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where we have used the summation convention, the a;; = aj; are bounded, measurable, real-valued

functions, and by a weak solution of (1) we mean that u € HE(’)ZC(U ), i.e. Vu is locally square-integrable,
and satisfies

/aij(X)E)juaindX =0 forallne CPU). (2)
i}

The classical results of De Giorgi [4] and Nash [19] show that u is locally Holder continuous in U.
When the coefficients are continuous in U, then it is well known (cf. [1]) that Vu € LEOC(U) for
1 < p < o0; in fact, this is even true when the coefficients are in VMO (cf. [5]). If the coefficients are
Dini-continuous in U, then u is known to be continuously differentiable (cf. [12,22]). In the present
paper, we find conditions on the coefficients a;;, milder than Dini-continuity, under which u must be
Lipschitz continuous, or even differentiable, at a given point.

Let us fix an interior point of U, which for convenience we shall assume is the origin, x = 0. Using
a change of independent variables, we may assume that a;;(0) = §;;. Suppose that

sup |aij(x) — 8ij| < w() asr— 0, (3)
|x|=r

where w(r) is a continuous, nondecreasing function for 0 <r < 1 satisfying w(0) = 0. We shall not
require the Dini condition on w, i.e. r 1w(r) € L1(0, 1); instead we assume that w satisfies the square-
Dini condition:

1
/a)z(r)? < o00. (4)
0

However, examples show that additional conditions are required to ensure that a solution is even
Lipschitz continuous.

Our additional conditions for regularity are derived from a dynamical system that we shall now
describe. Let

R(@r):= f (A(r0) —nAr0)0 @ 0)dsg, (5)
Sn—l

where the slashed integral denotes mean value, A = (a;;), r = x|, 0 =x/|x| € s=1 A0 ® 6 is the
outer product of the vectors A9 and 6, and ds denotes standard surface measure on S"~!. Note that
|R(r)] < cw(r), where we use |-| to denote the matrix norm. Also note that R need not be symmetric.
Let us consider the dynamical system

‘;—‘f+R(e*f)¢:o forT <t < o0, (6)

where t = —logr and T is sufficiently large. We shall find that the regularity of weak solutions of (1)
is determined by the asymptotic behavior as t — oo of solutions of (6). We say that (6) is uniformly
stable as t — oo if for every € > 0 there exists a § = §(¢) > 0 such that any solution ¢ of (6) satisfying
|[¢(t1)| < & for some t1 > O satisfies |¢(t)| < & for all t >tq (cf. [3]). In addition, we are interested in
the condition that every solution of (6) is asymptotically constant, i.e. ¢(t) = ¢oo as t — oco. These two
stability conditions are independent of each other (cf. Section 5). On the other hand, it is easy to
see that r—1R(r) € L1(0, &) implies that (6) is uniformly stable and every solution is asymptotically
constant as t — oo; in particular, if w satisfies the Dini condition, then these conditions are met.
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We are now in a position to state the main result of this paper; since we are only concerned with
regularity at x =0, the coefficients are not required to be continuous elsewhere.

Theorem 1. Suppose that a;; satisfy (3) where w satisfies (4) and that (6) is uniformly stable. Then every weak

solution u € H}(')%(U) of (1) is Lipschitz continuous at x = 0 and satisfies
1/2
c|x| 2
[u(x) — u(0)| < - lu(y)|”dy for x| <1/2, 7)
lyl<r

where r is sufficiently small. In addition, if every solution of (6) is asymptotically constant, then u is differen-
tiable at x = 0 and we have

aju(O)zrl%g f u(ré)f;dsg. (8)
5n—1

In this theorem and throughout this paper, ¢ denotes a constant whose value may change with the
instance but does not depend upon the solution u or the parameter r.

Remark 1. If the g;; are radial functions, then R(r) =0 and we only require (3) and (4) to conclude
that weak solutions are differentiable at x = 0. Moreover, if a;;(x) = a?j(|x|) + a}j (x), then the R in (6)
is completely determined by a}j; for example, if the ailj are Dini-continuous then weak solutions are
differentiable even though a;; need only be square-Dini continuous.

We also investigate specific analytic conditions on the coefficients a;; that imply the desired

asymptotic properties of (6). Let us introduce the symmetric matrix S = —%(R +RYH, ie.
n
S(r) := f <§[A(r9)9 ®6+6Q®Ar)0] — A(r9)> dsg, 9)
sn—1
and
1 (S) = largest eigenvalue of S. (10)

In Section 4 we use the theory of dynamical systems to show that if there exist positive constants &
and K so that

r
d
/M(S(p))7p<1< foralle >ry >r1 >0, (11)

r
then (6) is uniformly stable. As a consequence, Theorem 1 implies the following:

Corollary 1. Suppose that (3), (4), and (11) are satisfied. Then every weak solution u of (1) is Lipschitz contin-
uousatx =0.

What about conditions for differentiability at x = 0? As already observed, r—'R(r) € L1(0, &) is
sufficient, but is there a weaker condition? Let us suppose that for r € (0, €) the improper integral
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.
d

/ R(p) ?p converges (perhaps not absolutely). (12a)

0

Examples show (see Section 5) that this condition is not sufficient to ensure that (6) is uniformly
stable; we shall require an additional condition such as

@fR(md—" c1'0,¢), (12b)
r P
0

which is also weaker than assuming R(r)r~! € L1(0, ¢). In Section 4 we show that (12a) and (12b)
together imply not only that (6) is uniformly stable but asymptotically constant. Consequently, Theo-
rem 1 yields the following:

Corollary 2. Suppose that (3) and (4) are satisfied, as well as both (12a) and (12b). Then every weak solution u
of (1) is differentiable at x = 0.

Remark 2. Just as (12a) and (12b) have replaced the more restrictive R(r)r~! € L1(0, &), the assump-
tion (12b) may be replaced by

r p
/R(p)(/R(a)?)dp converges (perhaps not absolutely), (13a)
0 0 P
and
R() [ f do\d
ﬂ[R(p)(/R(o)—")—p cL'(0,8). (13b)
r ol p
0 0

This process may be iterated to obtain further refinements.

Remark 3. The condition (12a) can be expressed as a volume integral (computed in the sense of
Cauchy principal value):

AX)x  x )\ dx
f A(X) —n ® — | — converges forr € (0, €). (14)
" x| x|/ 1x|"

X|<r

This form of the condition is better suited for changes of coordinates, so can be expressed without the

simplifying assumption a;j(0) = §;;; however, (12b) is not so easily handled in this way. In a similar
spirit, the following condition

/ [Ax) —1 i—x <00 (15)

is sufficient for Corollary 2 and easily generalizes to the case a;;(0) # §;;; however, it implies r~ IR e
L1(0, ), so is less general than assuming (12a) and (12b).
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Let us consider one more consequence of Theorem 1. In Section 4 we show that

&

//L(S(,o))d?’oe—oo asr— 0 (16)

r

implies that the null solution of (6) is asymptotically stable. Thus Theorem 1 yields the following:

Corollary 3. Suppose that (3), (4), and (11) are satisfied. Moreover, assume (16). Then every weak solution u
of (1) is differentiable at x = 0 and all derivatives are zero: 9ju(0) =0 for j=1,...,n.

In Section 5 we discuss an example which illustrates the sharpness of the conditions in Theorem 1
and its corollaries.

Now we describe the main ideas of the proof of Theorem 1, which is given in Section 3. We write u
in the form

u(x) = uo(|x|) + v(Ixl) - X + w(x), (17)
where
ug(r) := f u@d)dsgy, vi(r) == g f u(ré)oydso, (18)
Sn—l Sn—l

and w has zero spherical mean and first spherical moments:

f w(r0)dsy =0= f w(r6)f;dsg fori=1,...,n. (19)

sn—1 sn—1

We shall find that v satisfies a second-order differential system depending upon ug and w, but it is
equivalent to a first-order system that only depends on w. Moreover, in this first-order system, the
behavior of both v(r) and rv/(r) is controlled by the asymptotic properties of the solutions to (6). To
be more specific, we need to assume that w(r) does not vanish faster than r as r — 0:

1+ is nonincreasing for r near 0 and some k > 0. (20)

wm)r-
Then the assumption that (6) is uniformly stable ensures not only that v(r) and rv’/(r) are bounded
as r — 0, but that |ug(r) — up(0)| and |w(x)| are both bounded by cw(r)r, so we obtain

u(x) =u(0) + v(|x|) - X+ O (w(r)r) asr=|x| -0, (21)

which confirms that u is Lipschitz at x = 0. If we also know that all solutions of (6) are asymptotically
constant, then v(r) = v(0) 4+ o(1) as r — 0, which shows that u is differentiable at x = 0.

We observe that the square-Dini condition has been encountered by several other authors in
a variety of contexts. It was used by Stein and Zygmund [21] in their investigation of the differ-
entiability of functions, by Fabes, Sroka, and Widman [8] in their study of Littlewood-Paley estimates
for parabolic equations, and more recently by several authors (cf. [7,2,9,13]) investigating the absolute
continuity of elliptic measure and L? boundary conditions for the Dirichlet problem. We also used
the square-Dini condition in [15] and [16] to study equations in nondivergence and double diver-
gence form. In addition, we should note that the techniques used in this paper are related to, but
independent of, the asymptotic theory developed in [14].
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Finally, we mention that the techniques and results of this paper apply to weak solutions of more
general linear equations than (1): lower-order terms in u (even with mild singularities in the coef-
ficients) as well as a nonhomogeneous right-hand side (with certain integrability conditions) can be
treated. However, sharp conditions on singular coefficients in lower-order terms requires additional
analysis beyond the results of this paper.

1. Potential theory estimates in R"

We will encounter an equation in the following form

—Aw =g inR™\{0}, (22)

where g is a distribution and we consider the derivatives in (22) in the distributional sense. We will
encounter certain orthogonality conditions with respect to the spherical mean, so let us summarize
these in the following:

Lemma 1.

1
toc

(a) Suppose that f € L, .(R"\{0}) and g is bounded with compact support. Then

/ F(1x1)g(x) dx = f g (1)) dx. (23a)
Rn Rn?

(b) Suppose that V f e L} (R™\{0}). Forallr > 0

toc

fn= f f@f)dsy =0 = f 6;0; f (r§) dsg = 0. (23b)
sn—1 gn—1

(c) Suppose that V f € L} (R™{0}). Forallr >0andanyi=1,...,n

Loc

f 0,-f(r9) ng =0 = 3,’f(1’9)d59 =0= f Giejajf(re) ng. (23C)
sn—1 sn—1 sn—1

Proof. The proof of (a) is trivial. To prove (b), we consider ¢ € C;°(0, o) and compute

<f9ia,-fdse,¢>= [ foascordsiomar= |51——1| [ s oo iy
0 Rn

1 1 ’
= —W/nf(x)¢(|x|)|x|7" dx — J5n1| fxif(x)[¢(r)r’”] ‘r=|x|9i dx
Rn Rn

(f f(r9)d59>¢’(r)dr:0
Sn—l

where ’ denoted d/dr. To prove (c), we again consider ¢ € C5°(0, c0) and compute
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<faifds,¢>= | f areorasomrar= i [afeomto(x)ax

0 gn-1 Rn
1 ’
Z—W/f(x)[r]_mﬁ(r)] |r:‘x‘9i dx
Rn

oo

:_//jvmwuwﬂmqumza

0 gn—1
The proof of the remaining identity in (23b) is similar. O

Note that (23a) enables us to define the spherical mean of a distribution. In fact, for f €
L} (R™\{0}), let us define

Fao)t = fa0) — Pf(r0), (24)
where Pf is defined by
Pr00)= f FCo)dsy+n0, | 9uf9)dss.
Sn—l Sn—]
Using
1
f Ok0p dsg = Hﬁkg fork,¢=1,...,n,
sn—l

it is clear that (for each r > 0) P is the projection of f onto the functions on S"~! spanned by

1,61, ...,6,. For the same reason as (23a), we have
[ prgax= [ rregax (25)
R R?

for g bounded with compact support. This also allows us to define P on distributions. In fact, one
particular instance of (22) that we are interested in is

—Aw =[3fil* inR™\{0}, (26)

where f; € L}OC(R”\{O}). We will solve (26) by convolution with I"(|x]), the fundamental solution

for —A, but we are interested in controlling the growth of the solution near x =0 using mean values
over annuli. We consider LP-means for any p € (1, 00):

1/p
Mﬂmo:(ﬁwwfm) : (27)
Ar

where Ar = {x: r < |x| < 2r} and w may be scalar or vector-valued. To control the growth of the first
derivatives of functions we introduce

My p(w, 1) =rMp(Vw, 1) + Mp(w,1).
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Proposition 1. Supposen > 2, p € (1, 00), and f = (f;) with f; € LfOC(R”\{O}) satisfies

/|x||f(x)|dx<oo, and /|f(x)||x|’”’1dx<oo.

IxI<1 x|>1

Then convolution by I" defines a solution w € Hl’p(R"\{O}) of (26) that satisfies Pw = 0 and

£oc

M],p(w,r)<c<r"/Mp(f,p)p”dp+r2/Mp(f,p)p2dp>. (28)
0 r

In (28) and throughout this paper, ¢ denotes a constant; in other instances, the value of ¢ may
change line by line without change in notation.

Proof of Proposition 1. We may assume that f; € C(l) (R™\{0}) since the general case may be handled
by an approximation argument. Using (25), let us write the solution of (26) as

W(X)=/F(|x—yl)(8ffi(y)—P(Bifi)(y))dy

Rn

=/[1“(|><—y|)—P(Fx)(lyl,if)]aifi(y)dy, y=y/lyl,

Rn

where I'y(y) = I'(]x — y|); clearly Pw = 0. To calculate P(Iy), we use an expansion of I in spherical
harmonics. Let H) denote the spherical harmonics of degree k and let N(k) = dimH}. For each k,
choose an orthonormal basis {¢m: m=1,..., N(k)} for Hy; for k=1, note that ¢ m(0) = «/n0py. For
notational convenience, let us assume n > 3; the case n =2 is analogous. For |x| < |y| we can write
I'(|Jx — y|) as a convergent series

0 k Nk)
rx=yh=>y" M'x—_'m > em®bem (). (29)
k=0 m=1

Since f¢k,m(9)d59 =0 for k > 0, the spherical mean of I" is given by

f r(lx—yl)ydsy =caly> " =I(yl).
sn—l

We can also use (29) and the orthogonality of the ¢y, to compute

f 0 I(1y10) dsp = %F(w&z.

sn—1

Consequently,

P(Lo(1yl, §) = (1 +n%§~9)F(IYI)~
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By symmetry, it is clear how to modify these projections for |x| > |y|, so we obtain the following:

w(x) = f [F(|X—J/|)_F(|J’|)_H%F(U’D&'&]aiﬂ(}’)d}’
|yI>1x|
+ [rux—yn—r(|x|)—n%r(|x|)f<-A}aif,mdy
[yl<|x|
_ / i[r(pc—yl)—F(|,v|)—nﬂr(ww«9]fi<y>d,v
ay; M
|yI>1x]
- [ i[rox—yo—r(m)—nmr(mufc-y]ﬁu)ay,
|yl<|x| o g

where we have used the divergence theorem (and the fact that f; is supported in R™\{0}).
If we assume r < |x| < 2r and introduce the annulus A, = {x: r/2 < |x| < 4r}, then we can split up
the integrals as follows:

I T o W ez o)
w(x) = /8XiF(|x Y Findy + / ayi<F(|X|)+”|x|F(|X|)X y)fl(Y)dY
Ar r/2<|yl<|x]|
/ i(r(| D+ |)f<f>f( d
3y; y T UYDx- ) i dy
|x|<|y|<4r
- i[r(|x_y|)_r(|x|)—nmroxm-y]f,«wdy
Y x|
lyl<r/2
— [ =) -l -] o
By; y y iy D UYDR- Y| iy dy.
|y|>4r
Using (29) we can estimate the last two integrals:
9 \ .
a—y[F(lx—yl)—F(W)—H%F“XDX'Y]L'(Y)LW‘<C / X" |vf ()| dy
w2 lyl<r/2
<cr™ / I f ()| dy,
lyl<x
3 fa
‘/a—y[mx—yo—F(|y|)—H%F(lyl)xw}ﬁ(y)dy‘<c / Xy 17" f )| dy
ly|>4r |y|>4r

<cr? f Iy F ()| dy.
|yI>1x|

We can also easily estimate
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0 IR
’ / W( (|><|)+n||1|| (IXI)X-y>fi(y)dy'<c / X' £ ()| dy
r2<iyi<ix r/2<lyl<Ix]

<o / Il F ) dy
r/2<|yl<|x|

<™ / lylI|f )| dy
[yI<lx]|

and

0 ol 2-v)F 2 —n—1
’ / ay,<(|5’|) my (v Y>f:(y)dy‘<cr / 17" f )| dy

|x|<|y|<4r |x|<|y|<4r

<cr? f IyI7" 7 £ (p)] dy.
<lyl

We conclude that

0
‘w(x) /8—F(|x y|)f,(y)dy‘<c( " / Iyl|f|dy +12 / |y|‘”‘1|f(y>|dy>.

Ay [yI<Ix| [y1>1x|

Similarly, we can show that

2
—(X)—/ (Ix—yl)fl(y)dy‘
Xio0Xi

is bounded by

c(r’“il / IyI|f»)|dy +r / |y|*”*1‘f(y)]dy).

[yl<Ix| [yI>1x|

Now we use Stein’s inequality [20] to conclude

Hf—l“ (Ix=yI) fi(y)dy

< Cr”f”Lp A
LP(Ar) )

and the LP-boundedness of singular integral operators to conclude

82
H/ 3X13Xir(|x_y|)fi(Y)dy“ <clflla,)-

LP(Ar)

Putting this all together, we obtain
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M1,p(w,1) < c(rMp(f, r+r" / yIlf)|dy +12 / [F|lyI ! dy) (30)
lyl<r |yl>r
where Mp denotes the mean value over A, instead of Ay.

The integrals in (30) can be estimated in terms of M, and combined with the Mp term. In fact it
is elementary (cf. [15]) to establish

/ |y||f(y>|dy<c/Mp(f,p>p”dp,
0

lyl<r

/ If(y)llyl‘”‘1dy<C/Mp(f,p)p‘2dp.

[yI>r r

In addition, it is easy to see that

ar r ar
Mp(f,r)échp(f,p)p” dpé{r”1/Mp(f,p)p"dp+r/1\/1p(f,p)pde}.

r/4 r/4
Using these inequalities, it is clear that (30) implies (28). O
Another instance of (22) that we are interested in is

—Aw =[f1* inR"\{0}, (31)

1

where fel,,

(R™\{0}). To control the growth of the second derivatives of functions we use

Mz, p(W, 1) =1*Mp(D*w, 1) + M1 p(W, 1),

where D2w denotes the Hessian matrix of all second-order derivatives of w. The proof of the follow-
ing is analogous to that of Proposition 1.

Proposition 2. Supposen > 2, p € (1,00), and f € L?__(R™\{0}) satisfies

Loc

x|?| f (%)| dx < 00, and / | f @) [1x17" dx < .

x| <1 [x|>1

Then convolution by I" defines a solution w € Hz‘p(]R"\{O}) of (31) that satisfies

Loc

Ma,p(W.T) <c(r-" / Mp(f. p)p"dp +12 / Mp<f,p>p—1dp>. (32)
0 r
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2. Stability properties of dynamical systems
Let us now consider the result that we require from perturbation theory for systems of ODEs on
T <t < oo. Without loss of generality, we assume T = 0. First, let us introduce a positive, nonincreas-

ing continuous function &(t) satisfying

o0

/ez(t) dt < co. (33)

0

Now consider the 2n x 2n system on (0, co)

a<1ﬁ>+(0 —n1><1p>+R(t)(,/,>—g(f), (34a)

where i) R is a 2n x 2n matrix of the form

Ri(t) Ra(t .
R(t):(R;Et; Ri%) with |R;(®)] <e(®)on0 <t < oo, (34b)

and ii) g = (g1, g2) with g1 € L1(0, 00) and there exists § > 0 so that for any choice of « € [n — §,n)
there is a constant ¢, so that

e"”/‘gz(s)]e"“ds <cge(t) for0<t < oo. (34c)

(With regard to convergence at infinity, (34c) is weaker than assuming g € L'(0, 00).) In addition, we
assume asymptotic conditions on the solutions of

d
d—f+R1¢> 0 fort>0, (35)

and that  satisfies the “finite-energy condition”

/It/fl + [Yel?)e ™™ dt < oo. (36)
0

Proposition 3. Suppose that (35) is uniformly stable. Then all solutions (¢, ¥) of (34) that satisfy (36) remain
bounded as t — oo, and r(t) — 0. In fact, for « =n — & with § > 0 sufficiently small, we have the estimates

sup |p(0)| < c(ca + |00 +llg111), (37a)

O<t<oo

and

v O] <ce(cat sup [p(0)]). (37b)
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In addition, if all solutions of (35) are asymptotically constant as t — oo, then the solution (¢, ¥) of (34) also
has a limit:

(P, ¥ (1) = ($o0, 0) ast— oo. (38)

Proof. Let us simplify notation by denoting d/dt by dot: d¢/dt = ¢. Therefore, we want to study
solutions of

¢+Rip+Ryy =g,
Y —ny + R3p + Rayy =h, (39)

when g € L1(0, 00) and h satisfies the condition on g in (34c) for a certain value of o that will be
specified below. Let @ denote the fundamental matrix for ¢ + Ri¢p =0ont >0, i.e.

®+R®=0, P0O)=I.
The assumption that (35) is uniformly stable is equivalent (cf. [3]) to
| @1 (s)| <K fort>s>0, (40)
where K is a constant. Next let ¥ denote the fundamental matrix for y + R4y =0 on t > 0, i.e.
U+ RWw=0 w0 =1
Since &(t) — 0 as t — oo, for fixed 0 <8 <1 we can find t1 so that

o0
e(t) <§ fort>t;, and /82(t)dt<8. (41)

t

Without loss of generality, we can assume t; = 0. Using Gronwall’s inequality, we can show
[Tvows)| <! fort,s>0. (42)

However, we also need a lower bound on ¥ (t). To derive this, let ¥ (t) = ¥ (t)yo and p(t) = [y (t)]?.
Then

P=2y191 + - + 2Ynin

=21 ¥f — 2raYiy2 — - — 2rin Y ¥n
— 2r1Y V1 — 2rapWs — -+ - — 2ran Yot
— 2yt — - — 2y

> —2n8|y|? = —2ndp.
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—2n8t. in other words

Integration yields p(t) > pge

|w@©)|=e ™" (43)

Now we can use the “variation of parameters” formula to conclude from the first equation in (39)
that

t

¢(t) = @(t) [¢(0) + / ! (1)[g(r) — R2 (D) (7)] df:|, (44)

0
and from the second equation in (39) that

t

Y(t) =e"w(t) [w«n + / ¥~ (D)[h(r) - R3(D)¢p () ]e ™ df} (45)

0
In order to have (36), we see from (43) that we must have

o0

¥ (0)=— / = 1(1)[h(r) — R3(D)¢(1)]e "  dr,
0

and consequently (45) can be rewritten as
W (t) :e”flp(r)/w—l(r)[R3(r)¢(r) —h(v)]e ™" dr. (46)
t

If we plug (46) into (44), we obtain

() + S (1) =&(t) = &o(t) + &1() + 52(0), (47a)

where

t o0
So(t) = —d(t) f @ 1 (T)R2(T)e" W (1) f w1 (0)R3(0)¢(0)e ™ do dr,
0 T
t
£ =2D)¢(0), £ =D() [ o (1)g(r)dr, (47b)
0

t [ele]
gz(t):@(t)/@’l(r)Rz(r)emlI/(r)flll’](o)h(a)e’"" do drt.
0 T

We want to use (47) to conclude that ¢ is bounded.
Let X = C[0, oo) with [|¢]|x := SUpg_;-o |6 (t)| < cc. Notice that (40) and g € L(0, co) imply that
&0, &1 € X. To show &; € X, let us use (40), (42), and (34c):
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t e8]
|£2(0)] < K/s(r)e(""”f/‘h((r)]e(‘s’")" do dt
0 T
t o) t
gK/s(r)/|h(a)|dadt <1<ca/82(r)dr < Kegd,
0 T 0

although we do not care if this is small. Now let us show that S: X — X with ||S|| <1 if § is small.
In fact, assume ||¢|x < 1. Then

t o0
NAG] gK/s(t)e(“_‘”f/e(‘s_”)(’s(a)|¢(a)|da dr
0 T

t oo o0
K Ké$
gK/s(r)e‘"“”f/e(a_”)as(o)da dr < m/ez(r)dr <=
0 0

T

so ||S|| <1 if & is sufficiently small. We conclude that ¢ = (1 + S)~'£ € X, i.e. ¢ is bounded.
Now if we apply (42) to (46), we find that

o0

o0
26] <ce<"*‘”f/e@*“)fs(r)yqs(mdr +e(""”t/‘h(r)‘e(5’")fdt
t

t

gcs(t)(caJr sup |¢>(r)|),
t

<T<

which is (37b). We can then combine this with (44) and (41) to conclude

o] <c(|#©)]+liglh) +cd(ca + I6lx)-

Taking § sufficiently small, we can conclude (37a).
If all solutions of (35) are asymptotically constant as t — oo, then @ (0c0) = lim;_, o0 @ (t) exists and
from (44) we find

o0

Poo = P (00) (¢(O) + / o~ (0)[g(r) - Rz(f)lﬁ(f)]df)

0

To show ¢ (t) — ¢oo We estimate three terms: [(D(t) — @ (00))p(0)| < |D(t) — P (c0)]|p(0)],

t o0 o0
o) / o (1)g(r)dt — B(c0) / o '(Dg(v)dr| < c(lcb(t) — o (0)|lgl +f|g<t>\ dr>,
0 0 t
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t 00
cD(D/<1>’1(T)Rz(f)1ﬁ(f)df—<15(O<>)/<15’1(I)Rz(f)¢f(f)df
0 0

o0

<c(1+ ||¢||X)|:|<D(t) — @ (c0)| +/82(‘E)d‘rj|.

t

This confirms (38). O

It will also be useful to know that the uniform stability is not affected by perturbation with terms
bounded by &2(t).

Proposition 4. Ifﬁ(t) — R(t) € L'(0, 00), then (6) is uniformly stable if and only if the same is true of

dp
— 4+ Rp=0.
~ TRo=0

The same equivalency applies if the property that all solutions are asymptotically constant is added to uniform
stability.

Proof. Let S=R — R, @(t) denote the fundamental solution for i—‘f +R¢p=0o0nt=>0,and @ denote
the same for i—f + ﬁzﬁ = 0. According to [3], we know that (40) holds and we want to prove that a
similar bound holds for @. But we can solve

d¢ Rp=-S =
TARP=-Sp, P =

by variation of parameters to obtain

t
$(O)= DO (5§ —¢(t)/¢_1(0)5(0)¢(0)d0-

Applying Gronwall’s lemma and (40), we obtain

t 00

lp ()] < I(exp<l</|5(a)|do>|.§| < Kexp(k/|$(o)|do>|{-‘|.

s 0

But ¢(t) = 5(t)5_1 (s)&, so this last estimate shows ‘é—‘f + ﬁq’) =0 is uniformly stable. The additional
property that solutions are asymptotically constant also follows from the variation of parameters for-
mula. O

3. Proof of Theorem 1

Recall that w(r) is a continuous, nondecreasing function for 0 < r < 1 satisfying w(0) =0, (4),
and (20). Since our result is local, we focus our attention on a very small ball centered at x = O;
by rescaling, we may assume this is B1(0), the unit ball centered at x =0, and that (3) holds for
0 <r < 1; in fact, given any small § > 0, we can similarly assume that
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2
/w«s and (1) <6, (48)
0

If the a;; are continuous in U, then we know by the results of [1] that Vu L?OC(U) for all p € (1, 00).

More generally, under the small oscillation assumption (3), we can fix any p € (1, c0) and conclude
that Vu e LfOC(U) provided § = 3§(p) in (48) is sufficiently small; cf. Corollary 6.2 in [17]. Henceforth,
we fix p > n and assume that §(p) has been chosen small enough that Vu € LP(B1(0)).

For our analysis, it is advantageous to extend the problem to all of R", so let us redefine and

extend the a;; outside of B1(0) by
ajj(x) =8 for x| > 1. (49)

If we extend w(r) to be w(1) for r > 1, we see that w(r) is still nondecreasing and w(r)r—11% is still
nonincreasing; in particular, we easily see that

Mp(wf,r) <comMp(f,r) for0<r < oo, (50)

where f € HEOC(R”\{O}) and c is independent of r. Now let us introduce a smooth cutoff function

x (r) which is 1 for 0 <r < 1/4 and 0 for r > 1/2. Given a weak solution u of (1), we can write

0; (a,'jaj()( u)) = 0 (aijx’eju) + X’@,'aijaju.

Since we are interested in the behavior near x =0 where x (]x])u(x) and u(x) agree, we can assume
that u is supported on |x| < 1/2 and satisfies

di(aij(x)0;u) =9 fi + fo inR", (51a)

where f;, fo € LP(R™) are both supported in 1/4 < |x| < 1/2, and (using (2) with n = x)

/fo(X)dX=0; (51b)
Rl’l
when convenient, we let ]‘: (f1, ..., fn). Of course, we now must replace (2) with the following:
/au(X)ajuBde= / fidindx — f fondx, (52)
R" R" R"

for all n € C5°(R™).
Recall the decomposition u(x) = ug(r) + V(r) - X+ w(x) given in (17). Orthogonality properties show
that

1
Vuel?(B1(0)) = /((u6)2 + R+ ) dr <o and VweL?(B1(0)).  (53)
0

We want to show that |ug(r) — ug(0)|r~! — 0 and |w(x)||x|~! — 0 as r = |x| — 0, so that the differ-
entiability of u is determined by the behavior of v as r — 0. The strategy is to show that Vv satisfies
a system of ODEs which depends upon w and that w satisfies a PDE which depends upon v. We
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obtain the system of ODEs by plugging u(x) = ug(r) + v(r) - X + w(x) into (52) and choosing special
n € C°(R™). For example, taking n = n(r) € Cg°[0, 0o), we obtain

-

o0 o0
/(au6+r,3 Vv -v+plVwl)n ™ ldr= /fn — fon)r"~tdr, (54a)
0 0

where

ar) = f a;j (r6)6;6; dsg, Br(r) = f a;j(r6)6;66 dsg,

Sn—l Sn—l

yi(r) = f a;j(r0)6; dsg, p[Vw](r) = f a;j(r0)o;w(rd)6; dsg, (54b)
sn—1 gn—1

Tmzfﬁwmm, %mthme
Sn—l Sn—l

Using (3) and Lemma 1, we see that these terms satisfy

|a(r)

<w@) forO<r<1,

|pIVWI(M)| < o(r) f [Vw|ds for0<r <1, (54¢)
sn—1

Fr)=To)=0 for0<r<1/4,

whereas for r > 1 we have «(r) =1 and all the other terms vanish. We can integrate (54a) to find

a(nup(r) +rAT) V(1) + 7 (1) - (1) + pIVWIr) =2 (1), (55a)

where
ﬂm:?m+ﬂﬂfﬁwm“wp (55b)
0

has support in 1/4 <r < 1/2. (Note that 9 (r) =0 for r < 1/4 follows from (54a) with suppn C
[0,1/4) and n(0) =1, whereas ¢ (r) =0 for r > 1/2 is a consequence of (51b).)

Similarly, we can let n = n(r)x, in (52) and obtain a second-order linear system of ODEs. We can
use (55a) to eliminate ug and then reduce the second-order system for v to a first-order system for
(v, V;); of course, these systems also depend on w. This first-order system is simplified by changing
independent variables to t = —logr, so we introduce

e =we™), (56)

which satisfies (33) by (4). In Appendix A, we show that the first-order system for (v, V) may be
converted to the form (34):
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d (¢ 0 0\/(¢ 6\ _
E(w)Jr(o —nI) (1//)+R(t)(w)—g(f,VW)+h(f), (57a)

where R =0 for t <0, but for t > 0 it is of the form (34b) with
R1(t) ~ f (A—nAb®0)dsy ast— oo, (57b)
sn—1

where = indicates that the difference is bounded by ce?(t); the term g(t, Vw) =0 for t < 0 but
satisfies

|g(t, Vw)| <ce(®) f IVw|ds fort >0, (57¢)

sﬂ71
and the term h is in LP with support in log2 < t < 2log2 with L'-norm satisfying

IRl < c(IFllp + 1L follp)- (57d)

Moreover, the new dependent variables (¢, v) are related to (v, v¢) according to:

1 (nv—v - .
<$) - <nv‘7t Vt> gce(t)<|v(t)| + Ve (@] +f|Vw|ds>. (57e)

Now, given w with suitable properties, we solve (57a) with initial conditions ¢(0) =0 =1(0) to
find (¢, ) and hence v. But we want to separately control the dependence of Vv upon w, so let
us write v = v% + v0 where V" corresponds to solving (57a) with h(t) =0 and v° corresponds to
solving (57a) with g(t, Vw) = 0. We want to apply Proposition 3 to estimate v" on (0, 0o), so we
need to confirm that g = (g1, g2) satisfies g1 € L1(0, c0) and g; satisfies (34c). To show that g; € L1,
we use (57¢) to conclude

o0 i~ 12 , oo 172
/|g1(t, Vw)|dt<c</82(t)dt) </ / |Vw|2dsdt>
0 0

1

0 sn-1

d 12 , 1 p 1/2
:c</w2(p)—p> (/f|Vw|2ds —p> ,
0 P 0 p

and then invoke (48) to conclude

1 172
d
lgilh <c¢5</f|wv|2ds7p) . (58)
0

Similarly, to verify (34c), we estimate

o0 o0
e‘“/|g2('c)|e_"‘r dr < ce(t)/e“(t_’)f [Vw|dsdt < cue(t), (59a)
t t
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where
1 J 1/2
c 4
Co = —— IVw|?ds — | . (59b)
* V20 <o/f P
As we shall see below, Mz (Vw, 1) = O(w(r)) as r — 0, so the finiteness of ¢, and the bound in (58)
follow from the following calculations: for j=0,1,..., let rj =27/, so that
//|Vw| ds — Z/ / |Vw|? ds CZMZ(VW rj) (60a)
J= OT] Ssn— 1
and
o X 1
Tj —Tjt1 2, dp
Y Py = sz(rj)’ri < c/a) (p)7 <8, (60b)
— — j+1

where we have used (48) at the end.
Now let us derive the PDE for w. Introduce the matrix £ = (£2;;) with entries

2ij = aij — 5jj, (61)

and recall that [£2;j(r)| < w(r) for 0 <r <1 and £;j(r) =0 for r > 1. We can apply I — P to (51a), to
obtain

[0:(aij()0ju)]" = [0: fi + fol* inR™

If we substitute (17) into this and use P[A(ug+ Vv -X)] = A(ug+ Vv -X) and P[Aw] =0, we obtain the
following equation for w:

. i . S oL . i
Aw + [div(2Vw)]” + [div(2V(© - %) + [div(2Vue)|” = [ fi + fol*
But we can use (55a) to eliminate ug and v = v" + v9 to write this as:

Aw + [div(2Vw)]* + [div(@V (3" -3)]" - [div(e ' 2008 - (3*) +7 -7 + plvw]))]*
= [0ifi + fo+div(e ' 20(rf - (1°) + 7 - 7°) — 2V(¥° X)) — div(e~'200)]". (62)

Our strategy now is to simultaneously solve (57a) and (62) for v and w, then we can plug these

into (55a) and integrate to find ug with ug(r) =0 for r > 1/2. Indeed, for our chosen p > n, we
assume w is in the space Y consisting of functions in H,_,OC (R™\{0}) with finite norm

M p(w, 1) My p(w,1)
Iwlly = sup —2£ — (63)
O<r<1 a)(r)r r>1 or
We plug w into (57a) and solve as described above to find v = v¥ + v%; since My(Vw,r) <
cMp(Vw,r) = 0(w(r)) for 0 <r <1, we can apply Proposition 3 to estimate v%. Now we want w to
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satisfy (62), so let us apply A™!, i.e. convolution by the fundamental solution, to both sides of (62) to
obtain

w+T[w] =, (64)
where
Tiwl = A7 ([div(2Vw)] " + [div(2V (7" -X))]"
= [divie ' 20(B - (v*) +7 -9 + prvw))])
£=AT([0:fi + fo — div(e ' 2609) + div(e ' 20(rf - (1) + 7 - 7°) — 2V(¥°-7))]7).

We want to use the results of Sections 1 and 2 to show £ € Y and T is a bounded operator Y — Y
with small norm.
To show T : Y — Y has small norm, consider T[y] for ||y|ly <1, i.e. we assume y satisfies

My p(y, 1) <w@r for0<r<1, (65a)
and
Mip(y.1) <8r " =omr™" forr>1. (65b)
Now let us consider separately the three terms,
Tilyl= A~ ([div2vy)]h),  Talyl=Aa~'([div(2v (v’ -?)]),
T3lyl= A~ ([div(a 'R0 - (W) +7 - v + pIVy])] 7).

First we consider T1. Using Proposition 1 and (50), we have

r o0
Mi1,p(T1ly1.7) gc(r" / Mp(22Vy, p)p"dp +r? / Mpmw,p)pzdp) (66)
0 r

But recall |2(r)] < w(r) for 0<r <1 and £2(r) =0 for r > 1. Thus, for 0 <r < 1, we can use (65a)
and (65b) with the facts that w(r) is nondecreasing and @(r)r~'** is nonincreasing to obtain

r 1

M1p(T1lyl. 1) <c<r”fw2(p)p” dp+r2fw2(p)p2dp)
0 r
< ? O + 2 8or T (rF — 1)) < cdo()r. (67a)

For r > 1 we simply get

1
M1 p(T1y1,7) < cr—"/azp" dp <c8%r ™. (67b)
0
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The estimates (67a) and (67b) show that || T{[y]|ly < c8, so for § sufficiently small we conclude that
T1:Y — Y has norm less than 1/3.

Next we consider T,. To use Proposition 1, we need to estimate Mp(V(W -X),r). But ¥v¥ and
r(vY) can be expressed in terms of the solutions ¢, ¥ of (57a) with h =0, to which we can apply
Proposition 3 to find

sup [V(VV-X)| < csulls(r|(\7y)’| +]v]) < ciug(ldﬂ +1¥1) <c(ca +llg1l1)- (68)

IxI<1

where ¢, is given in (59b) and || g1 is estimated as in (58). But, using (60a), p > 2, (65a), and (60b),
we have

/f |Vy| ds CZMZ(V-V rj)<cZM2(Vy rj) < cZw (rj) <cs.
sn— 1

j=0 j=0

We conclude that for 0 <r < 1:

Mp(V (VY -X),r) <csup |V (VY - X)| < cv/s. (69)

[x|<1
We can use this in Proposition 1 and estimate as above to obtain for 0 <r < 1:

r 1

Mi,p(T2[y].7) ge(r‘"/w(p)«/gp"dp+r2/a)(,o)\/_,0_2dp> < co(r)Ver. (70a)

0 r

- -

Meanwhile, for r > 1 we know v =v" =0, so by Proposition 1

1
My p(T2lyl. 1) < cr‘”/w(p)Mp(V(Vy -X), p)p"dp < c83/2r ™, (70b)
0

For § sufficiently small, we conclude from (70a), (70b) that T, : Y — Y has norm less than 1/3.

To show T3:Y — Y is small, we need to estimate Mp(oflﬂe(rﬁ- VY)Y +9 -vY +p[Vy],r) only
for 0 <r <1 (since it vanishes for r > 1). But recalling the bounds on £2, E y and p[Vy], we have
for0<r<1:

Mp(a_lﬂe(r,g- (Gy)/ +7-v)+p[Vylr) < ca)z(r)(Mp(r(T/y)/, )+ Mp(V), 1)+ Mp(Vy,n)
< Vo (r),

where at the end we have used Proposition 3 and (68), similar to our derivation of (69). Applying
Proposition 1, we obtain for 0 <r < 1

r 1
M p(T3lyl,7) <c(r‘“/x/ng(p)p”derrZ/x/sz(p)p‘z dp) <c8* o,
0 T
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and for r > 1 we have simply

M1, (T3[y]. 1) /\/_w(,o),o dp < c83/?r™

Taking & sufficiently small, we conclude that T3 :Y — Y has norm less than 1/3. We have therefore
shown that T=T1 + T, +T3:Y — Y has norm less than 1.

To show & €Y, first note that supp f C A4 = {x: 1/4 < x| < 1/2} implies Mp(f,r) =0 for r <
1/8 and r > 1/2, whereas Mp(f,r) <c| f|lp for 1/8 <r < 1/2. Now we separately treat

=010 A1), B=AT'flY).,  &=a"([dive '200m)]).

and

g= A ([div(e ' R0(rB - (V°) + 7 - 1°) — 2V (3°-%)] 7).

Since both f; and fo are supported in A1,4, we can apply Proposition 1 to estimate &; as

clfll,r?  for0<r<1,
M1,p(§1,r)<: P

cllfllpr™™ forr>1,
and Proposition 2 to estimate & as

clifollpr*>  for0<r<1,

M ,N<M ,T) <
1,p(2,1) 2.p&2,1) {Cllfollpr_” forr = 1.

Since 269 =0 for |x| =r > 1 and r < 1/8, whereas Mp(of].QGz?, r) < c(||f||p =+ |l follp) for 1/8 <
r < 1, we similarly conclude

Mi1,p(&3,1) <

c(Ifllp + 1 folpr?  for0<r <1,
c(Ifllp + I follp)r™ forr>1.

To estimate & we need to estimate M,(V(v°-X),r). But v° and r(v%)’ can be expressed in terms of
the solutions ¢, ¥ of (57a) with g =0, to which we can apply Proposition 3 to find

sup |V (v - %)| < cllhl.

x|<1

Combined with (57d), we find MI,(V(U0 -X),1) < c(||f’||p + [ follp), and then applying Proposition 1
yields

r 1

Mip(Ea.r) <c(1Flp + ||fo||p)(r—“ / w(p)p" dp + 12 / w(p)p~2 dp)

0 r

{c(ﬂfnp + I follp)w@)r foro<r<1,
clfllp + N follpr™™  forr>1.
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Plugging these estimates into (63), we find that £ € Y with

llly < c(Ilfllp + I follp)-

We conclude that (64) admits a unique solution w € Y satisfying

lwlly < c(Ifllp + 1 follp). (71)

and then we use this to find v and uy as described above. We also know from Proposition 1 that
Pw =0, which in particular shows that fmdw(x) dx =0 for every r > 0. Since p > n, we can apply
Morrey’s inequality (cf. Theorem 7.17 in [11]) to obtain

1/p
sup|w(x)|<cnr<f |Vw|pdy> . (72)

|x|<r
[yl<r

But for fixed r € (0, 1), we can introduce r; = 1274 to compute

o
f |Vw|pdy=22_j”rj_” / [Vw|Pdy <c sup Mp(Vw,p).
=0 0<p<1

lyl<r rip1<lyl<rj

Recalling that (71) implies Mp(Vw, 1) < cw(r)(||f||p + Il follp) for 0 <r <1, we find

sup|w(x)| < cro@ (I fllp + I follp) foro<r<1. (73)

|x|<r

In particular, this implies that w is differentiable at x =0 with 9;w(0) =0.
What about v and ug? Since we now know Mp(Vw,r) < cox(r)(|| fllp + Il follp), we obtain

1
d ad S ad -
f/Wdes;p < S M2vw, 1) < c(IFlp + ollp)? S w2 < cs(1 Iy + 1 follp)’.
0

j=0 j=0

Consequently, our analysis of (57a) yields
sup (|v)|+r|V@)|) <c(Ifllp + 1 follp).- (74)
O<r<1

Using (54a), we perform the following estimates

r

|luo(r) — up(0)| < /|U6(p)\ dp
0

r

< cf(lz?(p)l +|pBo)- V()| + 7 (p) - V| +w(p)f IVWIdS) dp,
0
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/(}ﬁ(p)! +1pB() -V ()| + |7 () - ¥])do < comr (I fllp + Il foll),
0

r 1
d o
/w(p)fIVWIdsdp Sw(r)r/fIVWIde Lcomr(Iflp + Il foll)
0 0

to obtain

|uo(r) — uo(0)| < cwor(I fllp + Il follp)- (75)

But (75) implies that ug is differentiable at r =0 with ug(0) =

Thus we have found a solution of (51a) in the form #i(x) = ug(r) + V(1) - X+ w(x) which is Lipschitz
continuous at x = 0, but we need to verify that @ coincides with the solution u of (51a) that we began
with. However, if we let z(x) = u(x) — ti(x), we find that z is a weak solution of the homogeneous
equation £z=0 in R", and z(x) — 0 as x — oo (since |x| > 1 implies u(x) =0 and i(x) = w(x) =
0 (]x|™™) as |x| — oo). The maximum principle shows that z=0, i.e. u =1i.

We conclude that our solution u of (1) is Lipschitz continuous at x = 0. To obtain the desired
estimate (7), we first combine (73), (74), (75), and recall the definitions of f and fy to conclude

|u(x) - u(O)] clx| ||Vu||]_p(3/) + llullzr )) for0 < |x| <1/2and B' = B1,2(0). (76)

But as a solution of (1), u satisfies the elliptic estimate

IVullrr gy < cllullppgsy, where B* = B3;4(0), (77)

which can be found, for example, in [1] when the coefficients are continuous; however, their proof
extends directly to the case where the coefficients have small oscillation, which we may assume in
the unit ball by taking & sufficiently small. But from [18], u also satisfies the following estimate:

sup |u(y)| <cllull;2z). where B=B1(0). (78)
lyI<3/4

Using these in (76), we obtain

[u@) —u(0)| <clxllull;2;5) for0<|x| <1/2, (79)

which is (7) for r = 1. The case of general r € (0,1) can be achieved by scaling: X = x/r and
t1(X) = u(x). Thus (7) is proved.

Now let us add the hypothesis that every solution of (6) is asymptotically constant. Then, according
to Proposition 3, the solution (¢, 1) satisfies ¢ (t) —> ¢ and ¥ (t) — 0 as t — oo. Using (57e), we
see that V¢ — 0 as t — oo and consequently

limV(r) =n lim ¢(t) =n¢s, and limrv'(r) =
r—0 t—o00 r—0

In particular, V(|x|)-X is differentiable at X = 0. Putting this together with what we have already found
about ug and w, we conclude that our weak solution u of (1) is differentiable at x =0 and (8) holds.
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4. Proof of corollaries

To prove Corollary 1, let us write (6) as

d=B(t)g forT <t <oo, (80)

where B(t) is bounded, but not necessarily self-adjoint. (In fact, we know B(t) — 0 as t — oo, but
we will not need this fact here.) Let £(B) denote the largest eigenvalue of (B 4 B')/2, which satisfies
(cf. [3, Ch. II, Sec. 1])

. [I+hB|-1
B)= lim ———.
M( ) h—0*+ h
Assuming that B(t) is continuous, the following inequality is proved in [3, Ch. III, Sec. 2]:

t

lp(D)] < |¢(s)|exp</,u(8(r))dr) fort>s>T. (81)

S

Let us verify that (81) holds even though B(t) may be discontinuous.

Let f(t) = |p(t)| for t > T. It is easy to see from (80) that ¢ is Lipschitz continuous, so
Rademacher’s theorem implies that ¢ is differentiable almost everywhere. Consequently, almost ev-
erywhere f has a right-hand derivative f, satisfying

R 1 (s B (] el (3 B
f+® = lim, h = i, h

¢ () +hB(©)¢ (6)] — (D) <u(B®)f(E) ae.

Since w(B(t)) is bounded, we know that

t
w(t) := f(t) exp(—/u(B(r)) dr)
T

is continuous and has a right-hand derivative satisfying

t

WADzUAD—M@@N@km(i/u@&»M><0aa

T

We conclude that w(t) is nonincreasing for almost every t > T. But w(t) is continuous, so w(t) is
nonincreasing for all t > T. We conclude that (81) holds. Moreover, (81) together with

t
/M(B(‘E))d‘[ <K fort>s>T

N

implies that (80) is uniformly stable. Thus we may apply Theorem 1 to obtain Corollary 1.
To prove Corollary 2, we assume (12) and introduce a change of dependent variable (as in [6,
Section 11.1]):

)= (I+S®)E®)
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where

S(t)Z/ﬁ(r)dr, with R(t) = R(e™").

t

We find that & satisfies

(1+ S(t))z—i +RS&=0.

But S(t) — 0 as t — oo, so we can take T sufficiently large and conclude that (I + S(t)) is invertible,
and consequently & satisfies

de B
i +Q®)E& =0, (82)

where by hypothesis we have Q = (1 + S)"!RS e L1(T, co). As we have observed, Q € L!(T, c0)
implies that all solutions of (82) are asymptotically constant, i.e. £(t) =& +0(1) as t — oo, SO

o) = (I4+S1)) (500 +0(1)) =&oc +0(1)
and we see that all solutions of (6) are asymptotically constant. We have also observed that Q €
LI(T, 0o) implies that (82) is uniformly stable, so the same is true of (6).

To prove Corollary 3, observe that th n(B(t))dt — —o0 as t — oo together with (81) implies that
all solutions of (80) tend to zero as t — oo, i.e. the null solution is asymptotically stable. But this
implies that v(r) in (21) satisfies v(r) — 0 as r — 0 and Corollary 3 follows.

5. Examples of Gilbarg-Serrin type

In [10], Gilbarg and Serrin consider examples of the form

aij(x) = i + g(1)v;0;, (83)

where g(0) = 0 but vanishes slowly as r — 0. They use such examples to show that Dini continu-
ity is essential for their “extended maximum principle” to hold, but we shall use them to explore
the conditions in Theorem 1 and its corollaries. We assume that |g(r)| < w(r) for r near 0 with @
satisfying (4), and we can explicitly calculate the quantities introduced in Appendix A:

1
ar)=1+g@), BO=0=ym, AM)=Br)= +Tg(r)1, Cn= <1 + ?)1.
Moreover, the matrix (5) is given by
1—n
Rer(r) = Tg(r)&an

so the dynamical system (6) reduces to the scalar equation

dp n-—1
dt

g8(1)e, (84)

where g(t) = g(e™).
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Now consider a weak solution u of (1) in a domain containing x =0 and a;; of the form (83).
According to Theorem 1, u is Lipschitz continuous at x = 0 provided (84) is uniformly stable for t > T
with T sufficiently large; but it is easy to solve (84) and see that it is uniformly stable if and only if

t
/fg(t)d'c <K fort>s>T. (85)

N

Moreover, (R(r)) = (1 —n~1)g(r), so (11) agrees with (85) and we see that Corollary 1 is sharp for
this class of examples. On the other hand, solutions of (84) are asymptotically constant if and only if
the improper integral

o
/ g(t)dt converges to an extended real number < co. (86)
T

Thus Theorem 1 implies that u is differentiable at x =0 if both (85) and (86) hold. The case

oo

fg(t) dt = —o0 (87)

T

in (86) pertains to Corollary 3, which is sharp for this class of examples. On the other hand, the case
that g(t) is integrable pertains to Corollary 2 and coincides with the hypothesis (12a); however, in
Corollary 2 we also require (12b), since (as mentioned in the Introduction) the condition (12a) alone
does not imply the uniform stability of (6).

In fact, this class of examples may be used to show not only this last statement, but in general
that uniform stability is not implied by every solution being asymptotically constant: we only need
to construct g(t) for which (86) holds but (85) fails. Moreover, if (86) holds because g is integrable
on (0, 00), then this explains the need for a condition such as (12b) in Corollary 2; on the other
hand, if we construct g for which (87) holds and yet (85) fails, then we see that (11) is not implied
by (16), so both conditions are necessary in Corollary 3. In this latter regard, let us observe that [3]
gives an explicit example of a function g(t) satisfying (87) and yet (85) fails: there exist t; — oo for
which ftt;jj“ 2(1)dt — 0o and yet f:;jff &(t)dt — —oo more rapidly so that (87) still holds. Now the
example in [3] does not have g(t) — 0 as t — oo, but the example can be modified to achieve this; in
fact, we can even arrange g(t) = O (t~2/3), which implies that g € L%(T, c0) and so the a;; are square-
Dini continuous at x = 0. Moreover, the example can be modified so that (87) is replaced by the
condition that g is integrable on (0, co). Thus (85) and (86) are completely independent conditions,
even under the assumption that the coefficients ag;; are square-Dini continuous at x = 0.

Appendix A

In this appendix we provide the details behind the derivation of the dynamical system (57). To
express this system, let us introduce n x n matrices A, B, C and vectors &, ¢{ by

Ag(r) = % a;j(r0)0;0;6,0k dse, Byr(r) = % apj(r)0;0 dsg, Cej(r) = f agj(ro)dse,
Sn—l sn—l Sn—l

& [Vw](r) = f a;j0;0,0jw dsg, Ce[Vw](r) = f agjojwdsg,
sn—1 sn—1
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which satisfy for 0 <r <1
|A—n7t1|,|B—n""1],1C - 1| < (),

[ElVwI(r)

CIVWIM)| < w(r) f |Vw|ds, (88)

5”71

)

while for r > 1 we use (49) to conclude A =n"1] =B, C =I. (Notice that the matrix A(r) introduced
above is not the same as the matrix A(x) used in the Introduction.) Now using 1 = n(r)x, in (52), we
obtain the second-order system of ODEs

~[r"(ugB +rAV + BV + E[Vw] — f#)]/ +r" N ugy +rBV +Cv + ZIVw] + f“) =0, (89)
where

HOE f fir0)6i6¢dsy and ) (r) = f fo(r6) ds
5”71 sn—l

are supported in 1/4 <r < 1/2. Next we can use (54a) to solve for u(r) and eliminate ug from (89);
this is the second-order system of ODEs (depending upon w) that we want to analyze:

—r[r"(rAT/’+B\7+§[VW]—?#)_ ’ (r§.§’+)7.\7+p[VW]—l9);§]

+ [r“(rsv’ +CV 4+ Z[Vw]+ ) — ar” (rB-V +7 -V +plVw] — 19)17] =0.  (90)

If we make the substitution r = e~¢, then (90) becomes
|:e*”t<—A§t $BYHEVWI =P (T4 7T pIYw - 9)5>]
Jre—m<_zaat+c6JFZ[VwH?b - &(—B'vt‘i‘? ¥+ plVw] —0))7> =0,

which after some rearrangement can be written

L e B V=7V —plYW]+ 0 - B . -

[—Avt+3v+s[w]—f*“*+’3 Loy pLvwl+ /3] —(B—HA)Vt+ﬂavt(J/—nﬂ)
t

- YV L = - Vwl -9 - vwl -9 . - -

+<c—nB>v—%(y—nﬂ)zn[s[wv]—p[ L2 ﬂ}ﬁ’[ M0 s fvwl - .

To avoid differentiating the coefficient matrices, let us convert this to a first-order system for the
2n-vector V = (V1, V3) where V; =V and

E%—?-V—p[VWHﬁB
. .

Vyi=—AV; + BV +E[Vw] — f* +

(91)
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Notice that, as in Section 2, we have omitted arrows over the vectors V1, V5, and V, and we shall
now also use the dot notation for d/dt. Since A is invertible (for § sufficiently small), our first-order
system can be written as

Vi—A'BV{+A Vo +
(07

[ﬁ'vl;y'qu‘%ﬁ:Aq[an]—f#—lﬂvw]_ﬁﬁ}

U +(C—BAT BV + (BA7 Vo + LT (7 — (A7) 4+ LT (0 kA7) - 7)

7 —Zrvwl — £ (92)

:n[g[VW] _ plVw] - 195} n plVw] -9
(07 (07

Now (53) implies that
oo
f(|V1 12+ V12 + IVWIZ)efmdt < 00,
0
and if we use the second equation in (92) we see that
x
2 712\ ,—nt
f(|v2| +|V2|*)e ™ dt < co.
0
We can summarize this as
o0
f(|V|2+|V|2+|VW|2)e*"fdt<oo. (93)
0

Notice that the terms involving V; and V3 in (92) are of the form (I + D(t))V where I is the iden-
tity matrix and |D(t)| < c&?(t). So we may multiply (92) by (I+ D(t))~! and, after some calculations,
see that V satisfies a first-order system in the form

dv
4 PMOV =F@ Vw)+ Fo(0), (94a)

where M(t) is a 2n x 2n matrix of the form
M(t) = Moo + S1(t) + Sa(b),

—I nl
Moo = ((1 —-nHl @ —n)I)’

I-A7'B A1 —nl
S1(t)_<C—BA—1B+1%”I BA—1—1>’ (94b)

the S; satisfy

[S1(0] <e®) and [S2(0)| <ce*(t) fort >0,

S1(t) =0=Sy(t) fort <0, (94c)
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the vector F(t, Vw) satisfies
|F(t, Vw)| < ce(t) f IVw|ds fort>0 and F(t,Vw)=0 fort <D0, (94d)
sn—1

and Fo(t) has support in log2 < t < 2log2 with L!'-norm satisfying

I1Folls < c(Ifllp + 11 foll)- (94e)

We can calculate the eigenvalues of Mo, to be A =0 (n times) and A = —n (n times). The matrix

nl nl
/= ( I a —n)l) (95a)

diagonalizes M, i.e.

J "My J =diag(o,...,0,—n, ..., —n), (95b)

so we introduce the change of dependent variables V — (¢, ¥) by

v=1(f§>. (950)

We find that the dynamical system (94a) now takes the form (57a), where the conditions (57c)
and (57d) follow from (94d) and (94e) respectively, and R is of the form (34b) with

1

—1
B A "B+C—BA'B+-BA ' —1. (96)
n

n—lA_1_

Ry =
nZ

To simplify this expression for Ry, let us write
A=n"'1+A), B=n"'1+B), and C=n"'(1+0),
where |A], |§|, |E| < ce(t) as t — oo. Then
Al an( — A),
where ~ means that the difference is bounded by ce2(t) as t — oo, and a calculation shows
Ry ~C—B=C-nB ast— oo.

Since

C-nB= f (A—nAb ®6)dsy,
1

sn—

we see that (57b) holds and we have completed our derivation of (57).
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