ¢ — 5)ds|
0

IN

t
2
oA o h(E) / eI 6B s
"gl]'-h,o,Th(f)M(ﬂ)t@iﬁ)/zl/iﬁ/2

IN

where in the last step, Lemma E1l was used.
As in the proof of Theorem Bl one has for 0 <t < T

I T v —v|¢)?
Qlii 0,601 < H(E) k"ol e 4"
1
Holp o M(BYEA2=A2 g Jull | (2m) 732 (1 — eV
0 0, v
The result follows by choosing T, small enough so that Q is a contraction of the

ball of radius p, centered at the origin into itself.
Similarly, for v = 1, one has

t t
[ et = s < ol h(©) [ e VT
0 0
t
< lglry 2 o h(€)e VALV / eI /2 €8 s
0
< glg 2 h(E)e VUM (B)E =R (1 )2) 7P/,

Thus,

|Q[ﬂaﬁ07g](£7t)| é h(é’)e*\/ﬂﬂ |:|€VtAU0||]:hY1)TeVE2t

_ _ a1 _ulel2
ol o e MWD 20702 ulf, | (2m) 72— (1 = e tﬂ'



5036 RABI N. BHATTACHARYA ET AL.

As before, the result follows by choosing T, small enough so that the contraction
mapping theorem can be applied to Q as a mapping on the ball or radius p centered
at the origin. (I

Finally, a further local existence result can be obtained if majorizing kernels of
exponent 6 < 1 are considered.

Theorem 4.3. Let h be a standard majorizing kernel of exponent 8 < 1. Assume
that for some 1 < 3 <2,

(43) (D) PPg(z,t) € Fupyre
Then, for any initial data such that e”*®uqg(x) € Fp, . and forcing satisfying (@3)

there exists T < T and a unique u(x,t) € Fp~ 1. satisfying the Navier-Stokes
equation.

Proof. A straightforward calculation shows that

t
Fet) =) + [ (e - 5)ds

0
satisfies
|F||fh,,—y,T <M

for an appropriate M.
Using Proposition[£2] it follows for suitable constants C, independent of T,

"Q[f"v ﬂo, g] - Fl}-h,'y,T < "B(uv u)"]:h,,—y,T
(44) < = Pl + 1Pl ) CTOO
Similarly,
|B(ua u) — B(v, U)lfh,-y,T
|B(u, (= v)) + B(u = v,0)|7, , r
Cllulz, .r + 7 . )
(45) u—olg,, T,
Now, use (@4)) and (@E) to choose T < T such that if for some p > 0,

|u - Flfh,-y,T* <p

|Q[’0,, U, Q] — Q['ﬁy g, g]"]:h,'y,T

IAIACIA

@ is a contraction in the ball centered at I of radius p. O

Remark 4.2. Theorem 4.3 establishes uniqueness and regularity for solutions to
(FNS) on a finite time interval [0,T%) for all initial ug € F 7, without further
restricting |uol, . ., . Here T — 0 as v — 0. This is consistent with other known
local existence and uniqueness theorems; e.g. see Temam [21] and Kato [T5].

Remark 4.3. Recall that a Banach space X is called a limit space for the Navier-
Stokes equations iff |u|x = |ux|x where uy = Au(Az, A\%t). If h is a majorizing kernel
with exponent 6 = 1, then hy(¢) = A72h(£/)) is also a majorizing kernel of the
same exponent. Moreover, if u € Fp 5,1, ux € Fp, 41 and |ulz, . = |urlz,, -
Thus an exponent one majorizing kernel h such that h = h) defines a limit space
X = Fp,,r in the usual sense, whereas the relation |u|z, . . = |uslz,, .., defines a
slightly more general version of this notion. Nonetheless the global existence result
of Theorem ETlis in agreement with the similar results known for the usual limit
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spaces; cf. Cannone and Meyer [5], Cannone and Planchon [4], and Chen and Xin
[d].

Finally, the relation between the iteration scheme and the expected value rep-
resentation of the solution obtained in Section 3 is established in the following
proposition. For reference, recall that the replacement time of a vertex v is defined
as

vl

Rv = Z Sv\k
k=0

Introduce
A,(0,t) =[|lv|<nVYvern®)]N[Ry >tVve{uec():|u =n},

and let 1[n; 6, ] be the indicator of the event A, (6,t). Observe that the definition
of the event A,(,t) and its indicator extends to A,((i),t — Sp),s = 1,2, and
inductively to A, (v,t — By ), using the shifted binary tree defined by (31 and the
time shift ¢t — Sy.

Proposition 4.3. Let

ur(€:t) = hExk(&,t)
h(§)Ee{1[k; &, t]X (0,1)}

and denote by 1y(£,t) the Fourier transform of the k'™ iterate of the iteration
scheme defined in [BG). Then vg(€,t) = Gk (&, t).

Proof. The proof is by induction on k. Note that
vo(§:t) = h(§)Eg—c{1[0;0,t]X(6,1)}
= h(§)Eg=c{X(0,1)[Sp > t}P[Sy > ]
= h(©)xo(§)e eI
= V().

The proof for the general case rests on the following identity:

|
>

(46)
ME)Egy—¢ {Egy—c {1[k + 1;0,t]1[rg = 1]1[Sy < t}m(&p)
- X (1), = Sp) ®e, X ((2),t = Sp)I€1y, E(2)5 So )}

t 3
:/ e VIS |g)(2m) 72 / Xk (11t = 8) @¢ X0 (§ = 0, t — 8)h(n)h(§ — n)dn.
0 R3

To see this, recall that P[kg = 1] = 1/2 as well as both the recursive definition of the
X functional together with the following factorization on the event [kg = 1,5y < t]:

(47) 1k + 1;0,1] = 1[k; (1), ¢ — Se]1[k; (2), — Se].

Also recall the exterior condition (I)) and the definitions of m given in () and of
the transition probability kernel given in (@). With these in mind, the left-hand
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side of ([@B) can be computed as

L[ epe e 2h e h(E) s .
no3 [ e o Berme (1 =1 (0= )

ek (21,6 = s (21,1 = ey =& = —np S s

- / V165 ¢ (2m)~ F B, —e / 1,1 - s (1), — 5)
Dk (20,1 — )Y (20t — )|y = 1. Ey = € — n}h(n)h(€ — n)dnds.

Thus, using the conditional independence of the recursive functional it follows that
the last equation can be written as

/ e e ¢ (2m) 3 / (A1) B =n X (1)t = 5)1[k3 (1), = s]}]
0 R?

e [h(§ - 77)E5<2>=E—7] {(X((2),t = s)1[k; (2), — 5]}} dnds

as needed to establish (E6]).
To complete the proof, with condition on the value of the first clock ring Sy,
recall the definitions of m and ¢ given in (B) and use (@) to get

Vk+1(&1) = h(&)Eg=e {Ee,=e {1[k + 1; 0, 2] (6, 1) [§ (1, €(2), So }}

=) (@ 9 g [ e o
+ hOEey—¢ {Bep—e {1k + 156,k = 1Sy < dm(©) (1) ¢ — S0)
@6, (2,1 = o)l ), 50} )

=) + / t e’”'g'*a(fs,t — s)ds
0

_|_

t
/ e_"|5|23|£|(27r)_%/R$ vR(n,t — 5) @¢ (€ — 1, — s)dnds
; .

~ t 2 3
=F(§,t)+/0 ekl 5|€|(27T)’§/Rg g (n,t — 8) @¢ (€ —n,t — s)dnds

by the induction hypothesis and the definition of F. This last equation is g1 (€, 1)
as claimed. (]

A consequence of the proposition is that the convergence of the iteration scheme
(Ba) and the existence of the expected value in Theorem [31] are essentially equiva-
lent.

5. CONCLUSIONS AND REMARKS

The Introduction and identification of majorizing kernels provides a way to ob-
tain existence and uniqueness of mild solutions of Navier-Stokes equations and track
regularity of initial data to solutions. The same methods may be applied to the
Fourier coefficients in the case of periodic initial data and forcing. In fact the iden-
tification of majorizing kernels is somewhat simpler here due to the fact that on
the integer lattice the origin need not be a singularity of the majorizing kernel.
One may use a lattice version of the theory for constructions of majorizing kernels
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(e.g. Theorems 2:IH2:2) to construct fully supported majorizing kernels on the in-
teger lattice in all dimensions d > 2. In the case d = 1 one also obtains cascade
representations of solutions to Burgers’ equation by these techniques. For example
majorizing kernels supported on the positive half-line, h(£) = 1[£ > 0], also appear
naturally and yield an existence/uniqueness theory for complex-valued solutions in
Hardy spaces HP.

As emphasized in the Introduction, in principle the theory may be approached
from the perspective of identifying Fourier multipliers for which E¢,—¢|X (6,t)] < oo.
While majorizing kernels are sufficient for this purpose, this neither exploits the
geometric structure of the product ®¢ nor the “size” (number of vertices) of the
underlying stochastic tree structure beyond simple first order considerations.
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