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ABSTRACT. We consider the Kato square root problem for non-divergence second order elliptic
operators L = — ZZJ':1 a;;D; Dj, and, especially, the normalized adjoints of such operators.
In particular, our results are applicable to the case of real coefficients having sufficiently small
BMO norm. We assume that the coefficients of the operator are smooth, but our quantitative

estimates do not depend on the assumption of smoothness.
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1. INTRODUCTION AND MAIN RESULT

In [AHLMcT], the authors resolved in the affirmative the long-standing square root problem
of Kato for divergence form complex-elliptic operators in IR™”. This was the culmination of a
series of previous results: [CMcM] (treating the 1-d case); [CDM] and [FJK1, FJK2] (treating
small perturbations of the constant coefficient case); [HMc]| (the 2-d case); [AHLT] (small per-
turbations of the real-symmetric case, sometimes referred to as the restricted Kato problem);
and [HLMc] (the case that the heat kernel satisfies a Gaussian upper bound and Nash-type
Holder continuity estimates). The solution of the Kato problem, and the circle of ideas involved
in its proof, led to subsequent breakthroughs in the theory of elliptic boundary value problems,
see, e.g., [AAAHK], [Hof] [HKMP, HKMP2], [AKMc]|, [AA], [AAH], [AAMc, AAMc2], [CUR],
[HLeM], [EH], [HLMP1, HLMP2], [BHLMP]. See also the significant related ground-breaking
work in the parabolic setting: [Ny], [AEN1, AEN2].

In this note, we initiate the study of the square root problem in the non-divergence setting
in dimensions greater than 1, with the eventual goal of developing applications to the theory
of boundary value problems, as has been done in the aforementioned divergence form case.
Previously, the non-divergence problem had been treated only in the 1-dimensional setting, in
[KM]; in fact, in that paper the authors treat the more general class of operators of the form
L = —aDbD, where D denotes the ordinary differentiation operator on the line, and a, b are
arbitrary bounded accretive complex-valued functions on the line.

At present, we are able to treat only the case of real coeflicients. On the other hand, we point
out that in the divergence form case, there is no known proof for real, non-symmetric coefficients
that is fundamentally easier than the proof in the general case, owing to the non-selfadjointness
of non-symmetric divergence form operators. Moreover, it is the real, non-symmetric case that
underlies the breakthrough in the study of the Dirichlet problem obtained in [HKMP]. We
observe that in the non-divergence setting, we may assume without loss of generality that
the coefficient matrix is symmetric, but in contrast to the divergence form case, operators of
non-divergence type are inherently non-selfadjoint, even with symmetric coefficients.

A fundamental difficulty that one encounters in the non-divergence setting, is that the
Kato problem for non-divergence elliptic operators seems to be most naturally formulated in a
weighted L? space, and in general, the weight need not belong to the Muckenhoupt As class.
Another difficulty inherent to the non-divergence setting is the lack of uniqueness (see the work
of Nadirashvili [N]). On the other hand, working with real coefficients allows us to make use of
the pioneering work of Krylov and Safonov [KS], as well as the important ideas of Baumann [B]
and Escauriaza [E2]. We shall return to these matters in the sequel. First, let us set notation
and definitions.

We will say that the operator L is a second-order elliptic operator in non-divergence form

on R" if

(1.1) Lu=— Z aijD,-Dju,
1,j=1

where A = (a;;(+)) is a real and measurable coefficient matrix which (without loss of generality)
we can take to be symmetric, and for which we also assume, for some A > 0,

(1.2) A(z)E-€>M[E* and  |A(x)E- ¢ < ATHE|[C] for all £, € R" and a.e. x € R",
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For such L, we have also its adjoint operator

n
(13) L*u = — Z DzD](a”u)
1,j=1

1

1oc(R™) is a solution of the adjoint equation

Following [E2], we say that the function v € L
L*u = 0 if for every ¢ € €°(R") we have

/ )L () = 0.

Let us recall also the definition of Muckenhoupt weights, that will be used throughout the
text because of the properties of some particularly relevant adjoint solution, as we shall see
shortly.

Definition 1.4 (Muckenhoupt weights). We say that the function w belongs to the Mucken-
houpt class of weights A, for some 1 < p < oo if w(z) > 0 a.e. z € R and

iy )y ) <

where the supremum is taken over all the balls B C R", and also denote Aso 1= {UJ; o0 Ap-
We recall that it is well known that the A, property is equivalent to the Reverse Holder
property, i.e., that there is an exponent ¢ > 1, and a uniform constant C' such that for every

ball B,

(RH,) <|;‘/Bwq(x)d:v> v < C’;/Bw(x)dx

For details of the theory of Muckenhoupt weights, the reader may consult, e.g. [Duo, Chapter
7].

With this definition in mind, we recall a fundamentally important property of equations in
non-divergence form.

Lemma 1.5 ([E2, Theorem 1.1]). Let L be a second-order elliptic operator in non-divergence
form, and L* its adjoint. Then there exists a non-negative solution W of the adjoint equation
L*W = 0 in R", satisfying W (B1(0)) = |B1(0)|, which we call the global non-negative
adjoint solution. Furthermore, W satisfies a Reverse Holder property with exponent -+, so
W € Aw (c.f. Definition 1.4). Moreover, the RH,, /1) constants depend only on dimension
and ellipticity.

If the coefficients of L are smooth, or even belong to VMO, then W (with the stated
normalization) is unique. In general, it need not be unique. On the other hand, for any given
L, any choice of such a W will enjoy the same quantitative estimates, with uniform control
of all relevant constants. In the case that W is not unique, we may therefore simply fix an
arbitrary choice of W.

It is a well known fact that A, weights are doubling. In our case, this means that there
exists a constant Cp = Cp([W]a,) > 1 such that W(2B) < CpW(B) for every ball B.

From now on we will work most of the time in the weighted Hilbert space

L%, .= L*(R™, W (z)dx).
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In the non-divergence setting, this space is more natural in many ways than unweighted L2.
In particular, the following identity holds, as may be seen formally by using L*W = 0 and
integrating by parts:

(1.6) / uLqum:/ AVu - VuWdz.

In fact, one may readily deduce that (1.6) holds when the coefficients are smooth, and more

generally, it also holds at least when the coefficients have sufficiently small BMO norm (de-

pending only on dimension and ellipticity), for all uw € D(L) (the domain of L), defined by
D(L):={u€ Ljy : Lu € Ly} .

Indeed, if the coefficients have sufficiently small BMO norm, then W € Ay (see [E1, Theorem
1.2], and its proof!). In turn, using this fact, one may prove® the regularity estimate

2 <
(1.7) IVl 2 S £l
for solutions of the Poisson problem Lu = f € L%,V, and hence, that
(1.8) D(L) = Hyy(R") := {u € L}, : Vu, VZu € Liy } .

The identity (1.6) then follows readily for all u € D(L).

Remark 1.9. We observe that HZ, (R™) is dense in L%, when W € A, (indeed, even € is
dense in that case), and therefore L is densely defined when the coefficients have sufficiently
small BMO norm.

We shall also consider the normalized adjoint of L, which we denote by E, and which we
define to be the adjoint of L with respect to the space L%,V. Thus, L is given, at least for
smooth coefficients, by the formula

1 *
(1.10) Lu = —— leD iDj(aiulV) = 7 L* (ulV),
If the coefficients are merely measurable, then we interpret L in the weak sense: we say that

u € L%, belongs to D(L), the domain of L, provided that there is a function g € L%, such that

for every v € D(L),
/ LvuWdx = / vgWdax |

and in this case we set Lu = g. Just as for (1.6), integrating by parts and using L*W = 0, we
obtain (at least in the case of smooth coefficients, and for u € HZ,)

(1.11) / uZqux—/ AVu - VuWdzx.

We shall henceforth make the qualitative assumption that the coefficients a;; are smooth,
with qualitative L bounds on Va;; and V2aij. Thus, (1.11) will be valid in the sequel, for
U € H‘%V On the other hand, we emphasize that our quantitative bounds will never depend on
smoothness, nor on estimates for the derivatives of a;;.

'In fact, [E1] precedes [E2] chronologically; the result in [E1] treats explicitly local versions of W, but the
same arguments may be applied to the global W constructed in [E2].

2We caution the reader that the proof of (1.7) is a somewhat non-trivial matter, and is based on the bound-
edness of the commutator [T,b], where T is a singular integral and b € BMO [CRW], along with a suitable
expansion in terms of spherical harmonics; see [CFL1, CFL2] for related results in the unweighted case.
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Remark 1.12. Using (1.6), (1.11), (1.7), and (1.8), one may then show that L, and L, viewed
as unbounded operators on L%,V, are each closed, sectorial and m-accretive, and hence each
has an m-accretive square root (see [Ka, Theorem 3.35, p. 281], or [H, Sections 3 and 7]).
Moreover, L generates a heat semigroup z — e %L, which is well-defined and analytic in a
sector containing the positive real axis (hence, the analogous statement is also true for L).

Let us now sketch the proofs of the functional analytic facts listed in Remark 1.12.

L and L are closed operators. For fj, this follows immediately from the fact that L is densely
defined (see [Ka, p. 168]). Thus we consider L. Suppose that {uy}, C D(L), that u,, = u in
L%/V, and that
fni=Luy, — fin LI2/V-

We need to verify that v € D(L), and that Lu = f, i.e., that the graph {(u, Lu) : w € D(L)}
is a closed set in L%, x L%,. Applying (1.6) and (1.7) to u, — m, we see that {Vu,}, and
{V?u,}, are each convergent in L%,V, thus, {uy}, is convergent in H‘%V, and since u,, — u in
LIQ/V, we see that u € H%V = D(L), and that u, — v in H%V In particular, D;Dju, — D;Dju
in LIQ/V for each 7,5 = 1,2, ...,n, hence Lu, — Lu, so that Lu = f, as desired.

L and L are sectorial. It follows readily from (1.6) (respectively, (1.11)) that the numerical
ranges

O = {<Lu,u> €C: ully, = 1} , 6= {<Eu,u> €C: ullz, = 1}
are each contained in a sector S, := {z € C : |argz| < w} U {0}, with 0 < w < 7/2, depending
only on ellipticity. We omit the standard argument.

L and L are m-accretive. By [Ka, Problem 3.31, p 279], it suffices to show that L is m-accretive.
To this end, set

A:=C\S,,
and for ¢ € A, set § = §(¢) := dist(¢, S,). By symmetry, we also have § = dist((, S,,). We
now claim that
(1.13) (L= Qullzz, = dllullz, . weD(L), C€A.

Indeed, to verify the claim, we may assume without loss of generality that ||ul] 12, = 1, in which
case

(L = Qullz, = (L = Qu, w)| = |[(Lu,u) = ¢ =6,
since (Lu,u) € © C S,.
Fix ( € A. Then L — ( is 1-1 on D(L), and has closed range (since L is a closed operator).

Similarly, L — ¢ is 1-1 on D(L). Since L is densely defined,
N(L -0 =R(L=-)",

i.e., the null space of E: C is the orthogonal complement of the range of L — ¢. Thus, L — ¢
has dense range, since L — ( is 1-1. Hence, L — ( is invertible as a mapping from D(L) onto
L%,. Combined with the estimate (1.13), this shows that L is m-accretive (see [Ka, p. 279]).

The heat semi-group. Given the preceeding properties of L, we have existence, uniqueness, and
analyticity of a contraction semigroup e*%, for z in the open sector SO := {z € C : |arg 2| <
a}, provided 0 < o < 7/2 — w. See, e.g., [Ka, pp. 480-493, especially Theorem 1.24, p. 492].

Our main result is the following:

3(1.8) is used to show that (1.6) holds for all u € D(L).
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Theorem 1.14. Let L be a second-order elliptic operator in non-divergence form with smooth
real coefficients satisfying (1.2), and let W be the associated global non-negative adjoint solution
provided by Lemma 1.5. If W € Ay (see Definition 1.4), then we have

)

|VEr],, =197, = | VL]

Ly
where the implicit constants depend only on n, X and [W]a,.

The main goal of this paper is to prove this Theorem. Hence, from here on we will always
impose the extra assumption that W € A,, along with the qualitative assumption that the
coefficients are smooth. The result will follow at once from Theorems 3.1 and 4.1.

Some additional remarks are in order.

Remark 1.15. As mentioned above, in general W belongs to the class A, and thus W € A,
for some p depending on dimension and ellipticity, but p may be strictly greater than 2, and in
fact in the general case we have no precise upper bound on p. Thus, our result is only a partial
one, and does not address the fundamental challenge of treating the non-Ay case. On the other
hand, as noted above, if the coefficients have sufficiently small BMO norm, then W € As, and
thus our result does apply in that setting.

Remark 1.16. In the case that the coefficient matrix has sufficiently small BMO norm, then as
also noted above, we may identify the domain D(L) as the weighted Sobolev space HZ,(R")
(see (1.8)). Hence, by combining several known (or at least implicit) results, we may identify
the domain of v/L as the Sobolev space HY, (R") := {u € L%,(R") : Vu € L%,(R™)}; this

corresponds to the estimate HﬁfHLQ S HVf||L€V. Indeed, in [DY] it is shown that the
w

operator L has a bounded holomorphic functional calculus in (unweighted) L? (even in LP),
provided that the BMO norm of the coeflicients is sufficiently small. Under the same smallness
assumption, the arguments of [DY] may be extended to the weighted case considered here, to
deduce that L has a bounded holomorphic functional calculus in L%/V. Combining the results
of [Y] and [Mc], we find that D(V/'L) is the complex interpolation space mid-way between L2,
and D(L) = HZ,, i.e., D(VL) = H},.

The analogous strategy fails for L, as we have no idea how to identify D(E) (similarly, the
square root problem in the divergence form case entailed the same difficulty).

Remark 1.17. The assumption of smoothness of the coefficients is purely qualitative, and our
quantitative estimates will not depend on smoothness, but only on the stated parameters n, A
and [W]4,. However, it is not clear at present how to make sense of the identity (1.11) for
non-smooth coefficients, and as a consequence, in the absence of smoothness, we do not know
how to prove certain estimates which rely on (1.11), such as Lemma 2.11 (viii) (in the case
of measurable coefficients, we know how to give only a formal proof of the latter, assuming a
priori finiteness of HVe*tszHL%V).

On the other hand, as noted above, identity (1.6) holds without smoothness, in the case that
the coefficients have sufficiently small BMO norm. Under the latter scenario, we require identity
(1.11) and its consequences (and thus, the qualitative, a priori assumption of smoothness of
the coefficients) in two places: 1) in the proof of Theorem 4.1 (the square root problem for
L), where estimate (1.11) is heavily used, and 2) in the proof of the m-accretivity of L given
above, where we used (1.11) to establish density of the range of L — . Otherwise, (1.11) is not
used in the proof of Theorem 3.1 (the square root problem of L).
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Although our operators L and L are not of divergence form, there is a nice identity relating
these two non-divergence operators with another one which is in divergence form, but degener-
ate elliptic®. Indeed, if we let div denote the normalized divergence, defined for an R™-valued

function v by divv := % div(Wwv), then div is precisely the adjoint operator to —V inside
L?,, and we also have, using L*W = 0,
(1.18) Lu+ Lu = —2div(AVu).

In the case of non-smooth coefficients, we interpret the latter identity in the weak sense de-
scribed above: for u, ¢ € HI%V,

/ (chu + uLgo)de = 2/ AVu - Vo Wdx.
IRn n
The identity (1.18) will be of great use to us in the sequel.
The paper is organized as follows:
e In Section 2 we give some definitions and estimates for some of the operators that
which will appear repeatedly across the paper.
e In Section 3 we prove H\/EfHB < HVfHL%V, which turns out to be a relatively easy
consequence of Littlewood-Paley theory because of the form of L (since L annihilates
not only constants but also first degree monomials).

e In Section 4 we prove H VI f ’ SIVA 12, which is in fact the more difficult result

Liy
in the paper. To treat E, we follow broadly the scheme provided by [AHLMcT], first
reducing the problem to some square function estimates, which are handled using a T'1-
like argument and then a local T argument. Of course, some significant modifications
of the arguments in [AHLMcT] are needed; the identity (1.18) will be useful in this
case.

We remark that the square root problem for Lis significantly more difficult than its analogue
for L.

1.1. Notation.

e We use the notation a < b to denote that there exists a positive harmless constant
C' (which can vary from line to line) such that a < Cb. We will also denote a ~ b
whenever a < b and b < a.

e In the proofs of the results from now on, we will omit dependencies of constants on n,
A, [W]a,, and [W]4, — treating them as harmless constants — although we will make
these dependencies explicit in the statements.

e Euclidean balls are denoted by Bi(z) := {y € R" : |y — z| < t}.

o If B = By(r) C R"is a ball and x > 0, by kB we denote the ball with same radius
and scaled by a factor of k, i.e., By(z). The same applies to cubes.

e For E C R", |E| denotes the Lebesgue measure of E.

e If £, F C R™ are arbitrary subsets, we write dist(E, F) := inf{|lx —y| : 2 € E,y € F}.
e For any subset £ C IR, we denote 1p the characteristic function of E (i.e. 1g(z) =1
if z € E and 0 otherwise). Concretely, we write 1 := 1rn, the function constantly 1.

e We will denote vector-valued functions with boldface letters, e.g., v := (v1, ..., vy).

e D; denotes the differentiation operator in the direction of x;, i.e., D; = %.

4Thus, our results here are somewhat related to those of Cruz-Uribe and Rios [CUR].
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e We denote averages with respect to a measure v by f,, fdv := v(E)~" [, fdv. Often the
measure with respect to which we take averages will be the weighted measure W( )dm
it will be clear by the context. For the latter measure, we write W(E) := [, W B

e We will frequently use cubes in our proofs: every time we cover R" (or some portlon of
it) by cubes, we mean we are using a covering by cubes of the dyadic grid {27k~+10,27)"
j € Z,k € Z"}. Anytime we use the letter @), we will be referring to a dyadic cube.
For such a cube @, we let £(Q) denote its sidelength.

e We let M and My denote, respectively, the classical Hardy-Littlewood maximal oper-
ator, and the Hardy-Littlewood maximal function with respect to the measure W (x)dx,

that is,
—sup][f dy = sup /!f )| dy,
B>x |Bi
and
My f(z) =5 ][If )| W (y)dy = sup — /\f()\W()d
%% = sup Up — 757 ) y)ay
Boax Bz W(B) Jp

Since W is doubling (because W € Ax), My is bounded on LY, for every 1 < p < oo.
We will use this fact in the sequel.

e As explained before, we set L%, := L2(IR”,W( )dz), and we define the weighted
Sobolev space HZ, = {u € L%, : Vu € L}, V*u € L%,}. We will also write
L%, (E) := L*(E,W (z)dx) for any subset E C iR”

. We denote the composition of two operators U and V' by UV(f) UV (f)))-

e For a function f € L?(IR"), we denote its Fourier transform by f

e S will denote the usual Schwarz class of smooth, rapidly decaying functions on IR"™.

Acknowledgements. The third author thanks Prof. X. T. Duong for an interesting conver-
sation concerning the latter’s joint work with L. Yan [DY], and in particular for pointing out
to us the argument sketched in Remark 1.16.

2. PRELIMINARIES

2.1. Gaussian bounds for kernels of semigroups. From now on, we will use many times
the parabolic semigroup (with elliptic homogeneity) —t’L , whose kernel is the fundamental

solution I'y2(z,y); i.e. we have e —t*L f(x) = Jgn T2, ) f(y)dy for sufficiently regular f. The
fundamental solution satisfies the followmg Gaussian estimate:

Lemma 2.1 ([E2, Theorem 1.2)). The kernel Ty2(-,-) of e ©°L satisfies the Gaussian bounds

AR S S g
(2.2 rt2<x,y>§mln{W(Bt(x>),W(Bt(y)>}e W (y),

and

1 1 _lz—y|?
(2.3) max{W(Bt(x)),W(Bt(y))}e H-W(y) S T, y),

where the implicit constants and ¢ depend on n and .

Remark 2.4. The results stated above as Lemma 1.5 and Lemma 2.1, are stated in [E2] explic-
itly for smooth coefficients, but as the author points out, “the usual compactness arguments”,
and the uniformity of the estimates depending only on n and A, allow one to deduce the ex-
istence of (non-unique) W and I verifying the same bounds, in the general case of bounded
measurable coefficients.



THE KATO PROBLEM FOR OPERATORS IN NON-DIVERGENCE FORM 9

Remark 2.5. The doubling property of W, combined with the exponential decay factor, allow
us to interchange “min” and “max” in (2.2) and (2.3), modulo an adjustment of the constants.

Remark 2.6. The (absolute values of)) the kernels of the operators 2Le "L and ¢4 L2~ "L also
satisfy the upper bound (2.2), by analyticity of the semigroup z + e~*" in a sector.

2.2. Weighted Littlewood-Paley theory. The following results are standard. We recall
them here for the sake of convenience of exposition.

Lemma 2.7. Let W € Ag, and let Kif := ki = f, with k defined on R™ satisfying |k(z)| <
(14 |z|)™""L, where ki(x) :=t"k(x/t). Then

Isup | flllzg, S IM Ay, S 1F 1z,

where M is the classical Hardy-Littlewood maximal operator, and the implicit constant depends
onn and [W]a,.

Lemma 2.8. Let W € As, and let Qsf := s * f, where ¢ € S and satisfies f]Rn ¥ =0. Then
e ds
2 2
1@t S S,

where the implicit constant depends on n, v, and [W]a,. Moreover, if in addition v is radial
and non-trivial, then using a slight abuse of notation and then normalizing, we may assume
that fooo Y(s)? % =1, in which case we have the Calderdn reproducing formula

e d
| @ =ren.
0 S
Remark 2.9. Regarding the last pair of lemmata:

e We will often denote by ; the operators satisfying the hypotheses in Lemma 2.8, while
we use P; for “nice” approximate identities (i.e. P.f := ¢ * f, with ¢ € S radial, and
Je=1).

e It is easy to check if P; is a nice approximate identity, then Q; := tD;P; satisfies the
hypotheses of the first part of Lemma 2.8 (where D; denotes the partial derivative in
any direction ;).

e We will frequently further assume that the kernel k£ in Lemma 2.7 (in particular, ¢ and
Y as above) satisfies supp k C Bj(0); in this case, we shall refer to K; (in particular,
P, or @) as having a “compactly supported kernel”.

e We will use repeatedly the fact that P, and QQ; commute with derivatives, for they are
convolution operators.

The following is an easy consequence of Lemma 2.8, by standard “almost-orthogonality”
arguments. We omit the well-known proof.

Lemma 2.10. Let {Qs}s>0 be a family operators satisfying the conditions in Lemma 2.8, and
Ry be a family of operators, bounded on L%,V(]R”) for each fixed t > 0, and satisfying, for some
a > 0, the almost-orthogonality condition

[t s)”
HRtQSHLa]—)L%V < Ci min {s’ t} 7
where C is a uniform constant which does not depend on t,s. Then R, satisfies the square
function estimate

oo o dt o
iRy, § <1
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where the implicit constant depends on n,Ci,a and [W]a,.

2.3. Uniform bounds for some operators. Let us show that some operators related with
the semigroups are uniformly bounded, which we will use throughout the text.

Lemma 2.11. The following operators are LI2/V — L%V bounded, uniformly on t, with norm
depending on n, A\ and the doubling constant for W:

(i) e L, (i) t2Le tL, (iii) t1L2e "L, (iv) tVe 'L,
(v) e*tzz, (vi) tQEe*tzi, (vii) t4z26*t22, (m'ii)tVe*ﬁZ,
(ix) te=tLdiv, (x) te*tzz(ﬁ;f, (xi) 3Le~*Ldiv, (xii) B3Le*Ldiv.

Remark 2.12. Some of the operators are in fact defined for functions f € (L},)". In this case,
we obviously mean that each of their components are bounded.

Proof. (i) - (iii). Recall that My denotes the Hardy-Littlewood maximal operator with respect
to the weighted measure W (x)dz. If we let T; denote the operator under consideration in (i),
(ii) or (iii), it suffices to observe that in each case we have the pointwise bound

SltlpthfI SMwf,

using only the Gaussian bounds in Lemma 2.1 (and Remark 2.6 in the case of (ii) and (iii)),
and the doubling property of W. We omit the routine details.

To prove (iv), we set u := e_t2Lf. Note that by the identity (1.6), we can “interpolate” the
estimates in (i) and (ii) using Cauchy-Schwarz as follows:

) 1/2 1/2
< (/ |t2 Lu| de> (/ |uy2de> 5/ |fI> W,
R™ R R

In turn, (v)-(vii) follow by duality from (i)-(iii), while (viii) follows “interpolating” (v) and
(vi) in the same way that we did it for (iv), this time using (1.11) instead of (1.6).

/ [tVul* Wdz < / t2AVu - VuWdx = / 2 LuuW dx

which shows (iv).

Then, (ix) and (x) follow by duality from (viii), and (iv), respectively.
Lastly, (xi) (resp. (xii)) follows by first dualizing, and then “interpolating” (vi) and (vii)
using (1.11) (resp. (ii) and (iii) using (1.6)). O

2.4. Off-diagonal estimates.

Definition 2.13. We say that the operators S; satisfy off-diagonal estimates (aka Gaffney
estimates), if there exist ¢,C > 0 (independent of ¢) such that it holds for every ¢ > 0, and
every pair of measurable sets E and F,

dist(

/ 1S, F ()2 W ()da < Ce "B / If(@)2W(z)de  if suppf C E.
F E

Lemma 2.14. The following operators satisfy off-diagonal estimates, with constants depending
only on n, \ and the doubling constant of W :
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(i) e L, (i) t2Le t'L, (iii) t*L2%e L, (iv) tVe 'L,

(v) e_tZE, (vi) tQEe_tQE, (vii) t4l~)2e_t2z, (viii) te_tQE&Rf,
27 27 77

(iz) tVe L (x) te tldiv.

Proof. Fix sets E, FF C R". We may assume that d := dist(E, F') > 5¢, as otherwise we may
invoke Lemma 2.11.

The bound for (i) is a straightforward consequence of the pointwise bounds in Lemma 2.1.
We omit the routine details. The off-diagonal estimates for (ii)-(iii) follow in the same way as
for (i), using Remark 2.6.

Let us now treat (iv). We argue as in the proof of Caccioppoli’s inequality. Let u := e—t'L fs
with f supported in E. Choose ¥ € €°(R"), where 0 < ¢ < 1 satisfies » = 1 on F,
dist(supp ¢, E) > d/2 (denoting d := dist(E, F)), and [[¢]l + d [Vl + d*||[VZ¢] < C.
For future reference, we note that

(2.15) VY2 + V2] S d72 Louppoy -
Clearly, we have

(2.16) /|tVu|2Wda:§t2/ \Vu|? ?Wd.
F R™

Compute, using (1.6) and the symmetry of A:

n

L(up)uypW = — Z /]R" a;jD; Dj(up)uyp Wdzx

ij=1

(2.17) AV (wp) - V(up)Wdx = /

R”

=> (- / aij D; Djuup*Wdz — 2 / aijDiuDjpupWdz — / aijDiDjwu2¢de>
R™ R™ Rn»

ij=1

= / Luuwp?*Wdz —2 | AVu - VouypWdz + / Lypu*ypWdz.
n ]Rn

IRTL
Also,

AV (urp) - V(up)Wdz > / |V (ut))|> Wda

n

R

(2.18) =\ (/}Rn |Vul? *Wdx + 2/}Rn Vu - Vopuyp Wdz + /IR |vw|2u2de>
> A/Rn ]Vu\zsz/Vdm—l—Q/\/]Rn Vu - ViupWda.

Combining (2.17) and (2.18), we may dominate the right hand side of (2.16) by

(2.19) 2 /Rn \Vul® *Wdx

< t2/ |Vl [V [uth| Wda + t2/ | Luug®| W+ t2/ | Lypu®p| W
R” R™ Rn

=I+II+1II.
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For € > 0 to be chosen momentarily, we have

2
JgetQ/ |Vul? 2 Wdz + e} (t)/ w*Wdz
R™ d supp ¥

where we have used “Cauchy’s inequality with €” in term I, and then (2.15). Choosing ¢
small enough, we may hide the first term, and use the off-diagonal bounds for (i) to obtain the
desired bound for the second term, since ¢ < d. We estimate term 11 using the Cauchy-Schwarz
inequality, along with the off-diagonal bounds for (i) and (ii).

The operators (v)-(viii) are dual to the first four, and (x) is dual to (ix). It therefore remains

to treat (ix). To this end, we now set u := e*tQLf, with f supported in F, so with 1 as above,
again using (2.16), we have

/!tVu2Wd:E §/ tVul? 2 Wdz < t2/ a;; DjuDiu*Wdx
F R™ R™

= 12 A Dju Dy(aiWu) 2de — t2/ uDju Di(agW)>de =: T+11,

where summation over 4, j is understood. We first note that

I = —t / u D;Dj(ai;Wu)p*de — 2t / u Dj(a;jWu) D dx

= t2/ uLup*Wdx — 2t2/ uDj(a;;Wu) Y Djpdr =: L+1,.
supp ¢ "

We obtain the desired estimate for I; by the off-diagonal bounds for (v) and (vi) like for term
IT in (2.19). Also, integrating by parts,

I, = 22 / uDsuagpDyjp Wdz + 2> / u? aij(Diy Dy + D D) Wz =: Iog + I .

n

We will cancel term .7271 momentarily, but it may also be handled directly, exactly like term
I in (2.19), using Cauchy’s inequality with ¢, hiding the small term, and bounding the other

term using the off-diagonal bounds for (v). We estimate term fgyg like terms I and II] in
(2.19), using (2.15), the fact that ¢ < d, and the off-diagonal bounds for (v).

Since W is an adjoint solution,
1T =t / u? pDj1p Di(ay;W)dx
= —2? / uDsupDjtp a;;Wdz — t2 / u? (Db Dy + YD Djb) agyWda =: IT, + 1.

Observe that ﬁl = —172,1, and ﬁg = —%7-2’2. O

Lemma 2.20. Let K; be a convolution type operator as in Lemma 2.7, with a compactly
supported kernel. If h = h(x,t) is a function such that f v h(-,t)K.f is bounded on L%,
uniformly in t (i.e. |’h('7t)KtHL%/~>L‘2/V < 1 uniformly in t), then h(-,t) Ky satisfies off-diagonal
estimates.

We omit the trivial proof.
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Lemma 2.21. Let {Ui}4~0 and {Ul}i=0 be two families of operators, each satisfying off-
diagonal estimates, then the composition U U/ also satisfies off-diagonal estimates for each
t.

We omit the routine proof.

2.5. Estimates for differences and gradients.

Lemma 2.22. For f € Lip and t < {(Q), we have
—t2L 2 2 2
| @) = @) W £ 21V W(Q)
and
2L 2 2 2
| @) = s@) Wids S £ VI W(Q)
where the implicit constants depend on n,\ and [W]a,.

Proof. Let us show the first estimate. Cover () by non-overlapping cubes @ with sidelength
t/2 < £(Qr) < t. Note that e~t'L] = 1, since L1 = 0. Letting [f]g denote the average of f

over the set F,
2
_. 2
L2 (Q ) o ZAk
w k k

(2.23) He

=3 | = [F120) = ( = [F12)
We then have

(2:24) A < [ (F = [Fa)200)|,

"‘ If— [f]2QkHL€V(Qk,)

g2
+ Z H ' L ]ZQk)12J+1Qk\2]Qk)

DS,
j=1

Using the boundedness of e L from Lemma 2.11 and the weighted version of Poincaré’s
inequality [HKM, 15.26], we deduce

D SN = (ol 2 0q) < U@k IV Iz, 00, <tV @0 S IVl VIW(QR)-

For convenience of notation in the rest of this argument, we replace the constant ¢ by 4c in
the off-diagonal estimates for e=**L from Lemma 2.14. Thus,

k _eqit1 X
M <e -1 2@l 2, 1)

e | f - [f]2j+1QkHL%V(2J+1Qk) +3_ e Mo, - [f]QiQkHL%V(Zj“Qk)
=1

. J ) .
Se P |f - [f]za‘HQkHL%V(QjHQk) + 26_6410871)/2 I/ - [f]Qi“QkHL%v(T“Qk) '
i=1

Hence, summing on j and interchanging the order of summation we obtain

> ] . . 24
Zze_C4JC(D]_Z)/2“f_[f]2i+1QkHL%V(2i+1Qk Z -

=1 1i=1 =1

[Fl2ivrg, HL2 (21+1Qy) *

and therefore we have, by Poincaré’s inequality,
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o0

(e} ) o
Ellj(k) 5 26—641 Hf - [f]2j+1QkHL€V(2j+1Qk Ze 2 QJE Qk HVfHLZ 2]+1Qk)
j= Jj=1 7j=1

Sty eV W(2i1Qy) St HVfHooZe‘%‘“ VIW(Qr) S IVl VIV(Qr).
j=1 j=1

Thus, going back to Ay (see (2.23)-(2.24)) we obtain
Ap SV o VIV(QE),

and therefore, since the cubes Qi are non-overlapping,

e o S PNV YW@ = £ VA% W(Q).
k

The corresponding estimate for ¢~"L holds with exactly the same proof, for the operator is

|
m

also bounded and satisfies off-diagonal estimates (see Lemmas 2.11 and 2.14), and etl1=1
since L1 = ¢ L*W = 0. O

Lemma 2.25. For f € Lip and t < ¢(Q), we have
2

[ [ve i@ wws S 19412 W@

Q
and

2L 2 2

Ve @] Weds S 1911 W@,

where the implicit constant depends on n, X\ and [W]a,.

Proof. The reader can check that the proof is the same as for Lemma 2.22, this time using

the operators tVe "L and tVe *"L. Indeed, the proof of the preceeding Lemma used only the
boundedness of the operator (Lemma 2.11), the off-diagonal estimates (Lemma 2.14), and the
conservation property which allows us to subtract constants. In this case,

o= Slv s ]

L3 (Qn)
and similarly for L, because e 11 =1 = ¢’ Ll, as before. After this, the proof is the same
as that of Lemma 2.22. 0

HVe

3. THE KATO PROBLEM FOR L

In this section our goal is to prove the following result:

Theorem 3.1. It holds ‘

where the hidden constant depends on n, A and [W]a4,.

, SIVFlz .
w

As noted above (see Remark 1.16), in the case that the coefficient matrix has small enough
BMO norm, we could deduce Theorem 3.1 as an easy consequence of certain known results.
Instead, following the easier part of our proof of Theorem 4.1 below, we shall give a self-
contained, direct argument, which does not rely on an explicit assumption of smallness in
BMO, but only on the validity of (1.6), and the assumption that W € Ajs.
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To prove the theorem, let us use the representation of the square root operator via the
Functional Calculus formula

NI

0

where a = fo 32t dt) =/ 128 44 just a normalizing constant, to estimate, using duality

and later Cauchy-Schwarz,
2 o 2 dt U or 2 dt
< g2 —t2L ot 27 —t2L )
WErag | < ([Taes@|, ©) ([ e, §)

With this decomposition, we will finish the proof of Theorem 3.1 by duality once we prove the
following Lemma 3.2 and Lemma 3.6.

The desired bound for the second factor is the following.

Lemma 3.2. It holds

(3.3) /0 - / n

where the implicit constant depends only on n, A and the doubling constant for W.

~ a2 dt
P Le” Fg(w)| W(n)de— < gz, -

We could obtain the conclusion of the lemma by invoking the abstract McIntosh and Yagi
theorem [Y], [Mc], but instead, we will give a self-contained and more elementary proof, using
quasi-orthogonality arguments.

Proof. We abbreviate V; := t2Le~"L. Its adjoint within L%, is V, .= 2Le~*"L. To make the

argument rigorous, given a small positive €, we set V; =0 = Vt whenever t <eort>1/e, and
we obtain quantitative bounds that are uniform in €. We compute, using duality, Fubini and

Cauchy-Schwarz,
dt
dw— //Vtg Wig(a)W (x Jdz—

(3.4) / /n g(x)
/ / 2)ViVig(x)W (:U)d:rt:/n/o Vt‘/%g(m)—g(x)W(g:)dx
‘/ Vtvigdt

<llglz,

Liy
To deal with the second term, let us first establish a useful fact:

Claim 3.5. It holds, for any t,s > 0,

st
Vs <m1n{ }
L%, —L%, t’s

Proof of the claim. We may assume that ¢ < s,t < 1/e. If s < t, we can compute using (1.18)
and the uniform bounds from Lemma 2.11,

|7

t2s2fe_t2LLe_82LH < “tQSQEe_tQLEG_SQL)‘ + Ht252f/e_t2L div AVe_SQL‘

< gz T e + 5]

52+s
12 t

In a similar fashion we can compute, when s > ¢, using again (1.18) and Lemma 2.11,

~ 427 .. 2
Le "Ldiv sVe sl <

4]

‘< s
~ t
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HXZVS LT, e~ L ’ < thszeftzzLLe*SQLH + HtQSQe*tQZ div AVLe 'L ‘
2 - - 2
< r He*ﬁLH H34L26782LH + ! Hte*t% div ‘ | Al HSSVLe*S%H N v + ! S E
52 s 2 s™s
O
With this almost—orthogonality result, we can estimate the last term in (3.4) as follows:
©_~ dt o dt ds
|[vnat] = [ ([ vwe) ([ vie ) we
0 L2, 0 §
dt ds
= [ [ eV @)ae g
R” t S
dt ds
= [ [ stV Pegtaw @)ae
R”
00 oo 1/2 9 12 g4 g
[ ) (] ) 52
0 Jo n t s
0 oo _ 2 1/2 ~ 2 Y2 dt ds
g/ / mln{ }</ de> (/ V.g de> 5
0 0 R n t S
Rl e ~ 2 dtd
<[] mm{ }/ Vgl W(@)ar®
0 0 n t s

ST

Plugging this estimate into (3.4), we have

/Ooo/n ‘Zg(m)rW(m)dx%g lgllzz, </000/R Wi )dx‘“>1/27

from which the result readily follows (recall that we have effectively truncated so ¢ <t < 1/¢,
hence the integrals are finite). O

Let us turn our attention to the other square function estimate.

Lemma 3.6. It holds

o [

where the implicit constant depends on n, X\ and [W]a,.

tLe ()| <>xf<||Vf|rLz,

We will devote the rest of the section to the proof of Lemma 3.6. As above, set V; := 2Le~t°L
and decompose, with the help of an approximate identity P,

(3.8) tLe L =t W(I — P) 4+t W,P, = Ry + T}.

The proof of Lemma 3.6, and hence of Theorem 3.1, will come immediately from the next
two lemmas.

Lemma 3.9. With the notations of (3.8), we have

o0 dt
/0 IR I, 5 < IV A2,

where the implicit constant depends on n, A and [W]Az'
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Proof. Choose the approximate identity P; := e~ *(=8) With it, we can compute, using the
Fundamental Theorem of Calculus,

t
Ref =Wl - P)f = Vi <1<I - Pt)f> v, (—1 /0 aiPsde)

t t t
= -2V, (1/ sP, Afds> = -2V, <1/ sP, divads) =2V (1/ QSVfds> .
0 0 0

—t2L (

Now, using the boundedness on LIQ/V of V; = t’Le see Lemma 2.11), Hardy’s inequality

and the fact that @, satisfies the square function estimate of Lemma 2.8 (see Remark 2.9), we

obtain the desired estimate:
1t 2
2V, ( / stms> ()

|, =[]
TN /stf Wow < [ [ |avi@] wew <Ivii, .

Lemma 3.10. With the notations of (3.8), we have

W(a )d:ﬂ

dt
/0 IT:f12, 5 < IV A2,

where the hidden constant depends on n, A and [W]a,.

Proof. Simply compute, using the boundedness of e L from Lemma 2.11, and the square
function bounds of Lemma 2.8 (see Remark 2.9),

dt dt
[, C s [, xS [Cimmn, @

i,7=1

Z/ eDiPD fI2 5 = Z/ @ p,

1,j=1

S ZIIDijigV = [V/I7s, -

i=1

4. THE KATO PROBLEM FOR L

In this section our goal is to prove the following result, which is really the main result in
this paper:

Theorem 4.1. It holds

V]

where the implicit constant depends on n, X and [W]a,.

s, SVl
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4.1. Reduction to a quadratic estimate. To prove Theorem 4.1, let us again use the
representation of the square root operator via the formula

\Gf = a/oo t?’zZe_thzfﬂ
0 t’
so that

Wra | < ([l 5) ([ e oo, 5).

Theorem 4.1 then follows immediately from Lemma 4.2 and Theorem 4.4 below.

We estimate the second square function via the following lemma.

Lemma 4.2. It holds

(4.3) /0 - / n

where the implicit constant depends on n,\ and [W]a

g2 2
2L Pg(a)| W(w)de T < Ny,

oo ©

Proof. The lemma can be proved either by invoking the McIntosh and Yagi theorem [Y], [Mc],
or via a self-contained elementary proof using quasi-orthogonality. For the latter path, the
proof follows that of Lemma 3.2 mutatis mutandis, simply reversing the roles of V; and V;. We
omit the details. O

Let us now turn the attention to the other square function estimate, which is in fact the
core of this paper.

Theorem 4.4. It holds

w [

where the implicit constant depends on n, A and [W]4,.

tLe UL f( ) W (z )dﬂf* SIVI,

The rest of this section is devoted to the proof of Theorem 4.4. We start by splitting
(4.6) tLe L = tLe PL(I — P?) + tLe *LP? = R, + T,

where P, is a nice approximate identity with a smooth compactly supported convolution kernel
or(x) =t "p(z/t), which we take to be even. For future reference, let us record the following
well-known observation:

10,(B(16))" = 2VE) (1) - 163(t6) = e(wp(@)(t6) - (Vo)(te) = v D (v (t6).
where ¢ is a harmless constant, and ¢ (z) := z¢(z) and 1?) := V¢ are both > functions
with mean value zero (here we are using that ¢ is even, in the case of 1)(1)). Hence,

(4.7) to,P2 = QM Q™,

where ng) is the convolution kernel with kernel Q,Z)lgk) (z) ==t~ "p®) (x/t), k = 1,2, and therefore

each of le), Q?) satisfies the square function bound of Lemma 2.8 (and each is bounded on
L%,, uniformly in t).

Lemma 4.8. With the notations of (4. 6) we have

(4.9) / ’

where the implicit constant depends on n, A and [W]Az'

“ < IVFIZ:



THE KATO PROBLEM FOR OPERATORS IN NON-DIVERGENCE FORM 19

Proof. Using the preceeding observations, we may follow the proof of Lemma 3.9, invoking
Lemma 2.11 to obtain that t*Le ™"’ is L%, bounded, to obtain (4.9). O

Applying now (1.18) to u = P?f we obtain
(4.10) T,f = te PLLP2f = —te "LLP2f — 2te P "Ldiv(AV(P2S)).

Lemma 4.11. We have
Rl It dt
/ Hte elpprell” &
0 W t
] 4

where the implicit constant depends on n, A and [W

vaHL2 9

Proof. The proof is the same as that in Lemma 3.10 once we use that e L LI%V — L%,V is

uniformly bounded by Lemma 2.11, and that P, are uniformly bounded on L12/V by Lemma 2.7.
0

Therefore, to finish the proof of Theorem 4.4 (and hence of Theorem 4.1), it remains to
show

(4.12) /Ooo

4.2. Reduction to a Carleson measure estimate. For g = (g1, 92, .., gn), Write

2 dt
TSIV,
w

‘te*”fﬁv(AV(Pf f))(

7 71
(4.13) Oig = te_tQLdiv(Ag) <: te_tQLW div(WAg)) .
With this notation, the remaining estimate (4.12) becomes
00 9 d
(4.14) /O [0V (PEN 72,

Let us also define the operator

t
SIVAIZ,, -

~ _ 2T — 1 n
gtg = te L le(Ag) - 5 Z allegj 9
1,j=1
so that, taking g = Vu, and using (1.18),
~ 1 =
(4.15) 0,Vu = —§te_t2LLu.
It will be convenient to use both operators at different stages of the proof. Note that trivially,
f:e = 6;e, for any constant vector e. In particular, if 1T denotes the n x n identity matrix, then
(4.16) 6,1 = 6,1,

where we naturally define §t]1 = 0,1 as a vector-valued function whose k" entry is gtek — f,eF ,
with e* equal to the standard unit basis vector in the z;, direction.

To prove (4.12), as in the divergence form case treated in [AHLMcT], we begin with a “T'1”
reduction.

Lemma 4.17. We have
/0 |0:P’g — (6:1) - (Plg) HLz

where the implicit constant depends on n, X\ and [W]a,.

dt
< llglzz, -
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Proof. Write Ug := 0, P?g — (0,1) - (P?g). By Lemma 2.10, it suffices to show that
1Uellzz, rz, S1

uniformly on ¢, and for some a > 0, and for any nice operator ()5 as in Lemma 2.8, with a
compactly supported kernel,

. [s t1“
10:Qul g, 33, Smin{ 5.5

These two estimates, and hence the conclusion of Lemma 4.17, will follow at once from the
next claims and Lemma 2.7.

Claim 4.18. We have, uniformly on t,
0Pl 5 r2, S 15
where the implicit constant depends on n, X\ and [W]a,.
Proof of the claim. Just compute, with the aid of Lemmas 2.7 and 2.11,

2T T
0Pl 3, -z, < ||te™Fiv]

2,12, [Alloe 1Pell L2, 22, S 1-

Claim 4.19. We have, uniformly on t,
16:1) - Pill 2 z2, S 1,

where the implicit constant depends on n, X\ and [W]a,.

Proof of the claim. This proof will follow that of [CUR, (4.10)]. Let us cover R™ by cubes Qy
satisfying ¢/2 < £(Q) < t. In this way, we obtain

420) [ 0@ Pe@P Wz =3 | [00)) - Pl Wa)de
L k

We first establish an L® bound for P,g(x), in the cube Q. Note that for x € Q) we have that
P,g(x) = Pi(gl3g, )(x) because t < 2((Qy) (and supp ¢ C B(0,1)). Hence,

IP(glsq,) (@) < (nsotuoo / &) dy)2 < (t—" / &) dy)2

2
(1.21) z(;ﬁQk|g<y>rdy> <! /BQk|g<y>FW<y>dy W (y)dy

13Q 304
W (3Qk)W 1 (3Qk) 2 2
- W (y)dy < W(y)d
30:P ]éQk lg()|" W(y)dy S ]iQk lg(y)|” W (y)dy

where we used the definition of an As weight in the last step (see Definition 1.4).

We next claim that
1

(1.22) oo /Q (0@ W < [

Taking this claim for granted momentarily, we obtain

J 600 Pe@P Wz £ 37 [ 0M@P £ 186)7 W @)y W)
L k

3Qk
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1 2 2
T | en@P W@ [ P w

SE [, B W s [ s Wi,

where in the last two steps we used first (4.22), and then the bounded overlap property of the
cubes 3Q%.

It remains to verify (4.22). We dualize: choose h = (hi, ha, ..., h,) € L%,V, with supph C Q,
and write

(4.23)
/ _0ib(x) ()W (2)da = / te "LdivAb(z) - h(z)W (z)dz

n

= [ Ab(z) tVe P Lh(z)W (z)dze < bl / ‘tve*tQLh(x))W(x)dx
]Rn ]Rn

Wl [ e | wee - [
2Qk 29Qr\2771Qy

=2
= |bllog (1% + 11} .

IN

tVe_t2Lh($)) W (z)dz

For the first term we may simply compute, using Jensen’s inequality and the boundedness
of tVe L from Lemma 2.11,

ﬂ“fi@W«%)LQ

For the second term we use Jensen again, and later the off-diagonal estimates from Lemma 2.14
(taking advantage of £(Qy) ~ t) to obtain

" < (W(zﬂQk) /

j=2 21Qx\2971Qy,

<y (c{)vv(c;k)e““ /
j=2

Qk

, 1/2
(Ve () W(x)d:r) < V/IVQ) bl

2
tVe*tQLh(a:) ’

1/2
W(a:)da;)

1/2
@) W(ede) S /@ Il

With the estimates for I*) and IT*®)| we can substitute back in (4.23) and obtain

- 0:b(x) - h(z)W (z)dz S VW (Qr) bl bl 22, ,

which after squaring gives (4.22) by duality, as desired. This completes the proof of Claim
4.19. g

Claim 4.24. Suppose s <t. Then

HUthHL%V—)L%V SJ

~| ®»

Proof of the claim. Note that we have the pointwise estimate

(4.25) PQJ| S 5 MF.
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where M? := M o M is the iterated Hardy-Littlewood maximal operator (with respect to
Lebesgue measure). One may verify (4.25) by a standard argument using the size estimates
and compact support of the kernels of P; and )5, along with the smoothness of the former, and
the cancellation property of the latter. We omit the well-known details. Since M is bounded
on L%, (recall that W € Ay), we find, with the aid of Claims 4.18 and 4.19, and (4.25):

HUthHL%V—w%V
<N0:Fillrz, r2, 1B Qsll 2, 2, + I0) - Billpz p2 [1PQslirz, 12,

S

S HPtQS|’L%V—>L%V S P

O
Claim 4.26. We have, uniformly on t,

HUtg”L€V St HVgHL%/V .

Proof. The proof is inspired by [AAAHK, Lemma 3.5, and in fact is similar in spirit to that of
Lemma 2.22, relying strongly in a decomposition in subcubes of the right size to use Poincaré’s
inequality, and some boundedness and off-diagonal estimates. Nevertheless, let us show it in
detail, because some parts of it will be reused later. Cover R™ by a grid of non-overlapping
dyadic cubes @ with sidelength t/2 < £(Qy) < t. Using the easy fact that U;1 = 0 we compute

(4.27) |Usgla, —ZIIUt [gl2a)l72 (00

S ZHGtPt gla) 13,00 *ZH (6:1) - P (& ~ glea)[12, (g, = A + B-

Let us first deal with A, denoting S; := 6; P? because we intend to reuse some computations
later on. For each term in the series, simply using linearity and the triangle inequality

(425) 15 (& ~ g0l o = 194 (8 Ighon) 1200 iz

+ZHSt 2Qk)121+1Qk\21Qk)HL2 Q) k)—i-ZII(k

Using the boundedness of S; (in this case, this follows from Lemmas 2.7 and 2.11) and
Poincaré’s inequality, we deduce

(4.29) ™ < g — [8l2aillL2 (20, S QK IVEI L2 200 < EIIVEIlL2, 20, -

And for the other terms, we can use the off-diagonal estimates for S; (in this case, this
follows from Lemmas 2.14 and 2.21), and taking advantage of ¢(Qr) =~ t and Poincaré, we
obtain, similarly to the situation in Lemma 2.22,

[e.9]

k 4
ZIIJ( ) 5 € cd? ||g - [g]QQk||L‘2/V(2j+1Qk)
Jj=1

0o _ )
< Z eV Hg - [g]21+1Qk HL%V(2J'+1Q;€) + Z Ze C4J ] K Hg 22+1Qk HL%V(2Z'+1Q;C)
=1 j=1 i=1
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o o0
Ze 2¥ 2]«4 (Qk) HVgHL2 (29+1Qy) tze—i‘“ HVg||L‘2/V(21'+1Qk)‘
j=1 7=1

Thus, going back to (4.28) we obtain

HSt(g_[g]?Qk)HL? Qk)N vaHLQ (2Qx) —I—tZe O HVgHL2 (25+1Qy,) »
j=1

and hence

A<t Z IVg]l72 2 (2Qi) T t? Z Z - Vel @iy | = t?(Ay + Ag).
7j=1

By bounded overlap of the cubes 2Q}, we easily get
< 2
A5 Vel -

For the other term, we note that |z — y| < 274(Q) ~ 2/t, whenever x € Qi, and y € 2771 Q.
We further note that W (Qy) = W(By(z)), for z € Qk, and that for all x € R",

W) W e e
le—ylS2t

by the doubling property of W. We now use these observations, along with Cauchy-Schwarz,
Fubini’s theorem, and the fact that the cubes ()} are non-overlapping, to obtain

o0 o0

[e.e]
_cyi _cyi 2 _cyi 2
A< | D e [ e Vel v | =222 ¢ Vel pivay
k

j=1 j=1 k j=1

St [ veuPW Wy S Vel

Consequently, we have shown that

ASE|VelTa -

We can apply a similar, but simpler argument to handle term B in (4.27). We now set
S; := (6;1) - P?, and note that S; is uniformly bounded on L%, by Claim 4.19 and Lemma 2.7.
Moreover, the kernel of P? is compactly supported in the ball of radius 2t, so the same is true
for S;. Hence, for the current version of S, we obtain a simplified variant of (4.28), in which
only the term I*) appears, enjoying the same bound as in (4.29). Thus,

< 42 2
B < ¢ |VellZ

The proof of Claim 4.26 is now complete. U
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Claim 4.30. Fort < s, we have

t

10 Qsllzz, 22, S -

Proof of the claim. Using Claim 4.26 and Lemma 2.7, we have

1U:Quell iz, <t IVQlLg, iz, = =I5V Qutllz, <~ gl

as desired.
O

As noted above, the preceding claims conclude the proof of Lemma 4.17. U

We are now ready to reduce matters to a Carleson measure estimate. Recall that to prove
Theorem 4.4 (and hence Theorem 4.1), it suffices to verify estimate (4.14) (equivalently, (4.12)).

Lemma 4.31. Theorem 4.4 (and hence Theorem 4.1) follows from the Carleson measure
estimate

“Q d dt
(4.32) sup / / ‘Gt (x xT < 00.
Proof. Recalling that 0,1 = 0.1, we see that by Lemma 4.17 and a weighted version of Carleson’s
embedding inequality (see [CUR, Lemma 2.2]), the estimate (4.32) implies (4.14). O

Our goal then, is to prove (4.32). To this end, let us first establish a few more estimates to
be used in the sequel. We define the dyadic averaging operator by

Af(x) = f £(y)dy,

where ()¢ is the half-open dyadic cube containing x for which ¢/2 < £(Qy) <t
Lemma 4.33. We have

> 2 2 dt 2
e -2 - anel;, § < lels,
where the implicit constant depends on n, A and [W]4,.

Proof. The proof of this estimate will be very similar to that of Lemma 4.17. We set
ﬁt = (Ht]l) . (Pt2 - At) )

and note that it is enough to show that ﬁt satisfies the hypotheses of the weighted Littlewood-
Paley almost-orthogonality result Lemma 2.10. The uniform boundedness of U; arises im-
mediately from that of (6;1) - P? (see Claim 4.19 and Lemma 2.7), along with the following
result:

Claim 4.34. We have, uniformly on t,
16:1) - Aell 2 p2 ST
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Proof of the claim. The proof is the same as that of Claim 4.19, which treated (6,1)- P;. Indeed,
the only properties of P; that were used in that argument were the size and support condition
of its kernel. The kernel of A; enjoys similar properties, in fact

wM@Ws(ékmmwf§f7ww%ww@

Qk
hence, the same proof may be repeated. ]

To prove the quasi-orthogonality with the Q); operators, the next result will be useful.

Claim 4.35. We have, uniformly on t,
|

<
<1Vl -

2
LW

Proof. The proof is similar to that of Claim 4.26, but simpler: now one has to deal only with
terms like “B” associated to Sy = (6¢1) - A; in (4.27), so that there is no “tail” as in (4.28),
but rather only a local term analogous to I¥). We omit the routine details. ([l

The following two claims finish the proof of Lemma 4.33, and are analogous to those in the
proof of Lemma 4.17.

Claim 4.36. We have, uniformly fort < s,

Proof. In view of Claim 4.35, repeating the proof of Claim 4.30, we simply write

~ t
[T, SVl oy, S 5

N
S

2 2
Ly, — Ly,

Claim 4.37. We have, uniformly in s < t, and for some fired o > 0,
~ s\«
U < (7) .

‘ Qs 12,12, ~ \t

Proof. On the one hand, as in Claim 4.24, and using the boundedness of Claim 4.19,

2 S
‘(atﬂ) ’ Pt QSHL‘Q/V%L‘%V 5 ‘|PtQSHL‘2/V—>L‘2/V S %
On the other hand, by [AHLMcT, Lemma 4.7 and its proof], we have the unweighted quasi-
orthogonality estimate

S 6%
14 @ulla e < (5)
for some exponent « > 0, uniformly for s < ¢t. Consequently, we may use the technique of
Duoandikoetxea and Rubio de Francia [DR], in which one first self-improves the weight W,
and then uses Stein-Weiss interpolation with change of measure [SW], to deduce the weighted

quasi-orthogonality estimate
s

B
14 @slz, -z, < (7))
for some positive f < « (see Lemma 2.5 in [CUR] for more details). Hence, by Claim 4.34,
s

B
16 - Al oz, = 1060) - AFQul| 2 s S 14 Qulza oz, S (5)
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Collecting all the above claims, the proof of Lemma 4.33 is completed. U

Corollary 4.38. We have the square function bound

/ Hetvf (9t At - < HVfHL‘Z )

where the implicit constant depends on n, A\ and [W]AQ.

Proof. With Lemma 4.33 in hand, since 9~t]1 =0/, it is enough to prove the following:
| s = en-reva, T <ivs,
To this end, we write
0,V f — (0,1)- P2V f = 6,V(I — P?)f + [étvpff —(01)- P2Vf| = Yif + Zif .

By (4.15), B
—2Y, = tLe 'L (I — P?) = Ry,

where ﬁt is precisely the same operator defined in (4.6), enjoying the square function bound
established in Lemma 4.8. In addition, again using (4.15),

—20,VP? =tLe L P2 = T,

where Tt is precisely the same operator defined in (4.6). We now repeat the splitting of Tt,
exactly as in (4.10):

Tof = —te "LLP2f — 2te *Ldiv(AV(P2S)).

Note that the the second term equals —26;VP2f (see (4.13)). Combining these observations,
we see that

Zif = —thf (6:1) - P2V f = gt “PLLPEf + [0,P2Vf = (01) - PPV S] =: Buf +Uif |

where the term E,f (which is actually the error (6; — 6;)VP2f), satisfies the desired square
function bound, by Lemma 4.11. The last term also enjoys the desired square function bound,
by Lemma 4.17. This concludes the proof of the Corollary. (|

4.3. The T'(b) argument. Recall that our goal is to prove the Carleson measure estimate
(4.32). We now turn to this task, which will finish the proof of Theorem 4.1 (and therefore
also the proof of Theorem 1.14). Our arguments here will be an adaptation of the proof of the
Kato conjecture in the divergence form setting, see [AHLMcT], and in particular, the extension
of that proof to the degenerate elliptic case in [CUR].

We note that by the doubling property of W, we may assume that the supremum in (4.32)
is taken over dyadic cubes Q). Given any such cube @, a sufficiently small number € € (0, 1) to
be chosen, and v € R™ with |v| = 1, we define
(4.39) Jo0 = e L (@gyg <),

where ®g(z) =  — 2g, £ denotes the center of @, and xg € 6;° is a cut-off function such
that xg = 1in 2Q, supp xq C 4Q and ||xqll, +4(Q) | Vxal, +4Q)* [Vxel , S 1. Clearly,

(4.40) IV(®oxq - )l S
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and also
(4.41) | 1®axg o Wade < HQPW(Q).
The following estimates hold for féjv, with constants that are uniform on ), v and e:
(4.42) | 1o~ ®oxo ol Wis S 2QPW(@).
5Q
(4.43) /Q V15| Wz + /Q IV (f5.0 — ®oxo - v)|* Wda < W(Q),
5 5

These estimates follow at once from (4.40), Lemmas 2.22 and 2.25 (with ¢t = £/(Q)), and the
doubling property of W.

The proof of (4.32) (and hence of Theorem 4.1 by Corollary 4.31) follows from the next two
lemmas.

Lemma 4.44. There exists 0 < ¢ = e(\,n,[W]a,) < 1 and a finite set V of unit vectors in
R™, whose cardinality depends only on € and n, such that

“Q dzdt
sup / / ‘ W(x)—
dxdt

S oy / 1606 (49 s @ i B

where the implicit constant depends on n, A and [W]4,.

Proof. The reader may check that the proof of [CUR, Lemma 5.1] (which in turn is an adap-
tation to the weighted case of [AHLMcT, Lemma 5.4]) works perfectly well in our situation:
as long as W € Ay and f§ , satisfies the estimates (4.42) and (4.43), the proof in [CUR] goes

through®. O
With Lemma 4.44 in hand, estimate (4.32) will follow immediately from the next lemma.

Lemma 4.45. For every cube ) and unit vector v, we have

dxdt

[ [ anw- aw s @f wo < wio,

where the implicit constant depends on n, \,[W]a, and e, but is uniform on @ and v.

Proof. Fix (Q and v, and abbreviate f := fé),v‘ By Corollary 4.38, we have

/Z(Q / (G- (A7) (@) W =L

t

< VAR +/ /(Wf Oy ()

where in the last step, we have used (4.43) to obtain the desired bound for term 1.

5To clarify a possible point of confusion, we mention that in [AHLMcT] and [CUR], the unit vectors were
taken in C", because in the divergence form setting of those papers, one treats the case of complex coefficients;
at present, our results in the non-divergence form case treat only the case of real coefficients, so we need only
consider real unit vectors.
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Term I1 can be treated as follows, using (4.15), Lemma 2.11, and the definition of f = [0

/ /\t—tLLf 0| <)dﬁdt

<[] Ji
~ QP [

D L(@gxq - v)(x)| W(z)de

‘ 2

’2

e (@)L

Poxq - v)(z)| W(x)dz

c40(Q)2 / Boxo - v2W(x)de <= W(Q).
]Rn

where in the last two steps we have first used Lemma 2.11 (vi) with ¢ = €/(Q), and then
(4.41). Since € has been fixed depending only on allowable parameters, the dependence on ¢
is harmless.

Collecting all the preceeding estimates, we have finished the proof. O
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