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1

INTRODUCTION

The subject of this thesis is the maximal L”-regularity of the Cauchy problem:

u'(0)+ A u() = f(1), t€0,T)

1.0.1
u(0) = x. ( )

Here (A(1)ic,1) is a family of closed operators on a Banach space Xy, and the
dependence on time is assumed to be measurable. We assume the operators have
a constant domain D(A(#)) = X; for ¢ € [0, T]. Maximal L”-regularity means that for
all f € LP(0, T; Xp), the solution to the evolution problem (1.0.1) has the “maximal”
regularity in the sense that v, Au are both in L” (0, T; Xj).

The main goal of this thesis is two-fold:

¢ introduce a new abstract approach to maximal LP-regularity in the case where
the dependence on time is merely measurable, based on functional calculus

and Z-boundedness techniques L.

¢ apply the abstract approach to evolution equations and systems to obtain
mixed LP(L7)-estimates, for every p, g € (1,00).

The last part of this thesis is devoted to the study of higher-order parabolic
equations on the upper half space with general boundary conditions. Here, the
leading coefficients of the operators involved are assumed to have vanishing mean
oscillation in both the time and space variables. This is based on a different ap-
proach and results in LP(L9)-estimates, for every p, q € (1,00), for this case.

1.1. THE ABSTRACT APPROACH

In the last decades there has been much interest in maximal regularity techniques
and their application to nonlinear partial differential equations (PDEs). Maximal
regularity is a very useful tool, as it allows to obtain a priori estimates which give
global existence results. For example, using maximal regularity it is possible to
solve quasilinear and fully nonlinear PDEs by elegant linearization techniques
combined with the contraction mapping principle [8, 10, 28, 29, 113, 127]. Vari-
ous approaches to problems from mathematical physics, such as fluid dynamics,

1The %-boundedness is a random boundedness condition on a family of operators which is a strength-
ening of uniform boundedness (see Definition 2.7.1).

3



4 1. INTRODUCTION

reaction-diffusion equations, material science, etc., can be found for example in
[1,28, 39, 66, 78,106,116, 118, 125, 127, 130, 137, 158]. Maximal regularity can also
be defined for other classes of function spaces instead of L”-spaces, in particular
for Holder spaces. Holder maximal regularity is in fact easier to establish and it
is known to hold under rather broad assumptions, both in the autonomous and
non-autonomous case [3, 113, 157]. In comparison, maximal LP-regularity has the
advantage that it usually requires the least regularity of the data in the PDEs. On
the other hand, it is far more difficult to establish.

An important step in the theory of maximal LP-regularity was the discovery
of an operator-theoretic characterization in terms of #-boundedness properties of
the differential operator A, due to Weis in [152, 153]. This characterization was
proved for the class of Banach spaces X with the UMD property In such spaces,
the boundedness of the Hilbert transform can be translated into #-boundedness
of certain operator families.?

The case in which the operator A is time-dependent is not as well understood.
If t— A(t) is (piecewise) continuous, one can study maximal LP-regularity using
perturbation arguments (see [9, 13, 128]). In particular, Priiss and Schnaubelt in
[128] showed that maximal LP-regularity of (1.0.1) is equivalent to the maximal
LP-regularity for each operator A(t) for f € [0, T] fixed. This, combined with the
characterization of [153], yields a very precise condition for maximal LP-regularity.
The disadvantage is that continuity in time is not a natural assumption in the
LP-setting. In fact, in many real-life models, the differential operator A has time-
dependent coefficients, and the dependence on time can be rather rough (e.g. the
coefficient could be a stochastic process). If this is the case, the operator-theoretic
characterization of maximal regularity just mentioned does not apply or leads to
unwanted restrictions.

In this thesis we develop a functional analytic approach to maximal LP-regularity
in the case where ¢ — A(t) is only measurable (see Chapter 3, in particular Theorem
3.3.8). Using a mild formulation, one sees that to prove maximal LP-regularity one
needs to bound a singular integral with operator-valued kernel Ae~""94. With
this motivation, our approach is based on the L”-boundedness of a new class of
vector-valued singular integrals of non-convolution type (see Theorem 3.2.4). It is
important to note that we do not assume any Hormander conditions on the ker-
nel in the time variable. For discussion and references on (vector-valued) singular
integrals we refer the reader to Section 3.2.

When the time dependence is just measurable, an operator-theoretic condition
for maximal LP-regularity is known only in the Hilbert space setting for p =2 (see
[110, 111] and [143, Section 5.5]). The assumption here is that A arises from a
coercive form a(t,-,-): V x V — C and V — X, — V'. Unfortunately, this only yields
a theory of maximal Lz—regularity on V' in general (see [59] for a counterexample).

2j e. the Hilbert transform is bounded in LP (R; X) for every p € (1,00) (see Definition 2.7.8).
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In many situations one would like to have maximal LP-regularity on X, and also
for any p € (1,00). Results of this type have been obtained in [14, 43, 44, 73] using
regularity conditions on the form in the time variable.

The case where the domains D(A(#)) vary in time will not be considered in
this thesis. In that setting maximal LP-regularity results can be obtained under
certain Holder regularity assumptions in the time variable (see [126] and references
therein).

An overview of our main result is given in the following theorem, where we
assume the problem (1.0.1) to have zero initial value. The corresponding version
with non-zero initial value can be treated via an application of related trace theo-
rems. Details about the initial value problem will be given in Section 3.3.4.

Theorem 1.1.1. Let T € (0,00) and let Xy, X1 be Banach spaces, and assume that Xo has
finite cotype and that X, is densely and continuously embedded in Xo. Assume A:(0,T) —
ZL (X1, Xo) is such that for all x € X, t — A(t)x is measurable and

allxllx, = lxllx, + 1A Xl x, = c2llxllxy, t€(0,T), x€X;.
Assume there is an operator Ay on Xo with D(Ag) = X; such that
A has a bounded H*-functional calculus of angle 0 € (0, %),

* (A(D) — Ao)re(o,1) Senerates an evolution family (T(¢,s))o=s<i<T 0N Xo which com-
mutes with (e~"40) ,5¢:

e TNt =T(t,5)e™, 0<s<t<T, r=0.

Moreover, let & be the set of all functions k : R — C such that |k * f| = Mf, where M
denotes the Hardy-Littlewood maximal function. For k€ & and f:(0,T) — X, define
now the operator I on LP((0, T), Xo) by

T
I f(¥) =[ k(t—9s)T(t,8)f(s)ds.
0

Assume that the family {I}. : k € &'} is #-bounded.

Then A has maximal LP-regularity for every p € (1,00), i.e. for every f € LP((0, T), Xo)
there exists a unique solution u € WLP((0,T), Xo) N LP((0, T), X1) of the problem (1.0.1)
and there is a constant C independent of f such that

4! | 2p 0,19, x0) + Il L 0,10, x1) < Cll fllLr (0,19, o) -

This result is derived as a consequence of Theorem 3.3.8, where the more gen-
eral case of maximal LP-regularity on the whole real line is considered and where
Muckenhoupt weights are included.
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The condition on A(f) — Ay can be seen as an abstract ellipticity condition. The
assumption that the operators commute holds for instance if A(f) and Ay are differ-
ential operators with coefficients independent of the space variable on R?. In our
proof, we show that the space dependence can be added later on by perturbation
arguments. The family T'(¢, s) € £(X) is a two-parameter evolution family (see Sec-
tions 2.4 and 3.3.1 for details). The #Z-boundedness of the family {Ij : k € £} plays
a central role here. Details will be given in Section 3.2. A sufficient condition for
this Z-boundedness condition in the case Xy = L9 will be discussed later on in this
introduction.

As a consequence of Theorem 3.3.8, we also obtain a characterization of maxi-
mal LP-regularity when X is a Hilbert space (see Theorem 3.3.20).

1.2. APPLICATIONS

Many concrete parabolic PDEs can be formulated in terms of the abstract Cauchy
problem (1.0.1). For applications to quasilinear and nonlinear parabolic problems,
it is useful to look for minimal smoothness assumptions on the coefficients of the
differential operators involved.

As applications of our abstract approach, we consider higher-order parabolic
equations and systems in which the operators A under consideration are assumed
to have leading coefficients measurable in the time variable and continuous in the
space variable. In particular, we prove maximal L”-regularity for the following
class of parabolic PDEs:

u'(t, %)+ A(Du(t,x) = f(t,x), t€©,T), x€ I]'\Pd, (1.2.1)
with and without initial value, where A is given by

AWDu(t,x)= Y. aq(t,x)D*u(t,x). (1.2.2)

lal<2m

with aq :RxR? — CV*N @ multiindex such that |a| = a) +...+ a4 for a = (a1, ,ag) €
Ng and D* =D{" -...- D%, where D; := —i(%.

This will be treated in Section 3.4 in the case N =1 and in Chapter 5 in the case
of systems.

For such concrete equations with coefficients which depend on time in a mea-
surable way, maximal LP-regularity results have been derived using PDE tech-
niques. This approach has been developed in a series of papers by Krylov, Dong
and Kim in which several L?(L%)-regularity results for (1.2.1) are derived under
the assumption of coefficients measurable in time and have vanishing mean oscil-
lation in space (see the monograph [102] and [51] and references therein). In [102,
Theorem 4.3.8] the case N =1, p = g and m = 2 has been considered. Extensions to
the case 1 < g = p <oo have been given in [101] and [96]. The case p = g for higher-
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order equations and systems under the same assumptions for the coefficients was
considered by Dong and Kim in [51].

Our results enable us to give an alternative approach to several of these prob-
lems. Moreover, we are the first to obtain a full LP(R; L9(R%))-theory, whereas pre-
vious articles usually only give results for p = g or g < p. Very recently, Dong and
Kim in [52] generalized the approach of [51] to the full range of p, g € (1,00), with
Muckenhoupt weights and small bounded mean oscillation assumptions on the
space variable, also in the case of systems.

An overview of the first of our applications is given in the next result, where we
consider N = 1. We will use condition (C) on A which will be introduced in Section
3.4.2. It basically says that A is uniformly elliptic and the highest order coefficients
are continuous in space, but only measurable in time.

Theorem 1.2.1. Let T € (0,00). Assume that family of operators (A(1)) e, 1) given by
(1.2.2) satisfy condition (C). Let p,q € (1,00). Then the operator A has maximal LP-
reqularity on (0, T), i.e. for every f € LP(0, T; LI(RY)) there exists a unique

we WhP(0, T; LYIR%) n LP (0, T; W™ ([R%))

such that (1.2.1) holds a.e. and there is a C > 0 independent of f such that

Nl 1o o, 7;w2ma @ay) + Nttt o, 7,0a@dy < CIflpp @amay-

The above result is derived in Section 3.4 as a consequence of Theorem 3.4.5,
where we consider the more general case of maximal LP-regularity with ¢ € R and
where we also include Muckenhoupt weights in time and space. In the case of
systems of operators, the corresponding maximal LP-regularity result is stated in
Theorem 5.1.3, where we assume a Legendre-Hadamard ellipticity condition on
the operators involved, and in Theorem 5.1.4 for divergence form operators. The
proofs are an application of the operator-theoretic method introduced in Theorem
1.1.1, combined with PDE techniques as the localization procedure and the method
of continuity. As a consequence, via an application of related trace theorems we
also obtain maximal LP-regularity with non-zero initial value (see Theorems 3.4.8
and 5.3.2).

In order to apply our abstract approach to concrete PDEs, we need to construct
the evolution family (S(¢, 5))s<; generated by A(f) on Xy = L9 in the case where the
coefficients of the operator are space-independent. The main difficulty in obtain-
ing the evolution family is that the operators A(f) and A(s) do not commute in
general. While in the case N =1 an explicit formula for the evolution family ex-
ists and is well-known, see e.g. Example 3.3.3, in the case of systems as far as we
know the existence and uniqueness of the evolution family was unknown even in
the case g = 2. In this thesis we explicitly construct the evolution family generated
by systems of higher-order differential operators, for every g € (1,00). This will be
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treated in Section 5.2. This “generation” result is interesting on its own and can be
found in Theorem 5.2.4. Its proof is based on Fourier multiplier theory (see Sec-
tion 2.6). Since we are dealing with systems, the symbol is not explicitly known
and only given as the solution to an ordinary differential equation. In order to
provide estimates for the symbol, we use the implicit function theorem.

As a further application of our abstract approach we consider boundary value
problems on the upper half space with homogeneous general boundary condi-
tions. When the coefficients are measurable functions of # only, a weighted mixed
LP(L9)-regularity result for second-order parabolic equations on the half space was
proved by Krylov [99] and Kozlov-Nazarov [98], with power type weights. Their
proofs rely on Gaussian bounds for the derivatives of the Green’s kernel of the
fundamental solution of the parabolic equation under consideration. In this the-
sis, we prove maximal LP-regularity for systems of higher-order differential oper-
ators with coefficients measurable in the time variable and continuous in the space
variable, provided that the operator under consideration generates an evolution
family which is bounded on weighted L9-spaces. This is stated in Theorem 6.2.2.
The proof is developed as an application of the abstract approach introduced in
Theorem 1.1.1 combined with PDEs techniques. In Section 6.4 we will show as an
example that a second-order elliptic differential operator with x-independent co-
efficients generates an evolution family which is bounded on weighted L9-spaces.
In particular, we will see that Gaussian estimates for the evolution family play
an important role here as well (see Lemma 6.4.2). In the case of second-order di-
vergence form operators, Gaussian estimates for the fundamental solutions of the
equations under consideration were proven by Aronson [16] in the autonomous
case and by Sturm [142] in the non-autonomous case with measurable dependence
on time. In the case of non-divergence form operators, LadyZenskaja-Solonnikov-
Ural’ceva in [105] proved Gaussian estimates for the fundamental solution of the
non-autonomous boundary value problem under the assumption that the depen-
dence on time is Holder continuous. It is still unclear how to prove these results for
higher-order operators and systems, and it is the subject of further investigation.

1.2.1. Sufficient conditions

In the characterization of maximal L”-regularity state in Theorem 1.1.1, a central
role is played by the Z-boundedness of the family of integral operators {Ij : k €
K} € LP(R; X), with I given by

I f( :f k(t—3s)T(t,s)f(s)ds. (1.2.3)
R
Details will be given in Section 3.2. Therefore, in order to apply our abstract ap-

proach to show L”(L%)-regularity for concrete PDEs, one needs sufficient condi-
tions for the Z-boundedness of such families.
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In this thesis we show that in the scalar case X = L7 with N = 1, the following is
a sufficient condition for the Z-boundedness of such families (see Theorem 3.1.4).

Theorem 1.2.2. Let G < R? be open. Let qo € (1,00) and let {T(t,s) : s, t € R} be a family
of bounded operators on L% (0). Assume that for all Agy-weights w,

1 T(t, ) £z90 @,w)) = C) (1.2.4)

where C depends on w and is independent of t,s € R. Then the family of integral operators
S ={Ixr: ke X} LLPR,v; LY(O,w))) as defined in (1.2.3) is Z-bounded for all p,q €
(1,00) and all v e A, and w € A,. Moreover, in this case the -bounds Z(.#) depend on
the weights v and w.

This allows us to apply Theorem 1.1.1 in the proof of Theorem 1.2.1. It is
valid for general families of operators {T(¢,s): —co < s < t <oo} € Z(LY(Q, w)), and
we do not use any regularity conditions for (¢,s) — T(¢,s). In the setting where
T(t,s) = e~ ""94 with A as in (1.0.1), the condition (1.2.4) also appears in [61] and
[77, 81] in order to obtain Z-sectoriality of A. There (1.2.4) is checked by using
Calderén-Zygmund and Fourier multiplier theory. Examples of such results for
two-parameter evolution families will be given in Section 3.3.1.3

The idea behind Theorem 1.2.2 is as follows. As a consequence of the Kahane-
Khintchine inequality, in standard spaces such as LP-spaces, Z-boundedness is
equivalent to the so-called ¢2-boundedness (see Section 2.7). The latter is a special
case of ¢°-boundedness property (see Section 4.1). In LP-spaces this boils down
to classical L”(¢%)-estimates from harmonic analysis (see [70, 71], [65, Chapter V]
and [32, Chapter 3]). It follows from the work of Rubio de Francia (see [132-134]
and [65]) that L? (¢°)-estimates are strongly connected to estimates in weighted LP-
spaces. Details will be given in Chapter 4.

Even if it is a sufficient condition for the scalar case, Theorem 1.2.2 is not
enough for systems of operators. For this case, we need to generalize Theorem
1.2.2 to the setting of operators with values in a Hilbert space H, i.e. X(H) =
L1(R%; H). In the case H has finite dimension N, one could apply Theorem 1.2.2
coordinate-wise, but this only yields estimates with N-dependent constants.

To avoid this, in this thesis (Chapter 4) we directly consider H-valued oper-
ators and we introduce the notion of ¢,-boundedness, which is an extension of
¢%-boundedness to this setting. We then give a class of examples for which we can
prove the ¢§,-boundedness of the family {I} : k € #}. The main result is stated in
Theorem 4.3.12 and it gives a sufficient condition for the ¢,-boundedness of such
a family. For H = CV, this will be sufficient for our purpose. Theorem 1.2.2 is then
shown as a special case for H=_C.

To prove Theorem 1.2.2 we apply weighted techniques of Rubio de Francia.
Without additional effort we actually prove the more general Theorem 4.3.5, which

3g-sectoriality stands for %-boundedness of a family of resolvents on a sector, see Section 2.7
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states that the family of integral operators on L” (v, L9(w; H)) is ¢3,-bounded for all
p,q,s € (1,00) and for arbitrary A,-weights v and As-weights w. Both the modern
extrapolation methods with A -weights (as explained in the book of Cruz-Uribe,
Martell and Pérez [32]) and the factorization techniques of Rubio de Francia (see
[65, Theorem V1.5.2] or [71, Theorem 9.5.8]), play a crucial role in our work. It is
unclear how to apply the extrapolation techniques of [32] to the inner space LY di-
rectly, but it does play a role in our proofs for the outer space LP. The factorization
methods of Rubio de Francia enable us to deal with the inner spaces (see the proof
of Proposition 4.3.8).

In the literature there are many more #-boundedness results for integral oper-
ators (e.g. [38, Section 6], [40, Proposition 3.3 and Theorem 4.12], [69], [75, Section
3], [87, Section 4], [104, Chapter 2]). However, it seems they are of a different na-
ture and cannot be used to prove our results Theorem 4.3.5, Corollary 4.3.9 and
Theorem 4.3.12.

1.3. LP(L7)-ESTIMATES FOR PARABOLIC PROBLEMS WITH VMO AS-
SUMPTIONS AND GENERAL BOUNDARY CONDITIONS

In the last chapter of this thesis, we investigate L” (L9)-estimates for parabolic equa-
tions with general boundary conditions. This will be done using a different ap-
proach, based on PDE techniques, which allows us to consider operators whose
leading coefficients have vanishing mean oscillation both in the time and in the
space variables. The interest in these problems comes from their application to
quasilinear and nonlinear PDEs (see e.g. [42, 117]).

In particular, in Chapter 7 we establish L”(L9)-estimates with p,q € (1,00) for
the higher-order parabolic equations

{ut+(/1+A)u=f on RxR? 131)

trpa 1 Bju=g; on RxRIL j=1,...,m,

where trpq-1 denotes the trace operator, Ais an elliptic differential operator of order
2m, and (B;) is a family of differential operators of order m; <2m for j=1,...,m.
The coefficients of A are assumed to have vanishing mean oscillation (VMO) both
in the time and space variable, while the leading coefficients of B; are assumed
to be constant in time and space. On the boundary, we assume the Lopatinskii-
Shapiro condition to hold. This condition was first introduced by Lopatinskii [112]
and Shapiro [150]. See also the work of Agmon-Dougalis—Nirenberg [6]. Roughly
speaking, this is an algebraic condition involving the symbols of the principal part
of the operators A and B; with fixed coefficients, which is equivalent to the solv-
ability of certain ODE systems.

Research on LP(L9)-regularity for these kind of equations has been developed
in the last decades by mainly two different approaches.
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On the one hand, for parabolic problems on the half space with Dirichlet bound-
ary conditions, a PDE approach has been developed mainly by Krylov, Dong,
and Kim (see [51, 102] and references therein). For the case of the whole space,
Krylov in [101] showed L?(L9)-regularity for second-order operators with coeffi-
cients merely measurable in time and VMO in space, with the restriction g < p.
This approach is based on mean oscillation estimates of solutions to the equation. To
give a general idea, if the system under consideration is elliptic of the form Au = f
with constant coefficients in the whole space, then by the mean oscillation estimate
of D*™u we mean a pointwise estimate of the form

‘fBr (x0)

Dzmu—][ Dzmudy|dx
By (x0)

1/2 1/2
< cK—l(f |D2mu|2dx) + cﬂ’z(][ |f|2dx) ,
Byr(xo) Byr (x0)

for all xp € RY, r € (0,00) and « € [xg,00) and where B, (xg) is a ball with center x, and
radius r.

The methodology of Krylov was then extended by Dong and Kim in [49] and
[51] to higher-order systems with the same class of coefficients. In particular, in
[51] a new technique was developed to produce mean oscillation estimates for
higher-order equations and systems in the whole and half spaces with Dirichlet
boundary conditions, for p = g. This technique had been extended recently by the
same authors in [52] to mixed L” (L9)-spaces with Muckenhoupt weights and small
bounded mean oscillations assumptions on the space variable, for any p, g € (1,00).

On the other hand, there is the operator-theoretic approach in which LP(L9)-
regularity is shown as an application of maximal L”-regularity. With coefficients
in the VMO class, higher-order systems in the whole space have been investigated
in several papers, for example in [77, 81] where the leading coefficients are VMO
with respect to the space variable and independent of the time variable, by using
Muckenhoupt weights and estimates of integral operators of Calderon-Zygmund
type.

Concerning L”(L?)-regularity for equations on the half space with boundary
conditions satisfying the Lopatinskii-Shapiro condition, a breakthrough result was
obtained by Denk, Hieber, and Priiss in [40] in the case of autonomous initial-
boundary value problems with homogeneous boundary conditions and operator-
valued constant coefficients. They combined operator sum methods with tools
from vector-valued harmonic analysis to show L”(L9)-regularity, for any p,q €
(1,00), for parabolic problems with general boundary conditions of homogeneous
type, in which the leading coefficients are assumed to be bounded and uniformly
continuous. Later, in [41], the same authors characterized optimal LP (L9)-regularity
for non-autonomous, operator-valued parabolic initial-boundary value problems
with inhomogeneous boundary data, where the dependence on time is assumed
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to be continuous. It is worth noting that in the special case where m =1, complex-
valued coefficients and g < p, a similar result was obtained by Weidemaier [151].
The results of [41] have been generalized by Meyries and Schnaubelt in [120] to
the weighted time-dependent setting, where the weights considered are Mucken-
houpt power-type weights. See also [117]. Very recently, Lindemulder in [108]
generalized these results to vector-valued parabolic initial boundary value prob-
lems with Muckenhoupt power-type weights both in time and space.

In this thesis, we relax the assumptions on the coefficients of the operators
involved. We obtain weighted L”(L9)-estimates for parameter-elliptic operators
on the half space with VMO coefficients in the time and space variables, and
with boundary operators having constant leading coefficients and satisfying the
Lopatin-skii-Shapiro condition. An overview of our main result is given in the
following theorem.

Theorem 1.3.1. Let p,q € (1,00). Then there exists Ay = 0 such that for every A = Ay,
there exists a constant C > 0 such that the following holds. For any u € W), (R; Ly (RY))
NL, R W™ (RY) satisfying (1.3.1), where

kaj

PR :S))

kj _
feL,®LyRY) and gjeFl R Ly RM)NL, R B

with kj =1-mj/(2m)—1/(2mgq), we have

- a
” ut”Lp(R;Lq(Rﬁf)) +‘ ;ﬁ A D u”Lp([R;Lq(Rf))
als2m

=C . +Cligill «; ; .
I, @irgmty * Cl8s e ot ynL, @2 @1y

This is stated in Theorem 7.2.4, where we also consider Muckenhoupt weights,
and in the elliptic setting in Theorem 7.2.5. The proofs are based on the results
in [40] combined with an extension of the techniques developed in [50-52, 100,
102]. In particular, in the main result of Section 7.3, Lemma 7.3.5, we prove mean
oscillation estimates for equations on the half space with the Lopatinskii-Shapiro
condition. A key ingredient of the proof is a Poincaré type inequality for solutions
to equations satisfying the Lopatinskii-Shapiro condition.

1.4. FURTHER COMMENTS

Most results of this thesis will be presented in the setting of weighted LP-spaces,
with Muckenhoupt weights. For instance in Theorem 3.4.5 we will present a weigh-
ted LP(L9)-maximal regularity result in the case A is a 2m-th order elliptic operator,
assuming only measurability in the time variable and continuity in the space vari-
able. Weighted results can be important for several reasons. Maximal L”-regularity
with a Muckenhoupt power weight ¢“ in time (e.g. see [97, 118]) allows one to con-
sider rather rough initial values. It can also be used to prove compactness prop-
erties which in turn can be used to obtain global existence of solutions. Another
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advantage of using weights comes from a harmonic analytic point of view. The
theory of Rubio de Francia (see [32] and references therein) enables one to extrap-
olate from weighted LP-estimates for a single p € (1,00), to any p € (1,00). In Section
3.4, Ap-weights in space will be used to check Z-boundedness of certain integral
operators. We refer to Theorem 3.1.4 and Step 1 of the proof of Theorem 3.4.5 for
details. Weights in time will be used for extrapolation arguments more directly, as
for instance in step 4 of the proof of Theorem 3.4.5.

Moreover, in the main results we will study maximal LP-regularity on R, in-
stead on a bounded time interval. The reason is that this case is more general, and
allows us to avoid the technicalities caused by the non-zero initial value, as we will
see in Section 3.3 (and in particular Proposition 3.3.18). Therefore, in this thesis we
will focus on ¢ € R and we will derive the initial-valued results via related trace
theorems.

1.5. OUTLINE OF THE THESIS

In Chapter 2, we introduce the background results and notation that will be used
throughout this thesis. In particular, we will introduce the notion of a solution to
a non-homogeneous evolution equation and we will introduce elliptic differential
operators. Preliminaries on functional calculus, weights, Fourier multipliers and
Z-boundedness will also be given.

Chapter 3 is the core of this thesis. There, we show our new abstract approach
to maximal LP-regularity, and we consider applications to 2m-th order differential
operators and quasilinear equations. The chapter is organized as follows. In Sec-
tion 3.1 we discuss the Z-boundedness of a particular class of integral operators,
which will be used in Section 3.2 to prove the L”-boundedness of a new class of
singular integrals. The main result on maximal L”-regularity is presented in Sec-
tion 3.3. In Section 3.4 we show how to use our new approach to derive maximal
LP-regularity for (1.2.1). Finally in Section 3.5 we extend the results of [28] and
[127] on quasilinear equations to the time-dependent setting.

In Chapter 4 we prove an /¢ -boundedness result for integral operators with
operator-valued kernel. In Section 4.2 we discuss weighted extrapolation in L” (L9)-
spaces, while the main result is stated and proved in Section 4.3. Besides its in-
trinsic interest, the main result of this chapter has relevant applications in both
Chapter 3 and 5.

In Chapter 5 we further apply our abstract approach to the case of systems of
differential operators. The main results are stated in Section 5.1. In Section 5.2, we
prove that in the case of x-independent coefficients, the operator A(f) generates an
evolution family on weighted L9-spaces, which is the main novelty of this chapter.
In Section 5.3 we present the proofs of the main theorems and we show how to
deduce maximal regularity results for the initial value problem as well.

As a natural last application of our abstract approach, we study in Chapter 6
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maximal LP-regularity for systems of differential operators in the upper half space
with homogeneous general boundary conditions. The generation of the evolution
family will play an important role here as well, and it will be shown in full details
in Section 6.4, in which we consider the example of a second-order differential
operator.

Chapter 7 is the last chapter of this thesis. There, we show mixed LP(L9)-
estimates in the case the coefficients of the operator A are VMO both in the time
and the space variable, and we consider general boundary conditions. The chap-
ter is organized as follows. In Section 7.1 we give some preliminary results and
introduce some notation. In Section 7.2 we list the main assumptions on the op-
erators and we state the main result, Theorem 7.2.4. In Section 7.3 we prove the
mean oscillation estimates needed for the proof of Theorem 7.2.4, which is given
in Section 7.4. Finally, in Section 7.5 we prove a solvability result by using the a
priori estimates in the previous sections.



2

PRELIMINARIES

Before presenting the background results that will be used throughout this thesis,
we introduce some basic notation. We denote the set of natural numbers as N =
{1,2,3,...} and Np = NuU{0}. We denote the half-line R, = [0,00) and the upper half-
space RY = {x = (x1,x") €R?: x; >0, x' € R?"}. For amulti-index & = (a1, ,ag) € l\lg
we denote |a| = a; + ...+ @z and we consider the standard multi-index notation
D%=D{"-..- D¢, where D; := —ia% denotes —i times the partial derivative in the
j—th coordinate direction.

The letters X and Y are used to denote Banach spaces, and we write X* for the
dual of X. We denote as £(X,Y) the space of all bounded linear operators, with
norm |-l #(x,y)-

A function f:R? — X is called strongly measurable if it is the a.e. limit of a se-
quence of simple functions, and it is called strongly continuous if it is continuous in
the strong operator topology.

In the next sections, we introduce and motivate definitions that will be relevant
for this thesis. In Section 2.1 we introduce the function spaces that will be used. In
Section 2.2, we present Muckenhoupt weights and classical extrapolation results.
In Section 2.3 we introduce some basic results on functional calculus, with partic-
ular attention to analytic semigroups and their generators, and H*-calculus. In
Section 2.4 we define the mild solutions of a non-homogeneous evolution equa-
tion via a functional analytic point of view. In Section 2.5 we will introduce elliptic
differential operators. In Sections 2.6 and 2.7, we define Fourier multipliers and
Z-boundedness. Finally, in Section 2.8 we define maximal LP-regularity for au-
tonomous problems and we introduce the characterization of maximal-L? regular-
ity due to Weis in [152].

2.1. FUNCTION SPACES

Let X be a Banach space. For p € [1,00], L”(R%; X) is the space of all strongly mea-
surable functions f:R? — X such that

1
e = ( [ 1015 4x)" <co if pe (1,00,

15
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and || fl ;oo md; x) = €88. SUP cga | f(X)II. For p € [1,00] and k € Ny we define the Sobolev
space
WhPRE X) = {ue LP R X): D%ue LP(RY; X), Vlal < k.

For K = R,C we write L?(R%;K) = LP(RY). For p € [1,00] we let p’ € [1,00] be the
Holder conjugate of p, defined by % + # =1.

We denote as . (R%; X) the Schwartz class of rapidly decreasing smooth func-
tions from R into X. The Fourier transform & : #(R%; X) — % ([R% X) is defined
by

(FNE:=[©):= fR e fndx,
and it is a bijection whose inverse is given by

(F N0 = Fx):= fR e dg,
where fey([Rd;X) and x,& e RY.

Motived by the study of the regularity of initial value problems, as for instance
in Section 3.4, we introduce in what follows the so called Besov spaces. A complete
characterization can be found in [147] and [148].

Let ®(R?) be the set of all sequences (i) k=0 < % (R%) such that

Po=d, P1O=EI2)-P©&), Pr&) =Y,

for k =2, £ € R%, and where the Fourier transform ¢ of the generating function
@ € L (RY) satisfies 0 < p(&) < 1 for ¢ e R and

N W

pE@)=1 ififl=1, @@ =0 if[¢|=

Definition 2.1.1. Given (¢}) =0 € ®(R?) we define the Besov space
By, R =1f € ' RN : I fll gy @iy = 1Y F T @rfDiz0ll g1, @ty <o0h

The following representation of Besov spaces will be needed. We refer the
reader to [147, Theorem 1.6.4] for the proof.

Theorem 2.1.2. Let p € (1,00), g € [1,00), k e N and 0 € (0,1). Then the Besov space
7 q([Rd) has the following representation via real interpolation

B, R = (LR, WERD)g,4,
where s = k.

We will not deal with interpolation spaces here. The interested reader can find
an exhaustive description in [114, 148].
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2.2. Ap-WEIGHTS AND EXTRAPOLATION

In this section, we introduce Muckenhoupt Aj,-weights and we state some of their
properties. Details can be found in [71, Chapter 9] and [141, Chapter V].

A weight is a locally integrable function on R with w(x) € (0,00) for a.e. x €
RY. For a Banach space X and p € [1,00], LP(R?, w; X) is the space of all strongly
measurable functions f:R? — X such that

1

11 sy = (fRd 1P wdx) <o if pe [1,00),

and || fll jood ;) = €8S. SUP g | F(X)I.
For p € (1,00) a weight w is said to be an A,-weight if

(wla, = SUPJ[ w(x) dx(][ w(x) 7 dx)p <oo.
Q JQ Q

Here the supremum is taken over all cubes Q < R with axes parallel to the coordi-
nate axes and f;, = ﬁ Jo- The extended real number [w] 4,, is called the Ap-constant.
The Hardy-Littlewood maximal operator is defined as

M()(x)=supf |fWldy, feLP®RY,w),
Q3xJQ
while the sharp maximal function is defined as
i@ =supt If) = (Nol dyds,
Q3xJQ

with Q R? cubes as before. Recall that w € A), if and only if the Hardy-Littlewood
maximal operator M is bounded on LP (R%, w). In the case of the half-space R?, we
obtain an equivalent definition by replacing the the cubes Q with QnR¢ =: Q* with
center in RY.

Next we will summarize a few basic properties of weights which we will need.
The proofs can be found in [71, Theorems 9.1.9 and 9.2.5], [71, Theorem 9.2.5 and
Exercise 9.2.4], [71, Proposition 9.1.5].

Proposition 2.2.1. Let w € A, for some p € [1,00). Then we have
1

1. If pe(1,00) then w T € Ay with [w_Plfl]Ap, =[w] ”;l.

2. For every p € (1,00) and x > 1 there is a constant 0 = 0 x,q € (1, p) and a constant
Cp,ax > 1 such that (w)a, < Cpx,q whenever [w]a, <x. Moreover, K — 0 px,qa and

o
K — Cp,x,a can be chosen to be decreasing and increasing, respectively.

3. ApcAgand [wla, <[wla, if q> p.
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4. For p € (1,00), there exists a constant Cp, 4 such that

1
-1
1M 1o @, 1)~ 1 @ty < Cpoa - (W1

Example 2.2.2 (power weights). Let a € (—d,00) and let w(x) := |x|*. For p € (1,00),
it holds that w € A,(®R?) if and only if a € (-d,d(p—1)) (See [141] for details). Power
weights will play an important role in the study of maximal LP-regularity of prob-
lems with non-zero initial values (see Section 3.3.4)

Let w be a weight. The duality relation LP RY, w)* = i (R?, w') holds with
(f.8)= fw fgwdx, fel’®,w), gel’ ®RY,w).

On the other hand, L” (R%, w)* = LP (RY, w) if we let
8= fR SWg@wmdy, felP®,w), gel” ®).

The celebrated result of Rubio de Francia (see [132-134], [65, Chapter IV]) al-
lows one to extrapolate from weighted LP-estimates for a single p to weighted L9-
estimates for all g. As a remarkable consequence, one gets that L”(£°)-estimates
are strongly connected to estimates in weighted L”-spaces. This will play an im-
portant role in Chapter 4. The proofs and statements have been considerably sim-
plified and clarified in [32] and can be formulated as follows (see [32, Theorem 3.9]
and [32, Corollary 3.12] ).

Theorem 2.2.3. Let f,g:R% — R, be a pair of nonnegative, measurable functions and
suppose that for some p € (1,00) there exists an increasing function a on R, such that for
all wo € APO

”f”LPO([Rd,wO) = a([wo]A,,O)IIgIILpO(RdeO).
Then for all p € (1,00) there is a constant cp, 4 s.t. for all we Ap,

ro-l
-1
”f”LP([Rd,w) S4(X(Cp'd[w1:p )IIgIILp(Rd‘w).

Corollary 2.2.4. Let (fi,gi) be a family of pairs of non-negative, measurable functions
fi8i : RY — Ry and suppose that for some po € (1,00) and every wq € Ap, there exists a
constant C = C([wola,) such that

”fi"LPo ®4,w) = C”gi“Lpo R4, wp)*

Then, for all p and s, 1 < p,s <oo, w € A, there is a constant ¢ = c(p, d, [w]a,) s.t.

1/ 1/
”(Z|fl|s) s"Lp([Rd,w) SC”(ZlgL's) S”Lp(Rd’w).
i i
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The following simple extension of Theorem 2.2.3 will be needed.

Theorem 2.2.5. For every =0, let fy, gx :R? — R, be a pair of nonnegative, measurable
functions and suppose that for some pg € (1,00) there exist increasing functions ap,, Bp,
on Ry such that for all wy € Ap, and all A = Bpo([wola,,),

||f/1||Lpo (R4, wyp) = Ap, ([WO]A,,O)”g]L "Lno R, wp)* (2-2.1)

Then for all p € (1,00) there is a constant Cpa=1 such that for all w e Ay, and all A =

Bpo (p[w]a,))
”f]L "U’([Rd,w) = 4a’po ((,b([LU]Ap)) Hg]L”Lp(Rd,w);

Bl
where ¢p(x) = cpgx P17,

Note that Theorem 2.2.3 corresponds to the case that f) and g, are constant in
A. To obtain the above extension one can check that in the proof [32, Theorem 3.9]
for given p and w € Ay, the A, -weight wy which is constructed satisfies [wy] App =
p([wla,) This clarifies the restriction on the A’s.

Estimates of the form (2.2.1) with increasing function a,, will appear frequently
in this thesis. In this situation we say there is an A, -consistent constant C such that

”f”LpO(IRd,LUo) = C”g”LPo(Rd,wO)-

Note that the LP-estimate obtained in Theorem 2.2.3 is again Aj,-consistent for all
p€(1,00).

The following observation will be often applied. For abounded Borel set A < R“
and for every f € LP(R?, w; X) one has 14f € L' (®%; X) and by Holder’s inequality

||1Af||Ll([Rgd;X) = Cw,A”f"LP([Rgd,w;X)-

A linear subspace Y € X* is said to be norming for X if for all x € X, llx|l =
sup{l(x, x*)|: x* € Y, | x*|| = 1}. The following simple duality lemma will be needed.

Lemma 2.2.6. Let p,p’ € [1,00] be such that ’—17 + # =1. Let v be a weight and let v' =

v P, Let YSX* bea subspace which is norming for X. Then setting
f,8 =fR<f(t),g(t))dt, fel’P®v;X), gel’ R v;X"),

the space )4 (R, v'; X*) can be isometrically identified with a closed subspace of LP (R, v; X)*.
Moreover, LY R, v';Y) is norming for LP (R, v; X).

2.3. FUNCTIONAL CALCULUS

In this section, we focus our attention to sectorial operators and generators of an-
alytic semigroups. These notions will be used in the next section to introduce
the semigroup approach to evolution equations. Furthermore, we recall the H*-
calculus that was developed by McIntosh and collaborators (see e.g. [7, 17, 31,
115]). We refer to [57, 76, 104] for an extensive treatment of these subjects.



20 2. PRELIMINARIES

2.3.1. Sectorial operators and analytic semigroups

Let X be a Banach space. We denote as D(A) € X the domain of an operator A

on X. If Ais closed and unbounded, then D(A) is a Banach space when endowed

with the norm || xllpga) := llxll + | Axl, x € D(A). Let o(A) be the spectrum of A and

p(A) :=C\o(A) be the resolvent set. The identity operator on X is denoted by I.
For o € [0, 1] we set

o=

3 {zeC\{0}: |arg(2)| <o} ifo€(0,7]
(0,00) ifo=0
where arg: C\ {0} — (-, 7].

Definition 2.3.1. A closed densely defined linear operator (4, D(A)) on X is said to
be sectorial of type o € (0, ) if

(i) it is injective and has dense range,
(i) its spectrum is contained in s
(iii) for all ¢’ € (g,7) the set
{z(z+A)7': zeC\{0}, |arg(2)| > o'}
is uniformly bounded by some constant C,.

The infimum of all o € (0,7) such that A is sectorial of type o is called the sectoriality
angle of A.

Definition 2.3.2. A mapping T : [0,00) — £(X) is said to be a semigroup if T(0) =1
and it possesses the semigroup property T(£)T(s) = T(t+5), t,s >0. The semigroup T
is called bounded if Sup ;oo I T(8)|l > 0.

A semigroup T is called strongly continuous (or Co-semigroup) if lim;|o T()x = x,
for every x € X. If there exist constants M = 1, w € R such that || T(¢)|| = Me®! for all
t =0, then the semigroup is called exponentially bounded. Moreover, it is said to be
exponentially stable if wo(T) :=inf{w € R: 3 M such that | T(#)| = Me®t, t=0}<0.

Definition 2.3.3. Let 6 € (0,7/2]. A mapping T:Zy — Z(X) is said to be a bounded
analytic semigroup if it has the following properties:

(i) T(0)=1I and the semigroup law T(r)T(s) = T(r + s) holds for all r, s € 2y,
(ii) the mapping T:Zy — £(X) is analytic, and

(iii) the mapping T satisfies SUp ey, I T(2)|l < oo for each ¢ € (0,0).
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The following proposition states that if A is sectorial of angle o < /2, then the
mapping T given by
T(z) = e *4, for |arg(z)| < g— o,

is a bounded analytic semigroup of angle 6 = 7 — o and
IT@I < CaCy. (2.3.1)

In this case, the family (T'(z)) = (e=*4) with |arg(z)| < m/2 - o is called the analytic
semigroup generated by A, and the operator A is said to be the generator of an ana-
lytic semigroup. We refer to [76, Proposition 3.4.1] for the proof (see also [57, 113]).

Proposition 2.3.4. Let A be a sectorial operator of angle o < m/2. Then the following
assertions hold.

(i) e™e A= e A forall 1,5 € Zpyp—0.

—-zA

(ii) The mapping Zp/2-g 3 z2— e " € £L(X) is analytic.

(iii) If x € D(A) then lim e *Ax=xforeach pe (0,m/2-0).

z—0, |argz|<¢p

(iv) Let ¢ € (0,7/2— o) Then, for each choice of ¢' € (o,7/2 — ) there exists a constant
Cy such that |e™*4| < C,y Cy for all |arg(z)| < ¢.

For further details on semigroups and their generators, we refer to [76, Ap-
pendix A.8]. We list some examples of generators of analytic semigroups that will
play a prominent role in what follows. They are taken from [104, Example 1.2].

Example 2.3.5. Let X = LP(RY), p € (1,00).

(1) Consider the Laplace operator A = Z;.l:l aixj' with D(A) = W2P (RY), p € (1,00).

Then —A has spectral angle 0 and it generates the Gaussian semigroup
(G £ =nt 2 [ Iy,
R

A proof can be found in [76, Proposition 8.3.1].

(2) Elliptic differential operators (see the precise definition in Section 2.5). De-
tails can be found in [104, Example 1.2.b and Section 6].

2.3.2. H*®-calculus

We now consider the H*-calculus for sectorial operators.
Let 0 € (0,7) and let H*®(Zg) be the the set of all bounded complex-valued holo-
morphic functions defined on XZy. This is a Banach space endowed with the norm

I fll zreozy) = supif(2)l: z € Zg}.
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Let now H{°(Zg) denote the linear subspace of all f € H*(Zy) for which there
exists € >0 and C = 0 such that

|z|¢

If (=) = W,

Z€2p.

If A is sectorial of type oy € (0,7), then for all o € (09, 7) and f € H{°(X,) we define
the bounded operator f(A) by

_ 1 -1
fla)= Py LZU f@)(z+A)  dz.

A sectorial operator A of type o¢ € (0,7) is said to have a bounded H™(Z,)-
calculus for o € (09, n) if there exists a C = 0 such that

I f(AI = Cliflgos,), fe€H (Zo).

If A has a bounded H*(Z,)-calculus, then the mapping f — f(A) extends to a
bounded algebra homomorphism from H*(Z,) to £(X) of norm < C.

Many differential operators on L9-spaces with g € (1,00) are known to have a
bounded H*-calculus (see [40, 104] and the survey [154]). For instance, it includes
all sectorial operators A of angle < 7/2 for which e~!4 is a positive contraction (see

[94]).

Example 2.3.6. The operator A=—A on L”(R%, w) has a bounded H*-calculus of
arbitrary small angle o € (0,7) for every w € A, and p € (1,00). This easily follows
from the weighted version of Mihlin’s multiplier theorem (see [104, Example 10.2]
and [65, Theorem IV.3.9]). Details about Fourier multipliers will be given in Section
2.6.

2.4. EVOLUTION EQUATIONS AND MILD SOLUTION

Throughout this thesis we use the semigroup approach to evolution equations. In
this approach, the solution of a non-homogeneous parabolic Cauchy problem is
defined in terms of the sectoriality properties of the operator A.

In this section, we recall this abstract approach both in the autonomous and
the non-autonomous case, and we refer the reader to [113, 124] and [143] for more
details.

2.4.1. Autonomous problems

Let X be a Banach space, A: D(A) c X — X with D(A) dense in X and let T > 0.
Consider the problem

{u’(r)+Au(t)=f(t) 0<t<T (2.4.1)

u0)=x

where f:(0,T) — X and x € X. The following definition is taken from [124].
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Definition 2.4.1. A function u is said to be a strong solution of of the problem
(2.4.1) if ue w0, T; X) n L}(0, T; D(A)) N C([0, T1, Xo) if u(0) = x and u'(t) + Au(t) =
f(®) for almost all ¢ € (0, T).

The spectral properties of A allows one to define the solution of the non-homo-
geneous problem (2.4.1) in terms of the analytic semigroup generated by A. More
precisely, if A is sectorial of angle < 7/2, then the solution of (2.4.1) may be repre-
sented by the variation of constants formula

t
u(t) = e’tAx+f ef(tfs)Af(s)ds, 0<t=T, (2.4.2)
0

t

where e~/ is the analytic semigroup generated by A.

Definition 2.4.2. The function u € C([0, T]; X) defined in (2.4.2) is said to be the mild
solution of (2.4.1) on [0, T].

A proof of the following result can be find in [124, Corollary 4.3.3] and [113,
Proposition 4.1.2].

Proposition 2.4.3. Let f € L'(0, T; X) and let x € X. Let A be the generator of an analytic
semigroup e~'A. If (2.4.1) has a strong solution, then it is given by (2.4.2).

Further details on mild solutions can be found in [124, Chapter 4], [143, Chapter
3] and [113, Chapter 4].

2.4.2. Non-autonomous problems

Let X be a Banach space, A(#) : D(A(#)) € X — X and let T > 0. Consider the problem

{u’(t)+A(t)u(t)=f(t) O<t=T (2.4.3)

u0)=x

where f () is an X-valued function and x € X. We consider only the simple case
in which the operators A(f) have common domains D(A(#)) = D(A) and ¢ — A(%) is
continuous in the uniform operator topology. We assume D(A) to be dense in X.
The strong solution of (2.4.3) is defined as in Definition 2.4.1.
The role of the analytic semigroup e~/ is played now by the evolution family
S(t, $).

Definition 2.4.4. Let (A(?)); be as in (2.4.3). A two parameter family of bounded
linear operators
{S(£,8):0=s=<r=T}cZ(X)

is called an evolution family for A if

(i) S(t,5)S(s,r)=S(t,1), S(s,8)=1,0<r<s<t=<T.
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(ii) (¢,8) — S(t,5) is strongly continous for 0ss<t<T.

(iii) £— S(t,s) is differentiable in (s, T] with values in £ (X), and

0
aS(I, $)=—A(1)S(t,8),0=ss<t=<T.

(iv) s— S(t,s) is differentiable in [0, £) with values in £ (X), and

0
aS(t, s)=S8(t,9)A(s),0<s<t=<T.

The construction of the evolution family associated with the initial value prob-
lem is quite technical and will not be done here. For an exhaustive treatment of
this subject, we refer to and [124, Chapter 5], [143, Chapters 4 and 5] and [113,
Chapter 6].

Example 2.4.5. If A(?) = A is independent on ¢ and sectorial of angle strictly less
then /2, then S(t,s) = e""94 and the two parameter family of operators reduces
to the one parameter family (e~'4)o<;<7 which is the semigroup generated by A.

However, if there exists an evolution family S(t, s) such that properties (i)-(iv)
are satisfied, then one can show that under reasonable assumptions on f: [s,T] c
[0, T] — X, the solution of the problem

{u’(t) +ADut) =f(t) 0<ss<t<T, 24.4)
u(s) = x,
can be represented by the variation of constants formula
t
u(t):S(t,s)x+f S(t,r)f(rydr, s<t<T. (2.4.5)
N

In fact, the analogue of Proposition 2.4.3 holds in the non-autonomous case (see
[113, Corollary 6.2.4] and also [124, Theorem 5.7.1]).

Proposition 2.4.6. Let f € L'(s, T; X) and let x € X. Let S(t,s) be the evolution family
generated by A(t). If the problem (2.4.4) has a strong solution, then it is given by the
formula (2.4.5).

Evolution equations and evolution families are extensively studied in the liter-
ature (see [3, 57, 113, 114, 124, 138, 143, 144, 156]). In Section 3.3.1 we will discuss
in details evolution families in the case in which t — A(¢) is only measurable, and
we will give an example. In Section 5.2 we will construct the evolution family in
the case of systems of equations.
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2.5. ELLIPTIC DIFFERENTIAL OPERATORS

An example that will play a prominent role in this thesis is that of elliptic par-
tial differential operators. Below we consider only the simpler case in which the
operator A has time-independent, scalar-valued coefficients, as we want to give a
general idea. The more general cases of non-autonomous equations and systems
will be considered in Sections 3.4 and 5.1.1.

Let m = 1 be an integer and « be a multiindex such that |a| = a1 +... + a4 for
a=(a, ,aq) € Ng . For a, € C, we define the differential operator A of order 2m
as

A=) a.D%
lal<2m
with the multi-index notation D% = Dl‘)‘1 . ng, where D; = —i(%. Let D(A) =
w2mP (R4 and X = LP(RY), p € (1,00).
In the following we denote the principal part of a differential operator A as

Aj:i= ) aqD%.

la|=2m

Let A4(&) be the principal symbol of A, which is defined by

A= ) ans”.

la|=2m

We have, formally,

Y. aaD%u(x) =F; ¢ — AOFu®) ),

la|=2m

which underline the importance of the principal symbol in connection to Fourier
multiplier theory (see Section 2.6).

i 6‘3—; is given by A4(§) =
J

Example 2.5.1. The principal symbol of A= -A=-%
—[¢I>.

Definition 2.5.2. We say that A is uniformly elliptic of angle 6 € (0, ) if there exists
a constant « € (0,1) such that

Ay) cZgand [AyO)| 2k, EeRY, IE=1.

If additionally there is a constant K such that |a,| < K for all |a| < 2m, then we write
Ae€Ell@O,«,K).

In the case m = 1 and real-valued coefficients, the above ellipticity condition is
equivalent to the following (see [102]).
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Definition 2.5.3. Let a;j, b;, c€R, for i,j =1,...,d. Assume a;; = aj;. Then the
second-order differential operator

d d

A= Z aijDiDj+ZbiDi+C» (2.5.1)
ij=1 i=1

is said to be uniformly elliptic if there exists costants K > 1,« € (0,1) such that for
all ¢ e R4 we have the ellipticity condition

d L
KIEP < Y a;¢'ed <KIEP. (25.2)
i,j=1

2.6. FOURIER MULTIPLIERS

Here, we recall briefly definitions and some properties of vector-valued Fourier
multipliers that will be used thorough this thesis. For details, we refer to [70, 104].

Definition 2.6.1. Let X and Y be Banach spaces. Consider a bounded measurable
function m:R? — £(X,Y). It induces a map Ty, : #(R% X) — L®R%Y), p e (1,00)
where

f= Tf = mOIFOD.

We call m a LP-Fourier multiplier if there exists a constant C), such that
1T fll 1o asyy < Cpll Fll paxy ¥ f €S REX).

The map Ty, extends uniquely to an operator T,, € £ (L R%; X), LP (R%; Y)), which
is called the LP-Fourier multiplier operator corresponding to m and whose operator
norm is the smallest constant C;, for which the above estimate holds.

Let My(X,Y) ={m: RY — £ (X;Y): m is a Fourier multiplier}. If m € My(X,Y),
then we define
”m”Mp(X,Y) =lmlp = 1Tmll e ®a;x), Lr ®e;v))-

Consider the scalar case X =Y = C. The following Mihlin’s multiplier theorem
gives a sufficient condition for m to be a L”-Fourier multiplier. Details on the proof
can be found in [70, Theorem 5.2.7]. A weighted version of the Mihlin’s multiplier
theorem can be found in [65, Theorem 1V.3.9].

Theorem 2.6.2 (Mihlin’s Multiplier Theorem). Let m(¢) be a complex-valued bounded
function on RA\{0} that satisfies the Mihlin’s condition

log m(&)l < Cq

for all multiindices |a| < [d/2]+1eN. Then, for all p € (1,00), m is a LP-Fourier multi-
plier, i.e. m € My,(R?) and the following estimate is valid

lmlia, = Cqmax(p, (p - D™ (Cq + llmll ).
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2.7. Z-BOUNDEDNESS

The concept of Z-boundedness plays a major role in the characterization of maxi-
mal regularity that will be shown in Chapter 3. We introduce below the definition
of Z-boundedness and we state some of its most important properties. Details can
be found in [27, 40, 104] and [85].

Let (Q,.«7,P) be a probability space and let X be a Banach space. An X-valued
random variable is a strongly measurable function ¢ : Q — X. Let I be an index set.
A collection {¢;};er of X-valued random variables is called independent if for all
choices of distinct indices i,..., iy € I and all Borel sets By,..., By € X we have

P, €B,...,Ey € By) =TIY_ P(&,, € By).

A sequence of independent R-valued random variables (r,),>1 on a probability
space (Q, <7, P) is called a Rademacher sequence if P(r, =1) =P(r, =-1) = %

Definition 2.7.1. Let X and Y be Banach spaces. A family of operators .7 ¢ £(X,Y)
is said to be Z-bounded if there exists a constant C such that for all N e N, all se-
quences (T,)Y_, in 7 and (x,)_, in X,

N N
r; MnTnin| 2 gy = C“ n; Tnn (2.7.1)

2@x
The least possible constant C is called the %Z-bound of .7 and is denoted by

R(T).

The L?(Q; X)-norms in (4.3.8) can be replaced by LP(Q; X), for any p € [1,00), to

obtain an equivalent definition up to a constant depending on p. In this case, we

denote the #2-bound as %, (T). This is a consequence of the Kahane-Khintchine

inequality (see [45, 11.1]).

Theorem 2.7.2 (Kahane-Khintchine). For every p,q € [1,00), there exists a Cpq >0
such that for all N e N and (x,)Y_, € X,

n=1

(2.7.2)

LP(X) LIQX)

N
|5 e
n=1

N
< Cp’q” Zl T'nXn
n=

Example 2.7.3.
(1) Let Te £(X,Y). Then, Z,(T) = | T|.

(2) Let X =LP(R), p € (0,00), p # 2. The set of translation operators T; f(-) = f(-— j)
for j e NU {0} is not Z-bounded on X. (see [104, Example 2.12] for the proof).

Every #-bounded family of operators .7 ¢ £(X,Y) is uniformly bounded, with
sup{lITl: Te€ T} <2R,(7). A converse holds for Hilbert spaces X and Y: every
uniform bounded family of operators is automatically %2-bounded.



28 2. PRELIMINARIES

Let now g€ (1,00). If X = Y = LY[R%), then .7 € L (L9(RY)) is Z-bounded if and
only if there exists a constant C such that for all N € N, all sequences (T,)Y_, in .7
and ( fn)ﬁ:[:1 in L9(R%), the square function estimate

N 1
(n;mfnﬁ)

(imﬁf

holds. This is a consequence of Khintchine’s inequality.

<C .
L9 (R4) L9 (R4)

Proposition 2.7.4 (Khintchine). For every p € [1,00), there exists a C), > 0 such that for
all NeN, and (x,)"_, €C,

(2.7.3)

. N N 12 N
C, “ X S( X ) <C H X .
p n;l n+n Lp(Q) n;l | Il| p n;l n+tn LP(Q)

This reformulation allows one to connect with the square function estimates
known in harmonic analysis (see Chapter 4), and allows for special results not
available in the general Banach space setting.

With the definition of #2-boundedness in mind, we now introduce functional
analytic notions in terms of #Z-boundedness.

Definition 2.7.5. A closed operator A on a Banach space X with dense domain is
said to be Z-sectorial of angle o < 7/2 if it is sectorial of angle o and for all o' €(o,n)
the set {z(z+ A)~!: z e C\{0},] arg(z)| > o'} is Z-bounded.

The following theorem shows the equivalence of various Z-boundedness con-
ditions. We refer to [104, Theorem 2.20] for the proof.

Theorem 2.7.6. Let A be the generator of a bounded analytic semigroup (T(8)) =0 in a
Banach space X. Then the following are equivalent:

(i) Ais R-sectorial of angle 0 < m/2;
(ii) for some neN, {(in)"(it+ A)": t € R\{0}} is #-bounded;

The concept of Z-boundedness has been used first implicitly by Paley, Marcin-
kiewicz and Zygmund in the "30s in terms of square functions, and later in the "80s
by Rubio de Francia, who connected L” (¢%)-estimates to estimates in weighted L”-
settings for every p, s € (1,00) (see [65]). In its randomized form, #-boundedness
was introduced in 1986 by Bourgain [22] to prove vector-valued multiplier the-
orems, and later by Clement, de Pagter, Sukochev and Witvliet [27], in 2000, to
prove boundedness of certain operators, multipliers theorems, etc. The connection
between #-boundedness and maximal LP-regularity was first introduced in 2001
by Weis [152]. It is based on a Fourier multiplier theorem under #-boundedness
assumptions, proved by the same author in [153]. For completeness, we recall it
below.
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Theorem 2.7.7 (Weis). Let X,Y be UMD spaces, m € CHR\{0}, L (X,Y)) be such that
the sets
{m(&): E€R\{0}} and {&m' () : & e R\{O}

are R-bounded. Then the operator Tp, f = g1 (m(f)f(f), f € S(R, X), extends to a bounded
operator T: LP (R, X) — LP(R,Y) for all p € (1,00).

An exhaustive explanation on UMD spaces can be found in [65, 86] and will
not be treated here. Briefly speaking, in the case of Bochner spaces L” (R; X) it make
sense to consider only those Banach spaces X for which the simplest multiplier
function m() = sign(-)Ix is a Fourier multiplier, which is equivalent to the bound-
edness of the Hilbert transform on L”(R; X), p € (1,00). Such Banach spaces X are
called UMD spaces. Examples of UMD spaces are LI (R%) for g € (1,00), and L9 (R, X)
is UMD if X is UMD. On the other hand, the space L' (R%) does not have the UMD
property. Below we give the precise definition for completeness.

Definition 2.7.8. X is UMD if the Hilbert transform

Hf(x):= lim (lf Mds ,
RE_{(())O T Je<|x-yl<R X—Y
extends to a bounded operator on L” (R, X) for every p € (1,00). Equivalently, X is
UMD if and only if m :R\{0} — £ (X, X), m(t) =sign(#)Ix is a Fourier multiplier on

LP(R, X) for every p € (1,00).

2.8. MAXIMAL LP-REGULARITY

We are finally in the position to introduce maximal L”-regularity, for any p € (1,00).
In what follows we will consider autonomous problems with zero initial values.
The non-autonomous case will be introduced in Definition 3.3.10.

Let Xy and X; be Banach spaces, X; densely and continuously embedded in X,
and let A: D(A) = X; — Xp be a closed (bounded) linear operator on X,. Consider
the problem
u' () + Au(t) = f(1), te,T
(1) ®=f 0,7 (2.8.1)

u(0) =0.
Definition 2.8.1. Let p € (1,00). The operator A has maximal L”-regularity if there
exists a constant C = 0 such that for every f € L”(R,; Xo) there exists a unique solu-
tion ue WP (Ry; Xo) N LP ([Ry; X1) of (2.8.1) that satisfies the a priori estimate
lullwirg,;x) + 1l r®,;x) < ClfllLr®,;x0)- (2.8.2)

This implies that for each f € LP(R,;Xy), both u', Au are in LP(R;;Xp). The
space WUP(R,; Xo) N LP (Ry; X)) is the maximal reqularity space, and we denote it by
MRP(R,). In particular, this is a Banach space for the norm

lul pmrr @,y == Nullwrr g, xp) + 1l L@y ;x)-
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Example 2.8.2. Let p € (1,00). Elliptic differential operators on L? (R?) of the form

Au= ) aq(x)D%u, x¢€ RY,
la|<2m
where the coefficients ay : IRf — C are bounded uniformly continuous for |a| =2m
and a, € L°°(Rf_l ,C) for |al < 2m, with general boundary conditions have the maxi-
mal LP-regularity property(see [104, Sections 6 and 7]).
On the other hand, the operator A =-A on L'(®%) does not enjoy the maximal
LP-regularity property (see [104, Counterexample 1.15]).

The maximal regularity estimate (2.8.2) has a long tradition. The first posi-
tive result on maximal L”-regularity was obtained in the 60s by LadyZhenskaya,
Solonnikov and Ural’tseva [105], where X = L”(Q), Q c R? being a bounded smooth
domain, and A is a 2nd-order elliptic differential operator.

The first abstract results were obtained by Sobolevskii [139], de Simon [37],
and da Prato-Grisvard [33], where they considered the problem in the framework
of generators of analytic semigroups on Banach spaces. Da Prato and Grisvard
initiated a new approach via the operator sum method, that was extended by Dore
and Venni [54], and Kalton and Weis [94].

In [37] De Simon showed that every generator of a bounded analytic semigroup
on a Hilbert space has maximal LP-regularity. A natural question was posed by
Brezis in the "80s, about whether every generator of an analytic semigroup on L,
q € (1,00) have maximal LP-regularity. A counterexample was found by Kalton
and Lancien [93] in 2000, showing basically that Hilbert spaces are the only ones
in which the question posed by Brezis has a positive answer. Their example is not
a differential operator, and their result was revisited by Fackler in [58].

In 2001, Weis [152, 153] discovered an operator-theoretic characterization of
maximal LP-regularity in terms of Z-boundedness of the resolvent of A and the
Mihlin’s theorem for operator valued Fourier multipliers. This leads the way to
numerous results about maximal L”-regularity, as discussed in the introduction.

2.8.1. Weis’ characterization of maximal regularity

In the following we recall Weis’ characterization of maximal L”-regularity from
[104]. We only give an idea of the proof. Details can be found in [104, 152, 153].

Theorem 2.8.3 (Weis). Let A be the generator of a bounded analytic semigroup on a
UMD space X and let 0 € p(A). Then, A has maximal LP-reqularity for p € (1,00) if and
only if A is %-sectorial.

Proof. 1t is well-known that if A is the generator of an analytic semigroup, the
solution to problem (2.8.1) is given by the variation of constant formula (2.4.2),
that we recall below:

u(t) = f eI f(s5)ds.
0
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so that -
Au(t):f Ae" I f(s)ds.
0

Consider the integral operator defined by
Kf():= f A9 F(5)ds, (2.8.3)
R

where we extended f by zero on (-00,0) and k(1) = Ae'4 if ¢ > 0 or equals zero
if £ < 0. This implies that A has maximal LP-regularity if K extends to a bounded
operator K : LP (R; X) — LP (R; X). Observe that K is a convolution operator with an
operator-valued kernel, singular at zero, i.e. lAe~ 4| ~ %

Apply now the Fourier transform to (2.8.3) to get

F(Kf)E) =F (A HOIF (N ), E€R.
So, we can identify Z (Ae™'4)(¢) as a Fourier multiplier of the form
m(E) := F(Ae”'")(©) = AR(i§, A) = 1~ iER(ig, A),

with
Em'(§) = —iEAR(iE, A)? = iER(IE, AiER(iE, A) - 1.

where R(i¢, A) = [5° e~ *! T(t)dt and T(¢) denotes the analytic semigroup generated
by A. From this it follows that in order to show the LP-boundedness of K, we
need to prove that m is a Fourier multiplier on LP(R; X). For this, it is enough
to show that m : { — i{R(i¢, A) is a Fourier multiplier. By the %-sectoriality of A
and equivalence (i) & (ii) of Theorem 2.7.6, we get the Z-boundedness of the sets
{m(&)} and {Em' (&)} This, together with Theorem 2.7.7, implies that m is a Fourier
multiplier. Therefore, K € £Z(LP(R; X)) and A has maximal LP-regularity. O

This implies that A has maximal LP-regularity if one of the equivalent condi-
tions of Theorem 2.7.6 are satisfied.

Remark 2.8.4. The need for UMD condition becomes natural from the following
result of Couhlon and Lamberton [30]: the generator of the Poisson semigroup on
L?(R, X) has maximal LP-regularity if and only if X is a UMD space.
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3

MAXIMAL REGULARITY FOR PARABOLIC EQUA-
TIONS WITH MEASURABLE DEPENDENCE ON
TIME

In this chapter we study maximal LP-regularity for evolution equations of the form
(1.0.1) with time-dependent operators A, where we merely assume a measurable
dependence on time. In the first part, we present a new sufficient condition for
the LP-boundedness of a class of vector-valued singular integrals which does not
rely on Hormander conditions in the time variable. This is then used to develop
an abstract operator-theoretic approach to maximal regularity (Section 3.3).

The results are applied to the case of m-th order elliptic operators A with time
and space-dependent coefficients, where the highest order coefficients are assumed
to be measurable in time and continuous in the space variable (Section 3.4). This
results in an L” (L9)-theory for such equations for p, g € (1,00).

In the final section we extend a well-posedness result for quasilinear equations
to the time-dependent setting. Here we give an example of a nonlinear parabolic
PDE to which the result can be applied.

This chapter is the heart of this thesis. The results of Section 3.3 will be applied
in the second part of this work, where we will consider maximal LP- regularity for
systems of parabolic equations in the whole and half-space (Chapters 5 and 6). We
remark that in the estimates below, C can denote a constant which varies from line
to line. The results here presented are based on [64].

3.1. PRELIMINARIES: Z-BOUNDEDNESS OF INTEGRAL OPERATORS

In this section we introduce a certain family of integral operators that will be
needed later on and we give sufficient conditions for the L”-boundedness and the
Z-boundedness of such a family.

Let % be the class of kernels

K =1{ke L'®Y) :for all simple f: RY — R, one has |k* f| < Mf a.el, (3.1.1)

where M denotes the Hardy-Littlewood maximal operator. There are many ex-
amples of classes of functions k with this property (see [70, Chapter 2] and [123,

35
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Proposition 4.5 and 4.6]). It follows from [123, Lemma 4.3] that every k € % satis-
fieS " k”LI([Rd) <1l1.
The next example gives an important class of kernels which are in %",

Example 3.1.1. Let k: (0,00) x R — C, be such that |k(u, 1)| < h('—lil)%, u > 0, where
heL'(R,) N Cy(R,), h has a maximum in xg € [0,00) and £ is radially decreasing on

[x9,00). Then,

f suplk(u,t)ldxsf suplh(ﬁ)l—zf suplh(s)l—zf suplh(s)|dy
0 0 u 0 u 0

[t]=x t=x 32% szy

X0 o0
=f0 suplh(S)Idy+f [h(W)dy = xolh(x0)| + |1 ~ll 11 (1) 00)-

sy X0

Now by [123, Proposition 4.5] we find {k(g") cu >0} € & with C = xplh(xy)| +
Al

(xp,00) *

Suppose T:{(t,s) € R%: 1 # s} — £ (X) is such that for all x€ X, (¢,5) — T(f,s)x is
measurable. For k€ % let

Lir f(1) =f k(t—3s)T(t,s)f(s)ds. (3.1.2)
R

Consider the family of integral operators .# := {Iyr: k€ Z'} € L(LP(R; X)). The Z-
boundedness of such families .# of operators will play an important role in this
chapter. In fact, as we will see in Section 3.2, it constitutes a sufficient condition
for the LP-boundedness of a class of vector-valued singular integrals. In the case
X =19, T(t,s) in (3.1.2) denotes the evolution family generated by a higher-order
differential operator. This will be treated in Section 3.4.

Proposition 3.1.2. If {T(t,s) : s, t € R} is uniformly bounded on X, then & is uniformly
bounded on LP (R, v; X) for every p € (1,00) and v € Ap. Moreover, it is also uniformly
bounded on L} (R; X).

Proof. For any p € (1,00), note that
er f(Dlx < fR k(e = IIT ) ()] x ds

< Clek(t—S)lllf(S)lldeS CMULFIx) (D).

for a.e. t € R. Therefore the uniform boundedness of It follows from the bound-
edness of the maximal operator. The case v =1 and p =1 follows from Fubini’s
theorem and the fact that [ k|1 < 1 (see [123, Lemma 4.3]). O

The Z-boundedness of (3.1.2) has the following simple extrapolation property:

Proposition 3.1.3. Let py € (1,00). If forall ve Ay, ¥ € L(LP° R, v; X)) is R-bounded
by a constant which is Ap,-consistent, then for every p e (1,00) and v e Ap, S L(LP(R,
v; X)) is Z-bounded by a constant which is A,-consistent.
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Proof. The special structure of .# will not be used in this proof. Let I1,...,Iy € .Z,
fir-o, [N ELP(R, v; X) and let

N N
Fy(0 = | 2 ruln (0 H and Gy(0) = | 2 rufaln |

LP(QX) LPQ;X)"

Then the assumption combined with Fubini’s theorem yields that for all v € A,

I Fpoll ro @, 0y = CllGpy ll Lro ®, v),

where C is a constant which is Ay -consistent. Therefore, by Theorem 2.2.5 we find
that for each p € (1,00), there is an A,-consistent constant C’ (depending only on C)
such that

I Fpollr @,0) < C' Gppo |l Lo @, 0)- (3.1.3)

Now by (2.7.3), Fj, < & p,poFpor Gpy < Kpy,pGp, and the result follows from (3.1.3) and
another application of Fubini’s theorem. O

In the case X = L9, the following is a simple sufficient condition for the -
boundedness of such families.

Theorem 3.1.4. Let G < R? be open. Let qo € (1,00) and let {T(t,s) : s, t € R} be a family
of bounded operators on L% (0). Assume that for all Agy-weights w,

1Tz, )l 290 @,w) = C, (3.1.4)

where C is Ag,-consistent and independent of t,s € R. Then the family of integral operators
F={xr: ke Xy LALPR,v; L0, w))) as defined in (3.1.2) is Z-bounded for all p,q €
(1,00) and all v € A, and w € A,. Moreover, in this case the Z-bounds Z(¥) are A,- and
Ag4-consistent.

The proof of this result will be given in the end of Chapter 4 as a special case
of Corollary 4.3.9, and it is is based on extrapolation techniques of Rubio de Fran-
cia. As for fixed t,s € R, T(¢,s) on L9(0) is usually defined by a singular integral of
convolution type in R, one can often apply Calderén-Zygmund theory and mul-
tiplier theory to verify (3.1.4). In this case it is usually not more difficult to prove
the boundedness for all A;-weights, than just w = 1. The reason for this is that for
large classes of operators, boundedness implies weighted boundedness (see [65,
Theorem IV.3.9], [71, Theorem 9.4.6] and [79, Corollary 2.10]). Another situation
where weights are used to obtain #2-boundedness can be found in [61, 77].

Example 3.1.5. For abounded measurable function 6 : R? — % let T(¢,s) f = 0(t,5) f,
felLd (R?, w). Then (3.1.4) holds and hence Theorem 3.1.4 implies that

S < LLPR,v; LI(R?, w))) is %-bounded for all p,ge(l,o0) and all ve Ay, and w e
Ag.
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3.2. A CLASS OF SINGULAR INTEGRALS WITH OPERATOR-VALUED
KERNEL

Let X be a Banach space. In this section, we present a new sufficient condition for
the L”-boundedness of a class of vector-valued singular integrals of the form

kﬂﬂ:fKumfmd& reR, (3.2.1)
R

where K:{(t,5): t # s} — £(X) is an operator-valued kernel.

There is a natural generalization of the theory of singular integrals of convolu-
tion type to the vector-valued setting (see [89]). In the case the singular integral is of
non-convolution type, the situation is much more complicated. An extensive treat-
ment can be found in [83, 84, 88], where T1-theorems [34] and Tb-theorems [35]
have been obtained in an infinite dimensional setting. Checking the conditions
of these theorems can be hard. For instance, from [145] it follows that the typical
BMO conditions one needs to check, have a different behavior in infinite dimen-
sions. Our motivation comes from the application to maximal LP-regularity of
(1.2.1). At the moment we do not know whether the T1-theorem and T b-theorem
can be applied to study maximal L”-regularity for the time dependent problems
we consider. Below we study a special class of singular integrals with operator-
valued kernel for which we prove LP-boundedness. The assumptions on K are
formulated in such a way that they are suitable for proving maximal L”-regularity
of (1.2.1) later on.

3.2.1. Assumptions

The assumptions in the main result of this section are as follows.
(H1) Let X be a Banach space and let p € [1,00) and! v e Ap.

(H2) The kernel K factorizes as

Po(lt—slAg) T (£, $)p1 (17— s|Ay)

K{(t,5) = PR

, (L, eR% t#5s. (3.2.2)

Here Ap and A, are sectorial operators on X of angle < oy and < o, respec-
tively, and ¢; € HgO(z(,}) and a’j € (oj,m) for j =0,1. Moreover, we assume
T:{(t,s): t # s} = £(X) is uniformly bounded and for all x€ X, {(¢,s): ¢t # s} —
T(¢,s)x is strongly measurable.

(H3) Assume X has finite cotype. Assume A; has a bounded H*(Z, j)—calculus
with o €[0,7) for j=0,1.

1For the case p =1, the convention will be that v=1.
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(H4) Assume the family of integral operators .# := {Iyr: k€ £} < L(LP[R, v; X)) is
Z-bounded.

The class of kernels % is as in Definition 3.1.1. Recall from (3.1.2) that
Lirf(1) = fR k(t—=3s)T(t,8)f(s)ds.

Since T is uniformly bounded, the operator I is bounded on L” (R, v; X) by Propo-
sition 3.1.2.

Remark 3.2.1.

1. The class of Banach spaces with finite cotype is rather large. It contains all
LP-spaces, Sobolev, Besov and Hardy spaces as long as the integrability expo-
nents are in the range [1,00). The spaces ¢y and L* do not have finite cotype.
The cotype of X will be used in order to have estimates for certain continu-
ous square functions (see (3.2.6)). We have collected some general facts about
type and cotype in Appendix 3.5.3.

2. In the theory of singular integrals in a vector-valued setting one usually as-
sumes X is a UMD space. Note that every UMD has finite cotype and non-
trivial type by the Maurey-Pisier theorem (see [45]).

3. A sufficient condition for the Z-boundedness condition in the case X = L9
can be deduced from Theorem 3.1.4.

4. In (H2), ¢;(It—s|A;j) could be replaced by ¢;((t—s)A;) if the A;’s are bisec-
torial operators. On the other hand, one can also consider T(¢,s)1is<; and
T(¢, )11« separately. Indeed, the hypothesis (H1)-(H4) holds for these op-
erators as well whenever they hold for T(t,s).

Example 3.2.2. Typical examples of functions ¢; which one can take are ¢;(z) =
z%e % for j=0,1. If T(t,s) = I1i5<p, then for A= Ag = A; one would have

K(t,8) = (t— )20 1 A20 207947 .

This kernel satisfies |K(t,s)|| ~ (£ —s)~! for ¢ close to s. If one takes T(t, s) varying
in t and s one might view it as a multiplicative perturbation of the above kernel.

The following simple observation shows that Ix as given in (3.2.1) can be de-
fined on LP (R; D(A;) N R(A;)), where D(A;) denotes the domain of A; and R(A;) the
range of A;.

Lemma 3.2.3. Under the assumptions (H1) and (H2), Ix from (3.2.1) is bounded as an
operator from LP (R, v; D(A;1) N R(A))) into LP (R, v; X).



40 3. MAXIMAL REGULARITY WITH MEASURABLE DEPENDENCE ON TIME

Proof. As ¢ € H(‘)X’(Zarl), we can find a constant C and € € (0,1) such that |¢;(2)| <
C|zI¢|1 + z|%¢. We claim that for all x € D(A;) N R(Ay),

lpr (AD Xl < Cmin{e, 14} (Il xl| + | Ay x| + | AT x), 2> 0. (3.2.3)

Before proving the claim, we show how to deduce the assertion of the lemma.
From the claim and the assumptions that ¢ € Hg° (206) and [ T(t, )| is uniformly
bounded we obtain

[t —sHIK(E, $)xll < llpo(lt — S| AN T (L, ) NIp1 (12— sIAp) xl

< Cmin{|z - sI°, 17— s}l xll + | A x| + LA x1).

Therefore, K: {(¢,s) : t # s} = ZL(R(A1) N D(A1), X) is essentially nonsingular, and the
assertion of the lemma easily follows. Indeed, for f € LP(R, v; D(A1) N R(A})), we
find

Ixf(Hll <C fR min{|t— |71, 1= sI"E Y £ lpaynriay) ds.

As k(s) = min{|s|£7L,|s|7¢71} is radially decreasing and integrable it follows from
[70, Theorem 2.1.10] that

Ik fOI =< 1kl 1y Mg (1),

where M is the Hardy-Littlewood maximal operator and g(s) = [ f ()l pcaynran-
Therefore, the boundedness follows from the fact that M is bounded on LP (R, v),
for p € (1,00). The case p =1 follows from Young's inequality.

To prove (3.2.3), let g(A1) = A (1 + A2 and note that
gAN ' =2+ A1+ A7' and ¢1(2A1) = (P1(2)8) (A1) g(A) !

(see [104, Appendix B]). For y = g(Al)‘lx one has |yl <2|x|l + | Ay x| + ||A1_1x|| and
it remains to show

(1 (£)8)(AD Il < Cmin{t®, ¢ ¢}, for £ > 0.

For this, letI' = 0%, with o € (01,0’1). By [104, Theorem 9.2 and Appendix B]

1
ll(¢p1(£)8) (AD Il < gfrwmnwu+A|*2||(A+A1)*1n ldAl

Al —2
<C| —=— 11+ AI2|dA
fr|1+/lt|25| FAITlad

|A1¢

=C|t|*
Il rl1+ A2

ldAl

<C'|t°.
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This prove the required estimate for 0 < ¢ < 1. To prove an estimate for ¢ > 1, note

C_
that —— |1+u\ < g < I#I for p e Z5. Therefore,

I(p1(2)8)(A )||<Cfﬂll+/ll’zldﬂtl
1) g)ANl = 1+ Az2

[Ael™*
r 1+ A~

|AI~*

dA = Clt~¢
ldA| = Clt I+ AE

|dAl< C'ltI7*.

3.2.2. Main result on singular integrals

Theorem 3.2.4. Assume (H1)-(H4). Then Ix defined by (3.2.1) extends to a bounded
operator on LP (R, v; X).

The proof is inspired by the solution to the stochastic maximal L”-regularity
problem given in [122].
Before we turn to the proof, we have some preliminary results and remarks.

Example 3.2.5. Assume (H2) and (H3). If T(¢,s) is as in Example 3.1.5 then (H4)
holds. Therefore, Ix is bounded by Theorem 3.2.4. Surprisingly, we do not need
any smoothness of the mapping (¢,s) — K(¢,s) in this result. In particular we do
not need any regularity conditions for K(¢,s) (such as Hormander’s condition) in
(t,s).

Recall the following Poisson representation formula (see [122, Lemma 4.1]).
Lemma 3.2.6. Let a € (0,7) and o' € (a, 7] be given, let X be a Banach space and let

f 24 — X be a bounded analytic function. Then, for all s> 0 we have

fls)= f ko (1, 5) f (e %) du,
jel= 11}2

where kq : Ry x Ry — R is given by

O UL (32.4)
(tlu)a +1 QU

Proof. Let g: Z Lie— X be analytic and bounded for some € > 0. Then, by the
Poisson formula on the half space (see [82, Chapter 8])

1 [® t .
g() = ;[_mmg(w)dv

— a' be defined by ¢(t) := >*/7. Then ¢ is analytic, and

f(tza/ﬂ) — lfoo t

7)o t2+ 12

+€

Porsmall£>01et(p:2%
taking g = fo g gives

Then taking s = r2¢/" and u = |v|>**'™ we get the required result. O
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Remark 3.2.7. In the proof below we will use the probabilistic notions of y-bounded-
ness and y-radonifying operators, i.e T € y(4%; X), with u € R, and X Banach space.
Detailed definitions will be given in Appendix 3.A.2. As a general idea, in the spe-
cial case X = L9(S) with g € (1,00), we present some identification of spaces which
can be used to simplify the proof below. This might be of use to readers who are
only interested in L9-spaces. In this case one can take

y(&; X) = L9(S; L2 (0,00; 44)),
Y X)* = L9 (8; 12(0,00; 41),
( PR, v; X)) =LP (R, v; LY(S; L2(0 00; d”)))
The y-multiplier theorem (cf. Theorem 3.A.7) which is applied below in (3.2.5) can

be replaced by [152, 4a] in this case. Finally, the estimates in (3.2.6) can be found in
[107] in this special case.

Proof of Theorem 3.2.4. Step 1: By density it suffices to prove

Ik fllr®,v:x) < ClfIlLr@,v:x)

with C independent of f € L (R, v; D(A;) N R(A;)). Note that by Lemma 3.2.3, Ik is
well defined on this subspace.

Step 2: Fix 0 < a < @' < min{o(— 09,0 —01}. First, since z — ¢o(2A0) T (¢, $)p1 (2 A1)
is analytic and bounded on X,/, by Lemma 3.2.6, for x € D(A;) N R(4;) and z> 0,

Po(zA)T(t,5)p1(zA)x= )

f Do, j (ko (u,2)T(2,8)Py, (W) xdu,
jeici 2 Jo

with kq(u, 1) as in (3.2.4) and @y (1) = ¢y (ue'/* Ay) for j € {-1,1} and k € {0,1}. To-
gether with (H2) this yields the following representation of K(¢,s)x for x € D(A;)n
R(A)):

du
K(t,9x= Y 2f Do, j (u) S, (1, s)(Dlj(u)x—
je{-1,1}

where S, (1,5) := ko (u, t = ) T(t,5) with ko (u, 1) := ko (u,|t) % and kg is defined as in
(3.2.4). Moreover, the kernels kq (1, ) satisfy

ke, Dl <@ ha(Hu™", u,1>0,

where hg(x) = 2ﬁ+1 and B := 5 > 0. Extending kq (1, t) as zero for ¢ <0, by Example
3.1.1 we find that ky(,-) € Jf . Indeed, substituting y = xP, we obtain

h R i Lo S
” ”LHO,oo)‘ﬁ x2ﬁ+1 X—E o y2+1 y=a




3.2. A CLASS OF SINGULAR INTEGRALS WITH OPERATOR-VALUED KERNEL 43

Therefore, the following representation holds for the singular integral
o d
Kkf= Y 2| ol @005,

where f € LP(R, v; D(A1) N R(A)).

Step 3: Let Y1 = LP(R,v;X) and Y, = L7 (R, v'; X*), where X* := D(A}) nR(A]) is
the moondual® of X with respect to Ay (see [104, Appendix A]) and v' = e
For g e Y, write (f,&)v,,v, = fR(f(t),g(t)) dt. In this way Y» can be identified with
an isometric closed subspace of Y;*. Note that by [104, Proposition 15.4], X* is
norming for X, ie. llxlly := sup{l(x,x*)| : x* € X*, |x*]| <1} defines a norm on X
which is equivalent to the original norm. Hence, Lemma 2.2.6 implies that Y» is
norming for Y;. For fixed g € ¥; it follows from Fubini’s theorem and y-duality
(see [74, Sections 2.3 and 2.6] and [95, Section 5]),

K f @)yl < ]ff (@o,j ()]s, 101 (1) f1(2), g(t»—dt(

Jei- 11}2

= 2[ (Is,[®1,j (1) f1, o, (1) g>—|
jet=1,1}

= zllfsu (@1, 1) flly g,y 190, (W7 €N, o
je{-1,1}
Here @ j (w)" := ¢po(ue'/* A}). By (H4) the family {Is, : u > 0} is Z-bounded by some
constant Cy. Therefore, by the Kalton-Weis y-multiplier theorem (cf. Theorem
3.A.7)
115, [@1,; () f] Iy, du v = CT"q)l,j(u)f||Y(R+‘%;Y1)- (3.2.5)

Here we used that X does not contain an isomorphic copy of ¢ as it has finite
cotype (see (H3)). The remaining two square function norms can be estimated
by the square function estimates of Kalton and Weis. Indeed, by (H3) and [74,
Theorem 4.11] or [95, Section 7] (here we again use the finite cotype of X) and the
y-Fubini property (see [121, Theorem 13.6]), we obtain

101Dl @, ey = NP WS o @ iy @y, 2253 = Carl fIa (3.26)

# _ #
1o, ; ()78l g, , au; v,y = 1P0,j (W78l 1 vy, 4207y = Cao 18-
Combining all the estimates yields

KIk 8 v, 2l S CTCACa I fllv, gl v -

Taking the supremum over all g € LP (R, v'; X*) with lglly, =1 we find | Ixflly, =
CrCayCa,liflly,. This proves the LP-boundedness. O
21n the special case X = L9(S) with g € (1,00), one can use the usual adjoint * instead of the moon adjoint

#. The advantage in using the moondual comes in the case in which X is a non-reflexive space. We
refer to [104, Section 15] for details.
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Remark 3.2.8. One can also apply standard extrapolation techniques to obtain weigh-
ted boundedness results for singular integrals from the unweighted case (see [26,
79]). However, for this one needs Hormander conditions on the kernel. As our
proof gives a result in the more general setting, we can avoid smoothness assump-
tions on the kernel.

3.3. MAXIMAL LP-REGULARITY

In this section we will apply Theorem 3.2.4 to obtain maximal L”-regularity for the
following evolution equation on a Banach space X;:

u'()+ A u(t) = f(1), t€0,T)

3.3.1
u(0) = x. ( )

As explained in the introduction no abstract LP-theory is available for (3.3.1) out-
side the case where t— A(?) is continuous.
The following assumption will be made throughout this whole section.

(A) Let Xy be a Banach space and assume the Banach space X; embeds densely
and continuously in Xp. Let p € [1,00) and v € A, with the convention that
v=1if p=1. Let A:R— £(X1,Xp) be such that for all xe X;, t — A(f)x is
strongly measurable, and there is a constant C > 0 such that

CMxllx, < lxlx, + 1Al x, < Cllxl x,.

The above implies that each A(#) is a closed operator on X, with D(A(#)) = X;. Note
that whenever A is given on an interval I € R, we may always extend it constantly
or periodically to all of R.

Before we state the main result we will present some preliminary results on
evolution equations with time-dependent A.

3.3.1. Preliminaries on evolution equations

Preliminaries on evolution equations and evolution families were given in Section
2.4. We explain here some parts that are different in our set-up.
For a strongly measurable function f: (a, b) — X, we consider:

{u’(t)+A(t)u(f) =f, te(a,b) (3.3.2)

u(a) = x,
where u(a) = x is omitted if a = —oo.

1. Assume —oco < a < b <oo. The function u is said to be a strong solution of
(3.3.2) if ue Whl(a, b; Xo) n L (a, b; X1) n C([a, b]; Xy), u(a) = x and (3.3.2) holds
for almost all £ € (a, b).
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2. Assume a = —oo and b < oco. The function u is said to be a strong solution of
(3.32) if ue W, (a,b; Xo) N L}, (a,b; X,) N C((a, b]; Xo) and lim_, u(s) = 0 and

loc

(3.3.2) holds for almost all ¢ € (a, b).

3. Assume b =oo. The function u is said to be a strong solution of (3.3.2) if for
every T > a the restriction to [a, T] or (a, T] yield strong solutions in the sense
of (1) and (2) respectively.

Note the following simple embedding result for general Aj,-weights.

Lemma 3.3.1. Let p € [1,00) and let ve A,, where v=1if p=1. For —oo<a<b < oo,
WP ((a, b), v; Xo) — C(la, b); Xo) and

Il cablixo) < Cllullwre a,b),v;x0)-

Proof. Since L”((a, b), v; Xo) — L'(a, b; Xo), and u(t)—u(s) = [ u'(r) dr, the continuity
of u is immediate. Moreover,

t
lu@)l < lus)l +f ' (Ml dr < lu)Il+ Clw'll Lo a,by, v Xo) -
S
Taking LP((a, b), v)-norms with respect to the s-variable yields the result. O

There is a correspondence between the evolution problem (3.3.2) and evolution
families as defined below. Recall that a function is called strongly continuous if it
is continuous in the strong operator topology.

Definition 3.3.2. Let (A(f))ser be as in (A). A two parameter family of bounded
linear operators S(t, s), s < t, on a Banach space X is called an evolution family for A
if the following conditions are satisfied:

(1) S(s,s)=1, S(t,r)S(r,s) =S(t,s) fors<r=<t;
(ii) (¢,s) — S(t,9) is strongly continuous for s < ¢.

(iii) Forall se Rand T € (s,00), for all x € X;, the function u: [s, T] — Xy defined by
u(t) = S(t,8)x isin L' (s, T; X)) n WLl (s, T; Xo) and satisfies v/ () + A(£)S(t,s)x =0
for almost all t€ (s, T).

(iv) Forall teR and T € (—oo, ] for all x € X;, the function u: [T, t] — Xy defined
by u(s) = S(t,s)x isin LI (T, 5 X)) nWH (T, £; Xo) and satisfies u/(s) = S(z, ) A(s)x.

Note that (iii) says that u is a strong solution of (3.3.2) with f =0.

The above definition differs from the usual one from the literature, because
t— A(t) is only assumed to be measurable in time. Therefore, one cannot expect
S(t, s)x to be differentiable in the classical sense.
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Example 3.3.3. Assume A:R— £ (X3, Xp) is strongly measurable and satisfies (A).
Define a family of operators < by

1 t
gf:{A(z):teR}u{:f A(r)dr:s< t}.

Here we use the strong operator topology to define the integral. Assume there
exist ¢, M and N such that all B € &7 are all sectorial of angle ¢ < n/2 and for all
A€ Z¢,

IAA+B) <M and lxllx, < N(lxllx, + | Bxl x,)

Assume for every By, B; € &/ and A, u € Xy, the operators (A + By !land (u+By)!
commute. Define

1 t
S(t,s) = e 94 where Ay, = n[ A(r)dr.
- N

Then S is an evolution family for A. Here the exponential operator is defined by
the usual Cauchy integral (see [113, Chapter 2]). Usually, no simple formula for S
is available if the operators in %/ do not commute.

Note that in this special case the kernel K(t,s) = 1< A(0)e =9 5(¢, 5) satisfies
the Calderén-Zygmund estimates of [79]. Indeed, note that

0K

o A(D)A0)e MN=98(2, 5)
and oK

55 = Lisca(+ A(s) A0)e M=98(¢, ).

Now since for all r e R and B e &, [|[A(r)x|l = NC(ll x| x, + IBx| x,), we find that for
all nteRand s< t letting o = (£ +5)/2,

A AT)S(L, $)Il = | A S(t,0) | A(T)S(0, $) |
< N2C*(1+ 1145+ S(t, ) DA + | Ass S(a, 5) 1)
<C'A+(-s ) <30+ @-972.

Therefore, the extrapolation results from the unweighted case to the weighted case
of Remark 3.2.8 does hold in this situation.

Proposition 3.3.4. Let S be an evolution family for A. Fix x € Xo and f € L' (a, b; Xy). If
(3.3.2) has a strong solution u € L (a, b; X) nW1(a, b; Xo) n C(la, b); Xo), then it satisfies

t
u(t) = S(t, s)u(s) +f S(t,r)f(r)dr, a<s<t<h, (3.3.3)
S

where we allow s = a and t = b whenever these are finite numbers. In particular, strong so-
lutions are unique if a > —oo. In the case a = —oo this remains true if limg_._o [S(¢, $)Il =
0.
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A partial converse is used and proved in Theorem 3.3.8.

Proof. Fix a < s <t <b. We claim that for u € Cl([s,bl; X1), 7 — S(t,r)u(r) is in
whbl(s, b; Xo) and

%[S(I, Nu()] =-St, AN u@) + S, Nu'(r), re(sT). (3.3.4)

Indeed, let ¢ € Cl(s, 1) be a test function. For a function u = yx with y € C!([s, b])
and x € X, it follows from %S(t, r)x =-S(t,s)A(r)x that

t d t d
fsS(t,r)E[u(rW(r)]dr—fs S(t,r)xa[u/(rw(r)]dr
t
:f S, A xy(r)¢(r)dr
S

¢
= f S(t, NAMu(r)e(r)dr.

Now (3.3.4) follows for this special choice of u since %[u(r)(p(r)] =u (Ne(r) +
u(r)¢’'(r). By linearity and density (3.3.4) extends to all u e C!([s, b]; X1).

Again by density (3.3.4) extends to all u € WV ([s, b]; Xo) N L' (s, b; X1). Indeed,
given such a u we can extend it to a function u € WL (R; Xo) n LY (R; X;). Now
a simple mollifier argument shows that we can approximate u by a sequence of
functions in C!([s, b]; X1) in the norm of W (R; Xo) N L' (®; X3).

Applying (3.3.4) to the strong solution u of (3.3.2), yields

i[S(f Ju(r)] =S, r) f(r)
e ,Nu(r)] =S, ) fr).

Integrating this identity over (s, t), we find (3.3.3).

If a > —o0, then we may take s = a in the above proof and hence we can replace
u(s) = u(a) by the initial value x. If a = oo, the additional assumption on S allows
us to let s — —oo to obtain

t
u(t)=f S(t,r)f(rydr, t<b.

Corollary 3.3.5. If Sy and S, are both evolution families for A, then Sy = Ss.

Proof. Fix x € Xj and a < s < T < b. By definition u(f) = S;(¢t,s)x for t €[5, T], is a
strong solution of u/(f) = A(H)u(t) and u(s) = x. As S, is an evolution family for
A, Proposition 3.3.4 yields that u(#) = So(¢,s)x for t € [5,T]. Therefore, Si(¢,s)x =
S, (t, s)x and the result follows from the fact that X; is dense in Xj. O
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3.3.2. Assumptions on A
The following condition can be interpreted as an abstract ellipticity condition.

(E) Assume that Xj has finite cotype and assume that there exists Ay € £ (X1, Xo)
which has a bounded H*-calculus of angle ¢ < /2 and that there is a con-
stant C > 0 such that

-1
Clixlx, = lIxllx, + 1 Aoxl x, < Cll Xl x, -

Assume moreover that there exists a strongly continuous evolution family
(T(t,5))s<; for (A(f) — Ag) ser such that e™"4 commutes with T(t,s) for every
t = s and r € R, and assume there exists an w € R such that

IT(t, )l 2 < Me®"™, s<t.
(Xo)

Set T'(t,s) =0 for t < s. The following Z-boundedness condition will be used.
(Rbdd) Assume that the family .# := {I,x7: k€ #} < L(LP[R, v, X)) is #-bounded,
where for k€ % and f € L (R, v; Xp),
Tkt f(8):= f k(t—s)e 1"\ T(t,9) f(s)ds.
R

Remark 3.3.6.

1. By (A) and (E) there is a constant C such that

CH A Xl x, + 1%l x,) < 1 Ao Xl x, + 1 X1l x,

(3.3.5)
sCUIAMD XN x, + lIxlx), tER

and both norms are equivalent to x| x,.

2. For m even, if the A() are m-th order elliptic operators with x-independent
coefficients one typically takes Ap = §(—A)" with § >0 small enough.

3. For p,g € (1,00), ve Ay and X = L9, the Z-boundedness assumption follows
from the weighted boundedness of T'(t,s) for all w € A; (see Theorem 3.1.4).

4. Although we allow p =1 and v =1 in the above assumptions, checking the
assumption (Rbdd) seems more difficult in this limiting case.

Lemma 3.3.7. Under the assumptions (A) and (E) the evolution family S for A uniquely
exists and satisfies

S(t,s) = e T (g 5)
(3.3.6)

1 1
=T(t,s)e” U940 = p=2= Ao (f §)g72(=940 ¢ <y
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and there is a constant C such that for all s<t, |1S(¢, )l ¢(xy) < Ce®"=9) Moreover, there
is a constant C such that,

1S(t, )l 2xq) < CIS(E, ) 2 (x), S

Proof. The second identity follows from (E). To prove the first identity, we check
that S(z,s) given by (3.3.6) is an evolution family for A. By Corollary 3.3.5 this
would complete the proof. It is simple to check properties (i) and (ii) of Definition
3.3.2 and it remains to check (iii) and (iv). Let x € X;. By the product rule for weak
derivatives and (E) we find

d
d_ts(t, S)x = _Aoe—(l—S)Ao T(t,s)x — (A(t) — Ag) T (¢, S)e—(t—S)AOx

=—ApS(, 8)x — (A(2) — Ag)S(t, ) x = —A(D)S(¢L, 5)x.

Similarly, one checks that £ S(t,s)x = S(t,5) A(s)x. The fact that S(z,s) satisfies the
same exponential estimate as T'(t, s) follows from the estimate (2.3.1) applied to Ay.

By assumptions, for every x € Xj, e " S(t, s)x = S(t,s)e” "0 x. Thus, by differen-
tiation we find — Ay S(t, s)x = —S(¢, s) Agx and therefore

I15(2, $)xllx, < C(IlAoS(t, $)xll x, + 1S(2, $)xll x,)
= CIS(z, 5) Ao x|l x, + 1S(2, ) x[l x,)

< CIS(t, 9l 2xp) (1 Ao x ] x, + 11 %11 x,) < C'IS(E, 9) | 2 (x) 1 %11 x, -

3.3.3. Main result on maximal LP-regularity

Next we will present our main abstract result on the regularity of the strong solu-
tion to the problem
(D + AW +Du) = f(n), ter. (3.3.7)

Theorem 3.3.8. Assume (A), (E), and (Rbdd). For any A > w and for every f € LP (R, v; Xo)
there exists a unique strong solution u € WULP(R, v; Xo) N LP (R, v; X;) of (3.3.7). Moreover,
there is a constant C independent of f and A such that

A —)llullr®,v,x) + 1 Aoull Lr®,v;x0) < Cll f | L ®,v;0)

CA-w+1)
A

(33.8)
— I fllp ® v Xo) -

!
' e ®,v;x0) <

Remark 3.3.9. Parts of the theorem can be extended to A = w, but we will not con-
sider this in detail. The constant in the estimate (3.3.8) for ' can be improved if
one knows | A(f)x| x, < CllApxll x, or when taking A = w + 1 for instance.

Before, we turn to the proof of Theorem 3.3.8 we introduce some shorthand
notation. Let Sy (t,s) = e *1=98(t,5) and Ty (t,5) = e M=9T(¢,s). Since by Lemma
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3.3.7, S is an evolution family for A, also S, is the evolution family for A(¢) + A.
Similarly, T)(t, s) is an evolution family for A() — Ag+ A. By (3.3.3) if the support of
f € L'(®; Xp) is finite, a strong solution of (3.3.7) satisfies

r
u(z)=f S\(t, N f()dr, teR. (3.3.9)

Proof. Replacing A(f) and T(t,s) by A(H)+w and e~ ""9°T(s,s) one sees that without
loss of generality we may assume w =0 in (E) and (Rbdd). We first prove that u
given by (3.3.9), is a strong solution and (3.3.8) holds. First let f € L (R, v; X;) and
such that f has support on the finite interval [a,b]. Later on we use a density
argument for general f € L” (R, v; Xo). Let u be defined as in (3.3.9). Note that u =0
on (—oo, al.

Step 1: By Lemma 3.3.7 the function u defined by (3.3.9) satisfies

t
lue(6)llx, Sf 1SA(8, )z xpy Il f ()l x, ds
—00
<CNfllpapx) < Coll fllr@vxy)-

We show that u is a strong solution of (3.3.7). Observe that from Fubini’s Theorem
and %5,1(8, rx=—A+A(s)Sy(s,r)x for x € X;, we deduce

t t ps

f ()L+A(s))u(s)ds:f f A+ AS)SA(s, ) f(r)drds
t pt

:f f A+ A(S)Sp(s, ) f(r)dsdr

t t
=/ (—S,l(t,r)f(r)+f(r))dr=—u(t)+f frdr.

Therefore, u is a strong solution of (3.3.7).

Step 2: In this step we show there exists a C = 0 independent of A and f such
that

Il Aoull Lr @ v x0) = Cll L ®, 03 X0)- (3.3.10)
By (3.3.6) and (3.3.9) we can write Agu = Ix f, where

P (£ = 8) Ag) Tp (£, s)p((f — 5) Ag)

K(t,s) = PR

Here ¢ € H°(Z,1) for o’ < 7/2 is given by ¢(2) = z2'/2¢7%/2. In order to apply The-
orem 3.2.4, we note that all assumptions (H1)-(H4) are satisfied. Only the %-
boundedness condition (H4) requires some comment. Note that k € £ implies
that for all A =0, kjy € # where k(1) = e M 10 k(#). Therefore, it follows from
(Rbdd) that for all 1 =0,

Rir, k€ H) = RUp,r: ke H)<RUyr: ke H) <oo
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which gives (H4) with a uniform estimate in A. Now (3.3.10) follows from Theorem
3.24.

Step 3: In this step we show there exists a C = 0 independent of A and f such
that

Mullrr @ v;x0) < ClIfllLe @, v;X0) - (3.3.11)
Using (3.3.9) and |IS(t, ) || = C we find

t t
Mlullx, < f AISA(, ) F ()l x, ds = C f A M9 £(9) 1, ds < Cr # (D),
—o0 —o00

where 3 (£) = Ae M and g =1flx, Asr € LY(®) is radially decreasing by [70,
Theorem 2.1.10] and [71, Theorem 9.1.9],

Mullrr@,,v;x) < Clira * glr@ v
< CIMglr®,v) < C'liglre®,v) = C'lIl fll o ®,v: )

in the case p > 1. The case p =1 follows from Fubini’s theorem and the convention
v = 1. This estimate yields (3.3.11).

Step 4: To prove the estimate for v’ note that u’ = —Au—Au+ f, and hence writing
Z =LP(R, v; Xp), by (3.3.5) and (3.3.8), we obtain

!/
lwllz < Aullz+ 11 Aullz + 11 fll z

A+C
< (ﬂ»+C)Ilullz+C||Aoullz+IlflleK(/1

1)1z,

-
This finishes the proof of (3.3.8) for f € L”(R; X;) with support in [a, b]

Step 5: Now let f € LP(R, v; Xp). Choose for n =1, f, € LP (R, v; X;) with compact
support and such that f, — f in LP(R,v;Xy). For each n =1 let u, be the corre-
sponding strong solution of (3.3.7) with f replaced by f,. From (3.3.8) applied to
Un— Uy we can deduce that (u,) =1 is a Cauchy sequence and hence convergent to
some % in LP (R, v; X1) n WPP(R, v; Xp). On the other hand, for u defined as in (3.3.9)
one can show in the same way as in Step 3 that for almost all t € R,

t
14(0) — tn (D] sf 1S2(6 N IF(S) = fu()l ds

t
< Cf e M) f(9) = 9l ds < C MAIf - ful) (D),
where M is the Hardy-Littlewood maximal operator. Taking L (v)-norms and us-
ing the boundedness of the maximal operator we find u, — u in LP(R, v; Xp) and
hence u =7 if p € (1,00). Taking limits (along a subsequence), (3.3.7) and (3.3.8)
follow if p € (1,00). The case p =1is proved similarly using Young's inequality. [
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It will be convenient to restate our results in terms of maximal L}-regularity.
For —co<a<b=<oo, let

MR ((a, b), v) = WP ((a, b), v; Xo) N LP ((a, b), v; X).

Definition 3.3.10. Let —co < a < b < oco. Assume (A) holds and let p € [1,00) and
v € Ap with the convention that v =1 if p = 1. The operator-valued function A is
said to have maximal Lﬁ—regularity on (a,b) if for all f € LP((a, b), v; Xo), the problem

{u'(z)+A(t)u(t) =f, te(a,b) (3.3.12)

u(a) =0,

has a unique strong solution u: (a,b) — X, and there is a constant C independent
of f such that

lulMR ((a,b),0) = CIFILP (a,b),0:X0) - (3.3.13)

Here we omit the condition u(a) =0 if a = —oo.

Of course, the reverse estimate of (3.3.13) holds trivially. Note that maximal L}-
regularity on (a, b) implies maximal Lf,’—regularity on (c,d) < (a,b). It is also easy
to check that if |b — a| < oo, the maximal L’f,’ -regularity on (a,b) for A and A+ A are
equivalent (see first part of the proof of Proposition 3.3.11). If one additionally as-
sumes that A generates an evolution family then one can obtain a uniform estimate
in the additional parameter A.

Proposition 3.3.11. Assume p € (1,00). Assume —co < a < b < co. Assume (A) and
assume A generates a strongly continuous evolution family S. If there is a Ay € R such
that Ao + A has maximal L})-reqularity on (a,b), then for every A € R, A+ A has maximal
LY-regularity on (a,b). Moreover, there is a constant C such that for every A = Ao and
feLP(a,b),v;Xo), the unique strong solution u € MRP” ((a, b), v) satisfies

(ANl Lp (a,b),v:%0) + N UIMRP (a,1),0) = CNF L ((a,5),v:X0)- (3.3.14)

When it is unclear whether A generates an evolution family, then the above
result still holds, but it becomes unclear whether (3.3.14) holds with a uniform
estimate in A.

Proof. In all evolution equations below we assume zero initial conditions.

The existence and uniqueness of a strong solution follows from the observation
that the solutions of u/(¢) + (A + A(D)u(t) = f(1) and w' () + A(Hw(t) = eM f(¢) are
connected by the identity u(f) = e~ w(1).

To prove the required estimate let 1 € R be arbitrary and note that the strong
solution of u/(#) + (A + A(1))u(t) = f(¢) satisfies

u' (1) + (Ao + A u(t) = (1) + (A — D u(r).
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Therefore, the estimate (3.3.13) yields

lulimre (ap),0) = ClI fllzra,p),v;x0) + Ao = Al 1p (a,b), v;x0) | -

It remains to estimate |Ag — Allullzr(a,p),0;:x,)- First consider A > 0. Since u(#) =
fot e M= gy, ) f(s)ds it follows in the same way as in the proof of (3.3.11) that

ANu(t)lx, = Cry * g(1),

where g =1, f and we used the uniform boundedness of S on finite time inter-
vals. Now the proof can be finished in the same way as was done for (3.3.11). For
A € [Ag,0] the result is obvious as [Ag—A| < |Ag]. O

Remark 3.3.12. A version of this result holds on infinite time intervals if one takes
A > w where w is such that ||S(t, )| < Me®""9 for —a < s < t < b. This follows from
the same argument as in the above proof. However, one needs to start with f with
compact support, and use a density argument at the end. This is in order to make
sure that t— e f(¢) is in LP((a, b), v; Xo) again.

The result of Theorem 3.3.8 immediately implies that

Corollary 3.3.13. Assume (A), (E) and (Rbdd). For any A > w, A+ A has maximal Lh-
regularity on R.

Actually the constant in the estimate can be taken uniformly in A. Indeed, for
fixed 1 > w by (3.3.8) and Remark 3.3.9, there is a constant C such that forall A = A¢
and for all fe LP(R,, v; Xp),

lulmrr @) < CIfllLe @ v x0)- (3.3.15)

This is a maximal regularity estimate with constant which is uniform in A.

Remark 3.3.14. If A is time independent and has an H*-calculus of angle < 7/2,
then setting Ay = A, and T (¢, s) = I, Theorem 3.3.8 yields a maximal regularity result
for autonomous equations. There are much more suitable ways to derive maximal
LP-regularity results in the autonomous case (see [94, 104, 152, 153]), using less
properties of the operator A. Indeed, only %-sectoriality of A is needed, but the
Banach space X is assumed to be a UMD space. We assume more on the operator
but less on the space as we only require finite cotype of X, and the Z-boundedness
of a certain integral operator. Another theory where no assumptions on the Banach
space are made but even more on the operator, can be found in [92]. In the above
mentioned works only maximal LP-regularity on R, is considered, but by a stan-
dard trick due to Kato one can always reduce to this case (see for instance the proof
of [53, Theorem 7.1]). For the case of time-dependent operators this is no longer
true.
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For convenience of the reader we state the following consequence in the au-
tonomous case.

Corollary 3.3.15. Let p € [1,00) and v e Ap. Assume A€ H®(Z,) with o < /2. Assume
the family % :={I: ke &} c L(LPR,v,Xo)) is %-bounded, where for k€ ¢ and f €
LP (R, v; Xo),

Iy f (1) :=/ k(t—s)f(s)ds. (3.3.16)
R

Then for every f € LP (R, v; Xo) there exists a unique strong solution u € Wl})’f(ﬂ%ﬁ v; Xp)N
L} Ry, v; X)) of the problem

u(D)+Au(t) =f(), teR
€] =1 + (33.17)
u(0) =0,
Moreover, there is a constant C independent of f such that
I | r @, ,0,x0 + AUl Lr Ry, 05x0) < CIF L@, 0 X0)- (3.3.18)

We show with the following proposition that one can use standard extrapola-
tion techniques to obtain maximal L} -regularity from the unweighted case. This is
a consequence of Theorem 3.3.8 combined with the extrapolation results of [79].

Proposition 3.3.16. Assume (A), (E) and (Rbdd) with v =1 and p € (1,00). Assume
1 A0S(t, $)Il <= C(t—s)7L. Then for any v € Ap(R) and any A > w, A+ A has maximal Lh-
reqularity on R.

Proof. As in the proof of Theorem 3.3.8 it is enough to prove the estimate
lAoullLr @ v;x) < CllfllLr®v;x0), ¥V VE Ap[R).

The result then follows in the same way as Corollary 3.3.13 from Theorem 3.3.8.
Assume first v = 1. As in the proof of Theorem 3.3.8, we can write Agu = I f,
with
K(1,5) = 1< Ape M 795(1, 9).

Note that in the special case in which [|4¢S(¢, s)|l < C(t - $)71 the kernel K (¢, s) sat-
isfies the Calderén-Zygmund estimates of [79, Definition 2.5]. Moreover, by Theo-
rem 3.3.8 it holds that | Aoull rm; xp) < Cll f |l Lr ®; xp), Which implies that Ik is a vector
valued Calderén-Zygmund operator (see [79, Definition 2.6]). We can thus apply
[79, Corollary 2.10] to get that for all v € A, [l Aotll 1r @, v;x0) < Cll fll L7 ® v;x0), With C
independent of f and A, but depending on the A, constant [v],. O
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3.3.4. Traces and initial values

Recall from Lemma 3.3.1 that any u € WULP((a, b), v; Xo) has a continuous version.
We introduce certain interpolation spaces in order to give a more precise descrip-
tion of traces. Let X,,, be the space of all x € X, for which there is a u € MR (R, v)
such that u(0) = x. Let

Ixllx,,, = inf{l ullvre @, ) : ©(0) = x}. (3.3.19)

Spaces of this type have been studied in the literature (see [18, 23, 91] and refer-
ences therein). Obviously, one has X; — X, , — Xj.

For r e R and a weight v, let v; = v(- - £). The following trace estimate on R, is a
direct consequence of the definitions. A similar assertions holds for u € MR (R, v)
forall teR.

Proposition 3.3.17 (Trace estimate). For ue MRP(Ry,v), one has
lu®llx,, , < lulpmrrg,,v), € 10,00).

A simple application of maximal regularity is that one can automatically con-
sider non-zero initial values. Note that without loss of generality we can let a =0.

Proposition 3.3.18. Assume (A) and let T € (0,00]. Assume A has maximal L})-reqularity
on (0, T) with constant Ka. For x € Xy and f: (0, T) — X, strongly measurable the follow-
ing are equivalent:

(1) The data satisfies x € X,,, and f € LP((0, T), v; Xo)

(2) There exists a unique strong solution ue MR”((0, T), v) of

"+ A u) = f(1), te©,T
w () +Au(r) = f(1) 0, 7) (3.3.20)
u(0) = x.
In this case there is a constant c,,p, 7 such that the following estimate holds:
max{cy,p, 711Xl x, ,, | fllr (0, 1), 0500} = 1l MRP (0,7),0) (3.3.21)

< Kallxllx,, + Kall fllzr o, 1),v5x0)-

Proof. (1) = (2): Let w € MR”(R,,v) be such that w(0) = x. Let g(¢) = —(w'(#) +
A(t)w(1). Then g e LP((0, T), v; Xp). Let i be the solution to (3.3.20) with zero initial
value and with f replaced by f+g. Now u(#) = @(¢) + w(?) is the required strong
solution of (3.3.20). Indeed, clearly u(0) = x and

U+ ABu) =i )+ AWM a) + w' () + AHw(e)
=f+g-g=r.
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Moreover,

lelivre 0,19, 0) < 1 &IMR? (0, 7),0) + 1 WIMRP (0,7),0)
< Kal flizeo,1),0:x0) + Kal wlivmre w, )-

Taking the infimum over all w e MR” Ry, v) with w(0) = x also yields the second
part of (3.3.21).

(2) = (1): As v’ and Au are both in LP((0, T), v; Xp), the identity in (3.3.20) yields
that f € LP((0, T), v; Xo) with the estimate as stated. To obtain the required proper-
ties for x note that u € MRP((0, T), v) can be extended to a function u € MR? (R,, v)
with ¢, p TllulvMrr g, 0 < 1UlIMRP(0,7),0)- In the case T = oo we can take ¢, , =1. [

It can be difficult to identify X, ,. For power weights this is possible. Includ-
ing a power weight has become an important standard technique to allow non-
smooth initial data and to create compactness properties. At the same time, the
regularity properties of the solution to (3.3.20) for ¢ > 0 are unchanged. Moreover,
maximal regularity results with power weights are important in the study of non-
linear PDEs. For more details and applications to evolution equations we refer to
[72,97,113, 119, 120, 129].

Example 3.3.19. Assume v(f) = t* with a € (-1,p-1). Then v € A, and X, =
(X0, X1);_ L (see [148, Theorem 1.8.2]). Here (Xo, X1)g,p stands for the real inter-
polation space between X and X;. In the limiting cases @ { p—1 and a | -1, one
sees that the endpoint X; and Xj can almost be reached.

As in [129] we find that for a € [0,p — 1), any u € MR”(R,, v) has a continuous
version with values in (X, X1),_ L and

sup ||u(t)||(X0,X1)l Lia = Cllullvrr ®,,)- (3.3.22)
teR, -5

Indeed, this follows from the boundedness and strong continuity of the left-transla-
tion in LP (R,, v; (Xy, X1))_1ea p) and Proposition 3.3.17.
Le,

On the other hand, for every -1 <a < p—1 one has u € C((0,00); (Xo, X1);_1 p)
5
and for every £ >0,

sup 1*Pllu®llxox, , < Cllt— 1P ul)Ivre .00 < Celullvrr @. 0,
r€le,00) PP

where we used t7” < max{1,e~P}. If additionally u(0) =0, then by Hardy’s inequal-
ity (see [80, p. 245-246]) we can take € = 0 in the last estimate.

In the special case X is a Hilbert space, Theorem 3.3.8 implies the following
result.
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Theorem 3.3.20. Let Xy be a Hilbert space. Assume A: (0,7) — £(X1,Xo) is such that
forall xe X, t — A(t)x is measurable and

allxllx, < lxlx, + 1A xlx, < c2llxllx,, t€(0,7), x€Xi.

Assume there is an operator Ay on Xo with D(Ag) = X1 which generates a contractive
analytic semigroup (e‘z“‘o)zez(J which is such that (A(t) — Ao) re0,1) generates an evolution
family (T(t, $))o=s<r<r 0 Xo which commutes with (e="40) 2.

e AT s)=T(t,s5)e ™, 0<s<r=1, r=0.

Then A has maximal LP-reqularity for every p € (1,00), i.e. for every f € LP(0,7;Xo) and
x € (Xo, X1)y_1 ), there exists a unique strong solution u € L”(0,7;X;) N WbLP(0,7; Xp) N
5
C([0,7]; (X0, X1);_1 p) of (3.3.20) and there is a constant C independent of f and x such
5
that

el p 0,0 + |l u||wlvp(o,T;XO)+” u||C([0,r];(X0,X1)17l )
5
= Clfllro,5;x0) + Cllxllxo,x0), 1 ,
3

Proof. First of all we may use a constant extension of A to an operator family on
R. Clearly, we can do this in such a way that T(z,s) is uniformly bounded in
—00< §<t<oosay by a constant M. For instance one can take A(t) = Ag for ¢ ¢ (0, 7).
Assumption (A) is clearly satisfied. Note that by the assumption and [104, Theo-
rem 11.13], Ap has a bounded H*-calculus of angle < /2 and hence (E) is satisfied.

By Proposition 3.1.2 {I7 : k € £} is uniformly bounded. For p =2, this implies
Z-boundedness of {I.7: k€ #} < L(L*(R,v; Xy)), because L?(R, v; Xp) is a Hilbert
space. By Proposition 3.1.3 this implies that {Iz7: k € £} € Z(LP (R, v; Xp)) is Z-
bounded as well and hence condition (Rbdd) holds. Therefore, all the conditions
of Theorem 3.3.8 are satisfied, and we find that A has maximal L}-regularity on
R. This implies that A has maximal L}-regularity on (0,7), and hence the required
result follows from Proposition 3.3.18 and Example 3.3.19. O

3.3.5. Perturbation and approximation

In this section we will illustrate how the additional parameter A from (3.3.15) can
be used to solve the perturbed problem

{u’(t) +AMu()+B(t,u(n) = f(1), te(0,T) (33.23)

u(0) = x.

Here B: [0, T] x X; — Xp is such that there exists a constant £ > 0 small enough and
constants C,L =0 such that for all x,y€ X; and t€ (0, T),

1B(£,x) = B(t, Vlix, = €lx—ylx, + Lallx =yl x,,

(3.3.24)
1B(t, X))l x, < C(1+ Xl x;)-
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Recall that MR”((0, T), v) = WLP((0, T), v; Xo) n LP((0, T), v; X1).

Proposition 3.3.21. Assume T < co. Assume (A) holds and assume there is a Ay such
that for all A = Ao, A+ A has maximal L})-regularity on (0, T) and there is a constant C4 >0
such that for all A = A9 and f € LP((0, T), v; Xo), the strong solution u to (3.3.12) satisfies

Aullzeo,1),0%0) + Nuellpmrr (0,7),0) = Call fllLr(0,1),0:%0)- (3.3.25)

Assume the constant from (3.3.24) satisfies € < CLA Then for every f € LP((0, T), v; Xo) and
x € X,,p, there exists a unique strong solution u € MRP((0, T), v) of (3.3.23) and

lullpvire 0,1),0 = CA + 1l x,,, + 1 fllLr 0, 1),0:%0)) (3.3.26)
where C is independent of f and x.

The proof of this proposition is a standard application of the regularity estimate
(3.3.25) combined with the Banach fixed point theorem.

Proof. Let A >0 be so large that CAALB < C4€:=1-0 and define the following equiv-
alent norm on MR?((0, T), v):

lulla = AlullLr o, 1), v;x0) + 1lvr? (0,7), 1)

We will prove that for all g € LP((0, T), v; Xp) and x € X,,, there exists a unique
strong solution w € MR”((0, T), v) of

w' (1) + (A + Dw(t) + B(t, w(n) = g(1), w(0) = x. (3.3.27)

and that w satisfies the estimate (3.3.26) with (, f) replaced by (w, g). Here B(t,x) =
e MB(t,e* x) and note that B satisfies the same Lipschitz estimate (3.3.24) as B. To
see that the required result for (3.3.23) follows from this, note that there is a one-to-
one correspondence between both problems given by u(f) = eMw(t) and f = et g.
Therefore, from now it suffices to consider (3.3.27).

In order to solve (3.3.27) we use the maximal regularity estimate (3.3.25) com-
bined with Proposition 3.3.18 and the special choice of A. For ¢ e MRP((0, T), v) we
write w = L(¢p), where w € MRP((0, T), v) is the unique strong solution of

w' (1) + (A() + Vw() = (1) — B(t, (1), w(0) = x. (3.3.28)
Then for ¢1, ¢, e MRP((0, T), v), by (3.3.25) one has

(1) — L(2)Ia < Call BG, 1) = BC, p2) |l L (0,1, 05%0)
< Caellp1r — P2liLro,1),0:x1) + CaLpllpr — 2llLr 0,1, v;X0)

=1 -0)llp1 —2lla.

Hence L is a contraction on MRP((0, T), v) with respect to the norm | -[|;. Therefore,
by the Banach fixed point theorem there is a unique w € MRP((0, T), v) such that
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L(w) = w. It is clear that w is the required strong solution of (3.3.27). To prove the
required estimate note that by (3.3.25) and Proposition 3.3.18 one has

lwlly=ILw)la < IL(w)—LO) 5+ ILO)]2
=1 -0llwlir+CalllgllLro,1),5:x0) + CB) + Clixlx, -

Subtracting (1-6)||wl; on both sides, and rewriting the estimate in terms of f and
u gives the required result. O

A similar result holds on infinite time intervals if we replace the assumption
(3.3.24) by the following condition:

IB(t,x)—B(t, Vx, <elx—ylx, + Lellx— ylx,

(3.3.29)
B(#, )|l x, < Cgllxl .

This is to make sure that t — B(t, u()) € LP (R, v; Xp) if u € LP (R, v; X;). Consider for
A large enough:

U () + A+ AD)u(d) + B, u(d) = f(t), teR. (3.3.30)

Proposition 3.3.22. Assume (A) holds and assume there is a Ao such that for all A = Ay,
A+ A has maximal L}-reqularity on R and there is a constant Cn > 0 such that for all
Az Ao and f € LP (R, v; Xo), the strong solution u to (3.3.12) satisfies

Mullzr @ v;x0) + 1 ullvrr @ vy < Call fl e @ v %0)- (3.3.31)

Assume the constant from (3.3.29) satisfies € < CLA Then there exists a A such that
for every A = /16 for every f € LP(R,v;Xy) there exists a unique strong solution u €
LP(R, v; X1) nWYP(R, v; Xo) of (3.3.30) and

el pre @,y < CIF P ®,0;X0) (3.3.32)
where C is independent of A and f.

The proof follows the line of that of Proposition 3.3.21, so we omit the details.
With a similar method as in Proposition 3.3.21 one obtains the following perturba-
tion result which will be used in Section 3.5.

Proposition 3.3.23. Assume T < oco. Assume (A) holds and A(-) has maximal L) -reqularity
on (0, T) and the estimate (3.3.13) holds with constant C4. Let € < Cq. If B:[0,T] —
ZL(Xn, Xo) satisfies |B(H)xlx, < ellxlx, forall xe X; and t € [0, T], then A+ B has maxi-

mal L})-reqularity with constant 1—CcAAe'

Proof. One can argue as in the proof of Proposition 3.3.21 with 1 =0, g=f, B=B
and 1 -6 = Cxe. Moreover, if w = L(w), then

lwllvre 0,1),0) = IL(w) = LO) IMRP 0,7), 0 + I LO) IMRP (0, 1), 1)
= A -0 lwlmreo,1),0 + Call FllLr o, 1),v:%0)»

and the required estimate result follows. O
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Consider now the sequence of problems:

{u;(r)+An(r)u(t)=fn(t), te(a,b) (33.33)

u(a) = xp,.

Here we omit the initial condition if a = —co.
Recall that v, = v(- — a). The following approximation result holds.

Proposition 3.3.24. Assume (A) holds for A and A, for n = 1 with uniform estimates
in n. Assume A and A, for n =1 have maximal L}-reqularity on (a,b) with uniform
estimates in n. Let fy, f € L ((a, b), v; Xo) and x,, x € Xy, p for n= 1. Then if uand u,, are
the solutions to (3.3.2) and (3.3.33) respectively, then there is a constant C only dependent
on the maximal L) reqularity constants and the constants in (A) such that

ey, — uIIMRp((a'b),,,) =C|llx,- x”X,,a,p 0 fn— f”Lp([u,b),v;Xo)

(3.3.34)
+1(An — Aullrr (a,b),v;x0) | -

In particular if x, — x in Xy, p, forall z€ X;, Ap(t)z — A(f)z in Xy a.e. and f, — f in
LP((a, b), v; Xy), then u, — uin MRP ((a, b), v).

Typically, one can take A, = ¢, * A where (¢,),=1 is an approximation of the
identity. If ¢, are smooth functions, then A, will also be smooth and therefore, A,
will generate an evolution family with many additional properties (see [113, 143]).

Proof. The last assertion follows from (3.3.34) and the dominated convergence the-
orem. To prove the estimate (3.3.34) note that w, = u, — u satisfies the following
equation

Wy + Apwn = (fo— N+ An—Au, wyla) =x,—x.

Therefore, the (3.3.34) follows immediately from the maximal L}-regularity esti-
mate. O

3.4. AN EXAMPLE: m-TH ORDER ELLIPTIC OPERATORS

In this section let p, g € (1,00), m € {1,2,...} and consider the usual multi-index nota-
tion D* = D" -...- D34, &% = (EH ™ - ... (&% and |a| = a; + - + ag4 for a multi-index
a=(ay, - ,ag) € N?i. Below we let Xp = LI(R%, w) and X; = wmadR4, w).

Recall that f € W™4RY, w) if f € L9RY, w) and for all |a| < m, |D* fll g, ) <
oo. In this case we let

[f]wm,q([Rd,w) = Z ”Daf”Lq([Rgd,w); ”f”wm.q([md,w) = Z ||Daf||LQ(Rd,w)-
lal=m

lal=sm

The weights in space will be used in combination with Theorem 3.1.4 to obtain
Z-boundedness of the integrals operators arising in (Rbdd).
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Consider an m-th order elliptic differential operator A given by

(ADW(,0):= Y. aq(t,x)Du(t,x), teR,, xeR?, (3.4.1)
lalsm
where D; := —i(% and a4 : R, xR? - C.

In this section we will give conditions under which there holds maximal L}-
regularity for A or equivalently we will prove optimal L})-regularity results for the
solution to the problem

{ ' (1,0) + A+ A0 u(t, x) = f(1,%), t€(ab), xeR? (3.4.2)

u(a,x) =up(x), xe R4,

A function u will be called a strong L}, (L)-solution of (3.4.2) if u € MRP((a, b), v) and
(3.4.2) holds almost everywhere.

With slight abuse of notation we write A for the realization of A on X = LI (R4, w)
with domain D(A) = X;. In this way (3.4.2) can be modeled as a problem of the form
(3.3.20). Also, we have seen in Section 3.3 (and in particular Proposition 3.3.18) that
it is more general to study maximal L})-regularity on R. Therefore, we will focus
on this case below.

3.4.1. Preliminaries on elliptic equations

In this section we present some results for elliptic equations which will be needed
below. Recall the definition of A€ Ell(0,x, K) from Section 2.1:

Definition 3.4.1. Let
A=) agD?

lal=sm
with aq € C constant. We say that A is uniformly elliptic of angle 6 € (0, ) if there
exists a constant x € (0,1) such that
A= Y anf®cZgand |4O)lzk, EeRY |E=1
lal=m
and there is a constant K such that |a,| < K for all |a| < m. In this case we write
A€EN@B,x,K).

The following result is on the sectoriality of the operator in the x-independent
case. The proof is an application of the Mihlin multiplier theorem.

Theorem 3.4.2. Let 1 < g <ooand w € A,. Assume A€ Ell(0,«,K) with 0y € (0, 7). Then
for every 0 > 6y there exists an Ay-consistent constant C depending on the parameters
m,d,0y—0,x,K, q such that

181 _
1A DPA+ A My a@awy <C 1BI=m, AeZ, g. (3.4.3)

In particular, there is a constant c depending only on 6 and C such that | e A <C.
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The case of x-dependent coefficients can be derived by standard localization
arguments, but we will not need this case below (see [77, Theorem 3.1] and [102,
Section 6]).

Proof. For (3.4.3) we need to check that for every 1 € X;_g, and || < m, the symbol
A :RY — C given by
11
ME)=ATmEP A+ A O)!
satisfies the following: for every multiindex a € N¢, there is a constant C, which
only depends on d, a,0 — 0y, K, x such that

IEXDY M ()| < Cq, E€RY. (3.4.4)

Indeed, as soon as this is checked, the result is a consequence of the weighted
version of Mihlin’s multiplier theorem (see [65, Theorem IV.3.9]).

In order to check the condition for ¢ = 0 let F, be the span of functions of the
form A"gh~!, where n € [0,1], g : R? — C is polynomial which is homogeneous of
degree veNp and h = (A+A)* with peNand ¢ = m(u—n) —v. Itis clear that /4 € F.
Using induction one can check that for f € F, one has D*f € Fy|q.

We claim that for f € F, the mapping ¢ — [£|¢ f(&) is uniformly bounded. In
order to prove this it suffices to consider f = A7gh~! with g and h as before, and
C=m(u-n)—v. As {— |E|7Vg() is bounded it remains to estimate

ATR(ETHENTTY = (s + Ay (€))7,

where {* =¢/[¢l and s=A|¢]7™.
Write Ay(&*) = ret? with r = [A4(¢™)] and || < 6 and s = pe'¥ with p = |s| and
lw| <m—6. Then

|7 (s + A3 (E*)7H| = p"pe + re'?|7H = p (p? + 12 +2pr cos(y — ) M2

Since cos( — ¢) = cos(m — (6 —0y)) = —cos(0@ —6p) = —(1 — &%) with e€(0,1) and —2p1r =
—(p?+r?) and we find

17 (s + Ay (E¥)TH < p(p? + 1P T2 H < xcH g™,

where in the last step we used r = x and p = 7. This proves the claim.

In order to check (5.2.3) note that .# € Fy and hence by the above D* 4 ({) € Fgy.
Therefore, the bound follows from the claim about F, and the observation that the
functions g arising in the linear combinations of the form A"gh™! satisfy |g(é)| <
CK,d,a'~

The assertion for e~/ follows from (2.3.1) and the estimate (3.4.3) with 8 =
0. O

As a consequence we obtain the following:
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Corollary 3.4.3. Let Ay > 0. Under the conditions of Theorem 3.4.2, the operator A is
closed and for every A = Ao,

C” u”Wm,q([Rdyw) < " (/1 + A)u”Lq(Rd,w) < (K+ /1) ” u”Wm,q([Rdyw)y
where ¢ is Ag4-consistent and only depends on m,d,0o - 0,x,K, q and M.

Corollary 3.4.3 for x-dependent coefficients will be derived from Theorem 3.4.5
in Remark 3.4.7.

Corollary 3.4.4. Let m=1, 1< qg<ooand we A, If m =2, then there is an Ay-
consistent constant C depending only on d, q and m such that for all |l < m—1

1D £l o e ) < CUFN Lo,y L) wma e )
B _m—p
< CAM I fll ae,wy + C'A™ T [flymagd,w)-

Proof. Note that for |f] =1,

1 _1
1DP fll @iy < CAZ I fll Lo,y + A2 [f s e )

follows from Theorem 3.4.2 with A = —A and the required estimate follows by min-
imizing over all A > 0. The case m > 2 can be obtained by induction (see [102,
Exercise 1.5.6]). The final estimate follows from Young's inequality. O

3.4.2. Main result on R?

For A of the form (3.4.1) and xj € R? and t; € R let us introduce the notation:

Altg, x0):= ). aq(ly,xo)D*.

lal=m

for the operator with constant coefficients.
(C) Let Abe given by (3.4.1) and assume each a, : R x R? — C is measurable. We
assume there exist 6y € [0,7/2), x and K such that for all f, € R and x; € R?,

A(ty, xo) € Ell(8p,x,K). Assume there exists an increasing function w : (0,00) —
(0,00) with the property w(e) — 0 as € | 0 and such that

laa(t,x) —ag(t, ) =w(x-y0), lal=m, teR, x,yeRd.

As 6y < /2, the above ellipticity condition implies that m is even in all the
results below.
The set of parameters on which all constant below will depend is given by

P =1{K,K,0,[V]4, (W4, p,q,d, m,6o}. (3.4.5)

Moreover, all the dependence on the weights will be in an A, and Aj-consistent
way.
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Theorem 3.4.5. Let p,q € (1,00). Let ve ApR) and w € A, (RY). Assume condition
(C) on A. Then there exists a Ao € R depending on the parameters in & such that for all
A= A the operator A+ A has maximal L}-reqularity on R. Moreover, for every A = Ao and
for every f € LP (R, v; Xo) there exists a unique u € MRP (R, v) which is a strong LP(L9)
solution of

u(t,x)+ A+ AW ult,x) = f(t,x), ae. teR, x€ R

and there is constant C depending on the parameters in 2 such that

AMullzr @, v;x00) + 1llpre ®,0) = CIFllLp @®,v;x0) - (3.4.6)

Recall that MR? (R, v) = WP (R, v; Xo) N LP (R, v; X1).

Also note that the estimate (3.4.6) also holds if one replaces R by (—oo, T) for some
T € R. The above result also implies that A + A has maximal L}-regularity on (0, T)
for every T <oo and every A €R.

The proof of the above result is a based on Theorem 3.3.8, standard PDE tech-
niques and extrapolation arguments. The proof of Theorem 3.4.5 is divided in
several steps of which some are standard, but we prefer to give a complete proof
for convenience of the reader. In Steps 1 and 2 we assume aq = 0 for |a| < m and
show how to include these lowers order terms later on.

Step 1: Consider the case where the coefficients a, : R — C are x-independent.
Choose 6 > 0 small enough and set Ay = §(—A)"2. Note that by Corollary 3.4.3
D(Ag) = X;. We write

Alt)= ) aq()D%, A(1)= A1) - Ay.
la|l=m
It is a simple exercise to see that there exist §o >0, 8’ € (,%) and x’ > 0 depending
on x and 0 that for all § € (0,801, A(?) € Ell(0’,x’,K). Therefore, each A(f) satisfies
the conditions of Theorem 3.4.2 with constants only depending on dy,%,6,K. The
same holds for operators of the form A, := ﬁ /. : A(t)dt, where 0 < a < b < co.
Note that A,; and A(¢) are resolvent commuting and have domain X;. Therefore,
by Example 3.3.3 the evolution family for A exists and is given by

T(t,s) :exp(—(t—s)flst), 0<s<t<oo.
Moreover, for all 1 >0,
1T )N pamdwy=C 0=s=7, (34.7)

where C only depends on dy,x,0,00,K, q, [w] Ag- Since Ag is also resolvent com-
muting with A4, and A(?), it follows from Lemma 3.3.7 that the evolution family
generated by A factorizes as

S(t,s) = e 290 T(1 5 2=9%  0<s<t<oo.
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We check the hypothesis (A), (E) and (Rbdd) of Theorem 3.3.8. Condition (A)
follows Corollary 3.4.3 with A = 1. For condition (E), recall from Section 2.3 that
Ap has a bounded H*-calculus of angle < n/2. Moreover, Xg = L9(R%) has finite co-
type (see [45, Chapter 11]). Finally, (Rbdd) follows from Theorem 3.1.4 and (3.4.7).
Therefore, by Theorem 3.3.8 we find there is a constant C such that (3.4.6) holds for
allA=1.

Step 2: Next we consider the case where the coefficients of A are also x-dependent,
but still with a, =0 for a < m. We start with a standard freezing lemma.

Lemma 3.4.6 (Freezing lemma). Let € > 0 be such that w(e) < %, where C is the con-

stant for (3.4.6) obtained in Step 1. If u € MRP (R, v) and for some xo € R? for each t € R,
u(t,-) has support in a ball B(xo,€) = {x: |x— x| < &}, then for all A =1, the following
estimate holds:

Al e @, v;x0) + 1 tllpvre @,0) < 2CHA + At + ' || Lp @, 03 x0) - (3.4.8)

Proof. Let f:= (A+ Au+u' and observe that u’ + (A(, x0) + Vu = f + (A(,, x0) — A u.
By (3.4.6), we find

Mullr®,v;x0) + ltlhvre ® 1) < Cll flle @ v;x0) + CICAC, X0) — A ullLr @, v;x) -
Note that by the support condition on u and the continuity of x — ag/(:, x),
ICA(Z, x0) — A(D) u(B) |l x, < w(E)lu(D) x, -

Therefore, CII(A(-, x0) — Aullr ® v;xp) < %II ullvrr g, ») and hence

1
Mulzr®,v;xy) + lulvrr®, ) < Clfllr @ v;x0) + > Il MRP ®,v)-

and the result follows from this. O

Step 3: In this step we use a localization argument in the case p = g to show that
there is a constant C such that for all u e MR? (R, v),

MullLa® v xy) + el La® vix) < CIA+ A u+ 'l Lo v xp)- (3.4.9)

(a) Takea ¢p € C*®(R%) with ¢ =0, [Pl qre =1 and support in the ball B, = {x:
|x| < €} where £ > 0 is as in Lemma 3.4.6. Note that

V™ u(t, x)|9 = fd V™ u(t, x)p(x — E|9dE. (3.4.10)
R
By the product rule, we can write

V' u(t, )p(x— O] =V"ult,x) - px—E+ Y. caD*ult,x)DEDep(x-&),

lal=sm-1
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with |g(a)| < m and ¢y = 0. Therefore,

IV u(t,x) - ¢p(x - < IV [u(t,)p(x-O1+C Y |D%u(t, %),

la|lsm-1

where used ¥j4<m_1 cal D@ p(x)| < C. Taking LI (R, v)-norms on both sides gives

1/q
19"l e, 50 = f IV = O g x4
" (3.4.11)

m q la
= ([, 19" =My E)  +L

where L = C’):m‘sm,l ID*ull Lo, v; xp)- For each fixed ¢ in the case p = g, Lemma 3.4.6
applied to x — u(t, x)¢p(x — &) yields
1/q

”vm(u(t)(,b)”L(I(R,V;XQ) = (fd “Vm(u(l)( _f))”ZW(R,v;XO)dg) +L
R . (3.4.12)

. 1
< C(fRd I+ A) d( =)+ UG =Dl o pixo) dc’) "+
Note that for each ¢ e R,

A+ A=) = Y. agD*[up(- =1+ Augp(- - &)

lal=m

=A+Au-¢p(--&)+ Z caaaDauDg(a)(l)('—f)-

lal=sm-1

Thus we also have

Q=

( fR A+ A @b~ E) + U= N ) 4E)

Q=

= (fl‘w A+ Au+ ul](’b(. —¢) "Zq(R,U;XO) d‘f) +KL.

= A+ Au+ 'l Lo v;xp) + KL.
Combining the latter with (3.4.11) and (3.4.12) gives
IV™ull Lo vixe) < CIIA+ Au+ U ll Lag,v;xp) + (K+ 1L,
where K is as in condition (C). We may conclude that
Il Lo, v;xy) < CHA+ A u+ Ul Lo v;x0) + Clull Lo piwm-1.0@d, w)- (3.4.13)
To include the lower order terms, let

B(tyu(t,x)= )Y  aq(t,x)D*u.

la|lsm-1
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By (3.4.13) with f = (A+ B+ A)u+ v’ and the triangle inequality, we find

Il Lo vixy) < CllfllLa@ v xe) + CK+ Dl o powm-1.a @, ) (3.4.14)

In a similar way, one sees that forall 1 =1

All u||Lq([R,U;XO) = C”f”L"([R,U;XO) +C(K+ DI u"Lq(R,U;W’"’Lq(Rd,w))' (3415)

In order to obtain (3.4.9) from (3.4.14) and (3.4.15) note that it follows from the
interpolation inequality from Corollary 3.4.4 that for all v >0

-1 -1
” u“ Wm—l,q(Rd’w) = CVm ” u”Lq(Rdyw) + CV ” u” Wm,q(Rd,w). (3416)

Therefore, choosing v small enough we can combine the latter with (3.4.15) to ob-
tain
Mullramv;xy) + 1l La®v;xy) < Cll fll L@, v;x0)

1
+ 3 lullzom v;x,) + Covll el La®, v;x0) -

Setting A9 = max{2C,, 1}, it follows that for all 1 = A,

1 1
5/1” ullLa®,v;xp) + 3 Il Lamv;x) < ClflLa@,v;xo)-

This clearly implies (3.4.9).

Step 4: To extrapolate the estimate from the previous step to p # g, let u:R— X
be a Schwartz function. Then by (3.4.9) we have for all v € A; there exists A;-
consistent constants A, C > 0 such that for all 1 = A,

lFAllza vy < CIGAll Lo, v)»

where Fy = lullx,, Gy = l(A+ Au+ u'llx,. Therefore, by the extrapolation result
Theorem 2.2.5 it follows that for all v € A, there exist a A,-consistent constants A,
and C’ such that for all A = A,

IEAlr@®p) < C'IGAllLr ®,0),»
This yields
lullr®uxy) < C A+ Au+ e ® v x,)-
Similarly, one proves the estimate for Ml ullrr@,v;x,). As W' = A+ Au+u' - A+ Ay,

(3.4.6) with righthand side f = (A + A)u+ u’ follows.

Step 5: Let Abe as in the theorem. For s€ [0,1] let A; = sA+(1—s)(~A)"™'2, where
we recall that m is even. Then A; satisfies condition (C) with constants x and K
replaced by min{x, 1} and max{K, 1}, respectively. Therefore, for all A = Ay, (3.4.6)
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holds with right-hand side f = (A + Aju + v’ with a constant C which does not
dependent on s. For s =0 for all A = Ao, for every f € LP(R, v; Xp), one has existence
and uniqueness of a strong solution u € MR”(R,v) to u' + (A + A5)u = f by step 1.
Therefore, the method of continuity (see [68, Theorem 5.2]) yields existence and
uniqueness of a strong solution for every s € [0,1]. Taking s =1, the required result
follows and this completes the proof of Theorem 3.4.5.

Remark 3.4.7. In the proof of Theorem 3.4.5 we applied Corollary 3.4.3 only for the
case of x-independent coefficients. It is rather simple to derive Corollary 3.4.3 with
x-dependent coefficients from Theorem 3.4.5 (cf. [102, Exercise 4.3.13]). Indeed, let
Abe t-independent but such that (C) holds and let u e W4 (R, w). For i:R— Xy
given by #i(t) = e My with u >0, let

F0) =100 (D@ (1) + A+ A1) = Li—oo0) (DM [+ (A + Aul.
Then, applying (3.4.6) to & with v =1, we get that for every A = Ay,

P P ul X, + el x,] = M ul e ((—000),X0) + 1 EIMRP ((—000))
< Clflr@xy = Clup) Pl —pu+ A+ Aully,.

Comparing the left and right-hand side and letting p | 0, we obtain
Al u”Lq([Rgd,w) +I u”wmq(u@d,w) =Cll(A+ A)u“Lq(Rd,w).

Finally, as a consequence of Theorem 3.4.5, we show the following maximal
regularity result with non-zero initial value.

Theorem 3.4.8. Let T € (0,00). Assume condition (C) on the family of operators

(A1) teo, ) Qiven by (3.4.1). Let p,q € (1,00). Then the operator A has maximal LP-
reqularity on (0, T), i.e. for every f € LP(0, T; LY(RY)) and ug € %fr,p(Rd) with s = m(l—%),
there exists a unique

ue WhP(0, T; LY®Y) 0 LP (0, T; W™ R®) n C([0, T); B}, , RY))

such that
u'(t,x)+ A u(t,x) = ft,x), te(0, 1), xe Rd,
; (3.4.17)
u(0,x) = up(x), xeR".
holds a.e. and there is a C > 0 independent of uy and f such that
el o o, 7 wma ey + I Ullwrp o, ;10 @ay + 1 ll e o, 11,985, , me
“” (3.4.18)

< C(Lf o sraqay + I uO”gg‘S]'p(Rd)).

Proof. By Theorem 3.4.5 there is a A € R such that A + A has maximal LP-regularity
on R and hence on (0,T) as well. By the observation after Definition 3.3.10 this
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implies that A has maximal LP-regularity on (0, T) and hence we can find a unique
solution
ue WhP(0, T; LY®Y) n LP (0, T; W™ (R?))

of (1.2.1) with up = 0. By Proposition 3.3.18 with v = 1, we can allow non-zero initial
values ug € X,,, = (LY RY), W’”'q(IR{d))l_; » (see Example 3.3.19). By [19, Theorem
5

6.2.4] or [148, Remark 2.4.2.4] this real interpolation space can be identified with
5 ,[R?Y) with s = m(1—1/p). Finally, the fact that u € C([0, T]; 28;, ,(R?)) follows
from Example 3.3.19 as well. O

Remark 3.4.9. In the case A is time-independent and v = 1, Theorem 3.4.5 reduces
to [77, Theorem 3.1] in case of scalar equations.

3.5. QUASILINEAR EVOLUTION EQUATIONS

In this section we illustrate how the results of Section 3.3 can be used to study
nonlinear PDEs. We extend the result of [28] and [127] (see [97] for the weighted
setting) to the case of time-dependent operators A without continuity assumptions.
Our proof slightly differs from the previous ones since we can immediately deal
with the non-autonomous setting. For notational simplicity we consider the un-
weighted setting only.

3.5.1. Abstract setting

Let Xy be a Banach space and X; — X, densely, 0 < T < Ty < oo, J =1[0,T1, Jo =
[0, Tp] and p € (1,00). Let X, = (Xo,X1),_1 p equipped with the norm from (3.3.19).
L

Consider the quasi-linear problem

{u’(t)+A(t,u(t))u(t) =F@tu(), te] (3.5.1)

u(0) = x.
where x € X, and

o A:Jyx X, — £(X1,Xp) is such that for each y € Xj and x € X, t — A(t,x)y
is strongly measurable and satisfies the following continuity condition: for
each R > 0 there is a constant C(R) > 0 such that

IACE, x1)y — AL, x2) Yl x, = C(R) X1 = X2/l x, 1yl X35 (3.5.2)
with 1€ Jo, x1,%2 € Xp, Ix1llx,, Ix2llx, <R, y€ Xi.

® F:Jox X, — X is such that F(,,x) is measurable for each x € X, F(t,") is
continuous for a.a. ¢ € Jo and F(-,0) € L” (Jo; Xo) and F satisfies the following
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condition on Lipschitz continuity: for each R > 0 there is a function ¢p €
LP(Jp) such that

1F(t, x1) = F(t, x2) [ x, < pr(D X1 = X2l X,
fora.a. t€Jo, x1,%2 € Xp, Ix1llx,, I %2lx, < R.

Theorem 3.5.1. Assume the above conditions on A and F. Let xo € X, and assume
that A(:,xo) has maximal LP-regularity. Then there is a T € (0, To] and radius € > 0 both
depending on xo such that for all x€e B ={y € X, ly—xollx, < e}, (3.5.1) admits a unique
solution u € MR(J) := WVP(J; Xo) N LP(J; X1). Moreover, there is a constant C such that
for all x,y € Be the corresponding solutions u* and uY satisfy

le* = w Imry < Cllx — Ylx,.

The proof will be given in Section 3.5.3.

Remark 3.5.2. This result can be extended to the weighted setting, with power
weight v(f) = t% a € (-1,p—1) (see Example 3.3.19). In this case, the usual re-
flection argument does not work, since the extension becomes dependent on the
weight and the constant in (3.5.7) becomes T-dependent. Instead, one can use a lin-
ear and bounded extension operator from MR((0, T), v) to MR(R4, v) whose norm is
independent on T (see [119, Lemma 2.5]).

3.5.2. Example of a quasilinear second order equation

Let Ty > 0 and Jp = [0, Tp]. In this section we will give conditions under which there
exists a local solution of the problem:

u'(t,x) + Z aq(t,x, u(t,x), Vu(t, x))D%u(t, x) = f(t, x, u(t, x), Vu(t, x)), (3.5.3)
|la|=2

with initial value u(0,x) = ug(x), t € Jo, x € R% and where Dj:= —ia%. The main new
feature here is that the above functions a, are only measurable in time. Note that

possible lower order terms a, can be included in f. We will provide an LP(L7)-
theory for (3.5.3) under the following conditions on p and g:

_1
(i) Let X = LI(R%), X, = W29(RY), Xp= 9335; ”)(Rd) where p, g € (1,00) satisfy
1 d
2(1-=)-%s1. (3.5.4)
=24

This condition is to ensure the following continuous embedding holds (see [148,
Theorem 2.8.1])

1
2(1—;)

ggﬂ»l’

®RY) — CO®RY), for a110<6<2(1——)———1. (3.5.5)
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_1
Also note that ,,, ” ®?) = (Xo, X1),_1 , by [148, 2.4.2(16)].
L

On a and f we assume the following conditions:

(ii) Assume each ag: Jo x R? x R x R — C is a measurable function such that
Supy y .z 1aa(4,%,y,2)| < 0o and there is an 6 € (0,7) and « € (0,1) such that for
all t€ Jo, x,zeRY, yeR,

Y aq(t,x,y,2)¢% g and ’ Y aq(t,x,y,2)E% = x, EeR? jE1=1.
lal=2 lal=2

(iii) Assume that for every R > 0 there exists a function wg : Ry — Ry with
lim, | wr(e) = 0 such that for all ¢ € Jy, x1,x2 € RY, |yl,1zl <R,

laq(t,x1,y,2) — aq(t, X2, ¥, 2)| < wr(|x1 — X21).

(iv) Assume that for each |a| = 2 for every R > 0 there exists a constant C, (R) such
that for all € Jo, x€R?, |y11,1y2| <R, and |z,122| < R,

laq(t,x,1,21) — aa (L, X, ¥2,22)| < Co(R)(Iy1 — Y2l + |21 — 220), (3.5.6)

(v) Assume f: Jo x R? x R x R? — C is a measurable function such that

14
f(f If(t,x,o,0)|qu)"dt<oo.
Jo ‘JRrd

For every R > 0 there exists a function ¢(R) € L”(Jy) such that for all ¢ € J,
xeR, ylly2l <R and |z1], |22l < R,

1f(t,x,01,21) = (&, %, 12, 22) | xo = QRO (| y1 — Y2l + 121 — 220).

Let MRP(J) = WP (J; L9®R%)) n LP (J; W29 (®?)) and note that by (3.5.5)
MRP(J) = C(J; Xp) — CUJ; C**O (RY).

In order to apply Theorem 3.5.1 to obtain local well-posedness define A: Jo x X, —
g(Xl,Xo) and F:]o X Xp — X() by

(AL, VW) = Y aq(t,x,v(x), Vo(x)D* u(x),
la|<2

F(t,u)(x) = f (¢, x, u(x), Vu(x)).

Then A and F satisfy the conditions of Theorem 3.5.1. Indeed, applying (3.5.6) we
find that for R>0 and ||v; Ix, llv2llx, <R and ue X,

IACt, vi)u— AL, v2)ullx, < K(R)(II v = v2llx, + Vo1 - szllxo) el x,
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s KR)Cllvr — vall x, lullx, -

Here we have used that for k€ {0,1} and v € X}, IIDkvlloo = Clivlix, by (3.5.5).

Next we check that for every g € X;,, A(-, g) has maximal L”-regularity. In order
to do so we check that A(t, g) satisfies the conditions of Theorem 3.4.5. Indeed, let
R=gllc1gay < co. By (3.5.5), g € C'*°RY) and therefore,

lae(t, x1,8(x1),Vg(x1)) — aq(t, x2, 8 (x2), Vg (x2))|
< laq(t,x1,8(x1),Vg(x1)) — an(t, x2, g(x1), Vg(x1))|
+ laq(t, x2, g(x1),Vg(x1)) — aq(t, x2, §(x2),V g(x2))I
< wr(lx1 — x2]) +1g(x1) — glx2) | +1Vg(x1) — Vg(x2)|

6
s wr(lx1 —x2) + 181l g1+ gay (121 — X2] + [X1 — x2[7).

Thus A(t, g) satisfies the required continuity condition in the space variable. Hence
Theorem 3.4.5 yields that A(-, up) has maximal LP-regularity. The conditions on F
can be checked in a similar way and we obtain the following result as a conse-
quence of Theorem 3.5.1.

Theorem 3.5.3. Assume the above conditions on p, q € (1,00) and aq and f. Let g€ X, :=

2(1-1) . . . .
Bap " (RY) be arbitrary. Then there is a T € (0, Tyl and radius & > 0 both depending on g
such that for all up € Be ={ve X, :|lv— glx, <¢e}, (3.5.3) admits a unique solution

ue WP (J; L9RY) n LP (J; W1 ®RD) N CUJ; Xp).

Moreover, there is a constant C such that for all uy, v € B, the corresponding solutions u
and v satisfy

” u-— U”Wl'p(];L‘i([Rd)) + ” u-— V”LP(];WZ'”’([Rd)) + " u-— V”C(];Xp) = C”x_ }’||X,,-
Remark 3.5.4.

1. If a4 only depends on u and not on its derivatives, then one can replace
(3.5.4) by the condition 2(1 - %) - % > 0.

2. Theorem 3.5.3 can be extended to higher-order equations. Then a, is allowed
to depend on the (m—1)-th derivatives of u. Moreover, by the results that will
be introduced in Chapter 5 one can also consider higher-order systems.

3.5.3. Proof of Theorem 3.5.1

From the trace estimate (3.3.22) and a simple reflection argument one sees see that
there exists a constant C independent of T such that for all u € MR”(J) with u(0) =0
one has

Il o, m1;x,) < Crellulimre - (3.5.7)
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Without the assumption u(0) = 0, one still has the above estimate but with a con-
stant which blows up as T | 0 (see (3.3.21) and use a translation argument).

For u, v € MR(J) with u(0) = v(0) € X),, the following consequence of (3.5.7) will
be used frequently:

lulle;x, < lu=vicy;x,) + 1vlcy;x,) (3.58)
< Crellu = vimrr 0,1y + 1VIlcy;x,) -

Proof of Theorem 3.5.1. We modify the presentation in [97] to our setting. By the
assumption and Proposition 3.3.18 we know that for each x € X,,, there exists a
unique solution w* € MR (J) of the problem

{ w' (1) + A(t, xo)w(t) = F(t,x0), t€Jo

w(0) = x.
Moreover, by linearity
lw* = w”llmre ) < Coll x = ylix, -
By (3.3.21) and a translation argument we see that
lw* = wYllcgyx,) < Cillw = wYllvre gy < C1Callx = Yl x, - (3.5.9)

Step 1. Let C4 be the maximal LP-regularity constant of A(:, up). We show that
for a certain set of function u € MR”(J) maximal LP-regularity holds with constant
2C4. Fix R > 0. Since w™ : [0, T] — X, is continuous we can find T € (0, Ty] such that

1
X0 (f) — <—  t€l0,T]. 5.1
[l (2) x0||X”<4C(R)CA €[0,T] (3.5.10)
Let . 1
"7 4C(R)CA(Cry + CriCy + C1 Cy)
and write

By, = {v e MRP(]): [v(0) = Xoll x,, < 1o and |lv — w™ lmre () < To}-
From the assumptions we see that for all v e B,, and ¢ € [0, T], writing x = v(0),

lv(®) - xollx,

<llv(®) - w*(Dlx, + lw* (@) - w? @)l x, + | w™ () - ol x,

1
< Crllv—w*| +C1Cllx—xollx, + ——
o MRE TR0 T4 CR) Ca (3.5.11)

1
< Crro+ Crollw™ — w* +C1Cllx — x, Ry
7o+ Crrl Ivrr gy + CrColl ollx, 4C(R)Cy
1

1
< Crerg+ CrcCorg+ C1Corg + = ’
Tl0 T e 2l0 T 200 Y e R CA ~ 2C(R)Ca
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where we used (3.5.7) and (3.5.9). Therefore by (3.5.11) and the assumption

IACE, v(0) = AL, x0) .2 (x,,x0) = CR) I V(8) — X0l x,, = 5=
2Cx

Now Proposition 3.3.23 yields that A(-, v(-)) has maximal L”-regularity with con-
stant 2C4 for each v e By,.

Step 2. Let R=1+Cr + Cre G2 + Ci G + lw™ ll ¢ g x,)- Fix 0 <r =min{l, ro} and T as
in Step 1. Note that by (3.5.8) and (3.5.9) for v € B, and x = v(0),

Ivlcy;x,) = Crellv— w lvge g + lw* — w™ lea;x, + w™ lcu;x,)
< Crellv = w® lmre () + Crellw™ — wllvre () + C1Collx = xollx, + 1w llcyix,)
<Crr+(CxC+ C1C)llx - xollx, + lw™llcyix,)

<Cpr+(CrCo+ C1CT + [ wllcy;x,) <R,

where we used r < 1. Similarly, for x € B, Ixlx, <r+lxolx, <R.
For x € B, let B, x < B, be defined by

Bx={ueMRP(J): u(0) =xand |u— wlygpr <1}
Before we introduce a fixed point operator argument on B, ,, let

[, v2) = F(t, v1(8) — F(¢, v2(2)),
a(vy, v, v3)(8) = (A(t, v2 (1) — A(t, v1(9)) v3(8).

for vj € Byx; with x; € B, for j € {1,2} and v3 € MRP(J). Observe that by (3.5.8) and
(3.5.9)

vy = vallcy;x,) < Crellvr — vz - (W = w) Iyre () + 1w = w2l cyix,)
< Crrllvr — v2llmre ) + (Cre G2 + CL1 G 161 — X2l x, -
Let C; = ¢rllLr (. For f we find
I1f (w1, v2)ller g xe) < lpr(v1 = v2)llLr;x,) < Crllvr = vallcy;x,)
= CjCrellvr — v2llmre () + CrCsllxi — X2l x,
where C; = (C1yC, + C1 Co). Similarly, applying the estimate for v; — v, again,
la(vy, va, v3)llLr (7;x) < CR) | vz = 1l x,, sl x, | “Lp(];XO)

= C®Nv1 —vallcg;x ) lvslimre g

< CR)vslivre (o [Crellvr = v2llvre gy + Call X1 — lelxp]-

For v e B, x and x € B, let Ly(v) = u € MRP(J) denote the solution of

u(O+ At v)u(t) = F(t,v(), tel
u(0) = x.
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For vy, v, as before let u; := Ly, (vj) for j € {1,2}. We find that u := u; — up in MRP())
satisfies u(0) = x; — xo and

u' (D) + At i () u(t) = f (1, v2) (D) + alvy, va, up) (1), te].
Therefore, by Step 1, Proposition 3.3.18 and the previous estimates, we find
I Lx, (v1) = Ly, (v2) lImrp ()
< 2CA(||X1 —x2llx, + 1 f (w1, v2) lrixp) + lla(vy, v2, u2) ”U’(];Xo)) (3.5.12)
= Ki(luzlivre () 1x1 = 22l x, + Ko (2 Imme () 1 — v2limre oy,
where for s=0,
Ki(s) =2CA(1+C;C3 + C(R)C39),
K»(5) =2C4[CyCrx + C(R) Crys].

Extending the definitions of L, f and a in the obvious way we can write w™ =
Ly, (x0). Estimating as before, one sees that for x€ B, and ve B, ,

| Lx(v) — Ly (X0) IMrP ()

< 2CA(||X— xollx, + ILf (v, Xoll Lr s x0) + l@(w, X0, wxo)lan(];Xo))
. (3.5.13)

< 2CA(||JC— xollx, + [Cr+ CRINw™ Imprrpn]llv— xollcu;x,,)),

<2Ca(Ix =0k, * [Cr + CRIW hwe ) 5]

where in the last step we used (3.5.11).

Choose 0 < r <min{l, ry} such that

4CarC(R)Cpy <

=

Choose T such that (3.5.10) holds,

2 <-, <-, an w <-.
AC Oty CR) 1 MRP()) = 5

Let e = min{ﬁ,r}. Then from (3.5.13) we obtain that for all x € B, Ly maps B,
into itself. In particular, for all x€ B, and ve By,

r
I Ly Imre () < I Lx () = w™ Imre gy + I llvre gy < 7+ 1 <2r (3.5.14)

Moreover, for all x; € B, and v; € By, for je{1,2},

1
I Ly, (V1) = Ly, (02) IMre () < K1)l 31 — x2llx, + 3 lvr = v2llmre (), (3.5.15)

where we used (3.5.12) and (3.5.14). In particular, Ly defines a contraction on B,
and by the Banach contraction principle we find that there exists a unique u € B, x
such that L,(x) = u. This yields the required result.

The final estimate of the theorem follows from (3.5.15). O
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3.A. APPENDIX: y-BOUNDEDNESS

We give here a brief description of y-boundedness and related notions. The inter-
ested reader can find more details in [74, 85, 104, 121].

3.A.1. Type and cotype

We first define type and cotype of a Banach space X. Most of this material is taken
from [85].

Definition 3.A.1. A Banach space X has type p € [1,2] if there exists a constant 7 = 0

such that for all sequences (x,))_| € X, NeN, we have

N N
1/ 1/
El Y enxal NP <7l Y a7,
n=1 n=1

and X has cotype q € [2,00] if there exists a constant ¢ = 0 such that for all sequences
(xw)N_, € X, NeN, we have

N N
1/ 1/
(Y. 2DV < cEN Y enxnll D9,
n=1 n=1

with the obvious modifications if g = co.

The least admissible constants in the estimates above are called respectively the
type p constant 1, x and the cotype q constant c4 x of X. By the Kahane-Khintchine
inequalities (cf. Theorem 2.7.2), the exponents p and g (with exception of g = c0)
could be replaced by any r € [1,00), up to different constants.

We say that X has non-trivial type if it has type p € (1,2]. finite cotype if it has
cotype g € [2,00).

Example 3.A.2. We list some examples of type and cotype. We refer to [85] for
details.

1. Every Banach space X has type 1 and cotype oo, with type and cotype con-
stants equal to 1.

2. The space cy does not have any non-trivial type.

3. Every Hilbert space H has type 2 and cotype 2, with type and cotype con-
stants equal to 1. This follows by the properties of the inner product.

The next proposition states a duality relation between type and cotype (see [85,
Proposition 7.7])

Proposition 3.A.3. If X has type p € (1,2], then X* has cotype q € [2,00] with % +% =1,
and cg x« < Tpx.

The proof follows by a simple duality argument. For more properties of type
and cotype, we refer the reader to [45, 85].
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3.A.2. y-boundedness

Let now (Q,«,P) be a probability space. Let (y,)V_, be a finite Gaussian sequence,
i.e. a sequence of independent Gaussian random variables on Q. The following
definitions can be found in [121] and [85].

Definition 3.A.4. A family of operators .7 € £Z(X) is said to be y-bounded if there
exists a constant C = 0 such that forall NeN, (T,)N_, € 7, (x,)V_ e X

N
Z YnXn
n=1

The least admissible constant C is called the y-bound of .7, and it is denoted by
Y ().

=C
L2(Q;X)

N
Thx .
nZ::1 YninXn 2O:X)

Every y-bounded family .7 is uniformly bounded with sup e o | Tll = y(.7), and
the reverse holds if X is a Hilbert space.

Replacing the Gaussian random variables by Rademachers functions in the
above definitions, we arrive at the related notion of Z-boundedness. In partic-
ular, every Z-bounded family is y-bounded, and the reverse holds if X has finite
cotype.

An important result concerning y-boundedness is the so-called y-multiplier
theorem, due to Kalton and Weis in [95, Proposition 4.11]. The version stated be-
low in Theorem 3.A.7 is taken from [121, Theorem 5.2], and it is the one of interest
for us.

Definition 3.A.5. Let H be a Hilbert space. An operator T € £(H;X) is called -
summing if
2

< oo,

N
ITI2 g = 5up E|| Y- yaT
h n=1

where the supremum is taken over all finite orthonormal systems i = {hy,..., h,} in
H. The space of all y-summing operators from H to X is denoted by yoo(H; X).

With respect to the norm || Tlly z;x), the space Yo (H; X) is a Banach space. We
denote as y(H; X) the closure of the finite rank operators in v, (H; X). The operators
T € y(H; X) are called y-radonifying. The following properties hold.

Proposition 3.A.6. Let T € £(H; X). Then the following hold.
(i) Every y-radonifying operator T is y-summing and | Ty cz;x) = 1 Tlly 0
(ii) If X does not contain a closed subspace isomorphic to co, then yoo(H; X) = y(H; X);
(iii) On yoo(H; X) the equivalent norm

p

N
p —
1Ty i1 9P B 2 Yn Tl

holds.
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We remark that (i) fails for H = ¢? and X = ¢y. For the proofs, we refer to [121,
Proposition 3.15] for (i) and [121, Theorem 4.3] for (ii), while statement (iii) follows
directly from Kahane’s inequality.

Let now (&/,Z,u) be a o-finite measure space. For a bounded and strongly
measurable function ¢ : o — £L(H,X) we define the operator T, pE€ZL (L2(of; H), X)
by

Tof = [ of du

If ¢ is a finite rank simple function, i.e. a simple function with values in y(H; X),
then Ty € y(L?(sf; H); X).

Theorem 3.A.7 (Kalton-Weis y-multiplier theorem). Let X,Y be Banach spaces and
(o, Z, 1) be a o-finite measure space. Suppose that M : of — £L(X,Y) is strongly measur-
able and that 7 := {M(¢) : t € o/} is y-bounded. Then for every finite rank simple functions
¢: A — y(H; X), the operator Ty belongs to yc,o(L2 («f; H);Y) and

I Ty 22 o1 v) = YN Tplly o (12 (a1

As a result, the map M : Ty — Tpng has a unique extension to a bounded operator M :
Yoo L (o4 H); X) — Yoo (L (4 H); Y) of norm | M| < y (7).

Moreover, the following y-Fubini property holds. This is taken from [121, The-
orem 13.6].

Theorem 3.A.8. The isomorphism
Y(H; LP (o#; X)) = LP (o3 (H; X))

holds for every p € [1,00).



4

ON THE /},-BOUNDEDNESS OF A FAMILY OF
INTEGRAL OPERATORS

In this chapter we consider operators with values in a Hilbert space H and we
prove an /,-boundedness result for integral operators with operator-valued ker-
nels. The proofs are based on extrapolation techniques with weights due to Rubio
de Francia (Section 4.2). As a consequence of the main result Theorem 4.3.5, in
the special case H = C we will prove Theorem 3.1.4, which gives a sufficient condi-
tion for the Z-boundedness of a family of integral operators and has been already
applied in Chapter 3. The generalization to ¢,-boundedness will be needed in
Chapter 5, in order to prove a maximal regularity result for systems of parabolic
equations. The results here presented are base on [62].

4.1. PRELIMINARIES ON /5-BOUNDEDNESS

In this section we introduce the notions of ¢#°-boundedness and ¢ ;I—boundedness,
where H is an Hilbert space, and we present some simple example.

4.1.1. ¢5-boundedness

In this section we introduce ¢*-boundedness. For this we will use the notion of
a Banach lattice (see [109]). An example of a Banach lattice is L” or any Banach
function space (see [159, Section 63]). In our main results only iterated L”-spaces
will be needed. They will be introduced later in (4.2.1).

Although ¢*-boundedness is used implicitly in the literature for operators on
LP-spaces, on Banach functions spaces it was introduced in [152] under the name
Zs-boundedness. An extensive study can be found in [103, 149].

Definition 4.1.1. Let X and Y be Banach lattices and let s € [1,00]. We call a family
of operators 7 < £(X,Y) ¢°-bounded if there exists a constant C such that for all
integers N, for all sequences (T,)_, in .7 and (x,))_ | in X,

N 1 N 1
N N
|| Zims) 1, =l Zr) 1,
with the obvious modification for s = co. The least possible constant C is called the
¢5-bound of 7 and is denoted by %' (.7) and often abbreviated as %°(.7).

79
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Example 4.1.2. Take p € (1,00) and let .7 ¢ Z(L” (R%)) be uniformly bounded by a
constant C. Then .7 is ¢P-bounded with 2P (.7) < C.

The following basic properties will be needed later on.
Proposition 4.1.3. Let . < £(X,Y), where X and Y are Banach function spaces.

1. Let 1 < sp < 81 < oo and assume that X and Y have an order continuous norm. If
T < L(X,Y) is £%-bounded for j = 0,1, then 7 is ¢5-bounded for all s € [sg, 51
and with 6 = =, the following estimate holds:

S0’

R(T) < BT 0% (7)) < maxi@® (), B ()}

2. If T is ¢°-bounded, then the adjoint family T* ={T* € L(Y*,X*): T e T} is
¢ -bounded and &* (T*) = B(T).

Proof. (1) follows from Calderén’s theory of complex interpolation of vector-valued
function spaces (see [25] and [103, Proposition 2.14]). For (2) we refer to [103,
Proposition 2.17] and [123, Proposition 3.4]. O

Remark 4.1.4. Below we will only need Proposition 4.1.3 in the case X = Y = L9(Q).
To give the details of the proof of Proposition 4.1.3 in this situation one first needs
to know that X* = L7 (Q) which can be obtained by elementary arguments (see
Proposition 4.A.1 below). As a second step one needs to show that X(£3)* =
X* ([j\’,) and this is done in Lemma 4.A.2.

Example 4.1.5. Let 1 <sp < g =< s <00. Let X = L9(Q) and let I < L(X) be ¢°i-
bounded for j € {0,1}. Then for s € [sg,ql, Z°(T) < #*(7) and for s € [q,s1],
R3(T) = #°(T). Indeed, note that by Example 4.1.2,

RUT)=sup IT| =% (T), jelio,1h
TeT
Now the estimates follow from Proposition 4.1.3 by interpolating with exponents
(50, q) and (g, s1). In particular, it follows that the function s — %2°(.7), is decreasing
on [sg, q] and increasing on [q, 51].

4.1.2. 05,-boundedness

In order to deal with systems of operators in Chapter 5, we need to general-
ize the definition of ¢°-boundedness to the setting of operators with values in a
Hilbert space H, i.e. X(H) =L (R%; H). In the case H has finite dimension N, one
could apply Definiton 4.1.1 coordinate-wise, but this only yields estimates with N-
dependent constants. To avoid this, in this chapter we directly consider H-valued
operators and we introduce the notion of ¢},-boundedness, which is an extension
of ¢5-boundedness to this setting. For H = CV, this will give a sufficient condition
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to obtain maximal LP-regularity for systems of operators (see Theorems 4.3.12 and
5.1.3), while Theorem 3.1.4 will follow directly taking H =C.

In the following we introduce the definition of ¢§,-boundedness, for an Hilbert
space H.

Definition 4.1.6. Let H be a Hilbert space and let s € [1,00]. We call a family of
operators .7 € £ (X(H), Y (H)) ¢},-bounded if there exists a constant C such that for
all integers N, for all sequences (T,)"V_, in .7 and (x,)"_, in X(H),

N 1 N 1
nnmnw) |, =c] nxuﬁ)\
(nz='1 "y ;1 ml lx

with the obvious modification for s = co. The least possible constant C is called the
¢3,-bound of 7 and is denoted by %%, (7) and often abbreviated as %,(.7).

Proposition 4.1.3 and Example 4.1.5 can be directly generalized to this setting.
Below we will only need the case X(H) = Y(H) = L1(RY; H).

4.2. EXTRAPOLATION IN LP(L9)-SPACES

Take neN and let for i = 1,---, n the triple (Q;,Z;, ;) be a o-finite measure space.
Define the product measure space

(QZ,w) = (Qy X+ X Qp, Zy X X T, fly X v+ X [Uy)
Then of course (Q, Z, u) is also o-finite. For g € (1,00)" we write
L9(Q) = LT (Qy,--- LI (Q,)). (4.2.1)

In this section we extend Theorem 2.2.3 to values in the above mixed L7(Q)
spaces. For the case Q = N this was already done in [32, Corollary 3.12]. This will
be needed later on in the proofs.

Theorem 4.2.1. Let f,g:R% xQ — R, be a pair of nonnegative, measurable functions and
suppose that for some py € (1,00) there exists an increasing function a on R, such that for
all Wo € AIJO

||f(',3)||Ln0(Rd,w0) = a’([WO]ApO)”g(',S) ||Lp0([Rd,w0) (4.2.2)

forall se€ Q. Then for all p € (1,00) and q € (1,00)" there exist Cpg.a>0 and Bpo,pg >0
such that for all w e Ap,

ﬁ —
n po.pP:q
1o i = 4" (a2 18 o g wsraicn)- (4.2.3)
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Proof. We will prove this theorem by induction. The base case n = 0 is just weighted
extrapolation, as covered in Theorem 2.2.3.

Now take n e NU {0} arbitrary and assume that the assertion holds for all pairs
f.g: RYxQ — R, of nonnegative, measurable functions. Let (Qo, Zo, tio) be a o-finite
measure space and take nonnegative, measurable functions f, g: R x Qp x Q — R,
Assume that (4.2.2) holds for py, all w e A, and all s€ Qg x Q.

Now take (sp, $1,:*+,Sp) € Qo x Q arbitrary. Let g € (1,00)" be given and take r €
(1,00) arbitrary. Define 7 = (r,q1,-*+, g,) and the pair of functions E G : R¢ — [0,00]
as

F) = | fx, *)

By our induction hypothesis we know for all p € (1,00) there exist CpG.d and B P
such that for all we A,

LT (QxQ) G(x) = Hg(x, N rraxay)

ﬁ b7
1 (500 ) o, sy < 4" @Cpgalwly " D18, 50, ) 1y e, wisan)

Now taking p = r we obtain

1
Vgt = [ [ 105 50,05, 0 d )
1

< 4" (6,7 g L)) ( fg fR 180, )75 ) w0 dx dpo)
0

p 1
= 4na(cr,ﬁ,d[w]A’:0 q) ”G”LT(IRd,w)
using Fubini’s theorem in the first and third step. So with Theorem 2.2.3 using
po = r we obtain for all p € (1,00) that there exist ¢, ,, 7 4 >0 and f, ,7 > 0 such that
forall we A,

1N p @t wizm o < = 1 Lr @t )
1 Bpo.p7
=4""a(cppg.alwly"" I e,y

_qn+l _ Bpo.p7 _
=4 “(Cr,p,q,d[“’]An )”g”LP(Rd,w;U(ngQ))'

This proves (4.2.3) for n+1. O

Remark 4.2.2. Note that in the application of Theorem 4.2.1 it will often be neces-
sary to use an approximation by simple functions to check the requirements, since
point evaluations in (4.2.2) are not possible in general. Furthermore note that in
the case that f = Tg with T a bounded linear operator on L”(R%, w) for all w € Ap
this theorem holds for all UMD Banach function spaces, which is one of the deep
results of Rubio de Francia and can be found in [135, Theorem 5].

As an application of Theorem 4.2.1 we will present a short proof of the bound-
edness of the Hardy-Littlewood maximal operator on mixed L9-spaces.
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Definition 4.2.3. Let p € (1,00) and w € A,. For f e L? (R?, w; X) with X = LI(Q) we
define the maximal function M as

Mf(x,s)=supt |f(y,9)]dy
Q3xJQ

with Q all cubes in R as before.

We can see that M is measurable, as the value of the supremum in the definition
stays the same if we only consider rational cubes. We will show that the maximal
function is bounded on the space X = L9(Q). Note that if Q = N, the result below
reduces to the weighted version of the Fefferman-Stein theorem [12].

Theorem 4.2.4. M is bounded on LP (R?, w; L(Q)) for all p € (1,00) and w € A,.

Proof. Let M be the Hardy-Littlewood maximal operator and assume that
feLPRY, w; L9(Q)) is simple. By Proposition 2.2.1 and the definition of the Hardy-
Littlewood maximal operator we know that

1
”Mf(‘;S)HLp(Rd,w) = ”Mf('rs)“Lp([Rd'w) = Cp,d' [w]z;l “f(.rs)"LP(Rd’w)

Then by Theorem 4.2.1 we get that

IM N Lo @t wiza = Apg.a (WAl L @d w7y

with @, 7 4 an increasing function on R... With a density argument we then get that
M is bounded on L? (R?, w; L9(QY)). OJ

Remark 4.2.5. Using deep connections between harmonic analysis with weights
and martingale theory, Theorem 4.2.4 was obtained in [21] and [135, Theorem 3]
for UMD Banach function spaces in the case w = 1. It has been extended to the
weighted setting in [146]. As our main result Theorem 4.3.5 is formulated for iter-
ated L9(Q)-spaces we prefer the above more elementary treatment.

4.3. MAIN RESULT

In this section we present the main results of this chapter, Theorem 4.3.5 and Corol-
lary 4.3.9, and we prove Theorem 3.1.4 as a consequence. We will first obtain some
preliminary results on convolution operators and integral operators which will be
needed in the proofs.

4.3.1. Convolution operators

Recall the class of kernels % from Definition 3.1.1:

K =lke Ll(Rd) :for all simple f:[Rd — Ry one has |[k* fl< Mf a.el}.
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To keep the presentation as simple as possible we only consider the iterated
space X = L9(Q, H) with g € (1,00)" below (see (4.2.1)). For a kernel k€ L'(RY), p €
(1,00) and w € A, define the convolution operator Ty on LP(RY, w; X) as Tif =k f.
Of course by the definition of M we also have |k * f| < Mf almost everywhere for
all simple f:R? — X.

Proposition 4.3.1. Let G € (1,00)" and X(H) = L9(Q, H). For all s € [1,00] and p € (1,00)
and w € Ay, the family of convolution operators 7 = {Ty: k € &'} on LP(RY, w; X (H)) is

s o . .
¢4,-bounded and there is an increasing function a, g ¢ 4 such that

%5(9) < ap@s,d([w]Ap).

Proof. Let 1 < s <oo. Assume that fi,---, fiy are simple. Take t€ Q and i € {1,---, N}
arbitrary. Note that we have f;(+,1) € LP (R, w). Then since [Tk, fi(x, 0] = M filx, 1)
for almost all x € R%, the result follows from Theorem 4.2.4 using the vector (g, ,
dn, s) and the measure space

(Qx{l,,N},ZXP({l,,N}),Hxl)

with A the counting measure. Now the result follows by the density of the simple
functions in LP(R?, w; L9(Q, H)).

The proof of the cases s =1 and s = co follow the lines of [123, Theorem 4.7],
where the unweighted setting is considered. In the case s = oo also assume that
fi,-+, fv are simple. With the boundedness of M from Theorem 4.2.4 we have

J.

p p

_ M
0. sup M fi(x)

lsnsN

w(x) dx
L9(Q,H)

sup [Ty, fn(X) H
lsnsN

=<
R4

= a’p,ﬁ,d([w]Ap)prd

w(x) dxsf

R4

p
w(x) dx

M( sup Ifnl)(x)
lsnsN L9(Q,H)
p

w(x) dx

L9(Q,H)

( sup Ifnl)(x)
1=n=N
with a7 4 an increasing function on R,. The claim now follows by the density of
the simple functions in L (RY, w; L9(Q, H)).

For s = 1 we use duality. For f € L” R, w; X(H)) and g € L”' R, w'; X*), let

f, =fRd<f(x),g(x)>x,X(m* dx.

It follows from Proposition 4.A.1 that in this way LPRY, w; X(H)* = L RY, w';

X(H)*). Moreover, one has T} = T; with k(x) = k(-x). Now since k € % if and
only if k € # we know by the second case that the adjoint family 7* ={T*: T €
T1is ¢%°-bounded on LP' (R4, w'; X(H)*). Now the result follows from Proposition
4.1.3. O
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Remark 4.3.2. Proposition 4.3.1 is an extension of [123, Theorem 4.7] to the weighted
setting. The result remains true for UMD Banach function spaces X and can be
proved using the same techniques of [123] where one needs to apply the weighted
extension of [135, Theorem 3] which is obtained in [146].

The endpoint case s =1 of Proposition 4.3.1 plays a crucial role in the proof of
Theorems 4.3.5 and 4.3.12. Quite surprisingly the case s =1 plays a central role in
the proof of [123, Theorem 7.2] as well, where it is used to prove #-boundedness
of a family of stochastic convolution operators.

4.3.2. Integral operators with operator valued kernel

In this section H is a Hilbert space and (Q,2, ) is a o-finite measure space such
that L9(Q; H) is separable for some (for all) g € (1,00).

Definition 4.3.3. Let _# be anindex set. For each j € ¢, let Tj : RxRY — £(L9(Q; H))
be such that for all ¢ € LY(Q; H), (x,y) — T;j(x,y)¢ is measurable and | T;(x, y)|| < 1.
For k€ % define the operator It,7, on LPR?, v; L9(Q; H)) as

T, f(x) = fRd k(x=yTjx, ) f(y) dy (4.3.1)

and denote the family of all such operators by .#r.

In the above definition we consider a slight generalization of the setting of The-
orem 3.1.4: We allow different operators T} for j € ¢ in the ¢},-boundedness result
of Theorem 4.3.5.

We first prove that the family of operators .#7 is uniformly bounded.

Lemma 4.3.4. Let 1 < p, q <ooand write X(H) = L9(Q; H). Assume that for all ¢ € X(H)
and je ¢, (x,y) — Tj(x,y)¢ is measurable and || T;(x,y)ll < 1. Then there exists an
increasing function a,,q on Ry such that for all Iy, 1, € ST,

|7 apallvls,), vEAy.

<
£ (LP (R4, v;X (H)))
Proof. Let f e LP (RY, v; X (H)) arbitrary. Then by Minkowski’s inequality for inte-
grals in (i), the properties of k € # in (ii) and boundedness of M on L”([R%,v) in
(iii), we get

p P
v(x) dx)

M7, Fll p e, v x ey = (fRd fRd k(x=yTix,y) f(y) dy

X(H)

p

INS

p
( fR ) ( fR kG DI F D xarn dy) v() dx)

p
([ =it day) v ax)”

IA
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1
p (iii

)
(jl;d(M(”f”X(H))(X))pV(X) dx = ap,d([V]Ap) ||f||Ln(Rd,y;X(H))

(i1)
=

with a4 an increasing function on R,.. This proves the lemma. O
We can now state the main result of this chapter.

Theorem 4.3.5. Let 1 < p,q < oo and write X(H) = L9(Q; H). Assume the following
conditions

(1) Forall e X(H) and j€ ¢, (x,y)— Tj(x,y)¢ is measurable.
(2) Forall se(1,00), 7 ={Tj(x,y): X,y € IRd,j € #}is 3, -bounded,

Then for all v e A, and all s € (1,00), the family of operators Fr < LP(R?, v; X(H)) as
defined in (4.3.1), is £},-bounded with %5,(S1) < C where C depends on p,q,d,s, [v] Ay
and on R, (T) for o € (1,00) and is Ap-consistent.

Example 4.3.6. When Q = R® with p the Lebesgue measure and g € (1,00), then
the weighted boundedness of each of the operators T;(x,y) on L% R® w;H) for
all Ag-weights w in an Ay -consistent way, is a sufficient condition for the ¢4,-
boundedness which is assumed in Theorem 4.3.5. Indeed, this follows from the
extension of [32, Corollary 3.12] (also see Theorem 4.2.1) to the H-valued setting.

Usually, the weighted boundedness is simple to check with [65, Theorem IV.3.9]
or [71, Theorem 9.4.6], because often for each x,y € R and j€#, Ti(x,y) is given
by a Fourier multiplier operator in R®.

Example 4.3.7.

(i) Let H=C and let g € (1,00). Let T(#) = e'® for t > 0 be the heat semigroup,
where A is the Laplace operator on R°. Then it follows from the weighted
Mihlin multiplier theorem ([65, Theorem IV.3.9]) that for all we A,
1Tl 2 (19@e,w) < C, where C is Aj-consistent. Therefore, as in Example 4.3.6,
(T(0): teR,} is £5-bounded on L1 ([RY, w) by an A4-consistent Z2°-bound.

(ii) In order to give an example of an operator I r as in (4.3.1), we could let
T(x,y) = T(d(x,)), where ¢ : R x R? — R, is measurable. Other examples
can be given if one replaces the heat semigroup by a two parameter evolution
family T(¢,s), which was the setting of Chapter 3.

To prove Theorem 4.3.5 we will first show a result assuming /3,-boundedness
for a fixed s € (1,00). Here we can also include s =1.

Proposition 4.3.8. Let 1 < s < g < oo and write X(H) = L9(Q; H). Assume the following
conditions

(1) Forall e X(H) and all j€ ¢, (x,y)— Tj(x,y)¢ is measurable.
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(2) T ={Tj(x,y):x,yeRY, je ¢} is £3,-bounded.

Then for all p € (s,00) and all ve Ap the family of operators F1 < LP (R4, v; X (H)) defined
as in (4.3.1), is £},-bounded and there exist an increasing function a, q 4 such that

R (I1) < B3y (T g pgra[V] ).

Proof. Without loss of generality we can assume %4,(.7) = 1. We start with a pre-
liminary observation. By the extensions of [65, Theorem VI.5.2] or [71, Theorem
9.5.8] to the H-valued setting, the ¢{,-boundedness is equivalent to the following:

4 a
for every u =0 in L7 (Q) there exists a U € L7 (Q) such that

1ul < llull
L L

’

_q 9
=3 =)

(4.3.2)
L||Tj(x,y)¢||§,udusf9||¢>||;IUdu, xyeQ, je g, pelI(Q;H).

For n=1,---,N take It,r;, €97 and let I, = I, r;, where ji,...,jn € #. Take
fi,-+, fv € LP(RY, v; X) and note that

N

I In full
1

LP®RY,p;La() Nz

H (i 1 fr ||;,)1 “ _

1
s
% (Rd,v;L% (Q))'

Let r € (1,00) be such that % + % =land fix xeRY. As L' (Q) = L%(Q)*, we can find a
function u € L' (Q), which will depend on x, with u =0 and |lull;rq) = 1 such that

N N
IMIAZCTH D NIAACI AT (4.3.3)
n=1 n=1

q
L3 (Q

By the observation in the beginning of the proof, there is a function U =0 in L"(Q)
(which depends on x again) such that (4.3.2) holds. Since |kl el =1L Holder’s
inequality yields

1 fa(OI, < fR kG PINT, (6 fu )1 dy: (43.4)

Applying (4.3.4) in (i), estimate (4.3.2) in (ii), and Ho6lder’s inequality in (iii), we
get:

3 0 X
Z ||Infn(x)||qudllé Zf [d|k”(x_y)“'Tfn(x’y)fn(J/)“";I dyudu
n=170 n=1vQJR
N
:Zf 'k”(x‘y)'f 1T}, (5, ) Fu )5 e dpa dy
n=1 R4 Q

(i) &
25 [ a1 [ 15U dpdy
n=1JR4 Q
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f f lkn(x =W LWy dy U dp
Qn 1

(lll)

RSN TACIAY, P

Combining (4.3.3) with the above estimate and applying the ¢£!-boundedness result
of Proposition 4.3.1 to || f |}, € L% ([Rd, v;L% (Q)) (here we use ve Ap), we get

L@, L0 H Zf (e = DI

I3,

N 1
PNINATAE
n=1

(Rd uLs (Q))

1
N
Kt fnnH( e, U,Lg (Q))

<a ([vlap)
p.as.d g (Rde (Q))

=p,q,s5d[V]ay

(Z nfnuH)

with @), 4 s 4 an increasing function on R,. This proves the /j,-boundedness. [

LP (R4,v;L9(Q))

Next we prove Theorem 4.3.5. For a constant ¢ depending on a parameter
te IcR, we write ¢ x tif ¢; < s whenever t<sand s,r€I.

Proof of Theorem 4.3.5. Fix g € (1,00), p=q, vE Ag and x =2[v]4, = 2. The case p # q
will be considered at the end of the proof.

Step 1. First we prove the theorem for very small s € (1,g). Proposition 2.2.1
gives 01 =04 xq € (1,q) and Cy 4 such that for all s € (1,0,] and all weights u€ Ay
with (ula, =x,

[u]A% = [U]Aﬁ = Cq,x,d-

Moreover, 01 x k¥ and C x «.
By Proposition 4.3.8, 7 < Z(L1R?, v; X(H))) is £$,-bounded for all s € (1,01)
and
«%-’E(fT)<@S(9)a3qd([v]Aq)<@ (VBg,s,d x> (4.3.5)

with B 5ax = @g,5,a(Cgx,a)- Note that fox x and fox 5.
Step 2. Now we use a duality argument to prove the theorem for large s €
(g,00). By Proposition 2.2.1, v' € Ay and & = 2[v ]A, =2[v ]‘7‘11 = 2(1<ﬂ ). Note

that we can identify X(H)* = L7 (Q; H) and LI®R%, v; X(H))* = L7 R4, v/; X(H)*) by
Proposition 4.A.1. Define Ir=1{I": 1€ Jr}.
It is standard to check that for Iy T; € 9T the adjoint I ; 7 satisfies

Ir,800= [ Ry=07;(6. g0 dy = I 7,80
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with k(x) = k(-x) and Tj(x,y) = T?(y,x). Indeed, for all f € LIR4, v; X(H)) and
ge L7 R4, v; X(H)*) we have

I, fo g>

(£.1in8) =(
i®/ LaRe, v; X (H)),LT ®RY, v X (H)*)

:f < k(x=nT;C,nfy) dy,g(x)> dx
Rd X(H),X(H)*

LIRY,v; X (H)), L9 (R, 3 X (H)*)

:fwf k= YT (60 ), 80 ypp - Ay A
:fRdf <f(J’) k(x=T; (x, y)g(x)>X(H)YX(H)* dy dx

f<f(y)»f k(x=yT; (x,y)g(x)dx> dy
R4 X(H), X(H)*

=<fyny k(x=y) T} (x,y)8(x) dx>
Rd

LARY, v; X (H)),L9 (RE,v'; X (H)*)

As already noted before we have k € #. Furthermore, by Proposition 4.1.3 the
adjoint family .7* is 925 -bounded with 3?3 (7)) = %}, (7). Therefore, it follows
from Step 1 that there is a02=044€ (1,4 such that for all s’ € (1,02], 7 is !f,;—
bounded on L7 (R4, v'; X(H)*) and using Proposition 4.1.3 again, we obtain .#7 is
¢},-bounded and

R (IT) = Ry (IE) < R T VB 5.0 = R TBy 5 k- (4.3.6)

Therefore, Proposition 4.1.3 yields that .#7 is ¢},-bounded on LIR?, v; X(H)) for all
s € [07),00).

Step 3. We can now finish the proof in the case p = g by an interpolation argu-
ment. In the previous steps 1 and 2 we have found 1 < 0, < g < 0}, < oo such that
Fa is £3,-bounded for all s € (1,01] U [0),00) with

%;I(jT) <R (y))/qsdk (437)

where v 5.ax = Bg,sax if <01 and yg5ax = By,s ax if s=0%. Clearly, y:=v4ax
satisfies y o «, y ox s’ for s€ (1,01] and y s for s € [07,00). Moreover, 0} }( and
05 X K.

Now Proposition 4.1.3 yields the ¢} -boundedness and the required estimates
for the remaining s € [01,07%] and by (4.3.7) we find

GB3,(I7) < maxi} (F7), B (I}

< max(%) (7), 2 (T}

where y = max{y, o, 4, Y ¢'.00,d,)- By Example 4.1.5, 271 (7) o x and %77 (T) k.
Also y o « in the above. Therefore, the obtained %},-bound is A;-consistent.
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Step 4. Next let p,g € (1,00). Fix s€ (1,00). For n=1,---, N take Ik, 1), € $r and
let I, = I, 1;, - Take fi,---, fy € LPRY, v; X(H)) 0 LY®R?, v; X () and let

and G=
L9(Q)

F= (i i)’

(ﬁl I fily)’

L1Q)’

By the previous step we know that for all ve A,

|F”L‘7(Rd,v) = C”G"Lq(Rd,v)’

where C dependson d, s, g, and [v] Ay and is Ap-consistent. Therefore, by Theorem
2.2.3 we can extrapolate to obtain for all p € (1,00) and ve€ A,

1F 1o @,y < CIGll 1o @,y

where C depends on C, p and [v] Ay and is again Ap,-consistent. This implies the
required %4,-boundedness for all p, g € (1,00) with constant C. O

Corollary 4.3.9. Let Q € R be an open set and H be an Hilbert space. Let 1 < p, g, qo < oo.
Assume the following conditions

(1) Forall g€ LY(Q; H) and je ¢, (x,y) — Tj(x,y)¢ is measurable.

(2) Forallwe Agy, sup  I1Tj(x, V)|l (190 ©,w;my) < C, where C is Ay, -consistent.
JEL, X, yEQ

Then for every ve Ay, w e Ag and s € (1,00), the family of operators
Fr < LPRY, v; L9(Q, w; H)) as defined in (4.3.1),

is £3;-bounded with #3,(I1) < C where C depends on p, q,d, s, [v] a,,, (w] o, and on R7,(T)
for o € (1,00) and is Ap- and Ag-consistent.

Proof. In the case Q = R, note that Example 4.3.6 yields that for each g € (1,00)
and each we A; and s€ (1,00), 7 considered on L7(Q, w; H) is ¢},-bounded. More-
over, %%(9 ) < K, where K depends on g,s,e and [w]4 J in an Ay-consistent way.
Therefore, the result follows from Theorem 4.3.5.

In the case Q = R, we reduce to the case R by a restriction-extension argument.
For convenience we sketch the details. Let E: LY(Q, w; H) — L9(R¢, w; H) be the
extension by zero and let R: LY(R®, w; H) — L9(Q, w; H) be the restriction to Q. For
every x,y e R? and j e ¢, let Tj(x,y) = ETj(x,y)R € ZL(LY(R®, w; H)) and let T =
{Tj(x, V)X, Y€ [Rd}.

Since || T;(x, )| 2 wa@e,w;my < 1 Tjx Wl 2wa@,w;my < C, it follows from the case
Q = R¢ that %5 ¢ LPRY, v; LI(Re, w; H)) is ¢%-bounded with R3,(I5) < C. Now it
remains to observe that the restriction of I 7. to L? R4, v; L9(Q, w; H)) is equal to
It,r; and hence Z},(97) < 3 (F7) < C. O



4.A. APPENDIX: DUALITY OF ITERATED L9-SPACES 91

Next we will prove Theorem 3.1.4. We first introduce the notion of 2 -boundedness
for operators with values in a Hilbert space H.

Definition 4.3.10. Let H be a Hilbert space. We call a family of operators .7 <
L(X(H),Y(H)) Zy-bounded if there exists a constant C such that for all N € N, all
sequences (T,)Y_ in 7 and (x,)_, in X,

N
Z T ThXy (4.3.8)

n=1

N
SC“ 'nX .
(Y (HD) n; " 2 i x ()

The least possible constant C is called the Zy-bound of .7 and is denoted by
Ry(T).

Remark 4.3.11. For X(H) = Y(H) = L9(Q; H) with g€ (1,00)", the notions Z%—boundedness
and Z-boundedness of any family .’ € £(X, Y) coincide and C™'%2,(.%) < Z(S) <
C%%(Y ), where C is a constant which only depends on g. This assertion follows
from the Kahane-Khintchine inequalities (see [45, 1.10 and 11.1]), and in the case

X =Y = L9 it was already shown in Section 2.7.

Theorem 4.3.12. Let Q < R? be an open set, H be a Hilbert space. Let p,q € (1,00).
Assume that for all Ag-weights w,

1T )N zwrQuwhmy =C, STER, (4.3.9)

where C depends on the Ag-constant of w in a consistent way. Then the family of integral
operators {Ii. : k€ £} < L(LP(R; L9(Q; H))) as defined in (3.1.2) is R p-bounded.

Proof. The result follows directly from Corollary 4.3.9 and Remark 4.3.11 with
X(H) = LP(®; L9(Q; H)). O

Theorem 3.1.4 follows directly from Theorem 4.3.12 with H=C.

4.A. APPENDIX: DUALITY OF ITERATED L9-SPACES

In this section we consider H = C for simplicity. Let (Q;,%;, ;) for i=1,...n be o-
finite measure spaces. The dual of the iterated space L9(Q) as defined in (4.2.1), is
exactly what one would expect. In a general setting one can prove that LP(Q; X)* =
L (Q, X™) for reflexive Banach function spaces X from which the duality for L1(Q)
follows, as is done in [46, Chapter IV] using the so-called Radon-Nikodym prop-
erty of Banach spaces. Here we present an elementary proof just for L7(Q).

Proposition 4.A.1. Let g € (1,00)". For every bounded linear functional ® on L1(Q)
there exists a unique g € L9 (Q) such that:

() = fQ fgdy (4.A1)

forall f € L9 and |01 =118l 7, i-e. LTQ)* = L7 Q).
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Proof. We follow the strategy of proof from [136, Theorem 6.16]. The uniqueness
proof is as in [136, Theorem 6.16]. Also by repeatedly applying Holder’s inequality
we have for any g satisfying (4.A.1) that

1Pl < ligh 7 q- (4.A.2)

So it remains to prove that g exists and that equality holds in (4.A.2). As in [136,
Theorem 6.16] one can reduce to the case u(Q) < co. Define A(E) = ®(yg) for E € X.
Then one can check that A is a complex measure which is absolutely continuous
with respect to p. So by the Radon-Nikodym Theorem [136, Theorem 6.10] we can
find a g € L' (Q) such that for all measurable E € Q

‘D(XE)=fgd#=[ Xeg du
E Q

and from this we get by linearity ®(f) = [, fg du for all simple functions f. Now
take a f € L°(Q) arbitrary and let f; be simple functions such that || f; — fll zo(q) — 0
for i — oco. Then since u(Q) < co we have | f; — g —0 for i — oo. Hence

(D(f):ilir&‘l)(f,-):ilirgfgﬁgdu:fgfgdu. (4.A.3)

We will now prove that g€ L7 (Q) and that equality holds in (4.A.2). Take ke N
arbitrary. Let E; = {s€Q: £ <18(9)1 < k} and define for i =2,---,n

. 1
B = {se Q: flgitsn s sio, ')||L"§(Qi,---th<Qn)) = %}
Now take gi = gI1", xzi and let a be its complex sign function, i.e. |a| =1 and
- k
a|gk| = gk Take

q;_1=4;
U !
LT(Qy,L9n Q)

, n
F&) =alge@I " [T lgelst, ) si-1,*)
i=2

where we define 0-c0 = 0. Then f € L*(Q) and one readily checks that

a
" (4.A4)

e o
fogde—”gk”Lﬁr(Q) and ||f||Lq(Q)—”gk”Lﬁr(Q)

So from (4.A.4) we obtain

9 — - _ — a
I8kl ) = fQ ferdp =) < fll eI ol =gl ., 191

which means || gl 7 S [@]l. Since this holds for all k € N we obtain by Fatou’s
7 S @], which proves that g € L7 (Q) and ||g||L7(Q) = | ®|. From

this we also get (4.A.3) for all f € 7 by Hoélders inequality and the dominated
convergence theorem. This proves the required result. O

lemma that || gl
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To obtain the duality result in Proposition 4.1.3 for s =1 and s = oo, one also
needs the following end-point duality result. Let X (¢3})) be the space of all N-tuples

(N, € XN with
( % )1/3

N
NN Dxceg,) =

with the usual modification if s = co

Lemma 4.A.2. Define X = L9(Q). Take s € [1,00] and N € N. Then for every bounded
linear functional ® on X (¢3)) there exists a unique g € X* (£}, ') such that

N
O(f) =) (fi, &) x.x
i=1

forall feX(y) and |®| =gl ie. X(03)" =X (0 ).

X* ([s’)/

Also this result can be proved with elementary arguments. Indeed, for r,r; €
[1,00] we have X(/}y) = X(¢}) as sets and the following inequalities hold for all
feX([ yand r € [1,00]

1-1
< <
I Wxcery = Wflxeery = N7 1 lxer)

(4.A.5)
1
Iflxceey < L fxcery = N7 Ifllxese)-

Now the lemma readily follows from X(¢}))* = X* (¢}, ') for r € (1,00) and letting r | 1
and r 1 co.
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5

EVOLUTION FAMILIES AND MAXIMAL REGU-
LARITY FOR SYSTEMS OF PARABOLIC EQUA-
TIONS

In this chapter we prove maximal LP-regularity for systems of parabolic PDEs,
where the elliptic operator A has coefficients which depend on time in a measur-
able way and are continuous in the space variables. The proof is an application
of the characterization of maximal LP-regularity introduced in Chapter 3 and it is
based on operator-theoretic methods. One of the main ingredients in the proof
is the construction of an evolution family on weighted L9-spaces, in Section 5.2.
This application generalizes the one in Section 3.4. In this chapter we will consider
operators in divergence forms as well. The results here presented are based on
[63].

5.1. ASSUMPTIONS AND MAIN RESULTS

5.1.1. Ellipticity
Consider an operator A of the form
A= Y auD°DF
lalsm,|Bl=sm

NxN are constant matrices and D = —i(0s,...,0,4). The principal symbol

where a,5€C
of Ais defined as
A= Y (€Y agp Py, EeR? (5.1.1)
lal=1Bl=m
Definition 5.1.1. We say that A is uniformly elliptic of angle 0 € (0, ) if there exists
a constant x € (0,1) such that

o(Ap©) SZpn{E: 1l kL EERY, € =1, (5.1.2)

and there is a constant K = 1 such that |lasgll < K for all |a|,|] < m. In this case we
write A € Ell(6, x,K).

Observe that in the case N =1, the above definition is equivalent to Definition
25.2.

97
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Definition 5.1.2. We say that A is elliptic in the sense of Legendre—Hadamard (see
[51, 60, 67]) if there exists a constant x > 0 such that

Re((x, A¢(©)x) = k|| x]|?, €eRY, [&]=1,xecN (5.1.3)

and there is a constant K such that lagpll < K for all |al,|Bl < m. In this case we
write A € EllM (x, K).

Obviously, (5.1.3) implies (6.2.3) with 6 = arccos(x/K) € (0,7/2), where K de-
pends only on m and K.
5.1.2. LP(L9)-theory for systems of PDEs with time-dependent coefficients.

In order to state the main result consider the following system of PDEs
(%) + A+ AD)ult,x) = f(t,x), teR, x¢€ R? (5.1.4)
where u, f:RxR? — CN and A is the following differential operator of order 2m:

(A(DHw) (x) = Z aqgp(t, x)D“Dﬁu(x), (5.1.5)

lalsm,|Blsm

where aqp:Rx R — CV*N. A function u: R xR? — CV is called a strong solution
to (5.1.4) when all the above derivatives (in distributional sense) exist in Llloc(lR x
R%;CN) and (5.1.4) holds almost everywhere.

For A of the form (5.1.5), xo € R%, and #; € R let us introduce the notation:

Alto,x0):= Y.  aaplto,x0)D*DP.

lal=m,|Bl=sm
for the operator with constant coefficients.

The coefficients of A are only assumed to be measurable in time. More precisely,
the following conditions on the coefficients are supposed to hold:

(C) Let Abe given by (5.1.5) and assume each aqp:R xR — CV*N is measurable.
We assume there exist x, K such that for all #, € R and xp € R?, A(fo, xo) €
ElI' (x, K). Assume there exists an increasing function w: (0,00) — (0,00) with
the property w(g) — 0 as £ | 0 and such that

lagp(t,x) = agp(t, Y <w(x-yD), lal=1pl=m, teR, x,yeR?.

The first main result is on the maximal regularity for (5.1.4).

Theorem 5.1.3 (Non-divergence form). Let p,q € (1,00), ve Ap(R), we A, R, Xo =
LIRY, w;CNy and X; = W2m4 R4, w; CN). Assume condition (C) holds. Then there exists
an Ap-Ag-consistent constant Ag such that for all A = A and every f € LP (R, v; Xo) there
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exists a unique strong solution u € WLP(R, v; Xo) N LP (R, v; X1) of (5.1.4). Moreover, there
is an Ap-Ag4-consistent constant C depending on v, w, p, q, d, m, x, K and w such that
forall A= Ay,

Ml e ®,v;x0) + 1l L@ vixy) + lullwrr g pixg) = CIFIlLP @, v Xo)- (5.1.6)

By setting MR” (R, v) := WP (R, v; Xo) N LP (R, v; X1) and l|ullmre@,v) = llull 2o @, v x0) +
llwllwre g, v;x,), the above result states that A has maximal LY-regularity on R for all
f € LP(R, v; Xp), according to Definition 3.3.10.

Note that the constant C does not depend on the dimension N. Actually, our
proof allows a generalization to infinite dimensional systems, but we will not con-
sider this here.

A similar result holds in the case A(¢) is in divergence form:

W (6,0 + A+ Agiy(O)u(t,x) = Y. DYfy(t,x), teR, xeR? (5.1.7)
lal=m
where u, f,, g :RxR? — CV. Here Ay is the following differential operator of order
2m:
AgOw@= Y D*(aap(t, )DPu(x), (5.1.8)
|alsm,|Blsm
where aqp:Rx R — CV*N. Again we assume the same condition (C). We say that
ue Llloc([R x RY) is a weak solution of (5.1.7) if V"u € Llloc([R x R%) exists in the weak
sense and for all ¢ € C°(R x RY),

jl;edﬂ _<u,(p’>+/1<u,(p> + (—1)'“‘(aaﬁDﬁu,Da([Dd(t,x)

= [, s Do a, ),

where we used the summation convention.

Theorem 5.1.4 (Divergence form). Let p,q € (1,00), v € Ap(R), w € Ay ®RY, Xy =
LIRY, w;CN)y and Xy, = WIR?, w;CN). Assume condition (C) holds for Agy as in
(5.1.8). Then there exists an Ap-Aq4-consistent constant A such that for all A = Ao and ev-
ery (fo)jai=m in LP (R, v; Xo) there exists a unique weak solution u € LP (R, v; X%) of (5.1.7).
Moreover, there is an A,-Ag-consistent constant C depending on v, w, p, q, d, m, ¥, K
and w such that

d
_la| lal
Y AT D Ul r@usxg) < C YA I fullr @ v;xo)- (5.1.9)

lal=m j=1

5.2. GENERATION OF EVOLUTION FAMILIES

In this section we will show that in the case A(#) has x-independent coefficient it
generates a strongly continuous evolution family S(¢, s) (see Definition 3.3.2).
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5.2.1. On the sectoriality of the operator

First consider the case a, is time and space independent:

(AW = Y  auD*DPu(x), (5.2.1)
lal=Ipl=m
The next result can be found in [77, Theorem 3.1], where the case of x-dependent
coefficients is considered as well.

Theorem 5.2.1. Let A be of the form (5.2.1) and assume there exist 6, x >0 and K >0
such that A€ Ell0,x,K). Let 1 < q <ooand we Ag and let Xo = LYR?, w;CN). Then
there exists an A,-consistent constant C depending on the parameters m, d,x, K, q such
that
I
A5 DPA+ A gy <=C, 1Bl<m, A€ Zqg. (5.2.2)
Later on the above result will be applied to the operator A(¢) for fixed ¢ €R. To
prove (5.2.2) it suffices to check that for every A € 2,_g, and |B| < m, the symbol
M :R? — C given by
il
MG = AT EP A+ AN

satisfies the following type of Mihlin’s condition: for every multiindex a € N%,
there is a constant C, which only depends on d, ,0,0, K,x such that

E1%ID M (E)| < Cq, E€RY. (5.2.3)

Indeed, then the result is a consequence of the weighted version of Mihlin’s mul-
tiplier theorem as in [65, Theorem IV.3.9]. Note that this extends to the £ (AR
valued case (see [19, Theorem 6.1.6] for the unweighted case). The proof of (5.2.3)
follows from elementary calculus and the following lemma taken from [56, Propo-
sition 3.1]. For convenience and in order to track the constants in the estimates, we
present the details.

Lemma 5.2.2. Let A€ Ell(6y,«,K) be of the form (5.2.1) with x € (0,1), K > 0 and 6 €
(0,7). Let 0 € By, ) be fixed. Then there is a positive constant C = C(x,0¢,0) such that

1A+ D= CUE™ +IADT!, (4,8 € 29\ 0} x RY, (5.24)
where Ay is the principal symbol of A.

Proof. To start, we recall a general observation from [11, Lemma 4.1]. If Be £(C")
with o(B) € {z:|z| = r} for some r > 0, then one has

IB~ M < IBI"r "7, n=o0. (5.2.5)
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Indeed, to show this it suffices to consider the case r = 1. Since ||[B*B| = | B||?, it is
sufficient to consider self-adjoint B. Let Amin, Amax = 1 be the smallest and largest
eigenvalue of B respectively. The observation follows from

1

1B~ = <1< Ama)" = IBI".

Amin
We then claim that with ¢ = \/TTI’ and b =|cos(8 —6y)|,
A+l =e(Al+ul), ¥ EERY, L e, o\{0}, peo(Asd). (5.2.6)
To prove the claim, write u = |ule’? with |¢| < 0y and A = [Ale'¥ with |y| < 7 - 0.
Clearly, |y — ¢l = m— (0 —0p), from which we see cos(y — ¢) = —b. Therefore, the

claim follows from the elementary estimates

IA+ul? = 1A%+ [ul? + 2Re(Am) = A1 + [ul® + 2|l |l cos(w — @)
= AP+ ul® = 2bIAl ul = (1= BY(AP + |uf®) = (Al + [ub?.

The assumptions on A4 and homogeneity yield
0(As(&) S Zg, Niz: 2l = kIEP™), EeRY, (5.2.7)
This implies that for all (A,¢) € 2,_9\{0} x R? with |A| +[E2" =1,
oA+ As() S{z:|z| = ex}. (5.2.8)

Indeed, if p e A4(&), then from (5.2.7) and (5.2.6) we see that

A
Aok g €A1+ 1) = QAL+ 1P = e +1627) = e

From (5.2.5) and (5.2.8) we can conclude ||(A+ A4 (&)~ || < (ex) ™1, with (4,¢&) € 2,9\ {0} x
R4 and |A| +|¢[>™ = 1. By homogeneity we obtain (5.2.4) with C = (ex)~!. O

As a consequence we obtain the following:

Corollary 5.2.3. Let Ay > 0. Under the conditions of Theorem 5.2.1, the operator A on X
with domain X; = W2m4R4 w; CN) is closed and for every A = Ao,

clullx, = 1A+ Aulx, = 2K+ Vlullx,,

where ¢ is Ag-consistent and only depends on m,d,0,,0,x,K, q.
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5.2.2. Generation theorem
Consider A with time-dependent coefficients:

ADW@ = Y agp()DDPulx), (5.2.9)
lal=Ifl=m
with A(t) € Ell" (x,K) for some «, K > 0 independent of ¢ € R. It follows from The-
orem 5.2.1 that A(¢) is a sectorial operator and by Corollary 5.2.3 the graph norm
of llullpan) is equivalent to the norm || ullyy2mqga .cvy With uniform estimates and
constants which only depend on w, q,d, x, K, m.

The main result of this section is that (A(#));er generates a strongly continuous
evolution family (S(¢, 5))—co<s<r<co ON LIRY, w;CN) for all g € (1,00) and w € Ag.
The precise definition of evolution family was given in Definition 3.3.2. Recall that
u(t) = S(t, s) g if and only if

")+ A(Hu() =0, for almost all t € (s,00),
u () (Hu(r) or almost a (s,00) (52.10)
u(s)=g.

Theorem 5.2.4 (Generation of the evolution family). Let g € (1,00), w € A, and set
Xo = LR, w;CN) and X3 = W24 R, w;CN). Assume that there exists x,K > 0 such
that for each t € R, A(t) € EI" (x,K). Then, the operator family (A()) er with D(A(1)) =
X generates a unique strongly continuous evolution family (S(t,s))s<, on Xo. Moreover,
the evolution family satisfies the following properties.

1. (t,8)— S(t,s) € L(Xyp) is continuous on {(t,s):s < t}.
2. for all a« € N there is a constant C such that
IDS(t, )l (xp) < Clt —s| 71V 5 < ¢,
where C only depends on q,d,x, K, m and on w in an Ag-consistent way.
3. forall k e N, and multiindices a with |a| < k,

DUS(t,s)u = S(t,5)D%u, forall ue WeIR?, w;cN),s<t.

4. The following weak derivatives exists for almost every s < t,

D;S(t,5) = —A(1)S(1, 5) on £L(Xo) (5.2.11)
D;S(t,5) = S(t,5) A(s) on L (X1, Xo). (5.2.12)

As far as we know the existence and uniqueness of the evolution family was
unknown even in the case w =1 and g = 2. The main difficulty in obtaining the
evolution family is that the operators A(#) and A(s) do not commute in general. If
they were commuting, then a more explicit formula for the evolution family exists
(see Example 3.3.3).
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Example 5.2.5. An example where the operators are not commuting can already
be given in the case m=d =1, N =2 by taking A() = a(t) D, where

1 1(0,00) (£) )

a(t) = ( 1o (D) 1

One can check that a(1) and a(-1) are not commuting. Furthermore, one can check
that the ellipticity condition (5.1.3) holds.

In the proof below we use Fourier multiplier theory. It turns out that the symbol
is only given implicitly as the solution to a system of differential equation. In order
to check the conditions of Mihlin’s theorem we apply the implicit function theorem
(see [47, Theorem 10.2.1]). The following simple lemmas will be needed.

Lemma 5.2.6 (Gronwall for weak derivatives). Let —co < s < T < oo, f € L'(s,T),
ae L®(s,T) and x € R. Assume ue Wh(s, T) n C([s, T)) satisfies

u'(t) < a®u(t)+ f(1), foralmostall t€ (s, T),

and u(s) = x. Let o(t,r) = e%r and a; = frta(r) drforssr<t<T. Then

t
u(t)sa(t,s)x+f ot,n)f(rdr, te(sT).

N

This follows if one integrates the estimate % [u(rye=%s] < e %s f(r) over (s, ).

Proof. By the product rule for weak derivatives we find

% [u(re <] =e [/ (r) = a(r)u(r)] < e”“ f(r).

for almost all r € (s, T). Integrating over r € [s, t] we obtain
t
u(re s < x+f e~ s f(rydr.
N

from which the result follows. O
The following existence and uniqueness result will be needed.

Lemma 5.2.7. Let X be a Banach space and p € [1,00). Let Q: R x X — X be measurable
and assume there are constants Ky and Ko such that for all te Rand x,y € X, |Q(¢,x) —
Qt, I = Killx—yll and 1Q(t, x)Il < Ko(1 + ||xI). Let upe X and f € LP(®; X). Fix seR.
Then there is a unique function u € C([s,00); X) such that

t
u(t) — up :f Q(s,u(s))+ f(s)ds, t=s.
S
Moreover, with A = Ky + 1, there is a C = 0 independent of f and ug such that

supe I u() ) < C(1+ ol + 11l 1r (s,00:5) )-

t=s
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Proof. The uniqueness follows from Gronwall’s inequality. Indeed, let u and v be
solutions. Let w = u—v. Then

lw' (NI < 1Q(r, u(r) — Q(t, v(r) Il < Ky llw)].

Therefore, integration over [s, 1] yields that
t

lw (o) SK1] lwrldr,
N

since f; lw' (Nldr = |w(t)—w(s)| and w(s) = u(s)—v(s) = up—up = 0. Now the classical
integral form of Gronwall’s lemma gives w = 0.

The existence is a simple consequence of the Banach fixed point theorem. For
convenience we give the details. Fix 1 > K;. Let Ej be the space of continuous
functions u: [s,00) — X for which ||ullg, = sup,.,e 9 |u(t)| <oco. Let L: Ey — Ej
be given by

t t
L(u)(t) = ug +f Q(ryu(r))dr +f fdr.
N N

We will show that the mapping L is a contraction on E,. Note that for ue E,,

t
le 2= L) ()] < e 9 uo||+e‘“t‘”f KA+ umdr
N

! —_ —
+(t—5)/P e Al N fllr@x

—_ - ! - —
<e M (lugll + (= DYP N fll o) + e MK (2 - )
t
+e_w_s)K2||u||Eﬂf eMr=9 gy
N
—_ — ! - —
<e M (lugll + (= VPN fllrmx) + e MK (£ - )

1
+Kallullg, T
and hence L(u) € E). Similarly,
t
e M| L) (1) - L) ()] < e M) f Killu(r) - vl dr
S
t
< e M9 |y v”Eﬂf A9 gy
S
K
< Tllu— VlE,-

Hence, |L(1) — L(V) ||, < Kyu- vllg,. Since A > K; it follows that L is a contraction.
Therefore, there is a unique u € E, such that L(u) = u, from which we get that

t
u(t)=u0+f Q(r,u(r))dr, t=s.
N
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Finally observe that

lullg, = 1L lg, < ILO0)]I g, + IL(w) — LO) | g,

!
A Up' —Al- —At- 1
<e M ugl+ (-9 e M fllpgx + e M TIK (1 - 5) + 1 e,

- K K
<lluoll+ Ap") P Ifllrwx) + — + THUHEA-

A
Hence . X 1
lullg, = {lluoll+ AP Pl flLr@,x) + 2k
Taking A = K; + 1, yields the required result. O

Remark 5.2.8. One can also allow f € L'(R; X). In this case, as before we get

lulg, <I |+—1||7|| +—2+—1|| l
Ulg, =IUp 1(R: Ullg, .
A 1 L' (R, X) A A A

Now we can prove the generation result.

Proof of Theorem 5.2.4. The proof is divided in several steps. Let B=CN*N with the
operator norm and let RY = R4\ {0}.

Step 1: Fix s€R. Let I denote the N x N identity matrix. We will first construct
the operators S(¢,s) and check that (2) holds for |a| = 0. For this we show that the
function v given by

ve(t,6) + Ay (1,6)v(1,8) =0,

5.2.13
v(s,é) =1, ( )

is an L9(RY, w;CN)-Fourier multiplier by applying a Mihlin multiplier theorem for
weighted L9-spaces (see [65, Theorem IV.3.9] for the case N = 1). The solution u to
(5.2.10) is then given by

u(t) =St,9)g=F 1(w(t,"g),

where g denotes the Fourier transform of g. Note that by Lemma 5.2.7 for each
¢ € RY there exists a unique solution v(-,¢) € C([s,00); B) of (5.2.13). Conversely,
if S(¢,5) is an evolution family for A(z), then by applying the Fourier transform,
one sees that F(S(t,s)) has to satisfy (5.2.13) for almost all ¢ > s. This yields the
uniqueness of the evolution family.

To check the conditions of the multiplier theorem it suffices to prove the fol-
lowing claim: It holds that v(t,-) € C*°(R%; B) and for all multiindices y € N, and
j=0,

IDYv(t,&)l5 < ClEI™, éer?, (5.2.14)

where C only depends v, d, m, x and K. The estimate (5.2.14) will be proved by
induction on the length of y by using the implicit function theorem.
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Step 2: As a preliminary result we first prove an estimate for the problem

ve(t, ) + Au(t, O v(t, &) = f(1,0),

(5.2.15)
v(s, &) =M,

where f : (s,00) x [R{ff — B is measurable and for each ¢ € [Rf, f,8e I%(s,00; B) and
M € B. Note that the existence and uniqueness of a solution v(-,{) € wWl2(s, T:B)n
C([s,T);B) for fixed ¢ #0 and T > s follows from Lemma 5.2.7. Moreover, since
v(-,¢) is obtained from a sequential limiting procedure in the Banach fixed point
theorem, the function v is measurable on [s, T] x R¢. Choosing T arbitrary large, it
follows that there is a unique measurable v : [s,00) xR? — B for which the restriction
to [s, T] satisfies v(-,&) € WY2(s, T; B)n C([s, T1; B) and is a solution to (5.2.15).

Fix £ eR?, £ € (0,x) and x € RV. From the ellipticity condition (5.1.3) and (5.2.15)
we infer that

1
EDtlv(tnf)sz =—Re((v(t,8)x, Ay (£, v(1,&)x)) + Re((v(t, &) x, f(1,6)x))
< —x[EP™ (L, &) x|* + |v(t, &) x| f (£, &) x|

1
< (e—1)IEP™ (L, ) xI* + EIEI‘Z’"If(t,f)xIZ,

where we used 2ab < a® + b? on the last line. Thus Lemma 5.2.6 yields:

t
(1, &)xP? < eI =9 g2 L f HETORP (=) £ =2m 1 5y 32
’ - 2¢ Js ’ ’

Taking the supremum over all |x| <1, we find that

om 1 t om
(e, &) < 2 P R f eI g =2my e 2 dr, (5.2.16)
N

Note that if f =0, then the second term vanishes and we can take € =0 in (5.2.16).
In this case [|v(t,&)] < e® ¥ (=9 < 1 and hence (5.2.14) holds for lyl = 0. Also
note that if v; is the solution to (5.2.15) with (M, f) replaced by (Mj, f;) for j=1,2,
then by the previous estimates also

1
Io1(6,6) = w2 (6O < UMy = Mal* + 1817 1L 8) = fo G DN (g o
Consequently, since D; vy —D; vy = —Ay(t, &) (v1 — v2) + (fi — f>) we deduce that
lvi(-, &) - Vz(‘,f)”WLZ(s,T;B)

1 .
SC(1+|5|2m)||M1—M2” +C Z |<f|]m||f1("f)—fé(‘;f)||L2((s,oo);B),
j=-1

where C does not depend on ¢ € R?. Thus the solution depends in a Lipschitz
continuous way on the data.
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Step 3: Fix T > 0. Define W :RY x W'2(s, T; B) — L?(s, T; B) x B by
(W) (1) := (V' (1) + Ay, v (1), V(5)).

Clearly, v is a solution to (5.2.15) if and only if ¥(&)v(¢) = (f, M). Therefore, by the
previous step for each ¢ #0, ¥(¢) is an homeomorphism and w1 L M) =v(t,).
For fixed M € B and f € C®(R%; L?(R; B)), let

oM. R% x Wh2(s, T; B) — L*(s, T; B) x B

be given by
o ME, v) = (P(©)v) - (F©), M).

Now for fixed & € R, @M (&, v) = 0 holds if and only if v is a solution to (5.2.15).
Therefore, by the previous step there exists a unique (¢,7) € R? x W'2(s, £; B) such
that ®/M (¢, 7) = 0. The Fréchet derivative with respect to the second coordinate
satisfies

Dy M (E Dyv = (V' (1) + Ap(t, ) (1), v(8)) = (P () v) (£, ). (5.217)

Thus, also D>® M, 7) is an homeomorphism. Moreover, since Ax(t,-) and f are
C*® on RY, it follows that for every v e W2(s, T;B), & — ®/"M(¢,v) is C® on RY.
Now by the implicit function theorem (see [47, Theorem 10.2.1]) there exists a
unique continuous mapping { : R? — W2(s, T; B) such that {(&) = v(-&), (&) €
RY x W2 (s, T; B) and &M (&,{(&)) = 0 for every & € RY. From this we obtain that the
unique solution of (5.2.15) can be expressed by

v(-,&) =) =Y (f, M).

Moreover, by the implicit function theorem ¢ is C* on R? as an W2 (s, T; B)-valued
function and

Dg;¢) = ~(v @) o w[ M. e = w© ' (F,0),

where f(t,¢) = —D¢; Ay(t,8)y(§) + D¢, f (£,8) and where we applied (5.2.17). This
means that D¢, {(¢) is a solution to (5.2.15) with M =0 and [ replaced by f(t,6
and that by (5.2.16) the following estimate holds

¢ n ~
||D5j((€)(r)||zsi f ETORET (=) e =2m) £ (e £)12 gy, (5.2.18)

N

Step 4. We are now in position to do the induction step. Assume that V |y|<n
the problem
U;/(t)(f) +A#(t,(f) Uj/(tyé) = f(tyé)

(5.2.19)
vy(s,8) = M,
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has a unique solution given by v, (,¢) = DYv(¢,¢), where M =0 if |y| =1, M =T if
lyl=0and f is given by

f6== 3 cpmDM AL, D u(1,8)
ni+n2=y
n2#Y
and assume that V |y| < n,
IDY u(t, &)l < CyléI ™. (5.2.20)

Of course these assertions hold in the case |y| =0, by Step 2.
Fix |yl = n+1 and write y = ¥+ 8, with |7| = i, |fl = 1. By Step 3, the function
w=DP vy satisfies
w'(6,8) + Ap (1, w(t,8) = f(1,8)

(5.2.21)
w(s, &) =0,

and for suitable &, ;,,

ft,d== Y e D" Ap(t,H D" (1,0)
m+n2=y
N2y
Moreover, by (5.2.18), the fact that ¢ — D A4(¢, &) is a (2m—In;)-homogenous poly-
nomial, |n;] 4112l = n+1, and (5.2.20) we find

1 t _ 2m 4 _ ~
IIDYv(t,E)IIZSEf PETRRIE=n) g1 =2my £ &2 dr

N

1 - t _ 2m s _
52_ Z CTYL’]Z[ P ERISI (¢ r)|6|2m Z‘m‘”Dan(r,cf)”Zdr
€ ni+me=y s
2y

~ _ t _ 2m s _
<G, I¢] 2Iy|f PRI =0 g 2m gy < € 12,

N
This completes the induction step and hence (5.2.14) follows.

Step 5: To prove (2) for general a, fix k = 0. Since [[v(r)[| < 2€ 0" (=9 there is
a constant C such that

lv@l = ClEl2™ -7, 1z s.
Now if we replace the induction hypothesis (5.2.20) by
IDY v(t,&)ll < Cyl&I™ M2k — 517k s<1,E#£0 (5.2.22)

for all |y| < n, then for y =¥ +  with |y| = n and || = 1, we find

1 ¢ _ 2ms_ _ ~
||D7v(t,§)||zsgf RERNEP™ =) g2y 7 )12 g

N
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1 - t — 2mg_ _
S5 X G [ g DTy gy ar
n N

1+1n2=y
N2#Y

~ _ t _ £12m 4 _ —
<G, l¢] 2|y|f QeI A=) £ 2m g ~Amk (. _ =2k g1
N

o - - - f — 2m g
< Cylg2m=tmky —g) 2’6[ 2RI =) g 2m gy

N

Hence by induction, (5.2.22) holds for all integers n = 0.
By (5.2.22), w(t, &) = (—i&)%v(¢,¢) satisfies the conditions of the Mihlin multiplier
theorem, with constant < (¢ 5)~!%/2™ and therefore we find that

IDYS(t,5) |l x, < C(t— )7l M)

which proves (2). The identity in (3) is a direct consequence of the fact that
v(t,8)(=id)* = (-id)*v(t,&).

Step 6: Next we prove that S(t, 5) is a strongly continuous evolution family for
A(1), i.e. that it satisfies Definition 3.3.2. The identities S(¢,t) = I and S(t,s)S(s,r) =
S(t, 1) are clear from the definition of v and Lemma 5.2.7. To prove strong continu-
ity of the evolution family, consider (z,s) — S(t,5)g = F 1 (v5(1)§) for g € X;, where
vs is the solution to (5.2.13). Setting f(r) = — A(r)S(r, 5) g it follows from (3) that for
all r=s, I f(Nlx, < Cliglx,- Moreover,

¢ ¢
Stt.9)g-g=F it 98- =7 [ fuar)= [ rnar
N N
in .7’ (R%;C") and hence in X,. This proves Definition 3.3.2 (iii). Moreover, we find

1S(¢, 98— gllx, = (t—9) m{lpﬂ IfNlx, =CE-9)glx
rets,
which implies the continuity of (¢, s) — S(z, 5)g for g € X;. The general case follows
by approximation and the uniform boundedness of S(¢,s). It remains to prove
Definition 3.3.2 (iv) and this will be done in the next step.
Step 7: To prove (5.2.11) fix r € (s, t). Note thatby (2), f = S(r,s)g € wbaR4, w;cN)
for any ¢ € N. Therefore, it follows from the previous step and (3) that

t
S(t,s)g—S(r,s)g:S(t,r)f—f:—f A(T)S(z,r) fdr
L (5.2.23)
S f aqpDS(1,1)DP f dt
la|=IBl=mT

and since by (2), |D*S(z, )| < C(r - 1)~V for |a| = m we find that

t
IS(t,)g - S(r,9)glx, < Cf -2 -9 drlglx,
.
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<Ct-nN"r-9"%glx,.

This implies that ¢ — S(t, s) € £(Xp) is Holder continuous on [s +£,00) for any € > 0.
Moreover, since A is strongly measurable also 7 — A(7)S(1, 5) is a strongly measur-
able function. By (2), |A(T)S(z,9)|l < C(z - s)~! and hence it is locally integrable on
[s,00) as an £ (Xp)-valued function. Therefore, (5.2.23) implies that for s<r <t,

t
S(t,8)—=S(r,8) = —f A(1)S(t,s)dTt

r
and thus D;S(¢,s) = —A(1)S(t, s) in £ (Xp) for almost all s < t.

To prove (5.2.12) we use a similar duality argument as in [4, Section 6] and [2,
Proposition 2.9]. Fix f € R. Clearly, A(fy—1)* has symbol A4(fp —7,¢)* and hence
generates a strongly continuous evolution family, (W(f;7,$))s<;. Now as in [2,
Proposition 2.9] one can deduce S(t,5)* = W(t; £ - 5,0). Therefore, applying (5.2.11)
to W(t; t—s,0), we see that for almost all s< ¢

DgS(t,8)" =DsW(t;t—5,0) = A(t— (t— )" W(t; 1 —5,0) = A(s)*S(2,9)",
and hence for almost all s< ¢,
DyS(t,5) = (A(s)*S(1,9)*)* on L(Xo). (5.2.24)
Now the result follows since the identity (A(s)*S(¢,5)*)* = S(¢,5) A(s) holds on X;.

In particular, we find that for g € Xj,

t
S(t,s)g—S(t,s—e)g:f S(t,r)A(r)S(s,s—¢e)gdr

and letting €| 0, yields

t
S(t, s)g—g:f S(t,r)A(r)gdr
S

from which we obtain Definition 3.3.2 (iv).

From the above construction and the properties of W one sees that D;S(t, s) is
locally integrable on (—oo, £), and that s — S(¢,s) € £(Xo) is Holder continuous on
(—o00,—€ + 1) for any € > 0. Combining this with the Holder continuity of ¢ — S(¢,s),
we see that (¢,s) — S(t, s) € £(Xp) is continuous on {(t,s) : s < t}. O

5.3. PROOFS THEOREMS 5.1.3 AND 5.1.4

To prove Theorems 5.1.3 and 5.1.4 we check the conditions of Theorem 3.3.8. We
remark that in these conditions we now need to replace the scalar field by H=CV.
In particular, we will need to use the notion of ¢j,-boundedness, as defined in
Section 4.1.2.

We first consider the case in which the coefficients of A are x-independent.
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Proposition 5.3.1. Let g€ (1,00), w € Aq and set Xo = L9R?, w;CN) and

Xy = W2m4®R4, w;CN). Assume A is of the form (5.2.9). Let x,K > 0 be such that for
all teR, A(f) € Ell(x,K). Let A :=6(—A)"Iy for 6 € (0,x) fixed. Then the following
properties hold:

1. A has a bounded H*-calculus of any angle o € (0,7/2).

2. A(t) - Ao € Ell(x — 8,K+ 8) and generates a unique evolution family T(t, s) with the
property that
I T(t, s)nf(Lq(Rd,w;CN)) <C, s<t,

where C is Ag-consistent.
3. T(t,s) commutes with e™" forall s < t and r = 0.

Proof. (1): The symbol of Ay is §|¢]*™1, where I is the N x N identity matrix and the
fact that the operator Ay has a bounded H*-calculus follows from the weighted
version of the Mihlin multiplier theorem (see [104, Example 10.2b] for the un-
weighted case).

(2): For |{] =1 and xe CV,

Re((x, (A(&) - 81E1P™) x)) = (k — 8) 1 x||1%.

Also the coefficients of the symbol of Ag are  or 0, so indeed Ell(x —6,K+48) and the
required result follows from Theorem 5.2.4.

(3) From the proof of Theorem 5.2.4 we see that T(¢, 5) is given by a Fourier mul-
tiplier operator. Also e~"# is given by a Fourier multiplier with symbol e~ 1.
This symbol clearly commutes with any matrix in C¥*¥, and hence with the sym-
bol of T(t,s). Therefore, the operators T(t,s) and e’ commute. O

Proof of Theorem 5.1.3. Step 1: First assume A is of the form (5.2.9), i.e. it has x-
independent coefficients. Then by Theorem 4.3.12 and Proposition 5.3.1, the con-
ditions of Theorem 3.3.8 are satisfied. Therefore, the existence and uniqueness
result and (5.1.6) follow for any fixed A¢ > 0 and the constant in (5.1.6) is A,-Ag-
consistent.

Step 2: In order to complete the proof, one can repeat the argument of Theo-
rem 3.4.5 by replacing the scalar field by CV. Note that to apply the localization
argument and to include the lower order terms, one has to use the interpolation
estimate from Theorem 5.2.1. O

Proof of Theorem 5.1.4. Step 1: First assume A is of the form (5.2.9) again. Now we
use the result from Theorem 5.1.3 in the x-independent case in a similar way as
in [102, Theorem 4.4.2]. Let A = Ay, where A > 0 is fixed. For each |a| < m, let
ve € WHP(R, v; Xo) N LP (R, v; X;) be the unique solution to

V' (t,x)+ A+ AD)0(t,X) = falt,x), €R, xeR?.
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Then by Theorems 5.2.1 and 5.1.3

_ 181 lal
Y AlTm IDP ) o, x0) < CAZ | forll £ @, 50 -
|Bl=m

Therefore, setting u =¥ |4)<m D% Ve and using the fact D* and A commute in distri-
butional sense, we find that u is a weak solution to (5.1.7) and that (5.1.9) holds.
Uniqueness follows from (5.1.9) as well.

Step 2: To obtain the result for general A, one can use a localization argument
with weights and extrapolation as in Theorem 3.4.5 in the non-divergence form
case. This argument works in the divergence form case as well (see [102, Section
13.6] for the elliptic setting). O

5.3.1. Consequences for the initial value problem

In this section we consider the initial value problem

{u/(t,x) + A u(t,x) = f(£,%), t€(©0,T), xeRY, (5.3.1)

u(0,%) = up(x), xeRY,

where A is in non-divergence form and satisfies the same condition (C) as in The-
orem 5.1.3. A function u:RxR? — CVN is a strong solution of (5.3.1) when all the
above derivatives (in the sense distributions) exist, (5.3.1) holds almost everywhere
and for all bounded sets Q = R%, u(t,") — ug in LY(Q;cM).

In order to make the next result more transparent we only consider power
weights in the time variable, as in Section 3.3.4 (see remark before Example 3.3.19).

Theorem 5.3.2. Let T € (0,00). Let p,g€ (1,00), y€[0,p—1), vy(t) =1V, we Aq([Rd),
Xo = LYR?, w;CN) and X3 = W2ma R4, w; CN). Assume condition (C) holds and let s =
Zm( - HTY) Then for every f € LP(0, T, vy; Xo) and every ug € Bf,yp(le, w) there exists
a unique strong solution u € wbP,T, vy; Xo) N LP(0, T, vy; X1) N C([0, T];Bfl,p([Rd, w)) of
(5.3.1). Moreover, there is a constant C depending on y, w, p, 4, d, m, x, K, w and T
such that

I u”LP(O,T,vY;Xl)"'” u”Wl'V(O,T,vy;XO) + |l u”C([O,T];B;f,_p(Rd,w))

< CllflliLr©,1,05:x0) + ClI uOllB;p(Rd,w)-

Proof. Substituting v(t,-) = e Mu(t,) it follows that we may replace A by A+ A for
an arbitrary A. Therefore, extending f as zero outside (0, T), by Theorem 5.1.3 we
may assume that A has maximal L}-regularity as defined in Definition 3.3.10 for
any v e Ap. Recall from [71, Example 9.1.7] that vy € A,.

By [129] and the maximal LP-regularity estimate from Theorem 5.1.3 (also see
Section 3.3.4), we need that 1 € (X0, X1), _ H—Ty,p to obtain the well-posedness re-

sult and the estimate. The latter real interpolation space can be identified with
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Bf], p(Rd, w). Indeed, in the case w = 1, this follows from [19, Theorem 6.2.4] or [148,
Remark 2.4.2.4]. In the weighted setting this follows from the inhomogeneous case
of [24, Theorem 3.5]. O






6

MAXIMAL LP-REGULARITY FOR PARABOLIC
EQUATIONS WITH GENERAL BOUNDARY CON-
DITIONS

This short chapter is devoted to the study of maximal LP-regularity for systems
of parabolic PDEs on the upper half-space with homogeneous general boundary
conditions. The proof is an application of the characterization of maximal LP-
regularity introduced in Chapter 3. The main result Theorem 6.2.4 is based on the
assumption that the system of operators under consideration generates an evolu-
tion family which is bounded on weighted L9-spaces. In Section 6.4 we show as
an example that this condition is satisfied by a second-order elliptic differential
operator. The results in this chapter are based on an ongoing research project with
Mark Veraar.

6.1. PRELIMINARIES: WEIGHTS ON d-DIMENSIONAL INTERVALS

In this chapter we will consider A,-weights in which the supremum in the A-
constant is taken over d-dimensional intervals, instead of cubes. The reason is
that in this case the A, constant is invariant under dilations w(x) — w(6x), 6 =
b1,...,64) € (Ry)?. This property will be needed in the proof of our main result
Theorem 6.2.4. We introduce these weights below, and we refer the reader to [65,
IV.6] for details.

Let Z be the family of all bounded d-dimensional intervals

R=1[a1,b1] x [ag, bp] x -+~ x [ag, bg].

Define the strong maximal function by

1
Mg f:= sup —flf(y)dy.
xerez | R JR

The following proposition is a combination of the results in [65, IV.6]
Proposition 6.1.1. The following properties hold.

(i) For pe(1,00), Ms is a bounded operator from LP RY) to itself.

115
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(i) Ms(f%) = (Msf)°, with& = (81,...,84) € R and fO(x) = f(5(x) = f(B1x1,...,64%a)

(iii) Msf(x) < M! o...onf(x), where for every j=1,...,d, M/ denotes the one dimen-
sional Hardy-Littlewood maximal operator

. 1 b
M/ f(x)= sup m[ [f(x1,.0, Xjm1, Yo Xja1s - XD Ay
- a

a<xj<b

Moreover, the convolution and approximation result stated in [86, Proposition
2.3.9] holds with the strong maximal function. This will be needed in Section 6.4.

In the following, we define a class of A,-weights in which we consider d-
dimensional rectangles instead of cubes.

Definition 6.1.2. Let w(x) be a weight in R%. For p € [1,00], we say that w e Ay, RY)
if w® € Ap(R?) uniformly in § = (81,...,64) € R, i.e. sgp[w‘S]Ap(Rd) < o0.

Since dilations by 6 = (61,...,84) € (R,)? trasform cubes in arbitrary d-dimensional
intervals, a change of variables proves that, for p € (1,00), we A;([Rd) if and only if

1 1 __1 p-1
[w]A; = [wlpx = }szlelg(ﬁf}? w(x)dx)(ﬁfR w(x) r1 dx) < oo.

It follows directly from the definition that the A, constant is invariant under di-
lations w(x) — w(dx). Observe that in the case of the half-space Rf, the above
definition hold if one replace the d-dimensional rectangle R with RNRY.

The following properties hold. We refer to [65, Theorem IV.6.2] for the proof.

Theorem 6.1.3. Given a weight w(x) in RY and p € (1,00), the following are equivalent:
(i) we Ay RY;
(ii) there exists C > 0 such that for every j=1,2,...,n we have
(WX, X2, .., Xj=1,5 Xjr 1,0 Xa) 4, ®) < C
fora.e. (x1,%2,...,Xj-1,Xj+1,..., Xq) € RI7L;
(iii) Mg is a bounded operator from LP(R%, w) to itself.

Therefore, there is an equivalence between A}, and the one-dimensional A)-
condition on each variable (uniformly in the remaining variables). Moreover, as
stated in [65, Theorem 1V.6.9], the well-known extrapolation theorem of Rubio de
Francia (see e.g. [65, Theorem IV.5.19] and [32, Theorem 3.9]) and the weighted ver-
sion of the Mihlin multiplier theorem [65, Theorem IV.3.9] hold with w e A;(Rd).
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6.2. ASSUMPTIONS AND MAIN RESULT

Let p,g € (1,00), vE Ap(R) and w € A:‘,([sz). Let A be a 2m-th order differential
operator given by
At)= ). aqlt,x)D% (6.2.1)

lal<2m

where D =—i(8y,...,04), g :Rx RY — CNV*N,
For j=1,...,m and m; € {0,...,2m - 1}, we consider the boundary differential
operators B; of order m; given by

Bju= Z bjﬁDﬁu, bjﬁEC.

|Bl=m;
Define
w2 TR, w; V) = (ue W29 RE, w;CN): Bju=0, j=0...,m}.

Set Xp = LY®R%, w;CN) and X; = W™ ®?, w;CV). Consider the system of PDEs
with boundary condition

{u/(t, 0+ A+ A ut,x) = f(1,x) inRxRY 6.2.2)

Bju(t, 0|, _o=0 onRxRI j=1,...,m,
where u, f:RxR? — CN. A function u:RxR? — CV is called a strong solution to
(6.2.2) when all the above derivatives (in distributional sense) exist in Llloc([R{ x R%)

and (6.2.2) holds almost everywhere.
Recall the following definition from Section 5.1.1.

Definition 6.2.1. We say that A is uniformly elliptic of angle 6 € (0, ) if there exists
a constant « € (0,1) such that

(A& SZgniE: €l =k}, EeRY, ¢ =1, (6.2.3)

where A4(¢) denotes the pryncipal symbol of A, and there is a constant K = 1 such
that ||aq |l < K for all |a| < 2m. In this case we write A € Ell(0, x,K).

For t =z s we introduce the operator S(¢,s) so that for g € Cgo([RZf), u(t) =S(t,8)g
is the solution to the initial boundary valued problem
W (t,x)+ A(Du(t,x) =0, in (s,00) x R¢
Bju(t,x)|, _o=0 onRxR¥“ j=1,..,m, (6.2.4)

u(s, x) = g(x).

In this case we say that S(z, s) is the evolution family generated by A(z). The precise
definition of an evolution family for (A(#)) ;er was given in Definition 3.3.2.
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For A of the form (6.2.1) and £, € R and x; € R? let us introduce the notation

Altg, x0):= Y aq(to, x0)D.
lal<2m
for the operator with constant coefficients. The principal part of A(#, xp) is denoted
by Ay(to, X0).
In what follows we denote as Iy the Nx N identity matrix and we set Dy = —i0,,.
We assume the following conditions on the coefficients of A:

(C) Let Abe given by (6.2.1) and assume each a, : R xR? — CV*¥ is measurable.
We assume there exist 0y € [0,77/2), k and K such that for all f; € R and xy € R?,
A(t, xo) € Ell(8p,x,K). Assume there exists an increasing function w : (0,00) —
(0,00) with the property w(e) — 0 as € | 0 and such that

lag(t,x) — aq(t, Y)| <w(x—yl), teR, x,yeRY,

We assume the following condition on the operator family (A(f)) ser:

(T) Let Ap:=6 (Zj?':z D?)’”IN, 0 € (0,x). For every x=xp € Rf fixed assume that
Ay(t, x0) — Ao generates a strongly continuous evolution family T(¢,s) which
is £5-bounded on L9(Q, w;CN) for every g€ (l,00) and w e A;(Rf).

We moreover impose the following maximal regularity condition for the time
independent situation. The definition of maximal L}-regularity was given in Defi-
nition 3.3.10.

(MR) Let p,ge(1,00). Fix we A’{;(IRQ). We assume that the problem
{u’(t, X)+ A+ (NI ult,x) = f(£,x) inRxRY 625)

Bju(t,x)|x,=0 =0 onRxRL, j=1,...,m,

has the property of maximal L}-regularity on R for every v e A,(R) and ev-
ery fe Lq(Rf ,w; CN). Moreover, we assume that the operator (—A)™ Iy has a
bounded H*-functional calculus for any angle < /2.

Example 6.2.2. Let B; = D{;l_l, j=1,...,m. Then, the (MR)-condition is satisfied

by the parabolic problem (6.2.5) with the Dirichlet boundary condition Bju = 0.
This result is well known in the literature. An example can be found in [104, Sec-
tion 7.18]. The (MR)-condition holds also if one assumes more general boundary
conditions, for instance of Lopatinskii-Shapiro type. See for example [40, Part II].

Before stating the main result, we need the following lemma.

Lemma 6.2.3. Let p € (1,00), @ = (m,0,...,0), v€ A,(R), we AZRY). Let Xo = LI (R, w; CN)

and X; = W;m’q(lRf, w;CN). Assume (MR) to hold. Let A(t) = aga(t)D3™ and assume
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that agg : R — CV*N is measurable. Assume moreover that for every t = ty € R fixed,
o (Ay(ty, &) S Zp N & 1E] =k}, & € RY,|E| = 1, and there is a constant K = 1 such that
laaall < K. Then there exists Ao = Ag(m, d, q, p, K, 09, [V]p, [W]4+) > 0 such that for every
A= Ao and every ue WHP(R, v; Xo) N LP (R, v; X1 ) satisfying
u'(t,x)+ A+ AD)u(t,x) = f(t,x) inRxR?
{Bju(t,x)|xl:0:0 on R x R4-1 j=1...,m,

where f € LP (R, v; Xp), we have
d
Ml Lr @ v;x0) + 1l wip @ v:xe) + 14l e @ vix) < ClfllLr@wixe +C Y 1D ullLr @, v; x0),
j=2
with a constant C = (m, d, q, p, K, 00, [V]p, [w]g+) > 0.

As an alternative proof of Lemma 6.2.3 one could apply Theorem 3.3.8, with a
proper choice of Ag. This will not be treated here. We consider instead the follow-
ing clearer argument.

Proof. By the extrapolation theorem of Rubio de Francia [32, Theorem 3.9] it suf-
fices to take p = g. We then proceed by steps.
Step 1. We apply a substitution argument to reduce to the case azz(f) = 1. Let

50 = fotam(r)dr, t=0
—ftoadd(r)dr, <0

Observe that ¢ is invertible and ¢'(f) = aga(t). Consider
(s, x) = u(@™ (s), ).

Then a simple calculation shows that 7 satisfies the problem

(6.2.6)

i'(s, ) + (A+ (D™ In)a(s,x) = f(s,x) in RxRY
=0 onRxR¥ j=1,...,m,

B ii(s, )],

where f(s,x) = f(¢»71(s), )/ (aaa(P~'(s),x)). Moreover, we get the weighted trans-
formation 7 = u(gb’l(s)) € Ap(R) with [D1p = [V]p.
Step 2. By adding the term (Z?ZZ D?’")INIZ on both sides of (6.2.6) we get

{a’(s, X+ A+ DTN A x) = §(s,x) inRxRY (6.2.7)

Bji(s, )|, _o=0 onRxR& j=1,...,m,
where g(s,x) = f(s,x) + (Z?:Z D?m)l nii. By the (MR)-assumption it holds that
M@l e ® v o) + 18w @ v xg) + 181 Lr®,v;x1) < CNEILP @R, v;X0)

d
_ —
<Clfller@uxy+C Y ||Djmu||LP([Re,u;X1)-
j=2
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Step 3. Substituting back to u and observing that the norms are equivalent, we
obtain the required estimate. O

The first main result is on the maximal L) -regularity for (6.2.2).

Theorem 6.2.4. Let p,q € (1,00), vE Ay(R) and w € A;(Rf). Let Xo = LI®R%, w;CN) and
X = Wém’q([ﬂiﬁf, w; CNY. Assume conditions (C) and (T) on A. Assume condition (MR)
to holds. Then there exists a constant Ay = Ao(d, p,q, m,x,K,0p,w, [V]p, (W] g+) > 0 such
that for all A = Ay and for every f € LP (R, v; Xo) there exists a unique strong solution u €
WLP R, v; Xo) N LP (R, v; X1) of (6.2.2). Moreover, there is a constant C = C(d, p, g, m,x, K,
0o, w,[V]p, w4+ such that

AMull e @ v xe) + Nl wie® v;x) + 1l e ®,vx7) = Clf e ®,v5x0)- (6.2.8)

In the same way as Corollary 4.3.9 follows from Theorem 4.3.5, the following
corollary can be derived from Theorem 6.2.4.
We assume the following condition on the operator family (A(#)) ser:

(T") Let Ag:=0 (Zj?:z D?)mIN, 0 € (0,x). For every x = xg € [Rf fixed assume that
Ay(t,x0) — A generates a strongly continuous evolution family T'(¢,s) such
that for every g € (1,00) and w € A} (RY),

" T(t,s) ”D%(Lq(Rz,w)) = C;
where C is A;;-consistent.

Corollary 6.2.5. Let p,q € (1,00), v € Ay(R) and w € A5R)). Let Xo = LYRY, w;CN)
and X, = Wém‘q(Rﬂ, w;CN). Assume condition (C) and (T’) on A. Assume condition
(MR) to hold. Then there exists a constant Ao = Ag(d, p, q, m,x, K, 00, w, [V]p, [w]4+) such
that for all A = Ay and for every f € LP (R, v; Xo) there exists a unique strong solution u €
WLPR, v; Xo)NLP (R, v; X;) of (6.2.2). Moreover, there is a constant C = C(d, p,q, m,k, K,
00, w, [V]p, (W] 4+) such that

Ml Le®,v;x00) + lullwrr® vixg) + 1l Lr@,vx) < Clf L ®,v;x0)-

6.3. PROOF OF THEOREM 6.2.4

The proof of Theorem 6.2.4 will be done as an application of Theorem 3.3.8 and
standard PDE arguments such as localization procedure and method of continuity.

Proof of Theorem 6.2.4. Let f € LP(R, v; X;) and such that f has support on the finite
interval [a, b]. The general case f € L” (R, v; Xo) follows from a density argument as
in the proof of Theorem 3.3.8.

Without loss of generality, we may assume the lower order terms of A to be
all zero. In fact, they can be added later on via interpolation arguments, as in the
proof of Theorem 3.4.5
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We assume first the coefficients of A to be x-independent. To show the maximal
regularity estimate (6.2.8) we proceed by steps.
Step 1: We first want to apply Theorem 3.3.8 to obtain that

ID¥™ ll 1r@,v;x0) < CUf @ sxe), ¥ 2= j<d. (6.3.1)

For this, we check that the assumptions of Theorem 3.3.8 are satisfied. Observe
that the norm equivalence

C7xly < llxllx, + IAM®x]x, < Cllxlx,

for C > 0 follows by taking a suitable extension operator and applying Corollary
3.4.3. Let now

d
Ag:=6(). DY In, 6€(0,%).
j=2
The principal symbol of Ay is given by 8¢’ |2m [y, where & € RA71, By the (MR)-
assumption, Ay has an H*-functional calculus for any angle < 7/2. Observe now
that for |¢| =1 and xe CV,

Re((x, (A3(&) — 8117 x)) = (xc — &) || x|

and the coefficients of the symbol of A are § or 0. So, A(t) — Ap € Ell(0,x —,K +0).
Since by assumption A(f) — Ay generates an evolution family T'(¢,s) which is ¢°-
bounded on L9(R%, w), then by Theorem 4.3.5 we get the %-boundedness condition
of Theorem 3.3.8. Moreover, e "4 commutes with T(¢,s) for all s< ¢ and r=0. All
the conditions of Theorem 3.3.8 are thus satisfied. Therefore, the existence and
uniqueness result and (6.3.1) follow for any fixed A > 0 and the constant C is Ap-
Ag-consistent.

Step 2: We now state a mixed-norm estimate, which constitute a key result for
the proof. For simplicity of notation we consider N =1, but the general case follows
in the same way. Here we use the same method as in [51, Proposition 1].

Lemma 6.3.1. Let Q =R? or @ =R and w € A}(Q) for g € (1,00). For all ue W2™1(Q, w)
and all € > 0, there exists a constant C = C([w]4+) such that for k=0,...,2m -1 it holds

d
k 2m—k 2 2 -2 2
IDYD"  ulla@,uw) < Ce“™ 1D ull a(Q,uw) + Ce mz ||Djmu||L’1(Q,w)-
j=2

Proof. Without loss of generality we can focus on Q = R?, since the proof for Q = R¢
directly follows by using a suitable extension operator. In fact, let 7 € W2™4 (R4, w)
be a suitable extension for u (see e.g. [5, Theorem 5.5.19]), where w € A;([Rd) is such
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that w = w if x € RY and w = 1 elsewhere. Now if the case Q = R? holds, then

k n2m—k kn2m-k—
||D1 Dxr u”Lq(IRf,w) < ||D1 Dx/ u”Lq(Rd,W)

d
2 2m— -2 2m—
=Ce¢ m"Dlmu”LP(Rd’m +Ce™ ™ Z ”Djmu”Lq(Rd'w)
j=
2 2 2 d 2
=2Ce™™ DY ull 1pgd, ) +2CE™™ 3 1D Ul g g
j=2

w)”
grghrmt
To prove the case Q = R%, let m(¢) = IIET’ E=(6,8) eRY, with & := (&,...,E9) €
R4-!, This defines an L9 (R?, w)-Fourier multiplier. In fact,
rgnemk
|§|2m
and since m(¢) is in C*®°®\{0}) and it is homogeneous of degree zero, i.e. m(p¢) =

pm(¢) for every ¢ € R4 and p > 0, it satisfies the Mihlin’s condition |& |7’|Dzm(£)| <

Cy,q for all multi-indices y € N’ (see e.g. [104, Lemma 6.3] and [55, Example 8.8.12]).
Then, also the dilation

Tpf = DEDE - = 771 f©)

gk
£2m§%m + 8—2m|§/|2m

&1,8) = me(&1, &) = mieéy, e =

is an L9 (R4, w,)-multiplier, where W, (x) = W(ex;, e 'x') € A;‘;([Rd) is such that [w] 4+ =
[Wel 4+, since weights in the class Aj; are dilation invariant. By the weighted version
of Mihlin’s multiplier theorem [65, Theorem IV.3.9] it holds that

I ngf”Lq(Rd,m = Tmfe "Lq([ﬂgd,wg) = C[Wg]q* ”g_lﬁ“”Lq(Rd,wg)
Choosing now h such that h(x) = f(ex;,e71x') and (e2™¢&2™ +e72mEZmp = £ we
get

1F 7 fell Lo,y = 1 F 7 (€™ + 7™M P Lo )

d
2 2 -2 2
= C[we]q* I (e lem +egm Z Djm)h”L‘?(IRd,Wg)
=2

d
2 2 -2 2
= Clut o 1€ DY+ ) DI fll Lo,y
=

which yields

d
k n2m—k 2 2 -2 2
||D1 Dx/m ”L‘i([Rld,W) = C[w]q* ” (€ mD1m+€ m Z Djm)f”Lq([Rgde)
j=2
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Step 3: We now follow a procedure as in [51, Theorem 4]. We move all the
spatial derivatives except add(t)D%m u, @ = (m,0,...,0), to the right-hand side of
(6.2.2) and we consider

u' + (A+a,m(t)D%m)u =F(t,x) inRx [Rf
Bju(t, )|, _=0 onRxRIL, j=1,...,m,

where F = f — ¥ |p1=2m,ax2a Ga (1) D%u. By Lemma 6.2.3 we get the estimate

d
2
Al o @ v xo) + Il wiw @, v x) + 1l 2P @ ;) < CIF Lo @y0ix0) + C Y ||Djmu||LP([R,v;XO);

j=2
(6.3.2)
for any A = Ap > 0. Observe that by Lemma 6.3.1 the norm of F can be estimated as

IF @, vixo) < 1 flr@usxg) + Y, ID%ull o v;xo)
la|=2m
a#2a

d
2 2 -2 2
< I flr @ u;xe + CE™ DT tll L @ v;x0) + CE™ Y ||Djmu||LP(IR,v;Xo)-
i

Now by Step 1 we find

2 2
Mullze @ v;xo) + 1l i pxg) + 1l Lr @ vix) < Cell fllLr @ v;x0) + Ce“™ IDT™ tll v, v;x0) -

By choosing now & > 0 such that Ce?™ = 1, we can incorporate D" u on the left-

hand side of (6.3.2) and we obtain the estimate
AMlullLe @, v;x0) + 1w @ v x0) + 1l @ vixp) < ClLFllLr @, v3X0)-

Step 4: In order to complete the proof, one can repeat word by word the argument
of Theorem 5.1.3. O

6.4. AN EXAMPLE

In this section we show that if A is a second order elliptic differential operator with
x-independent coefficients and zero lower order terms, then it generates a strongly
continuous evolution family on L9 ([R{f, w), for all g € (1,00), w € A;(Rf), for the
parabolic problem with the Dirichlet boundary condition, satisfying a weighted
norm estimate.

Let Abe a second order differential operator of the form

d
Au= ) a;j()D;Dju. (6.4.1)
i,j=1



124 6. MAXIMAL LP-REGULARITY WITH GENERAL BOUNDARY CONDITIONS

with a;; : R — C measurable. Assume that for every fixed ¢ = f) € R, A(fp) is uni-
formly elliptic, i.e. there exists costants K > 1,k € (0,1) such that for all ¢ € R we
have the ellipticity condition

d . .
KIEP < Y a;j(to)E & < KIEP,
i,j=1

It follows from Theorem 5.2.1, with N =1 there, that A(¢) is a sectorial operator.
The following proposition is on the evolution family Sp(t,s) generated by A(%).
Recall u(t) = Sp(¢, s)g if and only if

u'(t,x) + A(Hu(t,x) =0 in (s,00) x R?
u(t,0,x") =0 on (s,00) x R4~1 (6.4.2)
u(s,x) = glx)

Let W27 RY, w) := (ue W IR, w): u(t,0,x') =0, teR,x' eRI.

Proposition 6.4.1. Let g € (1,00), w € AL(RY), Xo = LYRY, w) and X; = W, TR, w).
Assume that there exists 0 € [0,7/2) and x, K > 0 such that A(t) € BEll(0,x,K). Assume that
the operator family (A(1)) ;er with D(A(t)) = X, generates a strongly continuous evolution
family (Sp(t,$))s<; on Xy for the problem (6.4.2) such that

1Sp(t,9)g(x)| < CMsg°(x), (6.4.3)

where C = C(q,d,x,K) and
(x) x1=0
g’ = {g !

0 x1 <0.

Then, for q € (1,00) and any w € Ag (RY) there is a constant C depending only on q,d,x,K
and on w in an Ag-consistent way, such that

1D ) oo, iy <G S<T. (6.4.4)

Proof. By assumption (6.4.3), taking the L9(R%, w)-norms on both sides for w €
A;(RY) and applying the weighted boundedness of the strong maximal function
stated in Theorem 6.1.3 we get

1SD(t, )81l Lagd iy < CIM3E N o,y S CIE N Lo, ) = CIF N Lagd oy

WithC:C(q,d,K,K,[w]A;). O

Lemma 6.4.2. Let g € (1,00), w € A} (RY), Xo = LYRY, w) and X, = W2IRY, w). As-
sume that there exists 6 € [0,7n/2) and x,K > 0 such that A(t) € EN(0,x,K). Then the
operator family (A(1));er with D(A(2)) = X, generates a strongly continuous evolution
family (Sp(¢,$))s<; on Xy for the problem (6.4.2) that satisfies (6.4.3).
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Proof. Following the lines of the proof of [142, Proposition 2.3] one can directly
show that the operator A(f) generates a strongly continuous evolution family Sp(t, 5)
with the integral representation

Sp(t,5)g(x) = fRd I'p(t,s,x,y)g(V)dy,
where I'p denotes the Green’s Kernel in the half-space with the Dirichlet boundary

condition. Moreover, by [142, Theorem 2.3] it holds that I'p satisfies a Gaussian
estimate, i.e.,

2
IUp(t, 5,3, )] < C(t - 5) 427057
with constants C, b > 0. Then, the estimate (6.4.3) follows directly by [86, Proposi-
tion 2.3.9] (see also [70, Theorem 2.1.10]). O

Remark 6.4.3. (i) The results in [142] are stated in the setting of the whole space R?.
However, as it is stated in [142, Remark 1.4 (iv)] this general set-up can be slightly
modified in order to treat also initial boundary value problems with the Dirichlet
boundary condition. As an example in the time-independent setting one can con-
sider [36, Theorem 3.2.7 and Corollary 3.2.8]. Details are still under investigation.

(ii) As it can be evinced from the above proofs, the main ingredient to show the
weighted boundedness of the evolution family generated by A(¢) is that its Green’s
kernel satisfies certain Gaussian estimates. We believe that the same method as
[142] could give new informations on Gaussian estimates for higher-order differ-
ential operators with coefficients measurable in time and more general boundary
conditions. In the time-independent setting, positive results for second-order el-
liptic operators were given by Arendt-ter Elst in [15] where they showed that the
assertions of [36, Theorem 3.2.7] remains true also for more general type of bound-
ary conditions. In the non-autonomous case, if the dependence on time is assumed
to be Holder-continuous, then it is a result of [90] and [140] that second order op-
erators satisfying boundary conditions of Lopatinskii-Shapiro type generate an
evolution family whose kernel satisfies a Gaussian bound. This will be subject of
further investigation.

(iii) In the case of systems of differential operators, different methods need to
be discovered to prove both the existence of the evolution family and the weighted
estimates.
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7

HIGHER ORDER ELLIPTIC AND PARABOLIC
EQUATIONS WITH VMO ASSUMPTIONS AND
GENERAL BOUNDARY CONDITIONS

In this chapter we prove mixed LP (L9)-estimates, with p, g € (1,00), for higher order
elliptic and parabolic equations on the half space R9*! with general boundary con-
ditions of Lopatinskii-Shapiro type. We assume that the elliptic operators A have
coefficients in the class of vanishing mean oscillation both in the time variable and
in the space variable. In the proof, we apply and extend the technique developed
by Krylov in [100] as well as Dong and Kim in [51] to produce mean oscillation
estimates for equations on the half space with general boundary conditions. The
results here presented are based on [48].

7.1. PRELIMINARIES

7.1.1. Function spaces and notation

In this section we introduce some function spaces and notation to be use through-
out the chapter.
We denote

R =R x RY,

The parabolic distance between X = (¢, x) and Y = (s, y) in Rf“ isdefined by p(X,Y) =
lx—yl+|t— s|zw . For a function f on 2 c R, we set

1

(f)@zﬁ

/ f(t,x)dxdt:][ f,x)dxdz.
2 2

For m=1,2,... fixed depending on the order of the equations under considera-
tion, we denote by

QF (t,x) = (t—r*™, 1) x B (x)) nR4™! (7.1.1)

the parabolic cylinders, where
B/(x)={yeR?:|x—yl<r}cR?

129
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denotes the ball of radius r and center x. We use Q; to indicate Q; (0,0). We also
define
B/ (x) = B, (x) NRY.

We define mean oscillations of f on a parabolic cylinder as

osc(f, Q; (t,x)) :=][+

Qr (5,x)

F(89) = (Norun|dsdy
and we denote for R € (0,00),

(f)ge := sup suposc(f,Qj (t,x)).

(t,x)eRA+1 r<R

Next, we introduce the function spaces which will be used in the chapter. Due to
the multitude of parameters needed, we will use a different notation than the one
use previously in this thesis, i.e. we will use subscript L, instead of LP. We give
the precise definitions below.

For p € (1,00) and k € Ny, we define the standard Sobolev space as

Wy R ={ueL,RY): D*ueL,RY) Vlal<k}.

where L, RY) = {f :R = C: Ifll, ga) = (Jfpa |f(0)1Pdx)"'P < oo}
For p, g € (1,00), we denote

L,®R¥™) =L, ®; L, (RY))
and mixed-norm spaces
LpqREY) = LR Ly (RY)).
For parabolic equations we denote for k=1,2,...,
Wy K RE) = W) R L, RD) N L, R; Wy (RD)
and mixed-norm spaces
Wy kR = W) R LgRD) N Ly ®; WERD)).

We will use the following weighted Sobolev spaces. For v e A,(R) and w €
Aq(RY), we denote
Lpguw®) = LR, v; LyRY, w))

and
Wys 0w ®E) = WIR, v LgRY, w) 0 Ly (R, v; WE RS, w)),
where by f € Ly, 1,0 R4!) we mean

plq 1/p
”f"Lp,q,u,w(M“) = (fu@(fwd If (£, 017 w(x) dx) v(t)dt) < oo.
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7.1.2. Interpolation and trace

The following function spaces from the interpolation theory will be needed. For
more information and proofs we refer the reader to [117, 147, 148].

For p € (1,00) and s = [s] + s« € R, \Ng, where [s] € Ny, s, € (0,1), we define the
Slobodetskii space W, by real interpolation as

S _ [s] [s]+1
Wy =W, Wittt .
For meNand s € (0,1] we consider anisotropic spaces of the form
Wy (RET) = W R; Ly (RD) N Ly (R; W™ (RY)).

For pe(1,00), g€ [1,00], r € R, and X a Banach space, we introduce the X-valued
Triebel-Lizorkin space F;, ,(R%, X) as defined below.

Definition 7.1.1. Let ®[®%) be as in Section 2.1. Given (P k=0 € O (R%), we define
the X-valued Triebel-Lizorkin space as

r d
Fh ,®R%X)

={f €S ®RLX) N fllpy wa ) = 1@ F T @k fDrz0ll L, ma 2,00 <00}

Observe that by Fubini’s theorem @;,p(Rd) = F;YP(IRd), where 98;,,’, denotes the
Besov space as in Definition 2.1.1 Moreover, we have the following equivalent def-
inition of Slobodetskii space

WF’,C(R”!), s=keN

W3 (RY) =
25 ,RY),  seR,\Ny.

Later on we will consider X-valued Triebel-Lizorkin spaces on an interval (—oo, T) c

R. We define these spaces by restriction.

Definition 7.1.2. Let T € (—oo,00] and let X be a Banach space. For p € (1,00), g €
[1,00) and r € R we denote by F}, ,((—oo, T); X) the collection of all restrictions of
elements of F}, ,(R; X) on (-oo, 7). If f € F, ,((—oo, T); X) then

IF I ((—o0,12:x) = INFIENEL ,@ix)

where the infimum is taken over all g € F;, q([R; X) whose restriction on (—oo, T)
coincides with f.

The following spatial traces and interpolation inequalities will be needed in
our proofs. For full details, we refer the reader respectively to [4]1, Lemma 3.5 and
Lemma 3.10] (see also [117, Lemma 1.3.11 and Lemma 1.3.13]).
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Theorem 7.1.3. Let p € (1,00), meN, and s € (0,1] so that 2ms € N. Then the map

s,2ms pd+1 S= Zritp ’2"”_% d-1
try, =0 : Wp’ RY) — Wp RxR"™)
is continuous.

Lemma 7.1.4. Let p € (1,00) and let m e N and s € [0,1) be given. Then for every € >0,

for Be NI with s+ 1L 4 + gy <1, it holds that for ue W, R x RY),

B .
||tI'QV UHW’;,st(R Rd-1) = E”D u”LP(RXRZ) +£” ut”Lp(RXRf) +C5"u”Lp(R><RZ)'

The following results for p,q € (1,00) will be important tools in the proof of
Theorem 7.2.4.

Theorem 7.1.5. Let p,q € (1,00). Let for j=1,...,m and mj € {0,...,2m -1}, k; =
1-mj/(@2m)—-1/(2mgq). Then the map
tray=0: W, o, La®Y)nL,®&w," "™ ®RD)
ki a-
o M(R LaRTM) N L, R B, 2m 7 R
is continuous.

Proof. The proof is essentially contained in the proof of [41, Proposition 6.4], so we
only give a sketched proof for the sake of completeness. Let

we L,®w," "™ ®Y).

Taking traces in x; and applying [148, Theorem 2.9.3] (applied pointwise almost
everywhere in time), we get

2m-mj—-1
U= €Ly®Byy TR

For the time regularity, let u € W;f,m R xR%) and define B as in [41, Proposition 6.4]
by
1
= @)™ with D(B)= W2 ®L,R%).

1
Set uj = B*™"i"'u. Then, uj € W™ (R; Ly(RD) N L, (®R; W, (R ; Ly (R?1))). Following
the line of the proof of [41, Proposition 6.4], one can show that
1
Ujly=0€ Fpy " Lg®T™H).

This yields
. ki _
D™ uly,—o € F,, & Lg®RY™)),

which completes the proof. O
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Lemma 7.1.6. Let p,q € (1,00) and let m e Nand s € [0,1) be given. Then for every € >0,

for pe NI with s+ % + m <1, it holds that for ue Wy 2" RI*1),

lttg VP ullps ot @1, @vicg2ms @ity
2m
<¢|D + + .
elD™ ull L, @y +ENUel L, @, ey + Cellull L, gL, @)
The proof follows the line of [41, Lemma 3.10], by considering p # g there and
applying Theorem 7.1.5.

7.1.3. Anisotropic Sobolev embedding theorem

We will use the following parabolic Sobolev embedding theorem. Details about
the proof can be found in [20, Section 18.12].
We denote

WEZE RET) = W@ Ly ®D) 0 Ly R W5 R Ly R)

t,x1,X;p

0Ly ® Ly Ry; W) RY1)).

Theorem 7.1.7. Let p € (1,00) and m € N. Then it holds for k, h sufficiently large that

2m-1/p

k,2m,h + =—E2m-1/p,n+
1,21 ,x’:P(Ql y—Com Q-
Moreover,
el 2m-11p < Cllull,, k2mh A+
c Tt ,szun(Q;) Wt,xl,x';p(Ql )’

with C > 0 independent of u.

7.1.4. Maximal function theorems on mixed Ly,(L,)-spaces

The classical Hardy-Littlewood maximal function theorem and the Fefferman-
Stein theorem (see [71, Theorem 9.1.9 and Corollary 7.4.6]) have been recently gen-
eralized to mixed L, (R, v; Lq(Rf, w)) spaces by Dong and Kim in Corollaries 2.6 and
2.7 of [52]. Their proofs are based on the extrapolation theorem of Rubio de Francia
(see [132-134], or [65, Chapter IV]), that allows one to extrapolate from weighted
Lj,-estimates for a single p € (1,00) to weighted L -estimates for all g € (1,00). These
results will play an important role in the proof of Theorem 7.2.4, and thus we state
them below for completeness.

Let Qf (t,x) be a parabolic cylinder as in (7.1.1) and let 2 = {Qf (t,x) : (t,x) €
R4*L, r € (0,00)}. Define for p, q € (1,00) the parabolic maximal function and sharp
function of a function f € L, ([R;Lq([Rf)) by

M f(t,x)= sup f If(s,Mldyds
Qe2 JQ
(t,x)eQ
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and
it x) = sup ][ 1f(s,3) = (floldyds.
Qe2 JQ
(t,x)€eQ

Theorem 7.1.8 (Corollary 2.6 of [52]). Let p,q € (1,00), ve€ Ap(R) and w € Aq(IR’f).
Then for any f € Ly(R, v; Ly(RE, w)), we have

”'/%f”Lp.q,U,w(Rerl) = C"f”Lp,q,U,w(RiJrl)’
where C = C(d, p, g, [V]p, [wlg) > 0.

Theorem 7.1.9 (Corollary 2.7 of [52]). Let p,q € (1,00), v € Ap(R) and w € A,,([Rff).
Then for any f € L,(R,v; Ly (Rf, w)), we have

ff
”f”Lp,q,V,w(Riﬂ) = C”f ||Lp,q,v,w(R(1+l)’

where C=C(d, p,q,[v]p, [w]g) >0.

7.2. ASSUMPTIONS AND MAIN RESULTS

In this section let p,q € (1,00), m=1,2,... and consider a 2m-th order elliptic differ-
ential operator A given by

Au = Z aa(ty x)Da u,
la|<2m
where ag : R x Rﬂ —C.For j=1,...,mand m; €{0,...,2m~1}, consider the boundary
differential operators B; of order m; given by

Bju= Y bjgDPu+ Y bjst,x)DPu,

|Bl=m; |Bl<m;

where bjg € Cif |f| = mj, and bjg: R xR? — C if f| < m;.
In this section we will give conditions on the operators A and B; under which
there holds L, (L,)-estimates for the solution to the parabolic problem

u(t,x)+ A+ Du(t,x) = f(t,x) inRxR?
721
Bju(t,x)‘ Ozgj(t,x) onRxRI j=1,...,m, ( )
X1 =
and to the elliptic problem
(A+Nu=f in R?
L (7.2.2)
Bju =0 on R*, j=1,...,m,
X]ZO

where, for the elliptic case, the coefficients of the operators involved are functions
independent on ¢ € R, i.e., defined on [Rf.
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7.2.1. Assumptions on A and B;.

We first introduce a parameter—ellipticity condition in the sense of [40, Definition
5.1]. Here A4(t,x,¢) = ¥ |g1=2m Aa(t, x)¢* denotes the principal symbol of the operator
A.

(E)g LetO€e (0,m). Forall teR, xe Rf it holds that
o(Ay(t,x,8)cZg, VEER" [E=1,

for the spectrum of the operator Ay(t,x,¢), where Zg = {z € C\{0} : |arg(z)| <6}
and arg: C\{0} — (-, 7].

The following (LS)p-condition is a condition of Lopatinskii-Shapiro type. Be-
fore stating it, we need to introduce some notation.
Denote by

At x,D):i= Y ag(t,x)D* and Bjy(D):= Y. b;pDP

lal=2m |Bl=m;

the principal part of A(t,x) and B; respectively. Let f) € R and xj be in a neighbor-
hood of OR?*! of width 2Ry, i.e., xo € Bag, (x") NR¢ for some x' € IR?, and consider
the operator Ay(to, xo, D). Taking the Fourier transform %, with respect to x’ € R%~!
and letting v(x1,¢) := Fp (u(x,4)) (&), we obtain

Ay(tg, X0,&, Dy, ) v := Fyr (Ay (1o, X0, D) u(x1,) ()

2m ) k
= Z Z d(ﬁ,k)(fo,xo)fﬁDxlm_ v

k=01pl=k
and
el mj—k
B (&, Dx)v:=Fy(Bjy(D)u(x1,)) () = Z Z b(y,k)jgnylj V.
k=0lyl=k

where we denote Dy, = —iaixl.

(LS)y Let 6 € (0,7). For each (hy,...,hn)T € R™ and each ¢ e R%"! and A€ X,,_p, such
that |¢| +|A| # 0, the ODE problem in R,

AU+A]j(t0)x0»§nyl)U:0y x1>0!
(7.2.3)

Bj3(&,Dx)v| =hj, j=1l..m
X1 =0
admits a unique solution v € C*(R,) such that lim_.o, v(x) =0.

We now introduce a regularity condition on the leading coefficients, where p is
a parameter to be specified.
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Assumption 7.2.1 (p). There exist a constant Ry € (0, 1] such that (a,l)ﬁ , <SP

Throughout the chapter, we impose the following assumptions on the coeffi-
cients of A and B;.

(A) The coefficients a, are functions R x R¢ — C and satisfy Assumption 7.2.1 (p)
with a parameter p € (0,1) to be determined later. Moreover there exists a
constant K > 0 such that |la.| < K, |a| < 2m, and there exists 0 € (0, Z) such
that A satisfies condition (E)g .

(B) For each j=1,...,m, the coefficients bz are such that

bjﬁ€C ifI,BI:mj,
bjg:RxRS—C if|fl<mj,

and for |fl <mj, bjg € Cl-zm2m=m; (R*1) and there exists K > 0 such that

b; mj <K.
” ]ﬁ Hcl—ﬁ,Zm—mj
Remark 7.2.2. The (LS)p-condition is essentially of algebraic nature, as it can be
reformulated as a condition on the roots of a homogeneous polynomial. For fur-
ther details, we refer the reader to [155] and [131]. It is not difficult to verify this
condition in applications. For instance, see [42, Section 3] or [117, Section 5.2].

Example 7.2.3. (i) Assume A has order 2m and B; = Dil_l, j=1,...,m. Then, the
Dirichlet boundary condition Bjuly, -0 = g; on dR? satisfies the (LS)g-condition. We
refer the reader to [6, Section 1.2] for the proof. We remark that the complementing
condition in [6] is equivalent to the (LS)g-condition.

(11) Let A= ZIa\:Z aaD"‘, with ageC and let B = ZIﬁI:l bﬁDﬁ with 0 # b(l,O ,,,,, 0) € C.
Then the (LS)g-condition is equivalent to the algebraic condition that for each ¢ €
R and A € T,_p such that |&] +|A| #0, the characteristic polynomial

Ao + a1 (O p+ ag&) +A=0

of (7.2.3), has two distinct roots p, with Imp, >0 >Imp_, where ax (&) = ¥q=k A,y €%
The proof follows the line of [104, Section 7.4].

We can now state our main result.

Theorem 7.2.4. Let T € (—00,00], p,q € (1,00). Let ve Ap((—00,T)) and w € Aq(IR’f).
There exists
P = p(ey mr d; K) pr 5]; [U]p) [w]q) b]ﬁ) € (0) 1)

such that under the assumptions (A), (B), and (LS)y for some 0 € (0,7/2), the following
hold.
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(i) Assume the lower-order terms of Bj to be all zero and g; =0, with j =1,...,m. Then
there exists Ao = Ao(0,m,d, K, p, q, Ry, [V]p, (w4, bjp) = 0 such that for every A = Ay, for

e Wh((=00, T), v; Lg(RY, w)) N Ly (00, T), v; W2 (R, w))

satisfying (7.2.1) on (oo, T) x Rf, where f € Ly((—oo, T), v;Lq([Rf, w)), it holds that

|
+ Y ATz D®

o= Ul L, (—o0, 1), 05L g R%, w))
aj=zm

Wetel L, (oo, 79,0314 @0

< C”f”Lp((*OO,T),U;Lq(Rf,w)]’ (724)

with a constant C = C(0, m,d, K, p, q,v]p, (w4, bjg) > 0.
(ii) Let v = w = 1. Then there exists Ay = o0, m,d, K, p,q,Ro,bjp) = 0 such that for
every A = Ag, for

1€ W) (=00, T); Lg(RD) N Ly ((—00, T); W™ (RY))

satisfying (7.2.1) on (~oo, T), where f € L,((—oo, T);Lq(Rf)) and

2mkj

aq R

gj€ Fﬁ,"q((—oo, T); Lg®R™1)) N Ly ((—00, T); B

with kj =1-mj/(2mq) —1/(2mq), it holds that

1—% a
Netell (oo, ;L@ t >, ATmD Ul L, ((~00, T);Lq %)
la|<2m

=C . +Clg;ill & . , (725
I, oomiLq ey ”gf”ps,jq((—oo,T);Lq(Rdfl))mLp((—oo,T);@f;Zk]‘R‘“” 7:29)

with a constant C = C(0, m,d, K, p,q,bjpg) > 0.

From the a priori estimates for the parabolic equation in Theorem 7.2.4, we
obtain the a priori estimates for the higher-order elliptic equation as well, by using
the arguments in [52, Theorem 5.5] and [100, Theorem 2.6]. The key idea is that
the solutions to elliptic equations can be viewed as steady state solutions to the
corresponding parabolic cases.

We state below the elliptic version of Theorem 7.2.4. Here, the coefficients of A
and B; are now independent of ¢.

Theorem 7.2.5. Let g€ (1,00) and w e A,,([Rf). There exists
P = P(H, m) drK» qr [w]q) € (Ov ]-)

such that under assumptions (A), (B), and (LS)y for some 6 € (0,7/2), the following hold.

(i) Assume the lower-order terms of B; to be all zero and consider homogeneous bound-
ary conditions. Then, there exists Ay = Ao(8,m,d, K, g, Ry, (Vg bjp) = 0 such that for
ue W;m([R{ﬁf; w) satisfying (7.2.2) where f € Ly(R%, w), it holds that

_lal
Y ATEID Uy ga S CIFIL, @ (7.2.6)

lal<2m
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with a constant C = C(0, m,d, K, q,[wlq,bjg) > 0.
(ii) Let w = 1. Then there exists Ag = Ao(0,m,d, K, q,Ro,bjp) = 0 such that for every
A= Ao, for ue Wi™RY) satisfying

(A+Du=f inR?
Bju‘ = 8j on R41,
x1=0

where f € Lq(Rf) and gj € %;’ij R~y with kj=1-m;/(2m)-1/(2mq), it holds that
-4 g
|a|szzm/1 2 |D%ully, ey = CIFIlL, @) +C||gj”@;r:z]kjmd71), (7.2.7)

with a constant C = C(0, m,d, K, q,bjp) > 0.

Remark7.2.6. (i) In Theorems 7.2.4 and 7.2.5 we focus only on the a priori estimates.
The solvability of the corresponding equations will be derived in Section 7.5.

(ii) For notational simplicity, in this chapter we focus only on the scalar case.
However, similar to [40], with the same proofs both Theorems 7.2.4 and 7.2.5 hold
if one considers systems of operators, i.e., the coefficients a, and bjz are Nx N
complex matrix-valued functions.

7.3. MEAN OSCILLATION ESTIMATES FOR u; AND D%, 0 < |a| <
2m, EXCEPT D™ u

The main result of this section is stated in Lemma 7.3.5, and it shows mean oscil-
lation estimates for u; and D%u, for all 0 < |a| < 2m except Dii” u. The proof of this
lemma is the main novelty of the chapter, and it generalizes some results in [52] to
general boundary conditions.

For a function f defined on @ c R%*!, we set

I, %)= f(s, )]

(6,3),(5)€D |t — s|ﬁ +lx—yv
(t,0#(s,)

[f]Cﬁ,v(@) =

Throughout the section, we assume that A and B; consist only of their principal
part. Let
Ao= ). aeD®
lal=2m
be an operator with constant coefficients satisfying |a,| < K for a constant K > 0
and satisfying condition (E)g with 6 € (0,7/2).
We first prove an auxiliary estimate, which is derived from a result in [41].

Lemma 7.3.1. Let T € (~oo,+oo] and p,q € (1,00). Let Ay and B; be as above. Assume
that for some 6 € (0,7/2) the (LS)g-condition is satisfied. Then for every f € Ly, 4((—o0, T) x
RY) and

kaj

aq R

8) € Eyly((=00, T); Lg®RY 1) 1 Ly ((~00, T); B
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with j € {1,...,m}, mj €{0,...,2m=1}, k; = 1-m;/2m)—1/(2mq) and u € W,2" (o0, T)x
RY) satisfying

uy(t,x) + A+ Ag)u(t,x) = f(t,x) in (oo, T) x R?

7.3.1

Bju(f»x)| , = 8i0) on (—oo, T) xR4T, (7.3.1)
X1=

with A =0, we have
luel, (coomer ¥ 2 AT 2 | D%l (oo, T) xR

lal<2m

= C”f"qu(( ooT)XRd + Z ”g] Il (732)

Fyl (00, T Lg (RA-1)NL ((~00, )i | (RA-1))’
with C=C(6,m,d,K, p,q,b;p) > 0. Moreover, for any A >0, f € Ly, 4((—c0, T) x R%) and

gj€ ,,(( 00, T); LR N L, (00, T); 932’”'”(@‘1 )

with jefl,...,m}, mj€{0,...,.2m—1}, kj =1-m;/(2m) - 1/(2mq), there exists a unique
solution u e W1 ém(( oo, T) x RY) to (7.3.1).

Proof. We divide the proof into several steps. First we assume that T = co.
Step 1. Let ue W;;Zm([R{Jr x R%) be a solution to

u(t, %)+ A+ Ag)u(t,x) = f(t,x) inR, xR?

Bju(t,x)| _ =gj(t,x) onRy xR j=1,...,m (7.3.3)
X1=

u(0,x) =0 on RY,

with A > 0. By applying [41, Proposition 6.4] to (7.3.3), it holds that

Nl @ty 1D Ul G,

(7.3.4)
<CI L, @ xmfy +C Z V8041 it et Ly s ety

with C =C(A,0,m,d,K,p,q,b ip). We remark that although the estimate is not ex-
plicitly stated in this reference, it can be extracted from the proofs there. We want
to show that the estimate (7.3.4) also holds when 1 = 0.

For this, observe that in [41, Proposition 6.4], the coefficients of the operators
under consideration are time and space dependent. In our case, since Ay has con-
stant coefficients, using a scaling t — A~'t, x — 171/2"x, we obtain that the estimate
(7.3.4) holds for any A € (0,1) and with constant C uniform in A. In fact, for a general
A€ (0,1), let v(t,x):= uA~1t,A"12Mx). Then v satisfies

ve(t,x) + Agu(t, x) + v(t, %) = f(£,x) inRy xRY
Bjv(t,x) 0 gi(t,x) on R, x R4 (7.3.5)
X1=

v(0,x)=0 on RY,
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where
ft,x) = AL FA g, A7 2y

and
g](t, x) = /l—mj/ngj(A—l t’/l—1/2mx).

Applying (7.3.4) with A =1 to (7.3.5) we get that
" Vt”prq(R+><|Rf) + ||D2m U”Lp,q([Rw‘lez)

m
<C i +C oill & 2mk; ,
”f”Lp,q('R+ *R3) 12:1 18 ”Fp_]q(R+;Lq(Rd’1))ﬁLp(R+;53qZ ! (Rd-1y)

(7.3.6)

with C=C,m,d,K,p,q,b ip). Now, scaling back and using the definition of the
Besov space and Triebel-Lizorkin space, it is easily seen

2m
" ut”Lp,q(R+XRi) + ”D u”Lp'q(((),oo)XRi)

m
=C ay+C D lgill «; 2mk
”f”L,,,q(meg ]ZZI Ei Fyl ®ysLg®R1)NL, Ry B, | ®I1)

(7.3.7)

where C is independent of 1 € (0,1). Sending A — 0, we obtain that the estimate
(7.3.4) holds when A = 0. Finally, by applying a procedure of S. Agmon as in [100,
Theorem 4.1], from (7.3.4) with A = 0 it follows that when 1 >0,

la

|
1- a
E 2
I ut”vaq(RerRi) + |a|<2mﬂ m || D u||Lp'q(R+ng)

(7.3.8)

m
=CIfl 4, +C ) gl & mk;
I, . xre) ]ZZI EINEAT @ity @iy, @B @1’

with constant C=C(0,m,d, K, p, q, bjp).
Step 2. Take n € C*°(R) such that n =1 for £ > 1 and n = 0 for £ < 0. Define
u, =n(t+n)u. From (7.3.1), we see that u, satisfies

(Un) (£, %) + (A + Ag)un(t, X) = fu(t,x) in (—n,00) x RY
Bjun(t, 0| = gnj(1,x) on (—n,00) x R4~1 (7.3.9)

Up(-n,x)=0 on R?,
for j=1,...,m, where 1 >0 and
fa=n+n)f+un,(t+n) and g, ;(t x)=nt+n)g;t x).

By applying (7.3.8) to (7.3.9), we get that

A% D@
I (un)f”Lp,q((—n,oo)x[Rf) + Z |l Un ”Lp,q((—n,oo)x[Rf)
la|<2m
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= CllfallL, 4 (-ni00 <mh

+C Z Ign,jl (7.3.10)

M(( 1n,00);Lq(R4"1)NL, (- noo)% ’(Rd 1)’

with C=C(0,m,d, K, p,q,b;p). Now, taking the limit as n — oo yields (7.3.2), i.e., for
any A >0,

1-Jad a
”ul’”L (RXRd + Z /1 2m ”D u"L (IRX[Rd)
lal<2m

<C i+ C
||f|IL SR legf“ q(mqmd l)mLp(RQB i ga-1y)’

with C=C@,m,d,K,p,q, bip).
Step 3. For the solvability, let f € L, ;(R?*1) and

g € Fyl (R Ly R N LR B R, j=1...,m.
For integer n > 0, define

fa=nt+n)f and g, ;j=n(t+n)g;

so that f, — fin Ly, 4®R%™") and

gn,j = &j inF B LR ML, R B, mkf(qu))_

Now let u, € W;,’sm ((—n,00) xRY) be the solution to the initial-boundary value prob-
lem with f,, and g, ; and zero initial value at ¢ = —n, the existence of which is guar-
anteed by [41, Proposition 6.4]. We extend u, to be zero for ¢ < —n. It is easily seen
that u,, satisfies (7.3.1) with f, and g ; in place of f and gj, respectively. Applying
the a priori estimate obtained in the argument above to u,, — u,, we get that {u,} is
a Cauchy sequence. Then the limit u € Wl}”gm(Rf“) is a solution to (7.3.1).

Step 4. For general T < co, we may assume T = 0 by shifting the ¢-coordinate.
We first take the even extensions of u with respect to t =0. Then u e W,}y’f]m([R{ x [Ri‘i).
Next we take the even extension of f and g; with respectto t=0. Let ve Wl}:zm (Rx
R%) be the solution to

(6, X) + A+ Ag)v(t,x) = f(£,x) inRIH!
ij(t,x)‘ Ozgj(t,x) onRxRI j=1,...,m,
X1 =

the existence of which is guaranteed by the argument above. Observe that w :=
u-ve Wy RxRY) satisfies

w(t,x) + A+ Ag)w(t,x) =0 in (—oo,0) x R?
Bjw(t,x| =0 on (00,0) xRI1,j=1,...,m
X]ZO
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We claim that w =0 on ¢ < 0. Indeed, for any T; <0, we solve the equation of w in
(T1,00) x R? with the zero initial data to get wy, and extend w; =0 for ¢t < T3. Itis
easily seen that the extended function w, satisfies the same equation of w in R x Rf.
By the uniqueness of the solution, w = w;. Therefore, w = 0 when ¢ < T for any
T; <0. Then,

|a|
1- a
2 1 )
" Uy ”Lp,q((—OO,O) XR[J{) + | |<22 A m “ u“Lp'q((—O0,0) XRf)
al=zm

_ 1-4al a
=Wvelly, (coooxrdy TA 2T IDTVIL - (Co00)xmE)

m
=C ay + il x; 2mk;
”f”Lp.q(Rx[RU 12:1 I8 "Fp_]q(R;Lq(Rd’l))ﬂLp(R;%qZ o)

m
= C”f”Lp_q((—oo,O)fo) + ]; lg; “F/];,];J(

(000 Ly RA1)NLy (—00, T By ! (RI-1)’
The solvability is obtained by taking the even extension of g; and f, and then solve
the equation in R x R%. The uniqueness follows from the a priori estimate. O

Remark 7.3.2. In Lemma 7.3.1 as well as Theorem 7.2.4, we assumed 0 € (0,7/2).
However, in [41, 117], it is shown that in the case of operators with constant lead-
ing coefficients, or operators with uniformly continuous leading coefficients in a
bounded domain, it is enough that the conditions (E)g and (LS)s are satisfied for
0 = /2, which are slightly weaker. The condition (E),/; is also referred to as nor-
mal ellipticity condition.

From Lemma 7.3.1, we obtain the following Holder estimate.

Lemma 7.3.3. Let0<ry<rp<oo. Let ve W;’zm(Q;;) be a solution to the homogeneous
problem

ve+Agr=0 inQy

. (7.3.11)
Bjv =0 onQpn{x=0} j=1,...,m.

x1=0

Assume that for some 0 € (0,7/2) the (LS)g-condition is satisfied. Then there exists a
constant C = C(0,K, p,d, m,r1,72,bjp) > 0 such that

2
I Vt||Lp(Q;1) +11D mU||Lp(Qr+1) =Cl| U||Lp(Q¢2)- (7.3.12)
-1-1
Furthermore, for v =1 o

2m-—1 2m
[UI]Cﬁ'V(Qa) + [D Dx/ U]Cﬁ'V(Q;rl) < C” v[”LP(Q?—Z) + C”D U”LP(Q;-Z], (7313)

with C=C(0,K,p,d, m,r1,12,bjp) > 0.
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Proof. Set Ry =r1 and R; =11 + (2 —r)(1 -279,fori=1,2,.... Foreach i =0,1,2,...,
take n; € Cg"(lRf“) satisfying

ni= 1 in Q;l
17; =0 outside (—Rl.zm,Rfm) x Bp;,,

and
ID*nil= C2X(ra =)™, 1mi)el = C22M (rp — 1) 2™ (7.3.14)

where k=0,1,...,2m. It is easily seen that vn; € W;’zm(lRf“) satisfies

(e +Ao(vm) = f in R4*1
Bjwno| _ =try=oG; onoR{™, j=1,...m (7.3.15)
(wn)(=r™,) =0,

where
a -
f=vm)+ Z Z ( )aa(to,xo)Dva“ Yni
lal=2m|yl<2m-1
and

Gj= Z Z (f)hjﬁDTUDﬁ_TT]i, j=1,...,m.

[Bl=mjl|t|=mj—-1

Thus we extended (7.3.11) to a system on R x R¢ without changing the value of v
on Q.. Now let

;
1-5L—-L om-m;-1
gj =try—0G; €W, " *" TPRxRITH.

By applying Lemma 7.3.1 with p = g, we get

2m
||(ynl)l’||Lp(Ri+1)+ ”D (an)”Lp(Rz-H)

’

m
<CIfll; mary+C ) lgill = m;
B JZ=1 ! W;_ﬁ_ﬁ'zm_mf%mxw*)
where C=C(9,K,d,m,p,bjgp).
By Theorem 7.1.3 with s=1—- ;% €(0,11, m;j €{0,...,2m -1}, we have

gl | mi . 1 s CIG;lI | m :
J Wl_m_m‘zm_mj_ﬁ(Rdefl) J Wl—m,Zm—mj(RiH)

p P

Observe that

”f”Lp(RZH) = C||(ni)ty||Lp(Ri+l) + C Z Z ”DY UDaiYni”Lp(RzH)

lal=2m|y|=2m-1
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and
Gl = o sC ) Y D" vDP T L.
w, w,

»
m; 2m-m;
P U CIa) |Bl=mj|t|=m;-1 A 2m T (Rd+1y

where the constant C = C(6,K, p,d, m) may vary from line to line. By (7.3.14), it
holds that
1010l gy < C22™ (r2 = r) "IVl 01 -
By (7.3.14) and interpolation inequalities (see e.g. [102] and the proof of [50, Lemma
3.2]), for € > 0 small enough and |y| <2m—1 we get
”DY UDaiYni ”LP(RzH) = ”DY(UT’i+l)Da7}/Tli ”Lp([RzH)
< C22M =MV (ry — )~V IDY (i)l gan,

2 2mi -2
< el DT (wnis))l gany + Ce2™ (r2 = 1) " Wl 010

Iy
where C; = Ce =z Moreover, by Lemma 7.1.4 and (7.3.14), for £ > 0 small enough
and |[7| < mj -1 we get

ID*wvDP Tl m

1-5=-2m-m;
Wp 2m

](Rfﬂ)
< C2" T iy — ™D Iy
w. 2m’

M nd+l
) R+

2 2mi -2
SEHD m(vnl’+l)”Lp(Rz+l) +£||(Uni+1)t”Lp[|Rf+l) +C€2 ml(rz— rl) m”y”Lp(Q;'z)

2m+m—mj
Irl=m;

where C, = Ce
Combining the above inequalities yields

2m 2mi -2m
||(Uni)t||Lp(Rz+1)+”D (Uni)||Lp(Rz+l) S(C+ CE)2 (rZ_rl) "U"LP(QVS)

2m
+ CEHD (vni+1) ”Lp(RfH) + C&‘”(UTIH'I)IHLI,(RT'I)'

We multiply both sides by &’ and we sum with respect to i to get
! m
igog (1wl gy + 12" @0l o))

o0 .
S (C+Co)ra =) 2" 3 @) vl 0z
i=0

(e ¢}
i 2m X .
+CYe (ID#™ Wl oy + 10Dl ey )

We choose € = 27271 and observe that the above summations are finite. Then, the
above estimate gives

” (UTIO)t”LP(Rz+1) + "Dzm(vno) ”Lp([Ri*l) < C(rZ - rl)_zm" V"LP(Q;;)' (7316)
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Since the left-hand side of (7.3.16) is greater than that of (7.3.12), we can conclude
Vel gz + 1D VL, 0z < Clrz = 12) ™" 10l g )»

with C=C@,K, p,d, m, bip).
To show the Holder estimate for v, we proceed as follows. First, observe that
from (7.3.12) and interpolation inequalities, it holds that

vl Wy Q1) =Cl U||Lp(Q;r2)- (7.3.17)

Observe now that for k,h > 0, the derivatives DfDi‘,v satisfy the same equation
as v. Hence, from (7.3.17) and a standard bootstrap argument, it holds that v €

k,2m,h+2m + .
Wt’xl,x,;p Q7)) with

IV, k2mne2m <Cluv| .
Wt,xl,x/:p (Q;—l) Lp(@Qry)

Observe that Theorem 7.1.7 implies for v=1- %,
v, D*"yecam(Q))
and

[l}] + [DZm—l U] < C” U” Wk,2m,h+2m(Q+ ) < C” U”LP(Q:-Z). (7318)
il

v Vv
czmY(Qf) czm(@Qf) 1 p

Since v; satisfies the same equation as v, we have

[v¢] =Cl| Ut”Lp(Q;rz)' (7.3.19)

co (@)
In order to show (7.3.13), we need to apply the following Poincaré type inequality
for solutions to equations satisfying the Lopatinskii-Shapiro condition. Its proof
is postponed to the end of this section.

Lemma 7.3.4. There exists a polynomial P of order 2m—2 such that v— P satisfies (7.3.11)
and there exists a constant C = C(d, m, p,K,bjg,r2) > 0 such that

ID% (=Pl gz < CID?" il gz, (7.3.20)
for lal€10,...,2m —2}.

By (7.3.18) and Lemma 7.3.4 there exists a polynomial P of order 2m — 2 such

that

(0?1 ) = D" W= P)] 0

Ly
c2m™(Qf) m Q)
2m—1
= ||V—P||LP(Q;2)SC||D V”Lp(Q;'Z)’
from which, since D, v satisfies the same equation as v, we get that

(D*" 1Duv] v,

2m
com (Q?I)SC”D UL, @

Together with (7.3.19), the above inequality yields (7.3.13). O
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Similar to [51, Corollary 5], from Lemma 7.3.3 we obtain the following mean
oscillation estimates for u; and D%u, for all 0 < |a| < 2m except Dilm u.

Lemma 7.3.5. Let x =16 and p € (1,00). Let f € L,,,lac([Rf“), Xo = (to, x0) € R4, and
A =0. Assume that for r € (0,00), u€ W;,'IZD’Z(RTI) satisfies u + (Ag+ M u = f in Qi (Xo)
and Bjuly, =0 =0 on Qx,(Xo) N{x; =0}, j =1,...,m. Assume that for some 6 € (0,7/2) the
(LS)g-condition is satisfied. Then

_ ol
(|ut_(ut)Q;f(XO)DQ;f(XO)"‘l Iz‘é Al 2m(|D0‘u_(Dau)Q;,(XO)DQ;,(XO)
als2m
a1<2m

—a-1 _lal 1 dezm 1
<ck Y AlEDwP)?, o+ cx v (fIP)),

lal<2m

(7.3.21)

r(Xo) r(Xo)’

where the constant C = C(0,d, m,K, p,bjg) > 0.

Proof. Using a scaling argument, it suffices to prove (7.3.21) only for r = 8/x. In-

deed, assume that the inequality (7.3.21) holds true for r = 8/x. For a given r €

(0,00), let ro = 8/x, R =r/ry and v(t,x) = u(R*™t,Rx). Then v satisfies Bjv =0 on
+ (Z()) N {x1 =0} and

Ko

v, )+ Y. aq(R*™1ty, Rx)) D v(t,x) + AR*™v(t,x) = R*™ f(R*™t,Rx)  (7.3.22)

la|=2m

on Q;ro (Zo), where Zy = (R™2™Mty, R 1 xg) € [R{fr’“. Then, by (7.3.21) applied to (7.3.22),
we have

1-19 om—jal | Ha a
“”t‘(”t)o,f()(Zo)DQ:O(zo)+| \<Zz AR (ID%v = (D) o; 20 Dy 2
ajl=zm
ar<2m

1 1
-a-4 -1 o m—|al a P i2m o P
<Cx P E A Tzm R (ID%v|P) +Ckx P R (|f|p) .
S Qtry (20) Qi (Z0)

Note that
(D% y)Q;O(ZO) = Rlal(pe Wqrx, and (yt)%(zo) = Rzm(ut)Qi(Xo)’

so the above inequality implies (7.3.21) for arbitrary r € (0,00).

We now assume r = 8/x and consider two cases, where we denote by x} the
first coordinate of xg.

Case 1: xj = 1. In this case, Q} ,4(Xo) = Qur/5(Xo). The proof of (7.3.21) then
follows from [52, Lemma 5.7], with x = 2 instead of x = 8 there. Note that in this
case, the (LS)g-condition is not needed.

Case 2: xé € [0,1]. We denote Y; := (1,0, xp) and we set Q. (Yp) := (fo— (k)%™ 1) x
By (xg). Observe that

Q7 (Xo) € Q5 (Yo) € Q4 (Yo) € Qg (Yo) € Q- (Xo).
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To prove (7.3.21), we proceed by three steps.
Step 1. We assume for simplicity ¥ = (0,0), since a translation in ¢ and x' then
gives the result for general Yy. Decompose u = v+ w where:

° we W,}’zm (R4*1) is the solution to the inhomogeneous problem

wi+(Ag+Nw=f{ inRxR?
Bjw| =0 on AR, j=1,...,m (7.3.23)
X1=

w(-62") =0.

where { € C°(R4*!) satisfies { = 1in (—42™,0)x By and { = 0 outside (—6*",62™)x
Bs.

°* Ve W;'lzo”cl (R%*1) is the solution to the homogeneous problem

{vt+(A0+)L)v:0 in Q} 7328

Bjv

=0 on QuNni{x; =0}, j=1,...,m.
x1:0

Step 2. It follows directly from Lemma 7.3.1 with g; = 0 that there exists a
unique solution w € W;'zm([Rf“) of (7.3.23) that satisfies

la|
Z 1-5- a
” wtl'Lp(Rz+l) + |a|<2mA 2m "D w”Lp(Rf‘”) = C”fC”Lp(Rz'H)

= C”f”Lp(Qg) = C"f”Lp(Qf{r(Xo))’ (7.3.25)
where C=C(0,K,d, m, p, bjp). In particular,

1/p

p
(lwel )Q,’F

a d+2m
- Al—%(mawmgrf’sCKT(|f|P)gz’:. (7.3.26)

la|<2m

Step 3. We claim that there exists a constant C=C(0,p,K,d, m, b ip) such that

_Jal
(ve= Wi Norxp + 2 A2 (D0 = (D" V) i Doz x0
la|<2m
aj<2m

_ 1—lal 1/
scx™ Y Alam(D* y|P)Q£(XO). (7.3.27)
la|<2m
To show the claim, we first assume A = 0. We apply Lemma 7.3.3 with the choice
r =2 and r, =4, and we get

+[D*" 'Dyv] v,

Wil oo czn Q)

< Cllvellp,p +CID* vl gy, (7.3.28)

where v = 1—% and C=C(0,p,K,d, m,bjp).
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For A > 0 we follow the proof of [51, Lemma 3], based on an idea by S. Agmon.
Consider for y e R,
1 1
{(y) = cos(A2m y) +sin(A2m y).

Note that "
DY) =My, (=1, D" @) =7""2m,

Denote by (t,z) = (£, x,y) € R?*?, where z = (x,) e R%*! with x e RY, and set
9(t,2) = v(t, (), Qf =(=r*",0x{lzl <r,zeR{},
Since v satisfies (7.3.24) on Q;, ¥ satisfies

{ﬁt+A0f/+D§mﬂ=0 in Qf

Bjﬁ|x1:0=0 on QZH{X1=0}.

Thus, we can proceed as in (7.3.28) and get for r = 8/x, xk = 16, and |a| < 2m with
a;<2m,

" + (D" pag)

~ ~ N 2m =~ _
(1] vy * 1P convian = Ol + CID" 0l gp. (7:329)

C
Since [D2™1alz ()] = A1= %,

< [D¥"lelpa g

A2 (D% ) 5

Cz(Qf) czm(@f)’

Observe now that

(D% —(D* Vot oo o) = CxvID* U]cﬁvV(Q;(XO))

-V a
<Cx "[D V]cz%vV(Q;)
and the same holds for v;. This implies that

ol
(e = WD g D oy + A2 1D v = (D) g2 ) D g )

—v,1-d a
canvign TOTAT TPV g

+Cx (DY DY)

< Cx V[vy]

e
=Cx [V’]cﬁ”(o';) Q)

Therefore, the left-hand side of (7.3.27) is bounded by that of (7.3.29).
Since D*™ is a linear combination of terms such as
k.

A%_chos(Aﬁy)D’;u(t,x), /I%_ﬁsin(/lﬁy)Dfu(t,x), k=0,...,2m,

we have u
2m ~ -2
ID*" 0l g6 < Y AT ID VL@ xon-

la|<2m
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This together with v; = —Agv yields

-V 5 . -V 2m ~ _ -V 1-1a a
Cx N DN, g + Cx D Dl gy S Ck™Y ) A2 IDlL, ot (o)

la|<2m

which shows that the right-hand side of (7.3.29) is bounded by that of (7.3.27).
Step 4. Since u= w+ v, by (7.3.26) and (7.3.27) we get

Lol
(lue= o Norom+ 2 A2 (D%u= (D" Dy x

la|<2m,a1<2m

@) _Jal
= C(|ut_(vt)Qr|)Qr+(X0)+C Z Az (|Dau—(Dal/)Q;r(XO)DQ;r(XO)

la|<2m,a1<2m

_Jal
SC“Vt_(Vt)QrDQr*(XO)"'C Z Az (|Dal/—(Dav)Q;(XO)DQ;r(XO)

la|<2m,a1<2m

1/p 1=l g 1/p
+C(wel?) .y . . +C > AT zm (|D%w|P) !
Qr (Xo) lal<2m,a;<2m Qr (Xo)

- _Jal 1/ -z 1/
sc Y ATEADYP)) o+ O (fIP) )
lals2m,a1<2m xrido K20

an _lal 1/ dr2m 1/
O D (1 2 T e G o S (VLo P e
la|<2m,a1<2m xrio xr it

where in (i) we used the fact that for any constant cy, c; it holds

(ur = @) g () Dgi xo) = 2(1e = 1D g (xg)»

(ID%u= (D" o x) Nz (xp) < 2D 1 = 2D g ()

and we took ¢; = (WD gr xg)r €2 = (D% V)0 (Xo)r while in (ii) we used v = u— w and
(7.3.25). O

We now use the idea of freezing the coefficients as in [52, Lemma 5.9], to ob-
tain the following mean oscillation estimate on Q; (Xy) for operators with variable
coefficients when r is small.

Lemma 7.3.6. Let A = 0and x = 16. Assume that Aand Bj, j=1,...,m, satisfy conditions
(A), (B), and (LS)y for some 6 € (0,n/2), and assume the lower-order coefficients of A

and Bj to be all zero. Let ¢ € (1,00), %+lll =1. Then, for r € (0,Ry/x], Xo € RI*!

and u € W;i;’(l)c(ﬂ%f“) satisfying u; + (A(t) + Nu = f in Q. (Xo) and Bjuly,-o = 0 on

Qur(Xo) N{x1 =0}, j=1,...,m, where f € Ly, 1o.RE™), we have

_ lal
(|ut—(u[)Q;(XO)DQ;(XOﬁl |Zz A2 (ID%u = (D) o+ (xp) Do (x0)
als2m
a1<2m

1 1
-a-4 1=l b d+2m N

< P E 2 + Z
cx |@|<2m/1 m(AD7ul”) & (X0) Cx (115 2 (X0)



150 7. HIGHER ORDER PARABOLIC EQUATIONS WITH VMO ASSUMPTIONS

di2m L D2m pu ﬁ
+Cx 7 ppe u ,
Crer oD Ul o xo

where C=C(0,d, m,u, K, p,bjp) > 0.
Proof. Fix (ty, x0) € RZ*1. For any (s, y) € Q,(to, xo), set

Asyu= Y aq(s,y)D%u.

lal=2m
Then u satisfies
ur+(Asy+Nu=g inQy,
{Bju|x1—0:() on Q. n{x; =0},
where
g:=f+ ) (au(sy)—aq(t,x))Du.

la|=2m
Note that when x(l) < Ry, we have y; < 2Ry so that the (LS)g-condition is satisfied for
A,y and B;. It follows from Lemma 7.3.5 that

_lal
(ue—Wlgraplorom+ 2 AT (DU~ (D" gr xp) Dy x)

la|<2m,a;<2m

—-a-1 1- lal 1 d+2m i
sCx v Y AlTmi(DwuP)!, g FCK P (g1"?’, x,y  (7:3:30)
lal=2m Kr \ A0 xr (A0
where C=C(0,d, m,K, p,bjp). Note that
1 1 1
pyp pyP v
181700 xS P os iy + 17 (7.3.31)

where
I=((aq(s,y) = aa(t, X)) D ul?) ot (x,)-

Take now the average of I with respect to (s, y) in Q;.(Xp). By Holder’s inequality
it holds that

<=

1
(]f 1dsdy)’ < (f (a5, )~ aa(t, ND Ul g, xy dsdY)
Q5 (Xo) Qi (Xo)

1 1 1
_ 129%3 p 2m | ppy PR
s(f+ XO)(I(aa(s,y) aq(t,x)|P°) ‘%o dsdy) (1D“™u| )Q:,(Xo)'

Kr

Moreover, by the boundedness of the coefficients a4, the assumption r < Ry/x and
Assumption 7.2.1 (p), we get

A

)%

1
_ . e
< (][QMXO)(Iaa(s,y) ﬂa(f,X)DQK,(XO)deJ/)

V) = aa (6,917 0+ (xy)

1 1 1
< C(osc(dq, Q) < < C((aa)”RO) e <Cprs.
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This together with (7.3.30) and (7.3.31) gives the desired estimate. When x; > Ry,
the results follows directly by [51, Lemma 5], since in this case there are no bound-
ary conditions involved. O

We conclude this section with the proof of Lemma 7.3.4.

Proof of Lemma 7.3.4. Without loss of generality we can take r, = 1. We take for
simplicity the center X, of Q] to be (0,0). A translation of the coordinates then
gives the result for general X, € OR?"!.

Assume that the polynomial P has the form

Ca
P= =x% x=(x,x)eR?, al=a!---ay!
+

lal<2m—2 &

and satisfies the boundary conditions

Bjp| =Y bjgDfP| =0, (7.3.32)

x1=0 |ﬁ|:mj x1=0

where j=1,...,mand 0<m; <2m~1. Since P is of order 2m—2, we only need to
consider the boundary conditions whose order is m; <2m - 2.
Assume that the (LS)g-condition is satisfied. Then, the boundary operators
By,..., By, are linearly independent, and so are their tangential derivatives DI, Bj.
To determine the coefficients ¢, of the polynomial, we proceed by induction on
the value of |a|. For this, we introduce two subgroups of multi-indices:

Iiq = {aeNZ : ¢, are determined using the boundary conditions}

Jiat = {a@eNZ : ¢, are determined using the condition (D*P) or = (D" v)Qf}.

Step 1. Let |a| =2m—2 and m; < 2m - 2. We will first determine the coefficients
cq and then prove the Poincaré type inequality

I|D%(v-P) ||Lp(Q1+) = C”Dzm_l V||Lp(Ql+)- (7.3.33)

For this, we take the 2m —2 - m;-th tangential derivatives of each boundary
condition in (7.3.32) and setting x' = 0 we get a system of equations of the form

Z bjgcpry =0, (7.3.34)

|Bl=m;

each y satisfying |y| =2m —2—-mj, so that [f+y|=2m—2,and y; = 0.

We rewrite the above system as the product of the r x n matrix B = [b"]""

ipli=1,0=1
of the coefficients bjg by the vector C = (cﬁ D al=2m-2) 2’:1 of the coefficients
cq, Where n denotes the number of the unknown c¢,’s and r the number of the

equations in (7.3.34).
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By the (LS)p-condition, the r rows of B are linearly independent. This implies
that there exists an r xr submatrix B; of B such that rank(B;) = r. Define B, := B—B,.
Consider the vectors C; := (cé P @€ y-2),_,and Cy:= (cfj T ae ]Zm_g)Z;{.

We then rewrite the equation BC =0 as B;C; = -B»C», and we get

Cy = B 'B,C.

From this we obtain that the coefficients ¢, with a € I,;,—2 depends on the coeffi-
cients ¢, with a € Jo,,_2.
We determine the last ones by requiring

(DaP)QT = (D% v)Ql+, a e Jmathcal]s;—o.
We then apply the interior Poincaré inequality as in [50, Lemma 3.3] and we get

1D =PIl gp) = Coll D (v =Pl o)
~ - (7.3.35)
=GCollD V”Lp(Qr),

with a € Jo;,,—2 and Cy = Cy(d, m, p).

Now let D¥(v — P) be the vector of the derivatives D% (v — P) for any multi-index
@, B(v - P) be the vector with components B;(v - P), and DZ,B(U — P) be the vector
with components DZ, Bj(v—P). Observe that

BD*(v-P)=D!,B(v-P), (7.3.36)

where |y|+m; = |a|=2m - 2.

Furthermore, let Df (v - P) and Dy (v - P) denote the vectors with components
D*(v - P) with respectively a € Ir;;,—2 and a € J2,,—2. Observe that the order of their
components depends respectively on the order of the components in the vectors
C; and C; defined above. Thus, for B; and B, introduced above, it holds that

BD*(v - P) = IEBlDix(l/ -P)+ [EBZD?(I/— p).
This, combined with (7.3.36), implies that
BiD}(v—P) =D/, B(v - P)—B,Df (v - P). (7.3.37)

Since DZ:,B i(v—P) = 0 on the boundary, we can apply the boundary Poincaré
inequality and we get

"DI’BJ.('/_P)“L;?(QD < Cl ||D2m_ll}||Lp(Qr), C1 = Cl(d, m, p,K) (7338)
By (7.3.37) and combining (7.3.35) and (7.3.38), we get

1D =PIl gp) =< (det®) ' C2IID*™ vl gy, @€ Lam—2,
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where C, = C2(d, m, p, K). Since B; has dimension r xr and rank(®,) = r, det(B;) # 0.
Thus, there exists § > 0 small enough and depending on bjg, such that det(B;) > 0.
Therefore, we obtain (7.3.33), i.e.,

ID% =Pl o) < CID*™ vl r)  lal=2m~2,

with C depending only on d, m, p,K and bp.

Step 2. Let |a| =2m -3 and m; < 2m - 3. By taking the (2m - 3 — m;)-th tangen-
tial derivatives of each boundary condition in (7.3.32) and setting x' = 0 we get a
system of equation of the form

> bjpcpey =0,
|Bl=m;

each y satisfying |y| = 2m -3 - m;j, so that |f+y| =2m -3, and y; = 0. As before,
we determine the coefficients ¢, with a € I»,,_3 in terms of the coefficients ¢, with
@ € Jom-3. The last one are determined as in the previous step by requiring

(DaP)QIr =(D* V)Ql+, @€ Jam-3.

Observe that in the average condition there are coefficients ¢, with |a| =2m -2,
but they have been already determined in Step 1. From this, proceeding as in Step
1 and applying the PoincarPoincaré type inequality (7.3.33) we get

ID% (=PIl ot < CID*™ 2w =Pl o) < CID*™ vl o),

with || =2m -3 and C depending only on d, m, p,K and bp.

Step k. Let|a| =2m~1-k and m; <2m—1- k. We proceed by induction.
By taking the (2m —1 - k— m)-th tangential derivatives of each boundary con-
dition in (7.3.32) and setting x’ = 0 we get a system of equation of the form

> bjpcpry =0,
|Bl=m;

each vy satisfying |yl =2m -1~ k- m;j, so that |f+y|=2m-1-k, and y; =0. Pro-
ceeding as before, we determine the coefficients ¢4, a € Ir,—1—f in terms of the
coefficients ¢4, @ € J2;n—1-k. The last ones are determined by requiring

(DaP)Q;' = (DaU)QIf, Q€ Jop-1-k-

Observe that by induction we have determined the coefficients c,, |al € {2m —
2,...,2m—k}. Therefore, proceeding as in Step 1, using induction for |a| € {2m —
2,...,2m-k} and applying the Poincaré type inequalities obtained at any induction
step, we get

1D (=Pl ) < CID*" ¥ (=Pl ) <+ < CID*™ vl or),
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with |a|=2m~1-k and C depending only on d,m, p,K and b .

Step 2m-1. Let |a| = 0. If P(x)|x,=0 = 0 is a boundary condition, then ¢y = 0.
Otherwise, we determine ¢y by using the average condition (P)q:+ = () ;-

This concludes the construction of the required polynomial P. Moreover, by
induction we get (7.3.20).

To conclude the proof, observe that the polynomial P satisfies the boundary
conditions. In fact, by the construction above, at each step one can show by induc-
tion that the tangential derivatives of the boundary conditions are equal to zero.
Since the boundary conditions are satisfied at the origin x’ = 0, they must then be
satisfied for any x’ € R?~L. The assertion follows. O

7.4. Lp(Lq)-ESTIMATES FOR SYSTEMS WITH GENERAL BOUNDARY
CONDITION

We are now ready to prove Theorem 7.2.4. For this, we will follow the procedure of
[52, Theorem 5.4] and we will need two intermediate results. The first one follows
from Lemma 7.3.6.

Lemma 7.4.1. Let p,q € (1,00), vE Ap(R), w € Ay ([Rzﬁf), A=0and t; € R. Assume that
Aand Bj,j = 1,...,m, satisfy conditions (A), (B), and (LS)g for some 0 € (0,7/2), and
assume the lower-order coefficients of A and Bj to be all zero. Then, there exists constants
Ry,p € (0,1), depending only on 6, m, d, K, p, q, [vlp, (wlg, and bjg, such that for
ue W;;ZZ"W(RTI) vanishing outside (t,—(RoR1)?™, ty) xR¢ and satisfying (7.2.1) in R4*1,
where f € Ly q,v,w®RHY), it holds that

1 a
> ATEID%uly ey SCIFIlL ey (7.4.1)

lal=2m
where C=C(0,d, m,K, p, q,[V]p,[wlg, bjp) > 0.

Proof. For the given v e A,(R) and w € A4(RY), using reverse Holder’s inequality
(see [71, Corollary 9.2.4 and Remark 9.2.3]) we find o = 01(p, [v]p), 02 = 02(q, [W])
such that p—o;>1,g—0,>1and

VEAp-g(R), wWEAgq,RY).

Take po, p € (1,00) satisfying pou = min{ P , q } > 1. Note that

p—01 4—-02

VE Ap-o, S Api(pow < Apip,[R),

d
W e Ag-a, © Aqipop < Aqrpo R

Then it holds that

1,2m d+1 d+1
ue W, (RE,  f€Lpuloc®ET.
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Indeed, by [52, Lemma 3.1], for any g € Ly, 1oc and for any half-ball B] c R4 and
interval B, c R,

1
. lglP* dxdt

| I"’O”dxdtz—
8 1Byl Js, 1B71 Ji;

|B{"11B2| J; x5,
pot

1 [Wlq/(pop) f q
= — — = lgl7w(x) dx dt
IB,| Bz( wBh) Js 't )
Pk

<([”]"”(”°“)f (["’]‘7/‘”0“)[ |g|"w(x)dx)§u(t)alt)T
U v(By) Jg,\ w(Bf) Jpt '

. 1,2m d+1y Ro s
Let x = 16 be a large constant to be specified. For ue W oploc B+ if r > 22, since

u vanishes outside (#; — (RgR1)*™, 1;) x [Rif, foro<|al =< 2m, we have
”Da”‘(Da”)o*(xoﬂ)o*(xo) =2(D* “)QWXO)

<2(I(t1 (RORI)Zm tl)(s)) (lDa |p0)Q+(X) (742)

Q*(X)

1
SCd,m,pokzm(l )R Po (|Da |po)Q+(X)
If r € (0,Ro/x], then by Lemma 7.3.6 with p = pg, there exists a constant

C=C(,d, m,u,K, po,bjp) such that, for ‘ll + % =1,
_ lal
(- Wdorophorom+ 2 A 2'"UD“”‘(Da”)Q:(xm')Qr(Xo)
|lal<2m, a1<2m

—(1--L
<ck " Y AlE (Do oy

la|l=2m

o Tl( f|’”°) (7.4.3)

Q¢ (Xo) Qi (Xo)

d+2m

2m,Pold Iﬂo#
p p 3
+Cx Po pros (|ID“"ul )QK (Xo)"

Combining (7.4.2) and (7.4.3) we get

_ lal
(|ut—(ut)Q;f(X0)|)Q;f(X0)+ Z Al 2m (|DaU—(Dau)Q;f(XO)DQ;f(XO)

la|<2m,a;<2m

1) 2m(l-)
<ca 0w R ) Y A5 Do)

+
lal=am Qr (Xo)

O TR 17075 4 O o7 (D2 oy P
p QK (XO)
Observe that
_ lal
W) @0+ Y, ATz D% (%) < supus — (W o ) Dor )

la|<2m,a1<2m

_lal
+sup 3 AT E(IDYu— (D Wy i) Do; xp)»

la|<2m,a;<2m
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where the supremum is taken over all the Q;f (Xo) with (¢, x) € Q; (Xo). This implies

wlen+ Y AT (D x)

la|<2m,a;<2m

1y 2m(-55) gL a L
< o™ R ) S A LDt w744

|lal<=2m
d+2m

roxm A fIP)(E, X)]”0 +Cx "o p”o‘ [ (ID*™ ulPoH) (1, X)]”O“

By taking the L, g 1,(R¢"))-norms on both sides of (7.4.4) and applying Theorems
7.1.8 and 7.1.9, we get for C=C(8,d,m,K, p,q,[v]p,[wlq, bjp),

lal
””f”L,,,q,u,w(RZ“)"L > Al 2w ||D“u”L,,,q,u,w(RZ+1)
la|<2m,a;<2m
d+2m dezm L,
<Cxk Po ||f||L (Rd+1)+C‘K Po pPos || D u”quyw(Rd“) (7.4.5)
1
+C(K2m(1_L)R = ”°)+1< l’o) Z Al‘HHD“uII d
Lp,q,0,w®4F1)

la|l=2m

where we used

1

1
WAL (D* wyPOR PR || ey = [l (D™ u)POH || 7
Py v 10T Lpipom,alpom,vw ®E
1

2m PoH om
< CI(D " u)Pok|| = C|D*"u| .
Lpitpow,al (pow, o w(RETD) Lp,guw®T)

with C=C(d, p/(pow), q! (pops), (V] p, (W] g).
It follows from the equation that

ada(t,x)Dii"u:f—ut— > aq(t,x)D%u—Au,
la|=2m,a1<2m
where @ = (m,0,...,0). Thus, by taking the L, 44 »-norms and by the assumptions
on the coefficients, it holds that for C=C(0,d, m,K, p, q,[v]p, (W),

2m
<
||Dx1 u"Lp,q,v,w(Rzﬂ) = C”f"Lp,q,y,w(Rz+1) + C” ut"Lp,q,v,w(RzH)

_ laf
+C Z Al om ||Dau||Lp,q'v‘w(M+1). (7.4.6)

la|<2m,a1<2m

Combining (7.4.5) and (7.4.6), we get

_lad
> ATmID%ull, o ca,
la|l<2m Pt

da+2m d+2m om
< P P P <
<Cx Po "f”L vw(Rd+l) +Cx P p 0 D u"qu w (R

m(1---) 1 lal
)R Po K -(1- pO)) Z ﬂ,l_Zm ”Ddu” dilse
Lp.guw®)
lal<2m, a1<2m

_1
i C(KZm(l
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Finally by first taking x = 16 sufficiently large and then p and R, sufficiently small
such that

-1y 1 _1y 2ma-L) 1 de2m 1
(1 pO)Sg, CKZm(l pO)Rl Po Sg’ and Cx o pPos <

we get (7.4.1). O

Cx

)

2]

From Lemma 7.4.1 and using a partition of unity argument with respect to only
the time variable, we can prove the second intermediate result.

Proposition 7.4.2. Assume that A and Bj, j = 1,...,m, satisfy conditions (A), (B),
and (LS)g for some 0 € (0,7/2), and assume the lower-order terms of B ; to be all zero.
Then there exists p = p(0,m,d, K, p,q,[V]p, (wlg, bjp) € (0,1) such that for A 20, f €

Lp,gu,w®EY) and ue wyolh (R4 satisfying (7.2.1), we have

A% e
Y, ATEIDul, gy

la|<2m

a
<Cilfly,,, e+ C Y 1Dl gan), (7.4.7)

la|<2m-1

where

Cl = Cl(g)dy m)Kr p, q;[l}]p) [w]q;b]ﬁ)y
C2 = CZ(QJ dr mrKr p) qy[V]p) [w]q)ROr b]ﬁ)~

Proof. Without loss of generality, we can assume the lower-order coefficients of A
to be zero. To see this, just move the terms ¥ |41<2/m @a(t, X) D® to the right-hand side
of (7.2.1), i.e., consider

us+ Z aq(t,x)D%u=f - Z aq(t,x)D%u

la|=2m lal<2m-1

and recall that the lower-order coefficients of A are bounded by K, so that

a < a
‘ |<2Z NaaD uly,,mgm = O |<2Z Dl g
al=em-= als2m—

If (7.4.7) holds for A=Y |4=2m aa(t, x) D%, we thus get

1-4al a
Y. ATzD%ul, ®I+1y
|la|<2m Pt T

<C a
<Clfly,,, @m*+CiCk X 1Dl g
lal=2m-1

a
+C, ). ID ”“L,,,,,,v,ww@i“)
la|l<2m-1

< a
<G| f||prw(Mﬂ)+c2‘ |<ZZ 1||D ullp, @)
a|l=zcm—
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Take now R; € (0,1) from Lemma 7.4.1 and fix a non-negative infinitely differen-
tiable function ¢ (#) defined on R such that ¢ (#) vanishes outside (—(RyR;)%™,0) and

f (BPdr=1.
R
Then, u(t,x){(t - s) satisfies

(u(t, x)¢(t—8)) ¢+ A+ A)(u(r, )¢ (£ - 5)
={(t— ) f(t, %)+ (t—S)ult,x) on R4+ (7.4.8)
B (u(t,x)¢(t—5)) x1:0=0 on R x R4,
For each s € R, since u(t, x){ (¢ —s) vanishes outside (s — (RyR;)?™, s) x I]'\Pf, by Lemma
7.4.1 applied to (7.4.8) we get

/11—% a
Z m ”D (u((‘_s))”quuw(RzH)

la|<2m

= C”f(( - S) ”prti,l/,w([Rz-H) + C" u([( - S) ”Lp,qu,w(Rz-H), (749)

where C=C(d,m,K, p,q,[v]p, [wlg, bjp). Note that

@ N4 — a NP _ P
D a0 = [P  ca-s7 ds

auw®

=f||D“u(t,-)cu—s)||’” ds.
R

Lgw®)

Thus, by integrating with respect to t,

a. P — a L p
ID%u)” ‘fR”D g (= ds

pavw @ P ®ETH T

From this and (7.4.9) it follows that

_lal
> ATEIDul, ey <SCUlfl eyt Callully ey,
lal<2m
where C, = C,(0,d, m,K, p, q,1vlp, [wlg, bjg) >0 and C, depends on RyR; and the
same parameters as C; does. O

Now Theorem 7.2.4 follows from Proposition 7.4.2.

Proof of Theorem 7.2.4. It suffices to consider T = oco. For the general case when T €
(—00,00], we can follow the proof of Lemma 7.3.1 with the obvious changes in the
weighted setting, so we omit the details.

(i) In Proposition 7.4.2 we take Ao = 0 depending only on C, such that

% Y AEs Y (AE-q)

lal=2m-1 la|<2m-1
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for any A = Ag. By (7.4.7) we get

1 [T
— 2m
3. 2 ATEID,

2m
lal=2m—1 W(Rzﬂ) + ”D u"Lp,q,u,w(RiH)

<CIfly,,, @)

and thus
> Al—m“DaullL @ SCIUFIL e (7.4.10)

la|<2m

Finally, the estimate of ||u;|| Ly g ®91) follows by noting that u; = f — (A+ A)u and
(7.4.10). This proves (7.2.4).

(ii) As in the proof of Proposition 7.4.2, we can assume the lower-order coeffi-
cients of A to be zero. Let

A(0,0)u:= Y an(0,00D".

|lal=2m
By Lemma 7.3.1, we first solve
0rup + (A +A(0,0) 1 =0 in R4+
S ipl=m; ﬁDﬁu1| = ~Xipiem bip(0DPu| _ +g; onRxRI,
x1=0 X1=

and by Theorem 7.1.5 we get

1-
”atulllL (IRL(Rd))+ Z A 2m||D ul"L (RLq(Rd))

als2m
<
¢l Z b]ﬁD ul (2’" ") 2 d mj od
|Bl<m; (R;LgRENNL (R; W (RE))
+ 74.11
I8l x M(R Ly (R4~ 1))an(IR{% " ®4-1))’ ( )
Next up = u—u satisfies the equation
Oup+(A+Aup = f— (A— A0,0)u; in R4+!
Zlﬁl m; ]ﬁD U =0 OnRfod_l,
X1:0
to which we can apply statement (i) with v=w =1 to get
1-
”atu2”L (IRL (Rd))+ lgztmﬁ 2m "D uz"L,,(RLq(Rd))
7.4.12
= C”f”Lp(R;Lq(lRf)) +C|I(A—A(O,0))u1 “Lp(R;Lq(Rz)) ( )

2m
= C”f”Lp(R;Lq(RZ)) + CK"D uy ”LP(R;L(](R@)’
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with A = A9, where 1y depends only on the constant C, from Proposition 7.4.2.
Now, since u = u; + up, by (7.4.12) and (7.4.11),

1_7
el ([R{Lq([R%d))+ > AT D%l » @& Ly ®RYD)

al<2m
a
||6tu1||Lp(RLq(Rd))+l |<ZZmA 2m||D ul”Lp(R;Lq(Rﬂf))
1-
+10:uzll, (RLq(Rd))+ 2, A D u2llp, wir, @)
al<2m

Hal‘ul”L (IRL (Rd))+ Z A Zm “D u1||L (R; Lq(Rd))

al<2m
+CK||D uy ”L »([®;Lg ([Rd)) +C”f||Lp(R;Lq(|R'jZ))

<C . any +C kj
“f”L (Rqu(R+)) K”g] ” pq(R Lq(Rd ]))ﬂLp(R@ ]([Rd 1)

\Bl<m; m ®LgRNLy (R; W J(Rf))

o)

<C ) ay +C kj
||f”Lp(R,Lq(|R+)) K”g] ” pq([R Lq(Rd 1))ﬂLp(RQB ](Rd 1))

2m
+ CK(anD u”Lp(lRZ;Lq(Rf)) + CE” 1223 “LP(R;LQ(RE)) + CE ” u”Lp(R;Lq(Rf)))’
where (i) follows from the smoothness the coefficients bjs(z, x) for |f| < m; and by

using interpolation estimates as in Lemma 7.1.6. Now, taking ¢ small enough so
that CxCe < 1/2 and A such that A = max{A¢,2CxC,}, we get (7.2.5). O

From Theorem 7.2.4, we now prove Theorem 7.2.5.

Proof of Theorem 7.2.5. (i) Take { € C°(R) and set v(t,x) = {(t/n)u(x), n € Z, which
satisfies, in R%*!

v(t, )+ (A+Dv(t,x)=h inRxRY

o on R x RA-1 (7.4.13)

Bjv(t,x)

X1 =0

with h:= %Ct(ﬁ)u(x) +((£)f. If we now apply Theorem 7.2.4 to (7.4.13) with v =1
we get

1,2&\ a <
Y Al"am|D ””LMR;Lq,w(Rin—C||h||L,,(R;L,,,w(Rzn’ (7.4.14)

la|<2m

with C=C0,m,d,K,p,q, Ry, [wly, bip). Observe now that

1 1p
< p )
“h"Lp(R;Lq,w([Rz)) = n(j}; |(I(t/n)i dat “u”Lq,w(Rf)

1/p
o[l ae) iy, g
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and
1/p
a — p a
D v”L,,(R;Lq,w(R‘f))_(]I‘JC(””)' dt) D u”Lq,w(Rz)'

Thus, combining the above estimates with (7.4.14) and letting n — +oo, we get
(7.2.6). (ii) The estimate (7.2.7) follows in the same way from (7.2.5). O

7.5. EXISTENCE OF SOLUTIONS

The a priori estimates of Theorems 7.2.4 and 7.2.5 can be used to derive the exis-
tence of solutions to the corresponding equations. In this section we focus on the
solvability of the parabolic problem (7.2.1). The elliptic case follows in the same
way from the a priori estimates in Theorem 7.2.5.

As in the proof of Lemma 7.3.1, via a standard argument it suffices to consider
T = oo (see e.g. [100, Theorem 2.1]). Under the conditions in Theorem 7.2.4(ii),
from the a priori estimate (7.2.5), the standard method of continuity (see [68, Theo-
rem 5.2]) combined with Lemma 7.3.1, yields existence and uniqueness of a strong
solution to (7.2.1).

We now assume that the conditions in Theorem 7.2.4(i) are satisfied and we
show the solvability of (7.2.1) via a density argument as in [52, Section 8]. By
reverse Holder’s inequality and the doubling property of Aj,-weights, one can find
a sufficiently large constant p; and small constants €3, € € (0,1) depending on d, p,
q, v]p, [wlg such that

p 1 q 1

_E_1+61' _Z_1+€2,

and both v!*é1 and w!*¢2 are locally integrable and satisfy the doubling property,
i.e. for every r >0, fo € R, xo € RY,

f V< G f ey, (7.5.1)
I, (o) I (o)

f W dt < Cy f W' ds, (7.5.2)
B3, (x0) B (x0)
where Cy is independent of r, fy, xo and I, (ty) = (o —r*™, 1o+ r*™) denotes an interval
in R. By Holder’s inequality, any function f € L, (R¢*™1) is locally in Lp,q,,w (R
and for any r >0,

”f"prq,Vyw(Q’T) < C||f||Lp1 (@) (7.5.3)

where 2 = ((-r?™,r?™) x B,) nR%*!, with B, being a ball of radius r in R%, and C
depends alsoon r.

Now if f € Ly g5, (R?*1), by the denseness of C°(R{™) in Ly, g,0,w(®R%™), we can
find a sequence of smooth functions {fj}k=o,1,.. with bounded supports such that

your

fe—f in Lyguw®Y as k— oo. (7.5.4)
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Since for each k, fi € L, R4*Y), by the solvability in the unweighted setting of
Theorem 7.2.4(ii) with p; instead of p = g, zero lower-order coefficients for B; and
gj =0, there exists a unique solution uy € W, R4*1) to

=0 onRxRIL j=1,...,m,

x1=0

() (6, %) + (A+ Mug(£,%) = fi(t,x) inRxRY
Bju(t,x)

provided that A = 1,(6, m, d, p1,K,Ro,bjp) and p < p1(0,m,d, p1,K, bjp).

We claim that if A = max{Ay, A1}, then u; € W;,’Zﬁw([ﬂif“). If the claim is proved,
it follows from the a priori estimate (7.2.4) and from (7.5.4) that {u} is a Cauchy
sequence in W,}:E,",},W(Rf“). Let u be its limit. Then, by taking the limit of the
equation for uy, it follows that u is the solution to (7.2.1).

In order to prove the claim, we fix a k € N and we assume that f} is supported

in 2 for some R = 1. By (7.5.3) we have

| D% ukIIprqyyyw(QgR) <00, 0<|a|<2m (7.5.5)
and
l@Rellg,, 025 <00 (7.5.6)
For j =0, we take a sequence of smooth functions n; such that; =01in Qz*] pMi=1
outside 27, . and

IDn;l<C271% jal<2m, ()= C272".

Observe that ugn; € Wéizm(Rf“) satisfies

0t (ugnj) + (A+ A (ugn;) = f; in R4+
Bj(uknj)| =trxl:()Gj ona[Rf“, j=1,...,m,
x1=0

where by Leibnitz’s rule

fi=uempe+ > > (z)aamukl)a—ym

1<jal=2mly|<|al-1

and

Gi= 3 (f)bfﬁDT“kDﬁ Tnj.

|Bl=mjltIsm;-1

Now let
ms
11— 1
2m  2mpy’

gj= tl‘xl:oGj € Wp1

2m—mj—% ([R » [Rd_l).

By applying the a priori estimate (7.2.5), with p; instead of p = q there, to un;, we
get
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l0cwen iy, gaoy+ 3 AT zmuD“(ukn,)nL (A

la|<2m

m
sCIIijILpl(Rfu)+CZ1||gj|| T ,
]:

2 S 7y
w,, S 7Pl (RxRd-1)

with a constant C = C(0, m,d, K, p1,bjp) >0. By Theorem 7.1.3 with s=1-m;/(2m) €
(0,11, mj €{0,...,2m~ 1}, we have

gl 1 <CIGH m
w,

ST 2M—M ;= 5 i :
m mpy’ JP1 _ m T md+1
o (RxR4-1) Wy, R+

Observe that

a—
”f]”L (R”Hl) = C”(T]])tuk”L (Rdﬂ) +C Z Z ”DYukD ynj”Ll’l (Ri“)

1<|al=2m|y|<s|al-1

and
. , T B, .
0Gi oy SC 3 X DDy
" R |Bl=mjlt|sm;-1 Wy, =" RY )
This implies that

l0cwnlly, gany+ 3 AT Z 1D wen Py, @1y

la|l<2m

Y aTp.
=< Clmsuilly, gy +C > > ID"wD il @)

1=|al=2mly|<slal-1

+C Y Y D wDP Tyl

Y e )
\Bi=m; ITl<m;-1 w,, 7 gy
from which it follows that
1-
”(uk)t"L (Rd+l\9+ )+ Z A Zm”D uk”L (RdJrl\QJr )
2/*1R° |aj=2m 2J+1R
< C27Nullp, @r,, vor )+ €27 3 3 IDVukllp, @ REVN
/7R 2R 1<lal=2mlyl<|al-1 2 2/R

tc2 Y Y Dl

]
1- ,2m—m;
Iﬁl——mj\ﬂSmj—l 2m

e 2%,
pP1 (ZJ“R ZjR)

By standard interpolation inequalities (see e.g. [102]),

2m
I DY ug || + + V< CID " ull + + y+ Cllugll +
k Lp(ng“R\QZjR) k L”(sz“}?\gﬂ}?) k L”(sz“}e

\Q;f ®
and by the interpolation estimates as in Lemma 7.1.4,

T
DUl |y
P ¢ 2J+1R 2jR)
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<CID*™ ugll; (o +  +Cllu el o+ c +Cllugly (o N
kL2, \2% ) KL, @25, \2% ) kL2, \2r )

Thus, we get

Il (uex) el + oyt Al 2’"IID ugll +
Otz st T e, 2
< C27 () el @+ \2* )+ ID*™ el @, \2* )
P12, i1 =0 p PLI=0j+1p 20 R
+ [lugll + + ).
kllzy, 2, 2t )

By induction, we obtain for each j =1,

al
1-
@t g+ 2 A zm||D“uk||Lpl(Qz+j

(uelly, o+
Pl( 2j+1R TToiR |a‘<2m

.
+1R\QZjR)

<CJ

4 T I1D? uk”Lp1 @t ll uk”Lp1 (Q;R))- (7.5.7)

Finally, by Holder’s inequality, (7.5.1), (7.5.2) and (7.5.7), we get for each j =1,

Il (uer) el * oyt A2 D% g *
k LVv‘?erW(QZj 1g szR) \a|<22m k LP‘?VW(Q j+2R\92j+1R)

1 1

SLCLEAT L R(||(uk)t||Lm(gz+j+2R\g+

2]*1R)

\o ) Fllul, @ | o, ))

2m
+ 1D ug|| +
k LPl(Q j 2J+t1R “ToJR

+lp

i1+1+ ~
<! 0 (1w, op) + 1D il (o3 + el s, co3,))

The above inequality together with (7.5.5) and (7.5.6) implies that uy € ; ;'{,’ R,
which proves the claim.

Remark 7.5.1. Under certain compatibility condition, the solvability of the corre-
sponding initial-boundary value problem can also be obtained. See, for instance,
[102, Sect. 2.5] and [41] for details.
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SUMMARY

The subject of this thesis is the study of maximal LP-regularity of the Cauchy prob-
lem
u'(0)+Au(t) = f(1), te(0,T),

1
u(0) = x. @

We assume (A(#))se0,1) to be a family of closed operators on a Banach space X,
with constant domain D(A(f)) = X; for every ¢ € (0,T7). Maximal LP-regularity
means that for all f € LP(0, T; Xp), the solution of the evolution problem (1) is
such that u/, Au are both in L”(0,T; Xp). In the autonomous setting, using a new
vector-valued Mihlin multiplier theorem, Lutz Weis in [152] characterize the max-
imal LP-regularity property of an operator in terms of %-sectoriality. In the non-
autonomous setting, maximal LP-regularity holds if ¢ — A(#) is assumed to be
continuous and each operator A(fy) has maximal regularity for £y € (0, T) fixed, as
showed by Priiss and Schnaubelt in [128]. The disadvantage is that continuity in
time is not a natural assumption in the L”-setting.

In the first part of the thesis, we introduce a new operator-theoretic approach to
maximal L”-regularity in the case the dependence ¢ — A(z) is just measurable. This
approach is based on the L”-boundedness of a new class of vector-valued singular
integrals of non-convolution type and the #-boundedness of a family of integral
operators. In our main result we consider the more general case of maximal LP-
regularity on R and weighted LP-spaces, and we also give results for the initial
value problems. We then extend the result of Clément and Li [28] and K&hne,
Priiss and Wilke [97] on quasilinear equations to the time-dependent setting.

The abstract method is then applied to concrete parabolic PDEs. As a first ap-
plication, we show that an elliptic differential operator of even order, with coeffi-
cients measurable in the time variable and continuous in the space variables, en-
joys maximal LP-regularity on L9 (®?), for every p,q € (1,00). The proof is an appli-
cation of our abstract result, combined with standard PDE techniques as the local-
ization procedure and the method of continuity. This gives an alternative approach
to several PDE results obtained by Krylov, Dong and Kim in [51, 96, 101, 102],
where only the cases p = g or g < p were considered.

In order to apply the abstract result in the space-independent setting, we need
a sufficient condition for the Z-boundedness of a certain family of integral opera-
tors. Such a condition is obtained, in the generalized setting of £°*-boundedness, in
the first part of this work.

In the second part, we apply the abstract method to systems of elliptic opera-
tors. For this, we construct the evolution family S(z,s) on L9 (R%,CN) generated by
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A(t) in the case the coefficients are space-independent.

The last part of this thesis is devoted to the study of maximal L”-regularity
on L9(R%) of an elliptic operator A with coefficients in the class of VMO (Vanish-
ing Mean Oscillation) in the time and the space variables, and Lopatinskii-Shapiro
assumptions on the boundary. The proof is based on a different approach, in par-
ticular it is an application of the results obtained by Denk, Hieber and Priiss in
[40, 41], and an extension of the techniques of Dong and Kim [51, 52].



SAMENVATTING

Het onderwerp van dit proefschrift is de studie van maximale LP-regulariteit van
het Cauchy probleem

W' +AWu) = f(0), te©T),

1
u(0) = x. @

We nemen aan dat (A(#)) e, 1) een familie is van gesloten operatoren op een Ba-
nach ruimte Xy, met constant domein D(A(t)) = X; voor elke t € (0, T). Maximale
LP-regulariteit betekent dat voor alle f € LP(0, T; Xy), de oplossing van het evolu-
tieprobleem (1) zodanig is dat u, Au beide in L”(0, T; Xo) zijn. In de niet-autonome
setting, geldt maximale LP-regulariteit als ¢ — A() continu is en elke operator A(t)
maximale regulariteit heeft voor fy € (0, T) vast, zoals aangetoond door Priiss and
Schnaubelt in [128]. Het nadeel is dat continuiteit in tijd niet een natuurlijke aan-
name is in de LP-setting.

In het eerste deel van dit proefschrift introduceren we een nieuwe operatorthe-
oretische benadering voor maximale LP-regulariteit in het geval de afthankelijkhaid
t — A(t) slechts meetbaar is. Deze benadering is gebaseerd op de LP-begrensdheid
van een nieuwe klasse van vectorwaardige singuliere integraloperatoren van niet-
convolutietype en de %Z-begrensdheid van een familie van integraaloperatoren.
In ons hoofdresultaat beschouwen we het meer algemene geval van maximale LP-
regulariteit op R en gewogen L”-ruimten, and we geven ook resultaten voor begin-
waardeproblemen. We breiden dan de resultaten van Clément en Li [28] en K&hne,
Priiss en Wilke [97] over quasilineaire vergelijkingen uit naar de tijdsathankelijke
setting.

De abstracte methode wordt vervolgens toegepast op concrete parabolische
PDVen. Als een eerste toepassing laten we zien dat een elliptische operator van
even grod, met coefficienten meetbaar in de tijdsvariabele en continu in de ruim-
tevariabelen, maximale LP-regulariteit op L(R?) heeft, voor elke p,q € (1,00). Het
bewijs is een toepassing van ons abstracte resultaat, gecombineerd met standaard
PDV-technieken als de localisatieprocedure en de methode van continuiteit. Dit
geeft een alternatieve benadering voor verscheidene resultaten voor PDVen ver-
kregen door Krylov, Dong en Kim in [51, 96, 101, 102], waar enkel de gevallen
p = g of g < p worden beschouwd.

Om het abstracte resultaat toe te passen in de ruimteonafhankelijke setting,
hebben we een voldoende voorwarde nodig voor de Z-begrensdheid van een ze-
kere familie van integraaloperatoren. Een dergelijke voorwaarde wordt ook ver-
kregen, in de veralgemeniseerde setting van ¢°-begrensdheid, in het eerste deel
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van dit werk.

In het tweede gedeelte, passen we de abstracte methode toe op systemen van
elliptische operatoren. Hiervoor construeren we de evaluatiefamilie S(z, s) op L9 (R,
€M) voortgebracht door A(#) in het geval dat de coefficiénten ruimteonafhankelijk
zijn.

Het laaste gedaalte van dit proefschrift wordt dat gewijd aan de studie van
maximale LP-regulariteit op L9(R?) van een elliptische operator A met coefficién-
ten in de klasse van VMO (Vanishing Mean Oscillation) in de tijds- en ruimteva-
riabelen, en Lopatinskii-Shapiro aannamen op de rand. Het bewijs is gebaseerd
op een andere benadering, in het bijzonder is het een toepassing van de resulta-
ten verkregen door Denk, Hieber en Priiss in [40, 41] en een uitbreiding van de
technieken van Dong en Kim [51, 52].
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