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Boundary value problems of elliptic and parabolic type
with boundary data of negative regularity

FELIX HUMMEL

Abstract. We study elliptic and parabolic boundary value problems in spaces of mixed scales with mixed
smoothness on the half-space. The aim is to solve boundary value problems with boundary data of negative
regularity and to describe the singularities of solutions at the boundary. To this end, we derive mapping
properties of Poisson operators in mixed scales with mixed smoothness. We also derive R-sectoriality
results for homogeneous boundary data in the case that the smoothness in normal direction is not too large.

1. Introduction

Inrecent years, there were some efforts to generalize classical results on the bounded
H>-calculus ([7,8,13,14]) and maximal regularity ([8,9,11,12,21]) of elliptic and
parabolic equations to cases in which rougher boundary data can be considered. The
main tool in order to derive these generalizations is spatial weights, especially power
weights of the form

w?©(x) :=dist(x, 00)" (x € ),

which measure the distance to the boundary of the domain © C R”. Including weights
which fall outside the A ,-range, i.e., weights with » ¢ (=1, p — 1), provides a huge
flexibility concerning the smoothness of the boundary data which can be considered.
We refer the reader to [32] in which the bounded H°-calculus for the shifted Dirichlet
Laplacian in L, (O, wfo) with r € (—1,2p — 1)\{p — 1} has been obtained and
applications to equations with rough boundary data are given. One even obtains more
flexibility if one studies boundary value problems in weighted Besov and Triebel—-
Lizorkin spaces. Maximal regularity results for the heat equation with inhomogeneous
boundary data have been obtained in [30]. In [22], similar results were shown for
general elliptic and parabolic boundary value problems.
The elliptic and parabolic equations we are interested in are of the form
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Au—ADu=f in R},

Bi(Dyu=g; on R (j=1,....,m), (1-1)
and
ou—ADu=f in RxRY,
Bi(Dyu=g; on RxR"™ (j=1,...,m), (1-2)
where A, Bp,..., B, is a homogeneous constant-coefficient parameter-elliptic
boundary system, f is a given inhomogeneity and the g; (j = 1,...,m) are given

boundary data. Of course, f and the g; in (1-2) may depend on time. We will also
study the case in which (1-2) is supplemented by initial conditions, i.e.,

du—ADu=f in (0,T] xR,
Bi(Du=g; on (0, TIxR" (j=1,...,m),
u(0, +) = up (1-3)

for some 7' € R. The focus will lie on the systematic treatment of boundary condi-
tions g; which are only assumed to be tempered distributions. In particular, boundary
data of negative regularity will be included. However, we still have some restrictions
on the smoothness in time of the boundary data for (1-3).

One reason for the interest in the treatment of rougher boundary data is that they
naturally appear in problems with boundary noise. The fact that white noise terms
have negative pathwise regularity (see for example [4,16,47]) was one of the main
motivations for this work. It was already observed in [6] that even in one dimension
solutions to equations with Gaussian boundary noise only have negative regularity in
an unweighted setting. By introducing weights, this issue was resolved for example
in [1]. We also refer to [5] in which the singularities at the boundary of solutions of
Poisson and heat equation with different kinds of noise are analyzed.

One drawback of the methods in [1,5,6] is that solutions are constructed in a space
which is too large for traces to exist, i.e., the operators

trpo Bj(D) (j=1,...,m)

are not well defined as operators from the space in which the solution is constructed to
the space of boundary data. This problem is avoided by using a mild solution concept,
which is a valid approach in the classical setting and therefore, it seems reasonable to
accept mild solutions as good enough, even though trye B (D)u does not make sense
on its own.

In this paper, we propose a point of view which helps us to give a meaning to
tryo Bj(D)u in a classical sense. We will exploit that solutions to (1-1), (1-2) and
(1-3) are very smooth in normal directions so that taking traces will easily be possible,
even if the boundary data is just given by tempered distributions. This can be seen
by studying these equations in spaces of the form Z*(R,, o/*(R"~!)), where </
and Z denote certain scales of function spaces with smoothness parameters s and &,
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respectively. The parameter k corresponds to the smoothness in normal direction and
will be taken large enough so that we can take traces and the parameter s corresponds to
smoothness in tangential directions and will be taken small enough so that .7 contains
the desired boundary data. This way, we will not only be able to give a meaning to
trao Bj(D)u, but we will also obtain tools which help us to analyze the singularities
of solutions at the boundary. This supplements the quantitative analysis in [22,30,32].

The idea to use spaces with mixed smoothness is quite essential in this paper, even
if one refrains from using mixed scales. We refer to [42, Chapter 2] for an introduction
to spaces with dominating mixed smoothness. It seems like these spaces have not
been used in the theory of partial differential equations so far. Nonetheless, we should
mention that they are frequently studied in the theory of function spaces and have
various applications. In particular, they are a classical tool in approximation theory in
a certain parameter range, see for example [46, Chapter 11].

This paper is structured in the following way:

e Section 2 briefly introduces the tools and concepts we use throughout the paper.
This includes some notions and results from the geometry of Banach spaces,
‘R-boundedness and weighted function spaces.

e In Sect. 3, we study pseudo-differential operators in mixed scales with mixed
smoothness. This will be important for the treatment of Poisson operators, as
we will view them as functions in normal direction with values in the space of
pseudo-differential operators of certain order in tangential directions.

e Section 4 is the central part of this paper and the basis for the results in the
subsequent sections. Therein, we derive various mapping properties of Poisson
operators with values in spaces of mixed scales and mixed smoothness.

e In Sect. 5, we study Eq. (1-1) in spaces of mixed scales and mixed smoothness
with homogeneous boundary data, i.e., with g; = 0. We derive R-sectoriality of
the corresponding operator under the assumption that the smoothness in normal
direction is not too high. As a consequence, we also obtain maximal regularity
for (1-3) with g; = 0 in the UMD case.

e Finally, we apply our techniques to Egs. (1-1), (1-2) and (1-3) in Sect. 6. We will
be able to treat (1-1) and (1-2) for arbitrary regularity in space and time. However,
for the initial boundary value problem (1-3) we still have some restrictions
concerning the regularity in time of the boundary data.

Comments on localizations

We should emphasize that we do not address questions of localization or perturbation
in this work. Thus, we do not yet study what kind of variable coefficients or lower-order
perturbations of the operators we can allow. We also do not yet study how our results
can be transferred to more general geometries than just the half-space. Nonetheless,
we want to give some ideas on how one can proceed.

The usual approach to transfer results for boundary value problems from the model
problem on the half-space with constant coefficients to more general domains with
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compact smooth boundary and operators with non-constant coefficients is quite tech-
nical but standard. One takes a cover of the boundary which is fine enough such that
in each chart the equation almost looks like the model problem with just a small per-
turbation on the coefficients and the geometry. In order to formally treat the local
problem in a chart as the model problem, one has to find suitable extensions of the
coefficients and the geometry such that the parameter-ellipticity is preserved and such
that the coefficients are constant up to a small perturbation. One also carries out similar
steps in the interior of the domain, where the equation locally looks like an elliptic or
parabolic equation in R”. The essential step is then to derive perturbation results which
justify that these small perturbations do not affect the property which one wants to
transfer to the more general situation. Such a localization procedure has been carried
out in full detail in [36]. We also refer the reader to [8, Chapter 8].

The localization approach also seems to be reasonable in our situation. However,
there is an additional difficulty: As described above, we work in spaces of the form
B*(R,, o7 (R"1)) which splits the half-space in tangential and normal directions.
Since this splitting uses the geometric structure of the half-space, one might wonder
what the right generalization of these spaces to a smooth bounded domain would be.
In order to answer this question, we think that the notion of a collar of a manifold
with boundary should be useful. More precisely, due to Milnor’s collar neighborhood
theorem (see for example [38, Corollary 3.5]) there exists an open neighborhood
U of the boundary dM of a smooth manifold M which is diffeomorphic to dM x
[0, 1). This neighborhood U is a so-called collar neighborhood. On M x [0, 1) itis
straightforward how to generalize our spaces with mixed smoothness: One could just
take ¥ ([0, 1), «/5(3M)). Now one could define the space

B (U) :={u: U — Cluod ' e Z(0,1), 7 (M)},

where ®: U — 9M x [0, 1) denotes the diffeomorphism provided by the collar
neighborhood theorem. It seems natural to endow PB* (/% (U)) with the norm

o -1
el g (crs vy = Nl o @l gk (0.1),.075 (9m)) -

This definition allows us to give a meaning to the splitting in normal and tangential
directions for a neighborhood of the boundary of general domains. It is less clear how
to extend this splitting to the interior of the domain. But fortunately, this is also not
important in our analysis. Indeed, the solution operators for inhomogeneous boundary
data have a strong smoothing effect so that solutions are arbitrarily smooth in the
interior of the domain with continuous dependence on the boundary data. Therefore,
in the case of smooth coefficients one may work with smooth functions in the interior.
To this end, we can take another open set V C int M, where int M denotes the interior
of M,suchthat M = UUV and DU NV) C IM x [%, 1). Moreover, we take
¢, Y : C®(M) such that supp¢p C U, suppy C V and ¢ + ¥ = 1. Finally, we think
that on bounded domains the right spaces should be given by

(u: M - Cl¢-uecBNF*U)), ¥ uecCV)),
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since they preserve the splitting in normal and tangential directions close to the bound-
ary and since they use the smoothing effect of the solution operators where the splitting
cannot be preserved anymore.

Comparison to other works

There are several other works which study boundary value problems with rough
boundary data. The approach which seems to be able to treat the most boundary data
is the one by Lions and Magenes, see [33-35]. It also allows for arbitrary regularity
at the boundary. One of the main points is that the trace operator is extended to the
space D" (see [33, Theorem 6.5]) where it maps into a boundary space with negative
regularity. The space D" contains those distributions u € H~"(2) such that Au is
in the dual of the space

g = {u | dist(-, 9”9 € Lo(Q), la| <7 + Zm},

E"+2™ contains functions whose derivatives may have singularities at the boundary

ie.,
with a certain order. This extension of the trace operator was generalized to the scale
of Hormander spaces in [3], where the authors used suitable interpolation techniques.
One advantage of our approach compared to [3,33-35] is that we can give a detailed
quantitative analysis of the smoothness and singularities of solutions at the boundary.
For example, we show in Theorem 4.16 that solutions of (1-1) are arbitrarily smooth
in normal direction if the smoothness in tangential direction is chosen low enough.
Moreover, we describe the singularities at the boundary if the smoothness in tangential
direction is too high.

Another technique to treat rougher boundary data is to systematically study bound-
ary value problems in weighted spaces. This has for example been carried out in
[22,30,32]. By using power weights in the Ao, range, one can push the regularity on
the boundary down to almost 0. However, if one works with A, weights, then many
Fourier analytic tools are not available anymore in the L, scale. The situation is better
in Besov and Triebel-Lizorkin spaces, where Fourier multiplier techniques can still be
applied. This has been used for second-order operators with Dirichlet boundary condi-
tions in [30] and for general parameter-elliptic and parabolic boundary value problems
in [22]. In both references, maximal regularity with inhomogeneous boundary data
has been derived. Lindemulder and Veraar [32] derive a bounded H®°-calculus for the
Dirichlet Laplacian in weighted L ,-spaces even for some weights which fall outside
the A, range. The main tool therein to replace Fourier multiplier techniques are vari-
ants of Hardy’s inequality. The results derived in [22,30,32] are stronger than the ones
we derive here in the sense that we do not derive maximal regularity with inhomo-
geneous boundary data or a bounded H>°-calculus. As in our work, the singularities
at the boundary are described by the strength of the weights one has to introduce.
However, we can treat much more boundary data since [22,30,32] are restricted to
positive regularity on the boundary.
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There are also works dealing with rough boundary data for nonlinear equations
such as the Navier—Stokes equation, see for example [2,19] and references therein.
The former reference uses the notion of very weak solutions as well as semigroup and
interpolation—extrapolation methods. The latter reference studies the problem in the
context of the Boutet de Monvel calculus. Our methods would still have to be extended
to nonlinear problems. However, in both of the cited works there are restrictions on
the regularity of the boundary data which can be considered.

Notations and assumptions

We write N = {1,2,3,...} for the natural numbers starting from 1 and Ny =
{0, 1, 2, ...} for the natural numbers starting from 0. Throughout the paper, we take
n € N to be the space dimension and write

R :={x = (x1,...,xs) € R" : x, > 0}.
If n = 1, we also just write R := R}r. Given a real number x € R, we write
X4+ = [x]4 = max{0, x}.

We will frequently use the notation with the brackets for sums or differences of real
numbers. Oftentimes, we split x = (x, x,) € R"! x R or in the Fourier image
£ = (&,&,) where x’, &’ € R""! refer to the directions tangential to the boundary
R = oR” and x,,&, € R refer to the normal directions. Given x € C" or a
multi-index o € N2, we write

n 1/2 n
. 2
x| .=(Z|x,-|> or laf=Y_lejl
j=1 j=1

for the Euclidean length of x or the £!-norm of the multi-index «, respectively. Even
though this notation is ambiguous, it is convention in the literature and we therefore
stick to it. We write

n
Xy:=x-y:= Zx]ij (x,yeCh
j=1

for the usual scalar product. The Bessel potential will be denoted by
(x) == A+ xHY? xeCh.
Given an angle ¢ € (0, ], we write
¥y :={zeC:largz| < ¢}.
If M is a set, then we use the notation

prj:M”—>M, (a,...,ap) > a; (j=1,...,n)
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for the canonical projection of M” to the j-th component.

Throughout the paper, E will denote a complex Banach space on which we impose
additional conditions at certain places. The topological dual of a Banach space Ey
will be denoted by E|. By .(R"; E) and .#'(R"; E) we denote the spaces of E-
valued Schwartz functions and E-valued tempered distributions, respectively. Given
adomain O C R”, we write 2(O; E) and 9'(O; E) for the spaces of E-valued test
functions and E-valued distributions, respectively. If E = C in some function space,
then we will omit it in the notation. On . (R"; E), we define the Fourier transform

1 .
ar o —ixé n.
FNE) = G /Rne f)dx (f € (R E)).

As usual, we extend it to ' (R"; E) by [Ful(f) := u(F f) foru € .#'(R"; E) and
f € . (R"). Sometimes, we also use the Fourier transform .%’ which only acts on
the tangential directions, i.e.,

1 f e_"xlf/f(x/,xn) dx’ (f € S(R"; E)).

(ﬂ’f)(é",xn) = m R

By o(T) and p(T), we denote the spectrum and the resolvent set, respectively, of a
linear operator 7 : E D D(T) — E defined on the domain D (7). We write B(Ey, E1)
for the set of all bounded linear operators from the Banach space E( to the Banach
space E| and we set B(E) := B(E, E).

If f, g: M — R map some parameter set M to the reals, then we occasionally write
f < g if there is a constant C > 0 such that f(x) < Cg(x) forallx e M. If f < g
and g < f, we also write f ~ g. We mainly use this notation in longer computations.

Now we formulate our assumptions on the operators A(D), Bi(D), ..., B, (D):
Let

AD)= Y a,D*. Bj(D)= Y biDP (j=1,...m)

| =2m |Bl=m;

for some m, my,...,myu € Nwithm; <2m (j=1,...,m) andaa,bé € B(E).
Assumption 1.1. (Ellipticity and Lopatinskii—Shapiro condition) There is a ¢’ €
(0, r] such that
(@) p(A(§)) C Ty forall & € R"\{0}.
(b) The equation
Au(xp) — A, Dp)u(xn) =0 (x, > 0),
BjE', Dpu(0)=¢g; (j=1,...,m)
has a unique continuous solution u with limy_, u(x) = 0 for all (A,&’) €
Ty x R landall g = (g1,..., gm) € E™.

We take ¢ € (0, ¢'). If time-dependent equations are considered, we assume that
¢ > /2.
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Assumption 1.1 will be a global assumption which we assume to hold true without
explicitly mentioning this every time. As we also consider mixed scales in this paper,
there will be a lot of different choices of the precise spaces. Moreover, for the Bessel
potential scale we will need different assumptions on the weights and the Banach space
E than for the Besov scale, Triebel-Lizorkin scale, or their dual scales. Thus, it will
be convenient to introduce a notation which covers all these different cases. Some of
the notation and notions in the following assumption will be introduced later in Sect.
2. For the moment, we just mention that H denotes the Bessel potential scale, B the
Besov scale, B its dual scale, F' the Triebel-Lizorkin scale and F its dual scale.

Assumption 1.2. Let E be a Banach space, s, s1, 52 € R, po, p1, p2 € [1, 00) and
q0, 91, g2 € [1, co]. Let further wo, wy, wy be weights and I,,, J; C R intervals. In
the following, e is a placeholder for any suitable choice of parameters. Moreover, by
writing J;, I, and R’ ! we indicate with respect to which variable the spaces should
be understood. Here, ¢ denotes the time, x,, the normal direction and x’ the tangential
directions.

(a) We take
o e (Hy (R wo: E), By o (R wos E), Fpy o (RET wos B),
. 1 1 .
B o R wos E), P o (R wo; E)}.

If o/® belongs to the Bessel potential scale, we assume that pg € (1, 00), that E
is a UMD space and that wy is an A[,(R"_l) weight. If <7 belongs to the Besov
or Triebel-Lizorkin scale, we assume that wq is an A (R"~!) weight. If o7
belongs to the dual scale of Besov or Triebel-Lizorkin scale, we assume that wq
is an [AOO(R”_I)]/,, weight, po, go € (1, c0) and that E is a UMD space.

(b) We take

%.(IX .%.)e{ I(I.X,lawla%.) B
B, o1 (L wi; °), F

prgr s wis %), F
(I, , wi; &)}

g Lo wis %),

171 q1
We impose conditions on w1, pi, g1 and E which are analogous to the ones for
wo, Po, qo and E in part (a).

(c) We take
%.(Jl’%.)e{ (Jt7w27°27 ) szqz(‘]taw29£{.)

pz qz(‘lt9w27%.) p2 qz(‘]tvaa 'Q{‘)}'

P2, (]2(Jl’ w2, JZ{.)’

We impose conditions on wj, pz, g2 and E which are analogous to the ones for
wo, Po, qo and E in part (a).
(d) We take

C(Jrs B*(Ly,; 7)) € (Hp, (Jr, wa; B°(Ix,; 4°)), B),
wy; B (I, ), }.

P2, q2(~]lﬁ w2; gg.(lxn; o)),

FZz.qz(J”
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We impose conditions on w7, p2, g2 and E which are analogous to the ones for
wo, Po, qo and E in part (a).

Most of the time, we just write .7*, B*(7*) and €' (%" (<7*)) instead of MI;VO,CIO

®Y wos B), A (L, wis R wo B)) and €Y, (Jrowas B
(Iy,, wy; o° (RZ,_ 1, wo; E)). We mainly do this in order to keep notations shorter.
Moreover, most of the time we only work with the smoothness parameter so that
adding the other parameters to the notation would be distracting. However, at some

places we will still add some of the other parameters if more clarity is needed.
Also Assumption 1.2 will be global and we use this notation throughout the paper.

Remark 1.3.  (a) Assumption 1.2 is formulated in a way such that we can always
apply Mikhlin’s theorem, Theorem 2.15, and its iterated versions Proposition
3.7 and Proposition 3.8. If E has to satisfy Pisier’s property («) for some results,
we will explicitly mention it.
(b) Note thatevery f € ./ (R"~ 1) is contained in one of the spaces .« ® with certain
parameters, see for example [26, Proposition 1].

2. Preliminaries
2.1. Some notions from the geometry of Banach spaces

If one wants to transfer theorems from a scalar-valued to a vector-valued situation,
then this is oftentimes only possible if one imposes additional geometric assumptions
on the Banach space. And since the iterated spaces we introduced in Assumption 1.2
are vector-valued even if we take E = R or E = C, it should not come as a surprise
that we have to introduce some of these geometric notions. We refer the reader to
[23,24] for an extensive treatment of the notions in this subsection.

2.1.1. UMD spaces

The importance of UMD spaces lies in the fact that Mikhlin’s Fourier multiplier the-
orem has only been generalized for operator-valued symbols if the underlying Banach
spaces are UMD spaces. Therefore, if one wants to work with Fourier multipliers on
vector-valued L ,-spaces, one is forced to impose this geometric condition.

A Banach space E is called UMD space if for all p € (1, o0) there is a constant
C > 0 such that for all probability spaces (2, F,P),all N € N, all gy, ..., ey € C
with |e1| = ... = |ey| = 1, all filtrations (.7-'k),1(v:0 and all martingales (fk),iV:O in
L ,(2; E) it holds that

N
D el fi = fion)

k=1

<C
Ly(E)

N
Y i fiar
k=1

L])(QlE)
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This is equivalent to E being a Banach space of class H7, which is defined by the
boundedness of the Hilbert transform on L , (R; E). UMD spaces are always reflexive.
Some important examples of UMD spaces are:

e Hilbert spaces, in particular the scalar fields R, C,

e the space L,(S; E) for p € (1, 00), a o-finite measure space (S, A, 1) and a
UMD space E,

e the classical function spaces such as Bessel potential spaces H?, Besov spaces
B, , and Triebel-Lizorkin spaces F, , in the reflexive range as well as their
E-valued versions if E is a UMD space.

2.1.2. Cotype

In this work, Banach spaces satisfying a finite cotype assumption could be consid-
ered as merely a technical notion that is needed to derive Proposition 4.11 which is a
sharper version of Proposition 4.9. The latter does not need a finite cotype assumption,
while we show that it seems to be necessary to derive the former in Proposition 4.13.
The main reason why we need finite cotype assumptions is that they allow us to use
a version of Kahane’s contraction principle with function coefficients, see Proposi-
tion 2.1.

Let (2, F, P) be a probability space. A sequence of random variables (&x)xeN 1S
called Rademacher sequence if it is an i.i.d. sequence with P(g; = 1) = P(gx =
—-1) = % for k € N. A Banach space E is said to have cotype g € [2, oo] if there is a
constant C > 0 such that for all choices of N € N and xq, ..., xy € E the estimate

(é ™ uq)”q < (e ]ésm )

holds with the usual modification for ¢ = co. We want to remark the following

1/q

e Every Banach space has cotype oo.

o If a Banach space has cotype g € [2, 00), then it also has cotype g € [g, o0].

e No nontrivial Banach space can have cotype ¢ € [1,2) since even the scalar
fields R and C do not satisfy this.

o If the Banach space E has cotype gk, then L, (S; E) has cotype max{p, gg} for
every measure space (S, A, ().

o If the Banach space E has cotype ¢, then Hj(R"; E) has cotype max{p, g}
and B;yq(R”; E) and F;’q (R"; E) have cotype max{p, ¢, gg}. The same also
holds for the weighted variants we introduce later.

2.1.3. Pisier’s property (o)

Finally, we also need Pisier’s property («) at some places in this paper. This con-
dition is usually needed if one wants to derive R-boundedness from Mikhlin’s multi-
plier theorem. If one has a set of R-bounded operator-valued symbols, then one needs
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Pisier’s property («) in order to obtain the R-boundedness of the resulting operator
family.

A Banach space E has Pisier’s property () if Kahane’s contraction principle also
holds for double random sums, i.e., if for two Rademacher sequences (&});en, (g; D jeN
on the probability spaces (', 7/, ) and (Q”, F”, P”), respectively, there is a con-
stant C > O such that for all M, N € N, all (a;;)1<i<m,1<j<v C C with |a;;] <1
and all (x;j)1<i<m,1<j<n C E the estimate

M N
E E aije,-ejxij

i=1 j=1

2
<C ZEP/ Epr

2

M N
PIPILLIET

i=1 j=1

EP’ ]EIP’”

holds. Even though Pisier’s property («) is independent of the UMD property, the
examples of spaces with Pisier’s property (o) we have in mind are similar:

e Hilbert spaces, in particular the scalar fields R, C,

o the space L,(S; E) for p € [1, 00), a measure space (S, A, 1) and a Banach
space E with Pisier’s property («),

e the classical function spaces such as Bessel potential spaces H?, Besov spaces
B, , and Triebel-Lizorkin spaces F, , in the reflexive range as well as their
E-valued versions if E has Pisier’s property («).

2.2. R-bounded Operator Families

We refer the reader to [8,24] for introductions to R-bounded operator families.
The notion of R-boundedness is frequently needed if one works with vector-valued
function spaces. As UMD spaces, it is essential for vector-valued generalizations of
Mikhlin’s multiplier theorem. But perhaps more importantly, it can be used to derive
a necessary and sufficient condition for a closed linear operator A: E D D(A) — E
on the UMD space E to have the property of maximal regularity. This is the case if
and only if it is R—sectorial, i.e., if and only if the set

(AMr—A) "1 eC, argh < ¢}

for some ¢ > 7/2 is R-bounded, see [49, Theorem 4.2]. Here, an operator A is said
to have the property of maximal regularity on [0, T), 0 < T < oo, if the mapping

Wy (10, 7): X) 0 Lp(10. T): D(A)) — Lp(10. T): X) x Ip(A), u > (atuy_uAu>
0

is an isomorphism of Banach spaces, where you := u(0) denotes the temporal trace
and /,(A) is the space of admissible initial conditions. It can be described as a real
interpolation space of X and D(A) by the relation /,(A) := (X, D(A))1-1/p.p- The
above isomorphy is very useful for the treatment of nonlinear parabolic equations,
as it allows for the efficient use of fixed point iterations. This approach to nonlinear
equations has already been applied many times in the literature.
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Let us now define R-boundedness: Let Ep, E1 be Banach spaces. A family of
operators 7 C B(Ey, E1) is called R-bounded if there is a constant C > 0 and
p € [1,00) such that for a Rademacher sequence (gx)xen On a probability space
(Q,F,P)andall N e N, x1,...,xy € Egand Ty, ..., Ty € T the estimate

N N
Z erTexk Z Ek Xk
k=1 k=1

holds. The least admissible constant such that this estimate holds will be denoted
by R(T) or, if we want to emphasize the dependence on the Banach spaces, by
RB(Ey,E)(T). By the Kahane—Khintchine inequalities, the notion of R-boundedness
does not depend on p. R-boundedness trivially implies uniform boundedness, but
the converse does not hold true in general. For Hilbert spaces however, both notions
coincide.

An equivalent characterization of R-boundedness can be given by using the
Rad, (E)-spaces. They are defined as the space of all sequences (xx)ren C E such
that Z,fi] grx; converges in L, (€2; E). Rad, (E)-spaces are endowed with the norm

<C

Lp(Q;EI) L])(Q;EO)

N

Z Ek Xk

k=1

| (xi)kenlIRad, (E) = sup
NeN

L,(QE)

Given Ty, ..., Ty € B(Ey, E1) we define
diag(Th, ..., Tn): Radp(Eo) — Radp(E1), (xp)keN = (TkXk)keN

where Ty := 0 for k > N. Then, a family of operators 7 C B(Ey, E}) is R-bounded
if and only if

{diag(T1, ..., Tn) : N e N, T1,..., Ty € T} C B(Rad,(Ep), Rad,(E1))

is uniformly bounded.
Let us now collect some results concerning R-boundedness which will be useful in
this paper.

Proposition 2.1. Let E be a Banach space with cotype q € [2,00), (&x)keN a
Rademacher sequence on the probability space (2, F,P) and let (S, A, 1) be a
o -finite measure space. For all § € (g, o0] there exists a constant C > 0 such that
forall N €N, fi,..., fn € L3(S) and x1, ..., xy € E it holds that

N N
> e fixr > e
k=1

k=1

=C sup | fillzzcs) (2-1
N

1<k<
LG(S;L2(S5E)) -

Ly (S E)
If q € {2, 00}, then we can also take ¢ = q.

Proof. This is one of the statements in [25, Lemma 3.1]. O
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Remark 2.2.  (a) It was already observed in [25, Remark 3.3] that if § < oo, then
Proposition 2.1 can also be formulated as follows: The image of the unit ball
Byi(s5)(0, 1) in L7(S) under the embedding LI(S) < B(E, LI(S; E)), f >
f ® (-) is an R-bounded subset of B(E, LI(S; E)).

(b) If (S, A, ) is nonatomic and if (2-1) holds forall N € N, f1, ..., fv € L(S)
and x1,...,xy € E, then E has cotype g. This follows from the statements in
[25, Lemma 3.1].

(c) Let (A, X2, v) be a o-finite measure space. Let further 2 < g < ¢ < oo and let
E be a Banach space with cotype 7. If E = Ly (A; E), then (2-1) also holds
with § = g. This was shown in [25, Remark 3.4].

Proposition 2.3. Let (Eq, E1) and (Fy, F1) be interpolation couples of UMD-spaces,
Y CCand f: X — C. Letfurther (T (X)),ex C B(Eo+E1, Fo+ F1) be a collection
of operators such that

RBEyF) {T (X)) 1 & € B}) < Mo, RpE, ry{f(MTR) 1 A € X}) < M,

for some My, M1 > 0. We write Eg = [Eq, E1]p and Fy = [Fy, F1]o with0 € (0, 1)
for the complex interpolation spaces. Then, there is a constant C > 0 such that

Ry 1y ({F )T : 1 € T)) < CMy~" My,

Proof. In order to avoid possible ambiguities with complex exponentials, we assume
that f takes values in (0, o). As a consequence of Kahane’s contraction principle
([24, Theorem 6.1.13]), we may do this without loss of generality. It suffices to show
that

{diag(FOD'T (A1), ..o, FONTON) N €Ny Aty ...,y € B}
is a bounded family in B(Rad, (Eg), Rad,(Fp)). Let
S:={zeC:0<Rez<1}.
For fixed N e Nand A1, ..., Ay € X, we define

T S = B(Rad,(Eo) NRad,(E}), Rad,(Fy) + Rad,(F})),

z > diag(f (A1) T (A1), ..., fFON)TON)).

.....

For fixed (xx)ken € Rad,(Ep) NRad,(E1), the mapping
Tty (D) @Xken: S — Rad, (Fo) +Rad, (F1), z = (f (M) T (k) Xk ke,

is continuous, bounded and analytic in the interior of S. Again, we used the convention
T (M x) = 0 for k > N. Moreover, by assumption we have that

sup | 7y (J + D BRad, (Ej).Rad, (F)) < Mj (j € {0, 1}).
teR
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Thus, it follows from abstract Stein interpolation (see [48, Theorem 2.1]) that
1-6 3,60
151y O BRad) (Eo, 1) Raddy (Fo, i) < Mo M1

where we used the shorter notation Rad(;(Eo, E1) = [Rad,(E)p), Rad,(E1)]p in the
subscript. But it was shown in [27, Corollary 3.16] that

[Rad,(Eo), Rad,(E1)]e = Rad,(Ep)
with equivalence of norms so that there is a constant C > 0 such that

1-6
| Zas..an @) | BRad,, (Eg).Rad,, (Fp)) < C M M.
Since N € Nand A{, ..., Ay € X were arbitrary, we obtain the assertion. O

Remark 2.4.  (a) The proof of Proposition 2.3 was inspired by the proof of [20,
Lemma 6.9]. Note that [20, Example 6.13] shows that Proposition 2.3 does not
hold true if the complex interpolation functor is replaced by the real one.

(b) In Proposition 2.3, we only use the UMD assumption in order to show that the
interpolation space of two Rademacher spaces coincides with the Rademacher
space of the interpolation space of the underlying Banach spaces. This holds more
generally for K-convex Banach spaces (see [24, Theorem 7.4.16]). We refrain
from introducing K-convexity in order not to overload this paper with geometric
notions. Note however that UMD spaces are K-convex, see [24, Example 7.4.8].

Lemma 2.5. Let Y € (0, w) and let Eg, E| be Banach spaces. Let further N : EI/, —
B(Ey, E1) be holomorphic and bounded on ¥y and suppose that N|3Ew has R-
bounded range. Then, the set

k p—
DEELYNQ h e Ty
is R-bounded for all ' < v and all k € Ny.

Proof. Fork = 0andk = 1, the proofis contained in [29, Example 2.16]. Other values

of k can then be obtained by iteration. Note that the boundedness of N is necessary

since Poisson’s formula, which is used for k = 0, only holds for bounded functions.
O

Definition 2.6. Let (X, d) be ametric space and Eq, E| be Banach spaces. Let further
U C R" be open and k € Nj.

(a) We say that a function f: X — B(Ey, E1) is R-continuous if for all x € X and
all ¢ > O there is a § > 0 such that we have

RBEy.En{f() — f(x) 1y € Bx,8)}) <e.

We write Crp(X, B(Eg, E1)) for the space of all R-continuous functions
f: X — B(Ey, E1) with R-bounded range.
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(b) We say that a function f: X — B(Ey, E1) is uniformly R-continuous if for all
& > O thereis ad > 0 such that for all x € X we have

RBE,EnUSf() — f(x):y € B(x,8)}) <e.

We write BUCR (X, B(Ey, E1)) for the space of all uniformly R-continuous
functions f: X — B(Ey, E1) with R-bounded range.

(c) We write C%B(U, B(Ey, E1)) for the space of all f € CX(U, B(Ey, E1)) such
that 9% f € Crp(U, B(Ey, E1)) foralla € NjJ, |a| < k. Analogously, we write
BUCK (U, B(Ey, E})) for the space of all f € CK(U, B(Ey, E})) such that
0°f € BUCR(UB(Ey, E))) forall @ € N}, || < k.

Definition 2.7. Let U C R” be open, Eg, E; Banach spaces and k € Ny. Let further
T C Ck (X, B(Eo, E1)) or T C BUCk (X, B(Eo, E)).
(a) We say that 7 is bounded if

sup R(FOWU) : j €H{0,..., k}) < oo.
feT

(b) We say that 7 is R-bounded if
RUFV@x):xeU, feT,jel0,....k}}) < oco.
2.3. Weighted function spaces

Weights are an important tool to weaken the regularity assumptions on the data
which are needed in order to derive well-posedness and a priori estimates for ellip-
tic and parabolic boundary value problems, see for example [1,5,22,30,32]. Power
weights, i.e., weights of the form w, (x) := dist(x, 90)” which measure the dis-
tance to the boundary of the domain O C R”, are particularly useful for this purpose.
Roughly speaking, the larger the value of y, the larger may the difference between
regularity in the interior and regularity on the boundary be. This way, one can obtain
arbitrary regularity in the interior while the regularity of the boundary data may be
close to 0. However, there is an important borderline: If y € (-1, p — 1), where
p denotes the integrability parameter of the underlying function space, then w,, is a
so-called A, weight. If y > p — 1, then it is only an A, weight. A, weights are
an important class of weights. These weights are exactly the weights w for which
the Hardy—Littlewood maximal operator is bounded on L , (O, w). Consequently, the
whole Fourier analytic toolbox can still be used and many results can directly be trans-
ferred to the weighted setting. In the Ao-range however, this does not hold any longer.
But in order to obtain more flexibility for the regularity of the boundary data which
can be considered, one would like to go beyond the borderline and also work with
Ao weights. This is possible if one works with weighted Besov or Triebel-Lizorkin
spaces. As we will explain later, these scales of function spaces allow for a combination
of A weights and Fourier multiplier methods. In our analysis, we want to include
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both cases: We treat the more classical situation with the Bessel potential scale and
A, weights, which include the classical Sobolev spaces, as well as the more flexible
situation with Besov and Triebel-Lizorkin scales and A, weights.

Let us now give the precise definitions: Let O C R” be a domain. A weight w on O
is a function w: O — [0, co] which takes values in (0, co) almost everywhere with
respect to the Lebesgue measure. We mainly work with the classes A, (p € (1, oo]).
A weight w on R" is an element of A, for p € (1, oo) if and only if

1 1 1\
whayi= | S <A<Q> /Qw(x)dx) (MQ) /Q“’(“ a dx) =%

The quantity [w] 4, is called A, Muckenhoupt characteristic constant of w. We define
Ase = U< peoo Ap- More:over, we write [Ao]), for the space of all weights w such
that the p-dual weight w™ =T isin A,. We refer to [18, Chapter 9] for an introduction
to these classes of weights.

For p € [1, 00), adomain O C R", a weight w and a Banach space E the weighted

Lebesgue-Bochner space L, (O, w; E) is defined as the space of all strongly measur-
able functions f: O — E such that

1/p
I fllL, 0w E) = <_/O ||f(X)||§w(X)dX> < 00.

We further set Loo (O, w; E) := Loo(O; E). In addition, let Lll"c((’); E) be the space
of all locally integrable functions, i.e., strongly measurable functions f: O — E such
that

/ I f)llEdx < o0
K

for all compact K C O. As usual, functions which coincide on a set of measure 0 are
considered as equal in these spaces.

One has to be cautious with the definition of weighted Sobolev spaces. One would
like to define them as spaces of distributions such that derivatives up to a certain order
can be represented by functions in L , (O, w; E). But for some weights, the elements of
L, (O, w; E) might not be locally integrable and thus, taking distributional derivatives
might not be possible. Holder’s inequality shows that L ,(O, w; E) C Lll""((’), E)if

w_P]T' € Llloc (O). We refer to [28] for further thoughts in this direction.
Definition 2.8. Let O C R” be a domain, E a Banach space, m € Ny, p € [1, 00)
and w a weight on O such that wiﬁ € Llloc((’)).
(a) We define the weighted Sobolev space Wz’ (O, w; E) by
W;”(O, w; E) :={f € L,(O,w; E)|Ya € N, |]
<m:9"f € L,(O,w; E)}

. 1 .
and endow with the norm ||f||W;,"(O,w;E) = (Zlalfm ”fHZP(O,w;E)) /P With
the usual modifications, we can also define W2 (O, w; E).
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(b) Asusual, we define W[’;fo (O, w; E) to be the closure of the space of test functions
2(0; E) in W[’,"(O, w; E).
(c) Let E be reflexive, w € A, and p, p’ € (1, 00) conjugated Holder indices, i.e.,
they satisfy 1 = % + % Then, we define the dual scale Wp_’”((’), w; E) =
__1
(W2 (O, w P15 BN,
We further define weighted Bessel potential, Besov and Triebel-Lizorkin spaces.
Since we use the Fourier analytic approach, we already define them as subsets of
tempered distributions.

Definition 2.9. Let E be a Banach space, s € R, p € [1, co] and w a weight on R”
1

such that w »-T € Lll"”(R”). Then, we define the weighted Bessel potential space

HS(R", w; E) by

H,(R", w; E) == {f € /' (R"; E)|(D)" f € L,(R", w; E)}

and endow it with the norm ||f||H;(Rn,w;E) = (DY fllL,® w:E)-

Definition 2.10. (a) Let g9 € Z(R") be a smooth function with compact support
such that 0 < ¢p < 1 and

po§) =1 if ] <1, @o§) =0 if |§] = 3/2.
For £ € R" and k € N, let further

9(€) == go(§) — po(28),
o) == p(27Fe).

We call such a sequence (@i )ken, smooth dyadic resolution of unity.

(b) Let E be a Banach space and let (¢k)ren, be a smooth dyadic resolution of
unity. On the space of E-valued tempered distributions ./ (R"; E), we define
the sequence of operators (Si)ken, by means of

Sef =T 'aFf (f e SR E)).
The sequence (S f)ren, is called dyadic decomposition of f.

By construction, we have that .% (Sy f) has compact support so that Sy f is an
analytic function by the Paley—Wiener theorem, see [17, Theorem 2.3.21]. Moreover,
it holds that } .y, ¢k = 1 so that we have f =}, n, Sk f, i.e., f is the limit of
a sequence of analytic functions where the limit is taken in the space of tempered
distributions. Elements of Besov and Triebel-Lizorkin spaces even have convergence
in a stronger sense, as their definition shows:

Definition 2.11. Let (¢x)ken, be a smooth dyadic resolution of unity. Let further E
be a Banach space, w a weight, s € R, p € [1, 00) and g € [1, oo].
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(a) We define the weighted Besov space B[S,’ p R*, w; E) by
B (R" wiE) = {f € S ®R" E): | fllgy,cnur <00
where

£ 1185, iy = 1@ F T o Fhreng llea L, @ w:E)-

(b) We define the weighted Triebel-Lizorkin space F' I‘; q (R"*, w; E) by
Fo R wiE):={f € "R E) : | fllFy e w; ) < 00}
where

-1
1f ey, @0 Ey = 1Q*F T 0k F Frery L, @, ws0a (8-

It is well known, that these spaces do not depend on the choice of the dyadic reso-
lution of unity if w is an Ayo-weight. In this case, different choices lead to equivalent
norms, see for example [37, Proposition 3.4]. In fact, the condition on the weight can
be weakened: In [41], it was shown that one also obtains the independence of the
dyadic resolution of unity in the case of so-called Aé%c weights.

Definition 2.12. Let E be a reflexive Banach space, w € [Aoo]/p, s €Rand p,q €
(1, 00). We define the dual scales of Besov and Triebel-Lizorkin scale by

s n . R -5 n —,l Y
B, (R", w; E) := (B} (R", w 71; E)),

1
f;,q(R", w, E) = (F[;’sq/(Rn, w P : E/))/,
where p’, ¢' denote the conjugated Holder indices.

Remark 2.13. The main reason for us to include the dual scales in our considerations
is the following: If w is additionally an admissible weight in the sense of [42, Section
1.4.1.], then we have Bf,yq(R”, w) = B‘;),q(]R", w) and ]—"f,’q(]R”, w) = F;‘q(R", w).
Therefore, we can also treat weighted Besov and Triebel-Lizorkin spaces with weights
that are outside the Ay, range. Formulating this in terms of dual scales allows us to
transfer Fourier multiplier theorems without any additional effort just by duality. The
main example we have in mind will be w(x) = (x)¢ with arbitrary d € R. We will
make use of this in a forthcoming paper on equations with boundary noise.

Proposition 2.14. Recall that Assumption 1.2 holds true and suppose that E has
cotype qg € [2,00). Let further (S, X, 1) be a o-finite measure space, (€r)reN a
Rademacher sequence on the probability space (2, F,P), s € Rand po, qo € (1, 00).
Consider one of the following cases:

(a) </° stands for the Bessel potential scale and p € (max{qg, po}, 00). Moreover,
we allow p = max{qg, po} ifqe < po or if E is a Hilbert space and py = 2.
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(b) </° stands for the Besov scale and p € (max{qg, po, qo}, 00). Moreover, we
allow p = max{qg, po,qo} if gc < po < qo or if E is a Hilbert space and
Po=qo = 2.

(c) @/° stands for the Triebel-Lizorkin scale and p € (max{qg, po, qo}, 00). More-
over, we allow p = max{qg, po, 9o} if g < qo < po or if E is a Hilbert space
and po = qo = 2.

Then, the images of balls with finite radius in L ,(S) under the embedding

Lp(S) = B(*, Lp(S; ), fr> f®()

are R-bounded. More precisely, there is a constant C > 0 such that for all N € N,

8ls---,8gN €& andall fi, ..., fy € Lp(S) we have the estimate
N N
Y enfi ® g <C sup fllz,s | Y exe
k=1 Theott k=1

Lp(Lp(S:97%)) Lp(.97%)

Proof. The cases p € (max{qg, po}, 00) in the Bessel potential case and p €
(max{qg, po, qo}, 00) in the Besov and Triebel-Lizorkin case follow from the result
by Hytonen and Veraar, Proposition 2.1, as in these cases .«7* has cotype max{gg, po}
and max{qg, po, qo}, respectively, see for example [24, Proposition 7.1.4]. The Hilbert
space cases follow directly since uniform boundedness and R-boundedness coincide.
The other cases in which p = max{qg, po} or p = max{qg, po, qo} are allowed
follow by Fubini’s theorem together with the Kahane—Khintchine inequalities as in
[25, Remark 3.4]. O

For the mapping properties, we derive later on, it is essential that we can use
Mikhlin’s multiplier theorem. There are many versions of this theorem available.
For our purposes, the following will be sufficient.

Theorem 2.15. (a) Let E be a UMD space, p € (1,00), s € R and let w be an A,
weight. Let m € C"(R"\{0}; B(E)) such that

km = R{IEI™ D*m (&) : £ € R"\{0}, |a| < n}) < o0.
Then, we have that
||9_IM§||B(H;(R",IU;E)) < Ckp

with a constant C > 0 only depending onn, p and E.

(b) Suppose that E is a UMD space with Pisier’s property (). Let p € (1, 0c0) and
w e A,(R"). Let further T C C"(R"\{0}, B(E)). Then, there is a constant
C > 0 independent of T such that

RB(H;;(W’W;E))({?_IWL,? tm e T}) < Ckt
where

k7 =Ry {IE[1D*m(E) 1 § e R"\(0}, @ € Nj, [a| <n.m e T}).
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(c) Let E be a Banach space, p € (1,0), g € [1,00] and s € R. Let further w be
an A weight, m € C*°(R", B(E)) and JZ/[f’q(R”, w; E) € {B;,q(R”, w; E),
F;,,q (R"™, w; E)}. Then, there is a natural number N € N and a constant C > 0
not depending on m such that

-1
| m33||3(,9{1§1q(R",w;E)) < Ckm
where

km = sup_sup [[(§)“ D m (&)l 5.
la|<N &R
The same holds if E is reflexive, p,g € (1,00), w € [Aoo]’p and
Mﬁ,q(an w; E) € {B;’q(R", w; E), ]-"Is,’q(R", w; E)}.

(d) Let E be a Banach space, p € (1,00), g € [1,00] and s € R. Let further w be
an A weight, T C C*°(R", B(E)) and ;Z/[f’q(R”, w; E) € {B;,q(R”, w; E),
F‘,S,,q (R", w; E)}. Then, there is an N € N and a constant C > 0 independent
of T such that

RUF ' 'mF meT)<Crr
where

k7 = sup RAUE)IDmE) : & eR" . m e T)).
le| <N
The same holds if E is a UMD space, p,q € (1,00), w € [Aoo];7 and ,Qflf,q
(R", w; E) € (B, ,(R", w; E), F  (R", w; E)}.

Proof. Part (a) with s = 0 is contained in [15, Theorem 1.2]. The general case s €
R follows from s = 0 by decomposing m(§) = (£)*m(&)(£)® and by using the
definition of Bessel potential spaces. Part (b) can be derived as [29, 5.2 (b)]. The
scalar-valued, unweighted version of part (c) is contained in [45, Paragraph 2.3.7].
But the proof therein can be transferred to our situation by using [37, Proposition
2.4]. Part (d) is the isotropic version of [22, Lemma 2.4]. The statements concerning
the dual scales follow by duality. In the /R-bounded case, we refer the reader to [24,
Proposition 8.4.1]. O

Remark 2.16. For the dual scales in Theorem 2.15(d), it is actually not necessary to
assume that E is a UMD space. Instead [24, Proposition 8.4.1] shows that K-convexity
is good enough. But since we did not introduce K-convexity, we only stated the less
general version here.

Remark 2.17. Later on, we sometimes want to apply Mikhlin’s theorem for m taking
values in B(E"N, EM) with certain N, M e N instead of B(E). Note however that we
can identify B(EN, EM) ~ B(E)M*N  Hence, one can apply Mikhlin’s theorem for
each component and the statements of Theorem 2.15 transfer to the case in which m
takes values in B(EYN, EM).
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Later on, we will also use parameter-dependent versions of our function spaces.
They are natural to work with in the context of the parameter-dependent Boutet de
Monvel calculus. And since we use elements of this parameter-dependent calculus,
these spaces are also useful in our setting.

Definition 2.18. Recall that Assumption 1.2 holds true. Let © € C and s, 50 € R.
Then, we define the parameter-dependent weighted spaces

/MORY, i E) = (D, w) T O (RY, w; E),

§—=50 ,

|- |l azsmso e, w: £y = II{D, ) I o750 (R7 w: E)»

where (D, ) = .Z e, w).F = Z710 + €2 + |uP)V/2Z.

Lemma 2.19. Let u € C and s, so € R. We have the estimates

I arsmso = 1= llazs + ()N - Lo if s —s0 =0,
I larsmso S llazs SO Nazsmso i s —s0 < 0.
Proof. Assumption 1.2 is formulated in a way such that we can apply our versions of

the Mikhlin multiplier theorem, Theorem 2.15(a) and (c). Let first s > sg. Note that
the function

(E’ /JL)S_SO
()50 + ()

satisfies the condition from Theorem 2.15 uniformly in w. Indeed, by induction it
follows that 8;" m(&, ) (o € Npj) is a linear combination of terms of the form

m:R"xC—>R, & n—

Pk (E, ) = EP(E, ) S0 () (S0 Dk ((gys TS0y gys TS0y 1=

for some g € Njj and i, k, j € Ng such that |a| =i +2j + k — |8]. But each of these
terms satisfies

N pgi k& ] = mE, w(E)NEPIE, )~ (g)TOTDITR((g)s 0 4 () TI0) I
< m(E, p)(g) @I IFIi =2 kG =s0)j =G =50)]
SmE,
<.

Hence, (m(-, t))uec is a bounded family of Fourier multipliers. Using this, we obtain

liell s = (D ) ™l g0 = [[m(D, )ADY T + () =]
SNADY =0 4 () 0| g

< el 4+ ) a0 = H—w " Dy
= s S0 — . 5
D, o
5—50
+ | e
<D7 I’L) 0 /50
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S KD, 1) Oull grso = llullgrsmso

for s —so > 0 and

el ogsaiso = (D, 1)~ 0ull so = H%(mu L SHD L
— el = ng, W 0u| < 0 s
< =D, o :
fors —sg < 0. 0

In this paper, we also consider function spaces on open intervals /. In this case, we
can just define them by restriction.

Definition 2.20. Let be / C R an open interval. Then, we define the space
(I, w; E), | - l oo 1,w:E)) BY

AL, w; E)={fl;: f e #°(, w; E)},

. By = inf . E)-
lgll.orer,w:E) et @, £l I fllorer,w: E)

We use the same definition for %°® and €°°.
1

Remark 2.21. Recall that we defined Wp_m (O, w; E) asthe dual of W,’)’f (O, w r-T; E"
and not by restriction. In the scalar-valued unweighted setting both definitions coin-
cide, see [44, Section 2.10.2]. We believe that the same should hold true under suitable
assumptions in the weighted vector-valued setting. But since this is not important for
this work, we do not investigate this any further.

Lemma 2.22. Lets € R, p € (1,00), r € (=1, p — 1) andl € N. Suppose that </*
is reflexive. Then, we have the continuous embeddings

LyRy. |pr, "7 %) — WIIR,, [ pr, | @)

Proof. We should note that almost the same proof was given in [30]. By duality, it
suffices to prove

W 0@y [pr, " (7)) = Ly @Ry, |pr, " 77 (7))

where r’ = —

S and pl = %. But this is a special case of [32, Corollary 3.4]. [

3. Pseudo-differential operators in mixed scales

Now we briefly introduce some notions and notations concerning pseudo-
differential operators. Since we only use the x-independent case in the following, we
could also formulate our results in terms of Fourier multipliers. However, parameter-
dependent Hormander symbol classes provide a suitable framework for the formulation
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of our results. In the case of parameter-dependent symbols, we oftentimes consider
spaces of smooth functions on an open set U C R" x C. In this case, we identify
C ~ R? and understand the differentiability in the real sense. If we want to understand
it in the complex sense, we say holomorphic instead of smooth.

Definition 3.1. Let Z be a Banach space,d € R, ¥ C Copenand 9: ¥ — (0, o0)
a function.

(a) The space of parameter-independent Hormander symbols S¢(R"; Z) of order d
is the space of all smooth functions p € C*°(R"; Z) such that

d —(d—
Ipl = sup (&)U IDEpE)llz < o0
R,
usli%.\algk

for all k € Ny.
(b) The space of parameter-dependent Hérmander symbols $¢7 (R” x ¥ Z) of
order d is the space of all smooth functions p € C*°(R" x ¥; Z) such that

d, o _ —(d— _
Ipl = sup sup 9o THE ) T @YD DE DY pe, w7 < 00
aeNg,ysN% EeR", uex
lee|+ly =k

for all k € Ny. If ¥ = 1, then we also omit it in the notation.

Actually, if one omits the weight function ¢, then the latter symbol class is the
special case of parameter-dependent Hormander symbols with regularity oo. Usually,
one also includes the regularity parameter v in the notation of the symbol class, so
that the notation S (R" x ¥; Z) is more common in the literature. But since the
symbols in this paper always have infinite regularity, we omit oo in the notation.

For the Bessel potential case, R-bounded versions of these symbol classes are
useful.

Definition 3.2. Let E be a Banach space, N,M € N, d € R, ¥ C C open and
¥: X — (0, 00) a function.

(a) By S%(R”; B(EN, EM)), we denote the space of all smooth functions p €
C(R": B(EN, EM)) such that

1P, = R{E) " DEp(e) : & e R". o € Np. o] < k} < 00

for all k € Ny.
(b) By S%ﬁ (R" x ¥; B(EN, EM)), we denote the space of all smooth functions
p e C¥[R" x ¥; B(EN, EM)) such that

d, v — —(d—|al—
Pl = R{® ()~ (. )~ DDEDY p(g. ) -
EeR neS,aeNy,y e N Jaf + |yl <k} <o0

for all k € Ny. If ¥ = 1, then we also omit it in the notation.
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Remark 3.3.  (a) It seems like R-bounded versions of the usual Hormander symbol
classes have first been considered in the Ph.D. thesis of Strkalj. We also refer to
[401].
(b) It was observed in [10] that also the R-bounded symbol classes are Fréchet
spaces.

(c) Since uniform bounds can be estimated by R-bounds, we have the continuous
embeddings

SR B(EN, EM)) > s R"; B(EY, EM)),
SLY(R" x %; B(EN, EM)) < $@P(R" x £; B(EY, EM)).
(d) Since uniform boundedness and R-boundedness for a set of scalars are equiva-
lent, we have that
SYR™; C) > S&®™ BEY)), $4PR" x £;C) > S5 ®R" x 5; BEEV)).

(e) Given di,dr» € R, #1,19: ¥ — (0,00) and N, N», N3 € N we have the
continuous bilinear mappings

Se®R"Y; B(EN, EM3)) x s (R™; B(EN', EN?))

— SUFTRRY B(EM, EM)), (p2. p1) > papi,

SR x B B(EN?, EM)) x sTPN R x 55 B(EN, EN?))
— §hrd N2 Rr o5 BEN, EMY), (p2, p1) — papi.

The same properties also hold for the R-bounded versions.
(f) The differential operator 9% with a € Njj is a continuous linear operator

SYR"; BEY, EM)) — s @™ BEY, EM)), p > 9%,
SETR x 23 B(EN, EM)) — s R % 5 B(EN, EM)), p > 9%p.
The same properties also hold for the R-bounded versions.
(g) One could also view parameter-independent symbol classes as a subset of
parameter-dependent symbol classes with bounded ¥ C C which consists of
those symbols which do not depend on the parameter . Hence, the statements

we formulate for parameter-dependent symbol classes in the following also hold
in a similar way in the parameter-independent case.

Definition 3.4. Let £ be a Banach space, d € R and ¥ C C open. Let further

p e S4R"x =; B(EN, EM)). Then, we define the corresponding pseudo-differential
operator by

(P f)() := (oplp (- 1))
1 ; -
=77 Z 0 = G fR eEpE [ @) dt.

for f € S (R"; EN).
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Since we only consider x-independent symbols, the mapping properties of such
pseudo-differential operators are an easy consequence of Mikhlin’s theorem.

Proposition 3.5. Let N, M € N, s,50,d € R, ¥ C Copenand 9: ¥ — (0,00) a
function. Consider one of the following two cases

(a) <7* belongs to the Bessel potential scale and Si;9 (R" x =; B(EN, EMy) =
SLY (R x %; B(EN, EM)).
(b) </® belongs to the Besov or the Triebel-Lizorkin scale and Sif(R” X
¥; B(EN, EMy) = §¢7(R" x =; B(EN, EM)).
Then, the mapping
STP(R" x T3 B(EN, EM)) x a0 R wy, EV)
— P OR, wo, M), (p, f) > oplp(-, W f

defined by extension from . (R", EN) to o/5t&:m50(R" wo, EN) is bilinear and
continuous. Moreover; there is a constant C > 0 independent of ¥ such that

d,v
10PLP (- LS s g £y < COGODNPIN 1 | oy iso @ g, M)

forall n € X.

Proof. Tt is obvious that the mapping is bilinear. For the continuity, we note that
SYP(R" x T; B(EN, EM))
— SOV R x T BEN, EM)), p > [(£, ) = pE, 1) (E 1)~

is continuous. Hence, by Mikhlin’s theorem there is an N’ € N such that

1opLp (- s IS W sas0 R g, £y = Il OPL(-, 1)~
oplp (- i) (- )10l )T 1l o nso (o g M)
= [loplp (. i) (o )™ TopLEs )T | oo g 1)
SIS 1 opLé U701 F 1l oyso @ g, M)

4.y
= DNPIY") N | oo dinso @ g, )
This also shows the asserted estimate. O

We can also formulate an R-bounded version of Proposition 3.5 without the
parameter-dependence of the function spaces.

Proposition 3.6. Let N, M € N, s,d e R, ¥ C Copen and ¥: ¥ — (0,00) a
function. Consider one of the following two cases
(a) <7® belongs to the Bessel potential scale and E satisfies Pisier’s property (&) in
addition to Assumption 1.2.
(b) <7® belongs to the Besov or the Triebel-Lizorkin scale.
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Then, the mapping
SE (R x 25 B(EN, EM)) x o* T (R", wo; EV)
— o (R", wo; EM), (p. f) — oplp(-. w1f

defined by extension from .7 (R", EN) to o/>"0(R", wo; EN) is bilinear and con-
tinuous. Moreover, there is a constant C > 0 independent of ¥ such that

RB(as+d (R EN . (R EMy) (120 71 (0) ™4 0plp(-. )] s € 2Y) < Clpl "

Proof. Note that m(-, ) = [£ — (u)~% (&, u)4(&)~9] satisfies Mikhlin’s condi-
tion uniformly in . Indeed, by induction on || one gets that 9¢ (M)_d+ (&, u)d (& )_d
is a linear combination of terms of the form

Pik(E ) = EP(E, )2 () ()~
for some 8 € Ngfl, J, k € Ng with |e| = 2j + 2k — |B]. For such a term, we obtain

@&V p; &, 0] = mE, wIEPIE, 1)~ (&)=
< m(&, p)(g)lHIpI=2 =2k
<1.

Hence, by Mikhlin’s theorem there is an N’ € N such that

RB(&Z{P“J(]R”’I,wo;EN),JZfS(R”’l,wo;EM))({ﬂ(u’)_l (M>_d+ Op[p( E /L)] Ny VAS 2})
= RB(%SH(RH,wo;EN),w(RH,wo;EM))({l?(M)_l
oplp(- s ) (- )~ Topl{) ™ (-, )] : € £3)

S R (s (811 s ), =1 s ) (10 ()™ 0pLp (- ) () ™) 2 o € E))
d, v
Slply™.

O

Proposition 3.7. (Iterated version of Mikhlin’s theorem) Let s, k € R and let E be a
Banach space. Consider one of the following cases with Assumption 1.2 in mind, 5
being defined on I, = R and withm € Lo (R"; B(E)) being smooth enough:

(a) Neither of nor 9 stands for the Bessel potential scale. For N € Ny, we define
km.n = sup ()1 E) ™ 0¢m(E, £l BE) o € N, o] < N, £ € R"}.

(b) < stands for the Bessel potential scale and 9B does not stand for the Bessel
potential scale. For N € Ny, we define

!
K N = sup R{lg"«]
& eR,apeNg, 0, <N

(E)OgmE &) e’ e Ny~ /| < N & e R
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(c) P stands for the Bessel potential scale and </ does not stand for the Bessel
potential scale. For N € Ny, we define

kmn = R{EVE | 9Zm(E &) 0 € Ny, |a| < N, & € R"}.

(d) Both o and % stand for the Bessel potential scale and E satisfies Pisier’s
property (). For N € Ny, we define

k= R{IE &, 1" 9¢m (&, &) s o € N, Ja| < N.& € R"}.
There is an N € Ny and a constant C > 0 independent of m such that
I oplm]ll g (ersyy < Ckm N -

Proof. First, we note that op[agl"m( LE)] = Bgl” op[m(-, &)1, @, € N, if m is smooth
enough. Indeed, let ¢ > 0 be small enough and & € (—¢, ¢). Then, we have

lop [ (- & + 1) =m(- &) = dm( 6] gy s v 5)
<C  sup sup (€)1 10 [ (m (&, &+ h) — m(E &) — dumE &) BeE)

a'ENg_l ,\0!,|§N/ %‘/E]:RH—I

1
=C  sw sup ”(é’ﬂ”‘"ag[ / 8nm<s’,sn+sh>—anm@’,sn)ds]
0

o'eNt! /| < N7 &' R B(E)

<C  swp sup sup (&)1 0, Im (&, &, + sh) — m(E & BeE)
o'eNp~! o/ | <N’ §'eR1 s€(0,1]

Now we can use the uniform continuity of
R x (=&, &) = B(E), (&', h) > €V 10 ,m (&' & + )

to see that we have convergence to 0 as & — 0 in the above estimate. The uniform
continuity follows from the boundedness of the derivatives (if m is smooth enough).

For derivatives of order «;, > 2 we can apply the same argument to 8; l”_lm.

The idea is now to apply Mikhlin’s theorem twice. For example, in case (d) one
obtains

I Op[m]||3(%k(<af*‘))) S RB(WS,JZ/‘)(H&!I% ag: Op[m( &)l oy eNyay, <Ny, &y € R})
= Rp(ers.ors)(10pUE " 05" m (-, &:)] : &y € N, @y < Ny, & € R})

,S Km,N

by Theorem 2.15(b) for N,, N € Np large enough. The other cases are obtained
analogously. g

There also is an R-bounded version of Proposition 3.7

Proposition 3.8. (Iterated R-bounded version of Mikhlin’s theorem) Let s,k € R
and let E be a Banach space. Consider one of the following cases with Assumption
1.2 in mind and with M C CN (R"\{0}; B(E)) with N € Ny being large enough:
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(a) Neither < nor A stands for the Bessel potential scale. For N € Ny, we define
KM.N = R{($/>\a/\(gn>a"8gm($) meM,a e Nj, la| <N,& € IR"}.

(b) <f stands for the Bessel potential scale, # does not stand for the Bessel potential
scale and E satisfies Pisier’s property (). For N € Ny, we define

kamy = R{IENNEN0EmE) :m € M, e Ny, o] < N, & € R"}.

(c) P stands for the Bessel potential scale, </ does not stand for the Bessel potential
scale and E satisfies Pisier’s property (). For N € Ny, we define

kam = R{EVE, | 0¢mE) :m € M, € Ny, o] < N, & € R"}.

(d) Both &/ and % stand for the Bessel potential scale and E satisfies Pisier’s
property («). For N € Ny, we define

kamn = R{IENNE | 9mE &) m e M, € Ni, o] < N, £ € R").
There is an N € Ng and a constant C > 0 such that
R({oplm] : m € M}) < Cky, in B(B*(*)).

Proof. This follows by the same proof as 3.7. One just has to use the 7R-bounded
versions of Mikhlin’s theorem. g

Lemma 3.9. (Lifting Property for Mixed Scales). Let s, k, ty, t1 € R. Then,
(Dn)t0<D/>t1 . %k+to ("Q{S_Hl) _:) E%k(,Q{S)
is an isomorphism of Banach spaces

Proof. 1f o/® or %8° belongs to the Bessel potential scale, then it follows from the
definition of Bessel potential spaces that

(DY /ST S oS or (D)0 BET () S BR (oY),

respectively. In the other cases, this is the statement of [37, Proposition 3.9]. Compos-
ing the two mappings yields the assertion. 0

Proposition 3.10. Let s, k € R and t > 0. Suppose that E has Pisier’s property (o)
if both &/ and % belong to the Bessel potential scale. Then,

<D>l: %k-‘rl(d_y) N e@k(%.ﬁ‘rl) E) %k(%b)

is an isomorphism of Banach spaces.
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Proof. By the assumptions we imposed on %°(<7®), we can apply Mikhlin’s theorem.
We define

(&)’
(&N + (&)
which satisfies the assumptions of Proposition 3.7. Indeed, by induction we have that
ag f is a linear combination of terms of the form

[R" >R, &~

EP(E) (g TP T ) DI () ()T

for some 8 € NO, vins j's jn, k', ky € No such that oy = i, + 2j, + k, — By and
la’| =i’ +2j" 4+ k' —|B’|. But for such a term we have that

L S e e (GO D il
= F @ EN G (&) T g PR ) TR () ()
< FEUEN I 2 gyt Pamin =2k () (5,) 0 ((87) + (8a)) T ]
= 1@

<1
This shows that f satisfies the assumptions of Proposition 3.7. Therefore, we obtain

(D) wll ggi(rsy = 1| F(DYAD') + (D) Ytll g sy S NUD) 4 (D) Vel g )
S max{l|ull grtr grsys |1l gk (ors )}

as well as

max{||ull grte (orsy, 1l gk orsy} < ”(Dn)tu”jk(;zﬁ) + (D" ull gt ()

- [ e
u

DR PO K B ()
S D) ull gt (o) -

This proves the assertion. 0

Proposition 3.11. Let s, k,d € R. Let

S4(R", B(E)) if neither </ nor
S‘%’ R, B(E)) := stands for the Bessel potential scale,
S&(R", B(E))  otherwise.

Suppose that E has Pisier’s property («) if both </ and 9B belong to the Bessel
potential scale

(a) Ifd <0, then
S s R", B(E) x B (e*) — B~ (*) N B (/*~), (p,u) — oplplu

is bilinear and continuous.
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(b) Ifd > 0, then

§% o R", B(E)) x (B (") N B (1)) — B*(or*), (p.u) — oplplu
is bilinear and continuous.

Proof. By writing p(§) = % (£)¢ and using Proposition 3.10, we only have to treat
the case d = 0. But this case is included in the iterated version of Mikhlin’s theorem,
Proposition 3.7. Indeed, for a symbol p € S°(R", B(E)) we have

sup &NV lEN o p@) sy < sup ()N p@)llBE) < 00
EcR! EcRM
aeNg.IahSk aeNg,Msk

forallk € No. If p € S% (R", B(E)), we can use Kahane’s contraction principle in
order to obtain

R{EN &)™ 8¢ p(§) s o« € N3, o] < k. & € R"}
< R{E)0g p&) : 0 € NG, | <k, & € R"}.

O
4. Poisson operators in mixed scales
Consider Eq. (1-1) with f =0, i.e.,
i—ADu=0 inR],
Bj(D)yu=g; onR"". (4-1)

Recall that we always assume that the ellipticity condition and the Lopatinskii—Shapiro
condition are satisfied in the sector X4\ {0} with ¢’ € (0, 7) and that ¢ € (0, ¢").
The solution operators of (4-1) which map the boundary data g = (g1, ..., gn) to the
solution u are called Poisson operators. This notion comes from the Boutet de Monvel
calculus, where Poisson operators are part of the so-called singular Green operator
matrices. These matrices were introduced to extend the idea of pseudo-differential
operators to boundary value problems. They allow for a unified treatment of boundary
value problems and their solution operators, since both of them are contained in the
algebra of singular Green operator matrices. In this work however, we do not need
this theory in full generality. Instead, we just focus on Poisson operators.

We will use a solution formula for the Poisson operator corresponding to (4-1) which
was derived in the classical work [8, Proposition 6.2] by Denk, Hieber and Priiss. In
order to derive this formula, a Fourier transform in the tangential directions of (4-1)
is applied. This yields a linear ordinary differential equation of order 2m at each point
in the frequency space. This ordinary differential equation is then transformed to a
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linear first-order system which can easily be solved by an exponential function if one
knows the values of

UE,0) = (F'uE’,0), 0,7 u,0), ..., Z'uE', 0).

The Lopatinskii—Shapiro condition ensures that those vectors U (¢’, 0) which yield
a stable solution can be uniquely determined from (%#'gy, ..., .#'g,). The operator
which gives this solution is denoted by

ME 0 E" > E* (F'21E), ..., F gnE) > UE,0).

Now one just has to take the inverse Fourier transform of the solution and a projection
to the first component. The latter is necessary to come back from the solution of the
first-order system to the solution of the higher-order equation.

This would already be enough to derive a good solution formula. However, in [8]
an additional rescaling was introduced so that compactness arguments can be applied.
More precisely, the variables p(&/, 1) = (&, [A|V/2") = (1 + |&]? + |A|V/™)1/2
b=¢/pand o = A/p>™ are introduced in the Fourier image. The solution formula
is then written in terms of (p, b, o) instead of (¢, 1). For this reformulation, it is
crucial that the operators A, By, ..., B, are homogeneous, i.e., that there are no
lower-order terms. And even though this rescaling makes the formulas more involved,
the compactness arguments which can be used as a consequence are very useful.

After carrying out all these steps, the solution can be represented by

u(x) = pry[Poi(2)g](x)

where
e pr;: E* — E, w +— w is the projection onto the first component,
e g =1(g1,...,gn) " and the operator Poi(1): E™ — E>" is given by
[Poi(M)g] (x) = [(F) P M (b, 0)§,](x"). (4-2)
o %' is the Fourier transform along R"! ie.,in tangential direction,
e Ap is a smooth function with values in B(EZ", E2") which one obtains from

A — A(&’, Dy) after a reduction to a first-order system,

e M is a smooth function with values in B(E™, E*") which maps the values of
the boundary operators applied to the stable solution v to the vector containing
its derivatives at x;,, = 0 up to the order 2m — 1, i.e.,

(B1(D)v(0), ..., Bu(D)v(0)T = (v(0), 3,v(0), ..., 37" v(0))7,

e p is a positive parameter that can be chosen in different ways in dependence of
£ and A. In our case, it will be given by p(£’, ) = (£, |A|"/?™) = (1 + |&")? +
1Al l/m) 1/2’

o b=§'/p,0 =0/p™ and g, = (F'gD)/p", ... (F'gm)/ 0",
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Again, we want to emphasize that b, o, and p depend on & and 1. We only neglect
this dependence in the notation for the sake of readability.

Another operator that we will use later is the spectral projection &7_ of the matrix
Ay to the part of the spectrum that lies above the real line. This spectral projection has
the property that Z_(b, c)M (b, 0) = M (b, o).

For our purposes, we will rewrite the above representation in the following way:
For j =1,..., m we write

g ®e

M, j(b,0)g; =MD, o) P

where ¢; ® e; denotes the m-tuple whose j-th component equals to g; and whose
other components all equal to 0, as well as

[Poi;(A)g,1(x) = [(F)ePAbDxupg, (b, 0)g;](x")

so that we obtain

m
u = pr; Poi(h)g = pr; Y _ Poi;(A)g;. (4-3)
j=1

Remark 4.1. 1f we look at Formula (4-2), we can already see that the solution operator
is actually just an exponential function in normal direction. As such, it should be
arbitrarily smooth. Of course, one has to think about with respect to which topology in
tangential direction this smoothness should be understood. It is the aim of this section
to analyze this carefully. We treat (4-2) as a function of x,, with values in the space
of pseudo-differential operators in tangential direction. Since (4-2) is exponentially
decaying in &’ if x,, > 0, the pseudo-differential operators will have order —oo, i.e.,
they are smoothing. Hence, the solutions will also be arbitrarily smooth, no matter
how rough the boundary data is. However, the exponential decay becomes slower
as one approaches x, = 0. This will lead to singularities if (4-2) is considered as
a function of x, with values in the space of pseudo-differential operators of a fixed
order. In the following, we will study how strong these singularities are depending
on the regularity in normal and tangential directions in which the singularities are
studied. The answer will be given in Theorem 4.16. Therein, one may choose the
regularity in normal direction k, the integrability in normal direction p, the regularity
in tangential direction ¢ of the solution and the regularity s of the boundary data. Then,
the parameter r in the relation r — p[t +k —m; —s]; > —1 gives a description of the
singularity at the boundary, since it is the power of the power weight which one has to
add to the solution space such that the Poisson operator is a well-defined continuous
operator between the spaces one has chosen.

In the following, we oftentimes substitute 1 = A!/2" for homogeneity reasons. If
) is above the real line, then we take u to be the first of these roots, and if A is below
the real line, we take u to be the last of these roots. If A > 0, then we just take the
ordinary positive root.
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Definition 4.2. A domain O is called plump with parameters R > 0 and § € (0, 1] if
for all x € O and all r € (0, R] there exists a z € O such that

B(z,ér) C B(x,r)NO.

Lemma 4.3. Let Eo, E| be a Banach spaces. As described above, we take 1 = 31/*"

so that p(&§', 1) = (€', 1), b =&'/p and o = p*"/p*™. Let U C R"~! x ¥4 be a
plump and bounded environment of the range of (b, o). Then, the mapping

BUC™(U, B(Eg, E1)) — S%(R"™" x 2g/2m, B(Eo, E1)), A+ Ao (b, o)

is well defined and continuous.

Proof. A similar proof was carried out in [22, Proposition 4.21]. We combine this
proof with [24, Theorem 8.5.21] in order to obtain the R-bounded version.

Let A € BUC®(U, B(Ey, E1)). By induction on |a'| + |y, ‘we show that
Dg‘;DZ (Ao (b, 0)) is alinear combination of terms of the form (Dg,/ D}:A) o(b,o)-f
with f € SR 5 £y 0,), & € Ni7land 7 € N, It follows from [24,
Theorem 8.5.21] that this is true for |a’| + || = 0. Solet j € {1, ...,n — 1}. By the
induction hypothesis, we have that Dg,/ D,}: (Ao (b, 0))is alinear combination of terms
of the form (Dg,/DZA) o (b, o) - f with f € S TWIRI=1 x 5, 0,), @ € N3~
and ¥ € Ny. Hence, for DE,- Dgt/’ D}: it suffices to treat the summands separately, i.e.,
we consider ng ((Dg,/DﬂA) o (b,0) - f). By the product rule and the chain rule, we
have

~/

D, (DE DI A) o (b, o) - f)
= (D DI A) o (b,0))(D; f) + (Z De, (%) - f - ((DDE D] A o (b, o)])
=2
+ Dg,(“) - £ - [(D1DE DL A) o (b, )],

By the induction hypothesis and Remark 3.3 (e) and (f) we have that

/

E,{,_ m —la’|— — n—
<Dg,.f>,<Dg,%>f,...,(ngTHf, (Dg; ) f € ST @ x By m).

The same computation for D, and D, instead of Dg; also shows the desired behavior
and hence, the induction is finished.

Now we use [24, Theorem 8.5.21] again: Since U is plump we have that A and all its
derivatives have an R-bounded range on U . Therefore, the terms (Dg’ D}: A)o(b,0)-f
from above satisfy

R, 0 (€, ) TV(DE DT A) 0 (b, o) f(E, 1): (€, ) € R"™ X B o} < 00

which shows the assertion. O
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Corollary 4.4. (a) There is a constant ¢ > 0 such that the mapping
Ry — SRR"™ x Sy BE™), y > [, ) > P20 2 _(b,0)]

is bounded and and uniformly continuous.
(b) There are constants C, ¢ > 0 such that

R({eP e P40 g (b, 6) 2 (&', ) € R % g jom}) < €

forall x, >0

Proof. (a) By Lemma 4.3, it suffices to show that there is a plump environment U
of the range (b, o) such that

Ry — BUC®(U, B(E*™), y = [, ) > eV MEM 2_ (£, )]
is bounded and continuous. We can for example take

U= {(e_g’ ?l) EeRT pe Xp/om, 0 € (%,2)}.

0 2m

Obviously, this set contains the range of (b, o) and it is smooth and relatively
compact. By this compactness, it follows as in [8, Section 6] (mainly because of
the spectral gap (6.11)) that there is a constant ¢ > 0 such that

sup |2V el 0EIY D&, ) g pamy < o0,
y=0, (¢ ,wel

Now, we show by induction on |o/| 4 || that 8?,/ 3} et A0 Y P (& 1) is a
linear combination of terms of the form

FE, e 0E Y 2 (€ 1)g(E', wy? (4-4)

where f, g: R x Xpom — B(E 2my are holomorphic and p € Ny. Obviously
this is true for |o’| 4+ || = 0. For the induction step, we can directly use the
induction hypothesis and consider a term of the form (4-4). Since

AV (! ) = dAE Y (! 1)
= P&, e WY p_ (& ) = P_(E el AoE Wy

one can directly verify that the derivatives 0, 8;‘,, 8,72 et AoE Yy g & w (=

l,...,n—1)and 9, ag,/aﬁe“‘o@”“)y@f(é’, w) (@ € {1,2}) are again a linear
combination of terms of the form (4-4). But for such a term, we have

" .
Ife' ™Y P _gyPllpucw.permy) < Ce™

for some constant C > 0 and all y > 0. This shows that

(€ W) = ey P & w])
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satisfies the assumptions of Lemma 4.3 uniformly in y so that the boundedness
follows. The continuity follows from applying the same argument to

(eiAO(é,k)h _ idEZm)eiAo(S,)»)ygz_(E/’ n)

for small |k|, h € R. Note that (£, 1) only runs through a relatively compact set
again so that /402" _id 5, — 0in BUC®(U) as h — oo.
(b) This follows from the first part by substituting y = px,,.
O

Lemmad.5. Let ni,ny € R and ¢ > 0. Moreover, let fy € S;lzl (R x
Sp/2m, B(E?™)) and g € 5;’5(112{"*‘ X B /om, B(E, E¥™)). Then, for all a € N3
we have that Bg‘, MfoeCpx"Jr’pAO(b’”)x" P_(b, 0)go is a linear combination of terms of
the form

faeCPX»l-i-ipAO(h,U)xng b a)gaxk
_(b, "

where fo € Si " R"1x T 2, BIE™), g0 € SE (R x Ty 2, BE, E*™))
andk +dy + dy = |a|.
Proof. This can be shown by induction on |¢|. Using Lemma 4.3, the proof of [22,
Lemma 4.22] carries over to our setting. O
Proposition 4.6. Let ¢,8 > 0, k € Ny and 9(c, xp, 1) = x,°|u|Se It for
¢, xp, € Ry

(a) Foralll € Ny, there are constants C, ¢ > 0 such that

(k+s—mj—8.0(c/2.xn."))

€', w) > DY ePnelrAoB-axnpg; b, ) w7l % <C (45)

forall x, € Ry.
(b) The mapping

Ry — S R ¢ Sy s B(E E™™)), x> (€ 1)

— x ecpank lpA()(b O)JC,,M (b O,) m ]
s continuous.
(c) If f € BUCR4, C) with f(0) =0, then

Ry — S " RN X Sy ; B(E, E?™Y),

= [E ) o fn)xge® Dy PO M (b, 0) ]
is uniformly continuous.
(d) If e € (0, 6], then

RTF > ST R 8y s B(E, E2MY),

> (€, ) > xpeP™n DY (iPAG- ML, (p ) 7]

is uniformly continuous.
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é/
linear combination of terms of the form

fa/,yecpxnﬂpAo(b,a)Xn P (b, U)ga,’yxrll’

Proof. (a) By Lemma 4.5, we have that D“,D,Zec‘”‘"e""AO(b'G)"" M; (b, o)ﬁ is a

where fp, € STNR x Ry, B(E*™, E?™)), gor, € ST~ R@R! x
Ry, B(E, E*)) and p + dy + d» = |o’| + |y|. But for such a term, we have
that

R(2 (5, xn, M)—lp—k—;+mj+8+|a/|+|y|D/; Fr 1€, w)ecPn ipAo(b.0)xn

P (b, 0V & X 1 (' ) e R x Ty o))
k
<C Y R(D(S xn, M)_lpfka'"ﬁ“I“/m”fa’,z(é’, e n g Ao(b.0)xn
%=0
. _F % _
P_ (b, )ep +ipAoh, ) K gy 1 & T @ ) e BTN X T 0m))
k ~ -
<C ZR({ﬁ(%axn» M)—lp—§+5—k—d] —d2+\ot/|+|y\e—('pxnxr[ZP*kJJr . (s/7 W € R”_l « ):¢/2m})
%=0
C
< CR( (5. xns )~ o 2l =6 p == P IV 1= 3% (e 1y e R x 2 /0)
<C.

From the second to the third line, we used Lemma 4.3 and Corollary 4.4(b). This
gives (4-5).
(b) Again, we consider a term of the form

fa/’yeipAo(b,a)x,, P_ (b, U)ga’,)/xrlz)
where f, € STNR! x Ry, B(E*™, E®™)), gor, € ST~ R@R"! x

Ry, B(E, E*))and p +d; +d> = |o'| + |y|. By the same computation as in
part (a), we obtain

RUD (5, xn, )~ phmEtmitoH Dy £
&, M)[ecp(xn+h)+ipAo(b,a)(xn+h) _ ecpxn+ipAo(h,<r)xn] .

& ) e R Bg o))
< CR({O(5. xn, )~ L 8 =6 o —d2=pHle [+ly [ gepht+ipAo(b.0)h
—idE2m]e‘%”“" CE ) e R X g 0m))
= CR({[eHiPAob.0)h _ idEZm]e*%px" CE ) e R x Sg/2m)
< CR([eP"HPACON _id 1”80+ &) € R x S0 p < i)
[

+ CR({lePHirAsbh _id o 1e 4Vh 2 (€ 1) € ' X Sg om0 =

7
From Corollary 4.4 (a), it follows that the first R-bound tends to 0 as 7 — 0.
By Corollary 4.4 (b), it holds that

R({ePMHPA00DN —idpan + (6", ) € R"™ X Spjom. p = 7)) < 00
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and since x, > 0 also the second R-bound tends to 0 as 4 — 0. This shows the
desired continuity.

(c) This follows by the same computation as in part (b). However, without f there
would be no continuity at x,, = 0 as the second R-bound

cxXp

R({[ePtHPA0CO! —idpanle 202 (' p) € R™™ X Zgom, p =

1
7))
does not tend to 0 as & — O for x, = 0. By adding f though, we obtain the
desired continuity.
(d) This follows from part (c) with f(x,) = x} for x,, close to 0.

Given a topological spaces Zg, Z; and z € Zp, we now write
ev,: C(Zo; Z1) > Z1, f — f(2)
for the evaluation map at z.

Corollary 4.7. Let k € Ny, pg € (1, 00), g9 € [1, o], ¢ > 0 and s, s,feR.

(a) There are constants C, ¢ > 0 such that for all x, > 0 and all > € Xy we have
the parameter-dependent estimate

k ;.
ILDS, Poij G F1C X tim -amcoi 2 s
—[T=s)g |4 (—=¢/2m —c|2)1/?mx,
e el A P

(f € SR E)).

250 (R, E)

(b) There is a constant ¢ > 0 such that for all .. € L.y we have that

7 f—l—l7—.YJ+—m kel
. [t—s] olmlmshy mm A s 12m . .
KA) =[x, = xp +|)u| 2m CIMT T xn evy, Dxn POlj M]

is an element of
CRB(R+§ B(ﬂS(Rn_l, w: EZm)’ MT—&-mj—k—g'(Rn—l’ w: EZm))).

Moreover, for all o > 0 we have that the set {K (L) : A € g, |A| > o} is R-
bounded in Crp(Ry; B(/* (R, w; E2™), o THm—k=t (Rn=1 4. E>™Y)).

(c) Let f € BUC([0, 00), C) such that f(0) = 0. There is a constant ¢ > 0 such
that for all A € ¥y we have that

T—s ;,[,[7,5]+,mj ety 1/2m
KO =i > fOaxn 1A 7 I ey DK Poi;(1)]

is an element of
BUCR (Ry: B(e/* ®R"™" w; E™), /™ =E =1y £21))).

Moreover, for all o > 0 we have that the set {Ky(1) : A € Xy, |A| > o} is R-
boundedin BU C (Ry; B(/* (R"™!, w; E>™), o7 tmi=k=¢ (R=1 w; E?™))).
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(d) Let ¢ > 0 and let K (A) be defined as in Part (b). Then, K ()\) is an element of
BUCR Ry B(a/* (R w; B2, o™ E @1 s £2M))).

Moreover, for all o > 0 we have that the set {K(A) RS X, A =
o'} is R-bounded in BUCR (Ry; B(«/* (R"™, w; E?™), o' tmi—e-k=¢ (Rn—1,
w; E2M))).

Proof. (a) By Proposition 4.6, we have that
Mj (b, O’)
pﬂ’l/‘

Ctk—mj—[1—s

(DX eiPAobor C S " @ X Sy m; BEE, EX™)

Xn )xn >0

C S5 T R S s BCE, EXM)).
Therefore, it follows from (4-5) together with the mapping properties for
parameter-dependent pseudo-differential operators, Proposition 3.5, that
evy, DX Poi;(%) maps s M so =1y E) into a/THmi—k= M s
(R"‘i ,w, E¥™) with a bound on the operator norms which is given by
Ca U5 = /2m o=l 5 for all T, s € R, x,, > 0 and all ¢ > 0.
(b) We use Proposition 4.6(a) together with Proposition 3.6. Then, we obtain

= [—[T=s]4 —mj+k+¢l4

N [F=s]g g — cln/2my,
R e s @11 s £y o f*"’f‘k“(nwl,w;Ezm)({x" IA] E € !

evy, DX Poij(h) 1 A € Ty, |A] = 0})

~ Sl lT=s)p—m j k4L )4
T—s J ol/2m
x’[l 1+ |)L| o eLlM Xn

= Ry sl Rr=1 g 2y, o7 T =5 (=1 g2y (

evy, DX Poij(1) 1 1 € Ty, 4] > o))

< C,.
This shows that

RAEKM)](xp): %0 = 0, L € By, [A| = 0}) <00

in B(oZ* R w; E2M), o/ Hmi—k=¢ (RA=1 1p: E2™)) it remains to show that

the K (A1) are R-continuous. But this follows from the continuity statement in
Proposition 4.6 (b) together with Proposition 3.6.

(c) This follows as Part (b) but with Proposition 4.6(c) instead of Proposition 4.6(b).

(d) This follows as Part (b) but with Proposition 4.6 (d) instead of Proposition 4.6(b).

O

Proposition 4.8. Consider the situation of Corollary 4.7 and let p € [1,00), r € R.
In order to shorten the formulas, we write y; = r — p[t —s]4 and y» = pt — p[—[f —
sl —mj + k + ¢]y. Suppose that y1 > —1. Then, for all o > 0 and all there is a
constant C > 0 such that for all . € Xy with |\| > o and all f € Jz{[f R w; E)
it holds that

—1—y—
2mp

Y2
|| Poi (x)f||Wg(&"pr’ll,ﬂn,njikf;(Rn,l,w;Ez,,,)) < C|A| 11|y =1, -
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Proof. We use Corollary 4.7 and obtain

Poi; (M) 17
[[Poi; ( )f” WERS pr |/ g Tm k= LR s E2mY)

k oo
! .
-3 | UL PO G FIC S iy e

—sly—mj+—¢{14—p¢ 0 1 /2m
Y1 ,—cplh
= CI Iy g le)Zm o /0 e eplH P g

e )Ll/Zm
l_
< Cla ||f||”JRn1wE)/ X e e gy

l 2 14 * Y1 —cy
< C|)"| ”f” 3 Rn 1 w; E) yn e "d}’n
p
< Clkl ||f|| SR E)
forall f € o3 (R"!, w; E). O

Proposition 4.9. Consider the situation of Corollary 4.7 and let p € [1,00), r € R.
Again we write yy =r — p[f —s]y aswellas y, = pt — p[—[f —s]4 —mj+k+¢]4.
Suppose that y1 > —1 and take ¢ € (0, 1 4+ y1). Then, for all o > 0 and all there is a
constant C > 0 such that for all ¢ > 0

1+)/1+y2—£ .
R({IA~ 2% Poij(A): € B¢, |A| > 0}) < C,

where the R-bounds are taken in B(<7*(R"~!, w; E), Wg R4, |pr, |”; o ttmj—k=¢
R, w; E2M))).

Proof. Let (&1);en be a Rademacher sequence on the probability space (2, F, P) and
let N e N,Aj,...,Ay € Zg and f1,..., fy € /S (R w; E). Using Corollary
4.7 and Kahane’s contraction principle, we obtain

Ity +yo—e
Zsmm - Poij (M) fi

Ly WER | pr, ./ " a1 w; E2m)))

2

Zenm 5" Poi, () i

WA Rl pr, 175 L (/"8 @1 w: E2m))
N

Ity +m—e
me ' DX Poi; (A fi

=1

Y

k=0

Ly Ry pry 171 Ly (7 "5 7K =1 s E2m))

NCT

€ _c 1/2
Xp > Zsll)‘ll Zmp Xn S]+ ] MMf

Lp Ry, |pr, ;L (2597 S R, w3 E)))

> = M2y 7§
< max_{|a| B e P Ty gy €
N<follN{|z| b ) Y ef

s =

Ly (.45 (R w; E))
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Oc —p S|Py, —14e e
< max {e P3M nx Y dxy,
~\Jo i=1,..N "

i —pSal/ Py, —14e e
< e P3 "X, dx;,
0

N
c|> af

=1

N
D el
=1

Ly (R w;E))

N
D efi
=1

LI,(SZ;AQf"(]R"_l.w;E))

Ly (R, w3 E))

forall N e Nyall A1, ..., Ay € g and all f1,..., fy € /S (R w; E). This is
the desired estimate. O

Remark 4.10. Comparing Proposition 4.8 and Proposition 4.9, one might wonder
if one can omit the ¢ in Proposition 4.9. After having applied Kahane’s con-
traction principle in the proof of Proposition 4.9, it seems like the & is nec-
essary. Roughly speaking, taking (A;);eny such that this sequence is dense in
24\B(0, o) will cause maxlzl’_,,N{Ml|y]Tthle_p%|’\’|l/ ¥ xY} to have a singular-
ity of the form x_l at x, = 0if N — oo. Indeed, taking |A;|'/?>" close to

1 .
—1 yields that || 5 e_p 1|1/ W x)! s close to x_l —P¢/2_ Hence, the integral

(fooo max;—1,... n{|A] Yot =Skl "x,’,“}dx,,)l/p will tend to 0o as N — oo.
Thus, if one wants to remove the ¢, it seems like one should not apply Kahane’s
contraction principle as it is applied in the proof of Proposition 4.9. This can for
example be avoided under a cotype assumption on E together with a restriction on p,
as Proposition 4.11 shows. However, there are some cases in which the ¢ cannot be
removed. We will show this in Proposition 4.13.

Proposition 4.11. Consider the situation of Corollary 4.7 and letr € R. Suppose that
E has finite cotype qg. Suppose that the assumptions of Proposition 2.14 hold true.
Again, we define y1 = r — plt —sly aswell as y» = pt — p[—[f—s]+ —mj+k+¢]y.
Suppose that yy > —1. Then, for all o > 0O there is a constant C > 0 such that

Y1+
R({IA] S5 Poi; (1) & € Ty, 1] = o) < C,

where R-bounds are taken in B(«/*(R"™!, w; E), W;(I&., lpr, |"; o ttmi—k=¢
R, w; E™)).

Proof. Let (¢7);en be a Rademacher sequence on the probability space (€2, F, P) and
let N e NyAy,...,Ay € Zgand f1,..., fn € %S(R”_l, w; E). Using Corollary
4.7 and Proposition 2.14, we obtain

Htritr
Zenm 217" Poij(A) fi

Ly (@ WE Ry | pr, r/ " K =1 w; E2m)))

+y1+n
Zenm T Poi (k) fi

WA pr,, 3Ly (/T Ra=1,u; E2my))
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N Lty +r T .
> eln| 2w DY Poij(u) fi
=1

)

=0

Ly(Ry.|pr, 7Ly (.07 "5 K R=1 wy; E2m))

So

N

Z B I T W EL
X, > erlh| 2 x, e 2M " f1

=1

LpRy,|pry I";Lp(Q:.97 (R w; E)))

00 1/p | N
Iy gl)hll/me 71
< max |Ag| 2m e~ P2 nx, ! dx, Zslﬁ
N \Jo
00 . I/p
— </ e Py dy)
0

=1
N
> af

=1

Lp (a5 (R wiE))
N

Zslfl
=1

Lp(2;975 R~V w; E))

<C

L, Q4 (R, w;E))

forall N e Nyall Af, ..., Ay € g andall fi,..., fnv € SR w; E). This is
the desired estimate. O

Let us now see what can happen if the cotype assumption is not satisfied.
Lemma 4.12. Let «/° be defined by
o = {u e o :suppFu C B0, )}

where B(0, 1) denotes the ball with center O and radius 1. We endow o/ with the
norm || - || o7s. Then, &7° is a Banach space.

Proof. Let (up)nen C 7 be a Cauchy sequence. Since «7° is a Banach space, we
only have to prove that the limit # := lim,_, o u, satisfies supp.Zu C B(0, 1). But
since

F . d = S R" E)
is continuous, it follows that
[Zul(f) = lim [Fu,](f) =0
n—0o0

for all f € . (R") such that supp f C B(0, l)C. This shows the assertion. O

Proposition 4.13. Let o > 0, r € Rand p € [1,2). For . > o and g € &/° let
u) := Poip (1) g be the solution of

Ay (x) — Auy(x) =0 (x e RY),
0,(x',0) = g(x) ' eR" (4-6)
which is decaying in normal direction. Then, the set of operators
(1% Poia () : 4 = 0) € B(a#*, Ly(Ry, |pr, I's °))

is not R-bounded.
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Proof. Applying Fourier transform in tangential direction to (4-6), we obtain
0ai (s xn) = (+ E'1)A(E, xa),
(', 0) =g@E).

The stable solution of this equation is given by e~ *+1 (Rhs

solution of (4-6) is given by

*n 2 (&') so that the decaying

. _ _ 1/2
10, xy) = Poia (g = [ e CHED 0 g1,

Let x C 2(R" 1) be a test function with x(&’) = 1 for & € B(0,1) and
supp x C B(0, 2). It holds that x (5’)e((A+|§/‘2)1/2_“"1/2))‘" satisfies the Mikhlin condi-
tion uniformly in A > o and x, < 1. Hence, we have that

{oplx (E")e @HED D0y 5 > 6 e [0, 17} € B(Y)

is R-bounded, where /5 is defined as in Lemma 4.12. Using these observations

1+r
together with the R-boundedness of {|)»|2i1’ Poia(X) : A > o}, we can carry out the
following calculation: Let (¢7);<n be a Rademacher sequence on the probability space
(Q,F.P), 7\ =02)2(1eN),NeNandgi,..., gy € /. Then, we obtain

N (771 1+r l/p
> e < (fsz/o Zslkz " [Poia (A1) gr](+ xn) X,’l daxy d]P’)
I=1 Ly @) 1=l
1/p
I+r
_ 12
=< Zem[ oplx (&0 2 | xy doy dIP)
=1 o
» 1/p
2 < ZS[A W el H x; dx, d]P)
5 lp—m+1 L e ? 1/p
([ e e nt o] o, ae
m=1"9 2= =1 o
- 1/p
Ip=m+l
</ / Te—PMm\l/zm IIngIZ{SX,'l dux,, d]P))
o—12-m °

1/p
2 <Z llgm1” ) :
m=1

This shows that &/° has cotype p. However, </* is a nontrivial Banach space by
Lemma 4.12 and therefore its cotype must satisfy p > 2. This contradicts p € [1, 2)

lj
and hence, {|1| 2 Poia(X) : A > o} cannot be R-bounded. O

Remark 4.14. Proposition 4.13 shows that it is not possible in general to remove the &
in Proposition 4.9. Even though we only treat the Laplacian with Dirichlet boundary
conditions in Proposition 4.13, it seems like the integrability parameter in normal
direction may not be smaller than the cotype of the space in tangential directions in
order to obtain the sharp estimate of Proposition 4.11.
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Remark 4.15. Depending on what one aims for, it can also be better to substitute
t=1+ mj — k — ¢ in Proposition 4.8, Proposition 4.9 or Proposition 4.11. In this
case, we obtain the estimates

—l—y;—

4 e
| Poi; (M) || < CA] - , (Proposition 4.8),

R((IA 5% Poi;(1) : € Ty, [A| = 0}) < C. (Proposition 4.9),
({|A| 2'"1’ Poi;(A) : A € Xy, |A] > O’}) < C, (Proposition 4.11),
where
vi=r—plt+k+¢—mj—slq,
v=pl—pl-lt+k+¢—mj—sly —m;+k+<¢l,
and where the operator norms and the R-bounds are taken in
B(o/*R"™, w; E), Wy((s,00), | pr, |; &' (R"™!, w; E*™))).
If we now choose ¢ := [m; + s — k — ], then we obtain
vw=r—plt+k—mj—sly, y2=plmj+s—k—1tly —pls —1l4.
From this, it follows that
—vi—vn=-r+pk—-—mj)+pls—tl+ +t—s5)=—r+ plk —m;) + plt —sl+
This yields the following result:

Theorem 4.16. Recall Assumptions 1.1 and 1.2. Let k € No, r,s,t € Rand p €
[1, 00). Suppose thatr — p[t +k —m; — s]4 > —1.
(a) Forall o > 0, there is a constant C > 0 such that
—1=rtptk—m )+ pli—sly

[ Poi; (M) < ClA] e

for all A € X4 such that |A| > o where the operator norms are taken in the
space B(«/* (R"™!, w; E), Wy Ry, | pr, | /" (R"!, w; E2™))).
(b) Let e € (0, y1 + 1). Then, for all o > O there is a constant C > 0 such that

I+r—e—p(k—m ;)—plt—s]4

R({IAl 2Zmp Poij(A): L € Ty, A = 0}) =C

where the R-bounds are taken in B(</* (R, w; E), W,lj (R4, |pr, I";
'R, w; E2M))).

(c) Suppose that the assumptions of Proposition 2.14 hold true. Then, for all ¢ > 0
there is a constant C > 0 such that

1+r7p(k7mj)fp[lfx]+

R({IAl 2mp Poij(A): L € Zg, [A| = 0}) =C

where the R-bounds are taken in B(</*(R"!, w; E), W};(R.,_, |pr, I";
"R, wy EPM))).
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Proof. This follows from Proposition 4.8, Proposition 4.9 and Proposition 4.11
together with the observations in Remark 4.15. 0

Corollary 4.17. Letk € Z, s,t € R, p € (1,00) andr € (—1, p — 1). Suppose that
r—plt+k—mj —sly > —1and that o/° is reflexive.
(a) Forall o > 0, there is a constant C > 0 such that

717r+p(k7mj)+p[tfx]+

[ Poi; (M)l <= C|A] e

forall & € ¥y such that |A| > o where the operator norms are taken in the
space B(«/*(R"™!, w; E), Wi Ry, | pr, | /" (R"™!, w; E2™))).
(b) Lete € (0, y1 + 1). Then, for all o > 0 there is a constant C > 0 such that

1+r—s—p(k—m]-)—p[1—sj+

R({IAl Zmp Poij(A): L € Zg, A = 0}) <C

where the R-bounds are taken in B(«/*(R*™! w: E), Wllj R4, |pr, |";
o' R, w; E2M))).

(c) Suppose that the assumptions of Proposition 2.14 hold true. Then, for all c > 0
there is a constant C > 0 such that

I4r—pk—m j)—pli—sl4

R({IAl Zmp Poij(A): L € Z¢, [A| = 0}) = C

where the R-bounds are taken in B(«/*(R*™! w: E), Wg(]RJr, |pr, I
o' R, w; E2M))).

Proof. The case k € Ny is already contained in Theorem 4.16. Hence, we only treat
the case k < 0. In this case, it holds that

(r—pk)—plt—mj—sly >r—plt+k—mj—s]y >—1.

Hence, Theorem 4.16 holds with a weight of the power r — pk and smoothness 0 in
normal direction. Combining this with Lemma 2.22 yields the assertion. g

Corollary 4.18. Let s,t € R, k € (0,00)\N, p € (1,00), r € (—1,p — 1) and
q €[1,00]. Wewritek =k — 6 withk € Ng and 6 € [0, 1). Suppose that r — p[t +
k—mj—s]ly>—1
(a) Forall o > O there is a constant C > 0 such that for all A € Ty with |A| > o
we have the estimate
—1=rtplk—m )+ plt—sly

[ Poi; (M) < ClA] o

where the norm is taken in B(</S(R"™', w; E), H;,‘(R+, Ipr, |"; (R,
w; EM)) or in B(«/* (R~ w; E), By (R, | pr, |"s /" (R"~!, w; E*™)).
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(b) Let ¢ € (0, y1 + 1) and let E be a UMD space. Then, for all 0 > 0 there is a
constant C > 0 such that

1+r—s—p(k—mj )—plt—sl+

R({IAl 2mp Poij(A): L € Zg, A = 0}) =C

where the R-bounds are taken in B(</*(R"™™! w; E), H,lﬁ(RJr, lpr, I";
'R wi EPM)).

(c) Suppose that the assumptions of Proposition 2.14 hold true and let E be a UMD
space. Then, for all o > 0 there is a constant C > 0 such that

1+r—p(1\'7mj)—p[t—s]Jr

R({IA~ 2 Poij(A): A€y, A| =0}) <C
where the R-bounds are taken in B(/S(R'", w; E), H;f R4, |pr, |";
R w; E2M).
Proof. This follows from Theorem 4.16 together with real and complex interpolation,
see [37, Proposition 6.1, (6.4)] together with a retraction—coretraction argument, [31,
Proposition 5.6] and Proposition 2.3. Note that the power weight |pr, | is an A,
weight, since r € (—1, p — 1), see [18, Example 9.1.7]. Il

Lemma 4.19. Let p € (1,00), r € (=1, p — 1) and w,(x) := x" for x € Ry. Then,
the linear operator

<
X+y

T:L,Ry,w;R) = L, Ry, w;R), fr dy

is bounded.

Proof. In [17, Appendix 1.3] this was shown for r = 0 using Schur’s Lemma. We
adjust the same proof to the weighted setting.

Let K(x,y) := m Then, we may write

(Th)(x) = /0 K(x. y) f ()Y dy.

We further define the transpose operator

L RO
yYJo x4y

(T () = /0 K (e, y) £ (o’ dx = .

By the lemma in [17, Appendix 1.2], it is sufficient to find C > 0 and u, v: Ry —
(0, 00) such that

T’y < Cv” and T'(P) < Cu?,

1

where 1 = % + i Similar to [17, Appendix 1.3], we choose

I+r

ulx) =vx) :=x »’
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and

_1+r r—lj
X oo

C := max / dt,/ dt
o 1+t 0 141

Note that » € (—1, p — 1) ensures that both integrals are finite since

14+r

e(-1,0)¢<=re(—-1,p-—-1)

and

14+r
/

r —

e(—1,0)<=re(—1,p—-1).

With this choice, we obtain

1+r I+r

’ © y_T _14r o0 t_ P ’
(Tu? )(x) = / = P / dt < Cv(x)?
o X+Yy o 1+t
and
(T'0P)(y) I/OOXV_I;Vd L [P < cugyy?
v = — X = ' t<Cu .
Y yr 0 X+y Y 0 141t - Y
This shows the assertion. O

From now on, we use the notation

Dk,E,S(I) = Hk(I |pr |r JZ{SJ’_z)mHk-F];(I |pr |r JZ{S)
k2m Y(I) _{u c Hk(l |p1' |r %s+2m)mHk+2m(1 |pr |r ﬂs):
try,—o Bj(D)u =0forall j =1,...,m}
4-7)

for p € (1, 00) k,l? €[0,00),s e R,r € (—1,p—1)and I € {Ry, R}. Moreover,
we endow both spaces with the norm

||u||D'1_cI,s(1) = max{”””].]ﬁ(l,mrn |r’£{s+f)’ ”u”H,I§+Z(1,|prn ‘y,ds)}’

||M ||Dl:§ms(1) = max{||u||H;§(1’|prn |r,.,<27H'2m)’ ”u”H;chZm([,lprn |r“Q¢s>}’

respectively, so that (DXF(D), || - | ESELY (DEF D)+ N ppams
r,B
Banach spaces.

(1)) are a

Proposition 4.20. Lets € R, p € (1, oo) r e (—1,p—1)and k € Ny such that
k < min{B, : B € N}, |B| = m,,bJ £ 0). Let further u € DF?™(R.) and
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0 € [0, 1] such that 2m6é € Ny. Then, for all o > 0 there is a constant C > 0 such
that we have the estimate

R({)f) Poij(A) try, Bj(D) : A € Xy, |A| 2 0}) <C
where the R-bound is taken in
B(DF2" (Ry), D270 (R ),

Proof. The proof uses an approach which is sometimes referred to as Volevich-trick.
This approached is already standard in the treatment of parameter-elliptic and parabolic
boundary value problems in classical Sobolev spaces, see for example Lemma 7.1 in
[8] and how it is used to obtain the results therein. The idea is to use the fundamental
theorem of calculus in normal directions and to apply the boundedness of the operator

< f»

T: L, Ry, wR L, Ry, w,;R),
p(-i-wr ) —> p(+wr)f'_) Xty

dy

from Lemma 4.19. Using these ideas in connection with Corollary 4.7, we can carry out
the following computation: Let (e;,), <N be a Rademacher sequence on the probability
space (2, F,P), N € N, A1,...., Ay and uy, ..., uy € H*([R,, |pr, |"; /T2 N
H*2m (@R, |pr, |"; o7*). Then, we obtain

N

> e1n] Poij try,—o Bj(D)u
=1

k
<2

k=0

L (@ D005 )
N ~

NS
Zs,kl Dy Poij try,—o Bj(D)u
I=1

LP(Q;LP(R+" pr, 84 s+2m(]—9))
k+(1-60)2m

+ >
k=0

N
> e DY, Poij try,— Bj(D)u
=1

Lp(QiLy Ry | pr, 1717 %)

1/p
k N B »
=< Z / / / Zsz)»,e[ayn D";',x eV, 1y, Poij1[Bj (D)us1( -, yu) dyn x! dx, dP
k=0 IR MRy oy of s+2m(1-6)
k N N » 1/p
A (L] S enitnk, e, poisita, 8,0 s d, < dv, dP
T=o \JR IR IR -y o s+2m(1-6)

k+(1—0)2m
(L
k=0 2R

k+(1—0)2m

S (L

In order to keep the notation shorter, we continue the computation with just the first
of the four terms. The steps we would have to carry out for the other three terms, are
almost exactly the same with just minor changes on the parameters. We obtain

N
/}R > era 19y, DY, evy, 4y, Poij11B;(D)us1(-, yu) dyn

+ =1

» 1/p
x, dx, dP
o

1/p
N - P
/ > en] DX vy, iy, Poijlldy, Bj(D)uil(- . ya) dya|  x} dx, dIP’) .
R s

=1

o



1992 F. HUMMEL J. Evol. Equ.

» 1/p
X dxy dIP’)
o s+2m(1-6)
1/p
» /p
N r
d),,) x,, dx, dIP
o s+2m(1-6)

» 1/p
dy,,) x;, dx, dIP’)

N
f}k 3" €219y, DY, evy, 4y, Poi, 1B} (D)ur](- yu) dys

+1=1

(L
(1L (L
<(LL

N
< 3 |pjefol > e
=1

|Bl=m;

N
3 e1a 13y, DX, eva, 1y, Poij11B; (D)us]( - y,,)‘
=1

N

[Bj (D)uil(-, yn)

£l
Xn & Yn

o SHhF2m—m;

1/p
x;, dx, dIP’)
j

=1

)4
oy SHkEm=m

N
> alB (Dl x)
=1

Lp(Q:Ly @Ry pr, 7t stkt2m=m; )

mj

s

Pn=k

N

Zalul

=1

L,,(Q:Hff” (R, | pr, |57 S+k+2m—Pn )

From the second to the third line, we used Corollary 4.7, from the third to the fourth
line we used Lemma 4.19 and in the last step we used thatk < min{3, : 8 € N7, || =

mj, bé # 0}. The other three terms above can either also be estimated by

N
> e
=1

mj

2.

ﬂn =k

LP(Q;H;?" (R+»| pr, Ir;(Q/S+k+2m—ﬂn))

or by

mj

2

Bn=k

N
2 e

=1

L@ HY" Ry pr, |73,/ Hh42m—f=1))
if the derivative 9y, is taken of g; instead of Poi;. Since m; < 2m, we obtain the

estimate

N N
&) .
E g1A] Poij try,—o Bj(D)u; < E ejug
=1 Ly@of " @y =1 L@ @y)

O

5. Resolvent estimates

Now we study the resolvent problem, i.e., (1-1) with g; = 0. We show that the
corresponding operator is R-sectorial and thus has the property of maximal regularity
in the UMD case. But first, we prove the R-sectoriality in R".

Theorem 5.1. Letk, s € R. Suppose that E satisfies Pisier’s property (o) if one of the
scales <f , B belongs to the Bessel potential scale. Then, for all o > 0 the realization
of A(D) — o in B*(</°) given by

A(D)—o : B*(*) D> BT (%) N B (TP > BX (), ur> A(D)u —ou
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is R-sectorial in Xy and there is a constant C > 0 such that the estimate

Null grrom orsyngt (ors+omy < CIIA + 0 — A(D)ull gt (o7 (5-1)
holds for all & € X.
Proof. Tt was shown in [22, Lemma 5.10] that
RAE) I DE (51 4+ 21 + s34+ 1 — AE) ™
tA € Xy, E€R') <00 inB(E) (5-2)

holds for all @« € B(E) and all (s1, s2, 53) € R3. Note that the authors of [22] use a
different convention concerning the sign of A. Taking (s1, 52, s3) = (0, 1, 0) together
with the iterated R-bounded versions of Mikhlin’s theorem, Proposition 3.8, show
that

RUAA+1—AD) 12 e Ty)) < 0.

Thus, it only remains to prove that Z%+2" (o7%) N %% (7 T2™) is the right domain
and that (5-1) holds. But (5-2) with (sq, 52, s3) = (1, 0, 1) shows that

[E > (L+EP™ O+ 1 - AE) ] € SRR"; B(E))
so that
£~ 0.+ 1—AE) ] € S (R"; B(E))
uniformly in A € X4. Now the assertion follows from Proposition 3.11. 0

Remark 5.2.  (a) Ifboth .o/ and % belong to the Bessel potential scale, then Theorem
5.1 can be improved in the following way: Lemma 3.9 together with Fubini’s
theorem yields that

(D)™ (D) Ly (R, wo @ wi: E) S HE Ry, wiz Hy (R, wo. E)).
Moreover, we have

(D") (D) HY" (R, wo @ wy; E)
= Hy " Ry, wis Hy(RY wo, ) N HE Ry, wiz HyP" (R wo, E)).

But it is well known that the realization of A(D) even admits a bounded H*°-
calculus in L, (R, wo ® wy; £) with domain HI%’" (R, wo ® wy; E) no mat-
ter whether Pisier’s property (o) is satisfied or not (recall that the weights
in the Bessel potential case are in A,). This can be derived by using the
weighted versions of Mikhlin’s theorem in the proof of [8, Theorem 5.5]. Since
(DY~5(D,) ¥ isan isomorphism, A(D) also admits a bounded H°-calculus in
H[]f(]Rxn, wi; H[S,(RZ,_l, wo, E)) with domain

H£+2m(Rxnv wi: H;(Rz/_l, wo, E)) N Hg(Rx,,, wi; H;*Zm(RZ,_l, wo, E)),

even if Pisier’s property («) is not satisfied.
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(b) In the proof of Theorem 5.1, one can also use Proposition 3.7 instead of Propo-
sition 3.8 if one only needs sectoriality. In this case, we can again drop the
assumption that E has to satisfy Pisier’s property (o).

Remark 5.3. Forthe R-sectoriality of the boundary value problem, which we are going
to derive in Theorem 5.4, we have a restriction on the regularity in normal direction.
It may not be larger than &, € Ny which we define by

kimax 2= min{B,|3j € (L,....m)3p € N, |B] = m; : bj, # 0},

i.e., kmax 1S the minimal order in normal direction of all nonzero differential operators
which appear in any of the boundary operators

Bi(D)= Y biDF (j=1.....m).

|Bl=m
Therefore, if there is a nonzero term with no normal derivatives in one of the
By, ..., By, then kpax = 0. In particular, it holds that k. = O if one of the operators
By, ..., B, corresponds to the Dirichlet trace at the boundary. This includes the case

of the Dirichlet Laplacian. On the other hand, for the Neumann Laplacian we have
kmax = 1. In this sense, our results will be analogous to the usual isotropic case: We
will be able to derive R-sectoriality of the Neumann Laplacian in L ,(R4, ; &/*) and
H [1, (R4, ; /%), but for the Dirichlet Laplacian we can only deriveitin L , (R, ; <7*).

Theorem 5.4. Recall Assumptions 1.1 and 1.2. Suppose that E satisfies Pisier’s prop-
erty (o). Let k € [0, kmax] " No, p € (1,00), r € (=1, p — 1) and s € R. We define
the operator

Ap: HY Ry, |pr,|": *) D D(Ag) - HNRy. |pr, s ), u > A(D)u
on the domain
D(Ap) == {u € Hy(Ry, |pr,|"; &°) :Apu € Hy(Ry, | pr, |; /*)
try,—0 Bj(D)u =0forall j =1,...,m}

Then, for all o > 0 we have that Ap — o is R-sectorial in L. Moreover, there is a
constant C such that for all A € Xy with |\| > o we have the estimate

||M||D£.§m,s(R+) <Cl - A(D))u||H1;(R+"prn Irsaf5) (5-3)

In particular, it holds that Di’ém’s (R4) = D(Ap).

Proof. Consider

RO)Sf = ry(h— ADDNGIE f — > pry Poij(3) try,—o B (D) (. — A(D)RA 6 .
j=1
(5-4)
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where L € Xy, f € Hg(R.h lpr, |"; @7°), (A — A(D))Hgn1 denotes the resolvent on
R" as in Theorem 5.1, r denotes the restriction of a distribution on R” to R’i and &
denotes an extension operator mapping H [’) Ry, |pr, |"; @7°)into H [’, R, |pr, |"; &%)
for arbitrary t € R. & can for example be chosen to be Seeley’s extension, see [43].
Combining Proposition 4.20 with 8 = 1 and Theorem 5.1 yields that the set

{(AR() : % € g, A = 0} C B(Hy Ry, |pr, |; 7)) (5-5)

is R-bounded. Next, we show that R(A) is indeed the resolvent so that we obtain
R-sectoriality. To this end, we show that

R(M): HY Ry, |pr, |": #/°) — D(Ap)
is a bijection with inverse A — Ap. Let f € H}j Ry, |pr, |"; @7*). Since
try,—o By (D) pry Poij(A) = & jid

by construction, it follows from applying B (D) to (5-4) that try,—o B; (D)R(A) f =0
forall j =1, ..., m.Moreover, we have (A — A(D)) pry Poi;(A) = 0 by the definition
of Poi;(A). This shows that

(A = ADYRR) = id i, jpr, 1r1r) (5-6)
and therefore
AMD)RAN) f =ARMN) f — (A —AMD)RMN) f = AR f — f.

But it is already contained in (5-5) that AR(A) f € H}; (Ry, |pr, |"; @7*). This shows
that R(A) maps H[]§ Ry, |pr, |I"; @7°) into D(Ap). In addition, (5-6) shows the injec-
tivity of R()). But also

(A — A(D)): D(Ap) — HyRy, |pr, |'; o7*)

is injective as a consequence of the Lopatinskii—Shapiro condition. Hence, there is a
mapping

T(): HyRy, |pr,|"; &°) — D(Ap)
such that T'(A) (A — A(D)) = idp(ap). But from this, we obtain
(W) =TMH)(A —Ap)R(A) = R()
so that
RA)(A— Ap) =idpag), (A —Ap)RQ) = idHf;(RJr,\prn eaf5)s

ie., R(\) = (A — Ap)~ ! is indeed the resolvent and we obtain the R-sectoriality.
It remains to show that the estimate (5-3) holds. To this end, we can again use the
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formula for the resolvent (5-4) in connection with Proposition 4.20 (6 = 0) and
Theorem 5.1. Then, we obtain for u € D(Ap) that

—1
il s,y < I = ADYRIE G = Apull pans

m
+ Y llpry Poi; (1) try,—o B;(D)
j=1

-1
(= AR G = Ap)ul prams

SN = Ap)ull e, pr, 7o)

m

—1
+ ) llry (o= AD)) g & — Ap)ull prams
j=1
S — AB)”||Hk(R+,|pr,, | f$)>

This also implies that D(Ap) = Df’ém’s(RJr). Indeed, it follows from Proposition

3.11 that

(A — AB)M||Hk(]R<+,|pr,l | a/s) S — A(D))(g)l’t”H"(R,‘prn | a/5)

< <
~ ||£u || Df’ém’s(R) ~ ”M ”D'kémv ®R)

k,2m,s

foru e Dr’ 5 (R4). Hence, we have

D™ (Ry) = D(Ap) — Di™* (Ry).

O

Remark 5.5. If E is a UMD space, then the results of Theorem 5.4 also hold for k €
[0, kmax],1-€., k does not have to be an integer. This follows from complex interpolation,
see Proposition 2.3 and [31, Proposition 5.6]. Note that unlike in Proposition 2.3 we
can not replace the UMD space E by a K-convex Banach space, since the UMD
property is needed for the complex interpolation of Bessel potential spaces in [31,
Proposition 5.6]. Moreover, in Assumption 1.2 we require E to be a UMD space if
one of the spaces in tangential or normal direction belongs to the Bessel potential
scale.

Two canonical applications of Theorem 5.4 are Dirichlet and Neumann Laplacian.
Corollary 5.6. Let E=C, p e (1,00),r € (1, p—1)ands € R.
(a) We consider the Laplacian with Dirichlet boundary conditions
Ap: L,(Ry,|pr,|"; &°) D D(Ap) — L,(Ry, |pr,|"; &%)
on the domain D(Ap) given by
D(Ap) ={u € HyRy.|pr,|"s &) N Ly(Ry, |pr, |"s &)t try,—ou = 0}.

For all o > 0, it holds that Ap — o is R-sectorial in any sector Xy, with

v € (0, 7).
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(b) Letk € {0, 1}. We consider the Laplacian with Neumann boundary conditions
Ay: HyRy,|pr, s @*) D D(Ap) - HyRy, |pr, |": o/*)
on the domain D(Ay) given by
D(Ay):={u € HPRy, |pr, s &*) N Hy Ry, | pr, |3 &/ ") trg,—o dyu=0}.

For all o > 0, it holds that Ay — o is R-sectorial in any sector Xy with

¥ € (0, m).
Proof. Both statements follow directly from Theorem 5.4. O

6. Application to boundary value problems

Theorem 6.1. Letsy,...,s,; € Randg; € % (j =1,...,m). Then, the equation

u—ADu=0 in Rﬁ_,
Bj(D)u = g; onR"!

has a unique solution u € .'(R%; E) for all . € Ey. This solution satisfies

m

uez m W;(R+,|prn " ).
j

j=1 nrteR, keNy, pe[l,oc0)
r—p[l+k—mj—xjj+>—l
Moreover, forallo > 0,t,r € R, p € [1,00) and k € Ny such thatr — p[t + k —
mj—sily >—=1forall j =1,...,m thereis a constant C > 0 such that

m 717r+P(k7771j)+p[t7s‘j]+
lullwi e, ppr, sy < € D 1A e 181l
J=l1

forall A € Xy with |\ > o
Proof. All the assertions follow directly from Theorem 4.16 (a). O

Remark 6.2.  (a) Note that the smoothness parameters k and ¢ of the solution in
Theorem 6.1 can be chosen arbitrarily large if one accepts a strong singularity at
the boundary. On the other hand, if # is chosen small enough, then the singularity
can be removed.

(b) In Theorem 6.1, we can take k = 1 + max;—;__, mj, v = 0 and ¢ such that
r—plt+k—mj—s;ly > —1forall j =1, ..., m. This means that the boundary
conditions B;(D)u = g; can be understood in a classical sense. Indeed, [37,
Proposition 7.4] in connection with [37, Proposition 3.12] shows that

WiRy; o) > BUCK Ry o).

Hence, try,—o B;j(D)u can be defined in the classical sense.
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(c) One can again use interpolation techniques or one can directly work with Corol-
lary 4.18 in order to obtain results for the Bessel potential or the Besov scale
in normal direction. Note however that this comes with some restrictions on the
weight | pr, |".

Theorem 6.3. As defined in Remark 5.3 we set
kmax = min{B,|3j € {1.....m}3p € Ny |B| = m; : b # 0}.

Let s € R, p € (1,00, r € (—1l,p—1), k € [0,kmax] N No and f €
Wg(R+, Ipr, |"; @/°). Let further s; € (s +2m +k —m; — H" ,00) and g;j € /°
(j =1,...,m). Then, the equation

A—ADu=f inRY,
Bj(D)u=g; on R"!

has a unique solution
k+2m R T ofS k R r. JZ{S+2m
MEWP ( +,|an|7 )me( +a|prn|’ )

and for all o > 0 there is a constant C > 0 such that for all A € Xy with |A| > o we
have the estimate

||”||W’,§+2’"(R+,|prn ooy T [[ull WER, | pr,, |'; a7 s12m) + 12| ”“”Wﬁ(ﬂh»lprn |";.07%)

—1—r+p(k+2m— mj)
< C I Mwke pry 1) + Z 2N I — Y P
Proof. By Theorem 5.4, we have a unique solution
u Wk+2m R T 7N Wk R r. ﬂs+2m
1€ P ( +s|prn|v ) [7( +7|prn|a )
to the equation

Aup — AD)u; = f inRY,
B;j(D)u; =0 onR""!

which satisfies the estimate
”M] ” W§+2m(R+,|prn I":.975) + ||M] ”W/p‘(]R+,| pr, |7 a7/ s+2m)
+ 1A e llwe @y pr, 17509 = CULFlwt @y, pr, 1709

By Remark 5.2(b), we do not need Pisier’s property («) for this. Moreover, by Theorem
6.1 the unique solution u; to the equation
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Auy — A(D)up =0 inRY,
B;j(D)u, = gj on R"!

satisfies the estimates

—1 r+p(k+2m mj )

a2 llytson e, . ooy < € Z AT gl
—1—r+p(k—mj)
||M2||W§(R+,|pr,, ‘r;JZ{.HQm) S C Z |)\,| 2mp ||g||%s/ s

Jj=1
—1—r+p(k—mj)
N2 llws @ pr, 1oy < C DI 27 gl
Jj=1

Note that by our choice of s, we have

r—pls+2m+k—mj—sijly >r
—p(s+2m—|—k—mj—s—2m—k+mj+%)=—1

fors—i—Zm—}—k—m/—m <s5;<s+2m+k—mjand
r—[s+2m+k—m;—sjly =r>—1

for s; > s + 2m + k — m;. The unique solution u of the full system is given by
u = uy + up and therefore summing up yields the assertion. 0

Theorem 6.4. Recall from Assumption 1.2 that € stands for the Bessel potential,
Besov, Triebel-Lizorkin or one of their dual scales and that we impose some conditions
on the corresponding parameters. Let o > 0, s1,...,8p,l1,...,ly € Rand g; €
&l Ry, wo; &7%)). Let further
P; ={(r,t0,1,k, p) : 19,1 € R,r € (—1,00).k € Ng, p € [1, 00),
r—rplto+k—mj—sjly >—1,
r—=2mp(l —1j) — plk —mj) — plto — s;1+ > —1}

the set of admissible parameters. Then, the equation

du+ou—ADu=0 inR xR,
Bj(D)u=g; onRy xR, (6-1)

has a unique solution u € ' (R x R".; E). This solution satisfies

m
wuey () C®wi WER, [pr, | o)
Jj=1(rto,l.k,p)EP;
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and for all (r, 19,1, k, p) € ﬂ;":l Pj there is a constant C > 0 independent of
81, - - -, &m Such that

m
e leg1 (g wE R,y 20y < € D 18 legly (i
j=1

Proof. We apply the Fourier transform .%;,, ; in time to (6-1) and obtain
(o +it)i —AD)a =0 inR xR,
B;(D)i =g; onRy x R"!, (6-2)

Hence, the solution of (6-1) is given by

m
u(t,x) =Y F ! Poij(o +it)Firg;.
j=1
From Theorem 4.16 together with Lemma 2.5, it follows that

717)‘+p(k7mj)+p[r()fsj]+
. . 2
[t = Poij(o +it)] € Sy "

+e S k r. 10
(R, B(e*, Wh(Ry, | pr, ' &/)))

for arbitrary ¢ > 0 if the parameters satisfy » — p[to +k —m; —s;]+ > —1. Hence,
the parameter-independent version of Proposition 3.6 (as in Remark 3.3 (g)) yields

1+r7p(k7mj)fp[t07jj]+

F,-) Poij(o +it1)Firgj € €T p
(R, wy; Wi (R, |pr, |"; &)

as well as the estimate

—1 . .
|, Poij(oc +it)Fi.gjl b P tem ) —plig =31
Gt Tmp (R,w2; WE (R, | pr,, |13.6/70)

S C”g] ||<glj(R’w2;M-‘j)'
But the condition
r —=2mp(l —1j) — ptk —mj) — plto — s;]1+ > —1 (6-3)

implies

l+r—ptk—mj)— plto —sjl+

1<l —
<lj—¢e+ mp

(6-4)

if ¢ > 0 is chosen small enough. Therefore, we obtain
F L Poij(0 +iT)F g € C (R, wa; Wy(Ry, | pr, |'; ™))
and the estimate
ag—1

1720 Poij (0 +iT) Fts 18 legt Rouas Wh (R pr, 13.70) < CUEllegty (g sy

if (r, 0,1, k, p) € P;. Taking the sum overall j =1, ..., m yields the assertion. [J
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Remark 6.5. (a) If € does not stand for the Bessel potential scale or if p >
max{po, qo, g£} where gg denotes the cotype of E, then the parameter set P;
in Theorem 6.4 can potentially be chosen slightly larger, namely

P; ={(r,t0,1,k, p) :t9,l € R,r € (—1,00).k € Ng, p €[1, 00),
r—plto+k—mj—sjly >—1,
r—=2mp(l —1j) — p(k —mj) — plto — 5]+ = —1}.

Indeed, if p > max{py, g0, g£}, then

—1=r+plk—mj)+plig—sl+

[t > Poi;(o +iT)] € Sy, e (R, B(/*T, Wh Ry, | pr, |3 /™))

by Theorem 4.16. If one continues the proof of Theorem 6.4 with this informa-
tion, then one will find that the ¢ in (6-4) can be removed so that the inequality
(6-3) does not have to be strict. The same holds for Besov and Triebel-Lizorkin
scale, as in this case

—1=r+plk—mj)+plig—s;l+

[t — Poi;(c +iT)] €S 2 (R, B(e/*I, W Ry, | pr, |": 2/™)))

is good enough and holds without restriction on p.

(b) Asin Remark 6.2, we can take the trace try,—o B;(D)u in the classical sense if
k is large enough and if / and ¢y are small enough.

(c) Again, we can use interpolation techniques to extend the result in Theorem 6.4
to the case in which the Bessel potential or Besov scale are taken in normal
direction. However, this can only be done forr € (—1, p — 1).

Theorem 6.6. Let € (0,1), T > 0, s,70 € R, p € (1,00), r € (—1,p — 1),
w e (=1,00), v, (t) =ttt (t € (0, TD and s1,...,8m,l1,...,In € R. Assume that
w € (=1, q2) if € belongs to the Bessel potential scale. Let again

kmax = min{B,|3j € {1,....m}3B € Ny, |B| = m; : b} # O}.
and k € [0, kmax] N No. We further assume that

>1+u_1+r+k—mj+[to—Sj]+ 1+7r

lj and s; >ty+k—mj —

q2 2mp 2m P
(6-5)

forall j =1,..., m. Suppose that E satisfies Pisier’s property (o).

Then, for all uy € H;f Ry, |pr, I"; "), all a-Hilder continuous f €
CU((0, T); HY Ry, | pr,, |"; /) with a € (0, 1) and g; € €"i ([0, T, v; &)
there is a unique solution u of the equation
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ou—ADu=f in(0,T] xR,
Bi(D)yu=g; on(0,T] x R""1,
u0, ) =uo (6-6)

which satisfies

u € C(0, T]; Hy(Ry ., | pr, I”; 7)),
u € C" (0, T) vs Hy " Ry pry, |3 7072,
u e C'((0, TT; HE([8, 00)y,. | pr, " &™),

u € C((0, TT; Hy 2" (18, 00)s,, | pr, | /™) N Hy (I8, 00)y,, | pr, "3 /012"
for all § > 0 and some I € R.

Proof. First, we substitute v(z, -) = e~ "u(t, -) for some o > 0. Since we work on a
bounded time interval [0, 7], this multiplication is an automorphism of all the spaces
we consider in this theorem. Hence, it suffices to look for a solution of the equation

dv+ov—AMDw=f in[0,T]xR",
Bj(Dyv=g; on[0,T]x R""!
v(0, -) = uo,
where f(t) = e 7' f(r) and g;(r) = e 'g;(r). We split v into two parts v =
r[0,71v1 + v2 which are defined as follows: vy solves the equation
ov1 +ovy —A(D)yy =0 inR xR,
Bj(D)vy = &g; onR x R,

where & is a suitable extension operator and rjo, 77 is the restriction to [0, T']. Moreover,
v is the solution of

dv2+ovy — A(D)vy = f in[0, T] x R",
B;j(D)v =0 on[0,T] x R"!,
U2(07 ) =V0 — UI(O’ )

(6-7)
For vy, it follows from Theorem 6.4 that

m
!’ ’ ! !
viey, [) R WhRLpr, ")
J=10"0 Ik p)eP;

and for all (', ¢/, l', k', p) € ﬂ.’7=1 P; there is a constant C > 0 independent of
&1, .-, &n such that

m
”Ul ”%N(R»UMW:;:(RJrJPrn ‘r’;%t’)) =< C Z ”gg/ ”%[j (R,v,lgzﬂxj)'
j=1
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In particular, if I/ > 1;‘—2” we have v; € BUC([0, T]; W;:(R+, |pr, I"”": &7'")) so that
we can take the time trace vy (0), see [37, Proposition 7.4]. If condition (6-5) is satisfied,
then we can choose [ > 1;’—2“ small enough such that (r, 1, [, k, p) € ﬂ?’:l P;.Hence,
under this condition we obtain

v1(0) € Wy(Ry, | pr, |'; /")

is well defined. But since we have r € (—1, p — 1), it follows from Theorem 5.4 that
Ap — o generates a holomorphic Cp-semigroup (7' (¢));>0 in W)’,f(]RJF, |pr, |”; «/").
In addition, v; is given by

va(t) = Ty — 010, )] + /0 T(t —5)f(s)ds.
It follows from standard semigroup theory that
vy € C((0, T1; D(Ap) N C'((0. T1: X) N C([0, T1: X),
where
X = HERy . | pr, I /)., D(Ap) = D" (Ry)
> HyP" Ry, |pr, [ 2/) N Hy Ry . | pr, |7 /02,

see for example [39, Chapter 4, Corollary 3.3]. Since also vi € BUC([0, T];
W;f(R.h |pr, |"; /™)), we obtain

u € C([0, TT; Hy(Ry . | pr, s /")),
and, since vy is arbitrarily smooth away from the boundary, also

u e CH (O, T1; Hy([8, 00),. | pr, I'; /),
ueC0,T]; H§+2m([5, Oo)x,,, | pr,, |r; dto) n Hg([a, oo)xn, | pr, |r; 42{’0+2m))
for all 6 > 0. Concerning the value of [*, we note that if (r, fo, [, k, p) € ﬂ’}’zl P,

then also (r, 0 — 2m,l — 1,k + 2m, p) € ﬂ?’zl P;. Hence, we just have to take
[* <[ — 1 such that

C(O. T): HEP" Ry . | pr, s /™))
— <gl*((oy T], Ups H£+2m (RJRX'“ |pr’Z |r; bQ{IO—Zm)).
Altogether, this finishes the proof. -

Remark 6.7. While we can treat arbitrary space regularity of the boundary data in
Theorem 6.6, it is important to note that (6-5) poses a restriction on the time regularity
of the boundary data. Even if we take 7o < minj—; .. sj,k =0, very close to p — 1
and ¢, very large, we still have the restriction
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In the case of the heat equation with Dirichlet boundary conditions, this would mean
that the boundary data needs to have a time regularity strictly larger than —%. Having
boundary noise in mind, it would be interesting to go beyond this border. It would need
further investigation whether this is possible or not. In fact, (6-5) gives a restriction
on the time regularity only because we do not allow r > p — 1, otherwise we could
just take r very large and allow arbitrary regularity in time. The reason why we have
to restrict to r < p — 1 is that we want to apply the semigroup to the time trace vy (0).
However, until now we can only do this for » € (—1, p — 1). Hence, if one wants to
improve Theorem 6.6 to the case of less time regularity, there are at least two possible
directions:

(1) One could try to generalize Theorem 5.4 to the case in whichr > p — 1. In
fact, in [32] Lindemulder and Veraar derive a bounded H°°-calculus for the
Dirichlet Laplacian in weighted L ,-spaces with power weights of order r €
(—1,2p — D\{p — 1}. It would be interesting to see whether their methods also
work for L,(Ry, |pr|"; @*) withr € (p —1,2p — 1).

(2) One could try to determine all initial data uo which is given by ug = g + v1(0)
where i € H)',f (R4, | pr, |"; «7") and v is the solution to

ov1 +ovy —A(D)v; =0 inR xR,
B;j(D)vy =g; inR xR/,

for some g; € €' (R, vy; o/7) satisfying g;l[0,7] = g, For such initial data,
the initial boundary value problem can be solved with our methods for arbitrary
time regularity of the boundary data. Indeed, in this case we just have to take the
right extension of g; so that ug — v((0) € H}; (R, |pr|"; &/"). Then, we can
just apply the semigroup in order to obtain the solution of (6-7).
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