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Introduction

The primary focus of this dissertation is the development of well-posedness and max-
imal regularity theory for parabolic boundary value problems in the setting of weighted
function spaces. The theory of maximal regularity has a long history and is well estab-
lished within the setting of Sobolev spaces with respect to the Lebesgue measure. By
replacing the Lebesgue measure with a weighted measure, we obtain a more flexible
well-posedness and regularity theory, which avoids certain restrictive conditions required
in the unweighted setting. In particular, we consider spatial power weights that allow
the solution of the boundary value problem to blow up close to the boundary of the
domain. In this dissertation, we develop the necessary theory to deal with boundary value
problems in a weighted setting. This includes the theoretical study of weighted function
spaces and their properties, the abstract study of model differential operators such as the
Laplace operator, and applications to certain prototype boundary value problems.

In this chapter, we provide a self-contained introduction to the results obtained in this
dissertation and an overview of related results in the existing literature. The subsequent
chapters each have their own, more detailed introduction and can be read independently.

1.1. Ahistory of maximal regularity theory

The origins of maximal regularity trace back to the 1960s. Since then, and particularly
with the development of modern operator-theoretic methods over the last decades, its
applicability to nonlinear deterministic partial differential equations (PDEs) has vastly
expanded. Maximal regularity provides sharp a priori estimates for the linearised problem,
which serve as an important tool for treating the original nonlinear problem afterwards.
By standard tools such as the contraction principle and the implicit function theorem, one
can derive well-posedness of nonlinear problems arising in, e.g., physics. Applications of
maximal regularity can be found in a large variety of contexts, for example, fluid dynamics,
reaction-diffusion processes, free boundary problems, and population dynamics. For a
selection of applications, we refer to the monographs [14, 69, 191, 198, 230, 234, 278].

The theory of stochastic maximal regularity has undergone a similar evolution. While
early results for stochastic equations were primarily restricted to Hilbert space settings,
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over the past decades a comprehensive maximal regularity framework for stochastic par-
tial differential equations (SPDEs) in Banach spaces has been systematically developed.
In many physical phenomena noise is present, such as thermal fluctuations or turbulence.
Incorporating this noise into a mathematical model means that one has to solve an SPDE.
Just as in the deterministic case, stochastic maximal regularity provides sharp a priori
estimates for linearised stochastic equations, which are crucial for treating nonlinear
stochastic problems. For an overview of stochastic maximal regularity and its applications,
we refer to, e.g., [11, 13, 58, 162, 219].

We discuss the notion of maximal regularity for both deterministic and stochastic
partial differential equations below.

1.1.1. Maximal regularity for deterministic equations

Consider the linear deterministic PDE with inhomogeneous Dirichlet boundary condi-
tions given by

O0su(t,x)+ Au(t, x) = f(¢,x) (t,x)e (0, T)x O,
u(t,x) = g(t,x) (£,x)€(0,T)x 00, (1.1.1)
1(0, x) = Ui (x) X€O.

Here, €0 < R is a non-empty domain and T € (0,00) is a time horizon. Moreover, A is a
linear second-order partial differential operator (such as the Laplacian A= -A), fisa
forcing term, g is inhomogeneous boundary data, and u, is the initial value. Given the
inhomogeneous data f, g, and ujy, the question is whether we can find a unique solution
u to (1.1.1). Ifindeed such a solution exists, we would like to know what kind of regularity
properties it has. Moreover, we would like to have sharp a priori estimates on the solution,
showing that the solution depends continuously on the data.

To establish well-posedness of (1.1.1), we first consider the problem with g = 0 and
uin = 0. In this case, (1.1.1) can be considered as an abstract Cauchy problem given by

(1.1.2)

Oru(t)+ Au(t) = f(1) te(0,7),
u(0) =0,

where now u and f are interpreted as functions of time that take values in a Banach
space Xy containing functions defined on . Now, A: Xy 2 D(A) — Xj is an (unbounded)
linear operator that models the spatial differential operator. Typically, X, and D(A) are
Lebesgue and Sobolev spaces on @, respectively. Throughout this dissertation, we will
often encounter the following prototype example.

Example 1.1.1. Let A= —Ap;; be the Laplace operator with Dirichlet boundary conditions
on a bounded C2-domain @ < R%. One can consider

Xo=1P@) and D(A)=W2P@)nW,”©@), pe(l,o0).

The corresponding equation d; u — Apj;u = f is called the heat equation.
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We do not restrict ourselves to the setting of Hilbert spaces Xy = L?(©). The case of
Banach spaces is particularly relevant for nonlinear problems, where one wants to use
large p and g to have better Sobolev embeddings. Moreover, the case p # g is important
to exploit the scaling invariance of the problem, see, e.g., [99, 151, 235].

Definition 1.1.2. An operator A has maximal L9 -regularity on (0, T) for some T € (0,00)
and g € (1,00) if for each f € L9((0, T); Xp) there exists a unique strong solution u to (1.1.2),
which satisfies

18 ull Lao,1;x0) + I eell Lago, 7:pcay S FIlLao,1;x0)-

That is, given the regularity of f, we also obtain the maximal regularity possible for 6,1
and Au. This definition of maximal L7-regularity stems from [273] and many standard
properties of maximal regularity can be found in [82]. Early developments of maximal
regularity theory for parabolic equations can be found in [55, 110, 176, 253, 256], while
more modern treatments can be found in [14, 67, 126, 174, 234].

We remark that maximal regularity need not necessarily be defined in the setting of
Lebesgue and Sobolev spaces. Instead, one can also consider the space of continuous or
Hélder continuous functions, see, e.g., [3, 18, 49, 161, 198, 278]. The advantage of maximal
L9-regularity is that it requires the least regularity of the data.

With the above viewpoint, we have reduced the question of well-posedness to an
operator-theoretical question about the differential operator A. The fundamental ques-
tion is now:

Which operators A possess the maximal L7-regularity property? That is, can
we find sufficient and/or necessary conditions for maximal L9-regularity?

Preferably, we want to have a sufficient condition that is easy to verify for a given differen-
tial operator A on a Banach space Xy. Formally, using the variation of constants formula,
the mild solution to (1.1.2) is given by

t
u(t):f e A f(s)ds,  te(0,T). (1.1.3)
0

Therefore, the study of the semigroup (e~/“) ;s plays an important role for Cauchy prob-
lems. By means of the Laplace transform

(o 9)
a7 = [TeMethan Ao,
0
the growth of the semigroup || e’tAIIg(XO) and of the resolvent ||(1 + A)~! |l 2 (x,) are related.
In particular, — A is the generator of a bounded analytic semigroup if and only if A is sec-
torial of angle w(A) < 7. The notion of sectoriality relates to the solvability and regularity
of the elliptic equation Av+ Av = h with h € Xj.

Concerning the parabolic Cauchy problem (1.1.2), it was proved by De Simon [253] that
if — A generates a strongly continuous and analytic semigroup on a Hilbert space Xj, then
A has maximal L9-regularity on (0, T) for all g € (1,00).
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Unfortunately, the result of De Simon does not generalise to arbitrary Banach spaces
Xp. Counterexamples were provided by Coulhon & Lamberton [51] and Kalton & Lancien
[135], while Dore & Venni [83] and Priiss & Sohr [236] showed that every operator A on a
UMD Banach space with bounded imaginary powers of angle wgip(A) < 7 has maximal
L9-regularity for all g € (1,00). Most importantly, Weis showed in [272, 273] that a sectorial
operator A on a UMD Banach space Xj has maximal L9-regularity if and only if A is R-
sectorial. Here, the UMD (unconditional martingale differences) condition is a geometric
condition on the Banach space, and R-sectorial refers to a stronger notion of sectoriality
requiring that the family of resolvent operators is bounded in a random sequence space
defined via Rademacher variables.

The characterisation of maximal L9-regularity requires more advanced methods based
on operator-valued singular integral operators. By (1.1.3), we have that Au(t) can be writ-
ten as a convolution integral with kernel K(z,s) = Ae” =941, ;. Since || Ae™ "4l ¢(x,) S
t~1, we are dealing with a singular integral operator and we enter the realm of harmonic
analysis. Such integral operators are called Calder6n-Zygmund operators and are tho-
roughly studied in the literature, see, e.g., [240]. Vector-valued harmonic analysis usually
requires conditions on the geometry of the Banach space, which explains the necessity of
the UMD condition.

An alternative approach to maximal regularity is via the so-called operator-sum method
initiated by Da Prato & Grisvard [55] and later extended by Dore & Venni [83] and Kalton &
Weis [137]. A celebrated result within this approach is the Dore-Venni theorem stating that
if two sectorial operators A and B on a UMD Banach space Y have bounded imaginary
powers with wgip(A) + wprp(B) < 7w and are resolvent commuting, then

lAully +IBully SI(A+B)ully,  ueD(A)ND(B).

This result can be interpreted as a reverse triangle inequality. In particular, if the con-
ditions of the theorem can be verified for our differential operator A and B = d; on
Y = L9((0, T); Xp), then we obtain the required maximal regularity estimate.

Due to the characterisation of maximal regularity by Weis, it now suffices to verify the
R-sectoriality condition for the differential operator A in (1.1.2). This was proved by Denk,
Hieber & Priiss in [67] for a large class of uniformly elliptic operators on @ = R%, & = RY,
or when @ is a smooth bounded domain. More generally, R-sectoriality remains valid for
higher-order operators A and Lopatinskii-Shapiro boundary conditions. This result can
be used immediately as a black box to obtain maximal L9-regularity for A and solvability
of the Cauchy problem (1.1.2). As an illustration, we consider the setting from Example
1.1.1.

Example 1.1.3. Let p,g € (1,00) and T € (0,00). Let A= —Ap;; be the Dirichlet Laplacian
on Xy = LP (@), where @ is a bounded C?-domain. It follows from [67] that A has maximal
L9-regularity. In particular, for every f € L9((0, T); L” (0)) there exists a unique solution u
to 0;u— Apjru = f with ulse = 0 and ul;=¢ = 0, which satisfies

10 ullLaqo, mLr o) + 1l Laqo, ;w2 @) S N FlLao, mser@)-

In addition, we could study higher-order spatial regularity, i.e., f € L9((0, T); wkP (@) for
some k € Ny. However, this requires additional conditions on the smoothness of @ and
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additional unnatural boundary conditions for f. Typically, one needs to impose that & is
a C**2_domain to apply localisation arguments. The additional boundary conditions for
[ are called compatibility conditions and are known to be necessary to obtain a sectorial
operator, see [66].

Of course, this is not the end of the journey into maximal regularity, since in applic-
ations one may encounter more sophisticated operators A. For example, the Cauchy
problem can be non-autonomous, meaning that A = A(#) also depends on time. We refer
to [14, 198, 232, 260] for some approaches to these types of problems. In addition, there is
an extensive literature regarding the weakest type of regularity conditions on the space
and time coefficients required for maximal regularity, see, e.g., [78, 79, 80, 95, 96, 161].

Once maximal L7-regularity for (1.1.2) is established, the original problem (1.1.1) with
nonzero initial value and inhomogeneous boundary conditions can be treated using
trace theory. Nonzero initial values can be obtained using the trace method for real inter-
polation, see, e.g., [199, 262]. In particular, the optimal space for the initial value uj, is
given by the real interpolation space (Xp, D(A)),_ L which is the temporal trace space

of the solution space W9((0, T); Xo) N L9((0, T); D(A)). On the other hand, inhomogen-
eous boundary conditions require the study of the spatial trace operator as initiated by
Weidemaier in [269, 270, 271] and further investigated in [68, 77, 132].

1.1.2. Maximal regularity for stochastic equations

We will now consider the maximal regularity property for stochastic equations. To be
precise, consider an It6 stochastic parabolic evolution equation of the form

(1.1.4)

du+Audt=fdr+gdw() re(0,T),
u(0) =0.

Again, A: Xy 2 D(A) — Xp is an (unbounded) linear operator and f and g are forcing
terms. Moreover, the noise in (1.1.4) is modelled by a standard one-dimensional Brownian
motion W on a filtered probability space (Q, .7, (%) =0, P). Note that for g =0, (1.1.4)
reduces to the deterministic Cauchy problem (1.1.2).

There is a vast literature on stochastic parabolic equations such as (1.1.4). For instance,
an approach via semigroups was considered by Da Prato & Zabczyk [58], while the vari-
ational setting was investigated by Pardoux [229], Krylov & Rozovskii [168] and Liu &
Rockner [193]. The setting of L”-spaces was first studied by Krylov [162]. More recently,
Agresti & Veraar [11, 12, 13] developed the theory for nonlinear stochastic equations in
critical spaces using operator-theoretic properties of A for obtaining stochastic maximal
regularity for the linear equation (1.1.4), see [219]. This framework is based on stochastic
integration theory for UMD Banach spaces as developed by Van Neerven, Veraar & Weis
[220, 221, 266].

Similar to the deterministic setting, we want the stochastic equation (1.1.4) to have a
unique solution for all data f and g that depends continuously on the data. However, due
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to the regularity and scaling of the Brownian motion, we need to impose more regularity
on the stochastic forcing g than on the deterministic forcing f. Below, we denote by
[Xo, X1]g with 8 € (0,1) the complex interpolation space of two Banach spaces X and X;.

Definition 1.1.4. An operator A has stochastic maximal L9 -regularity on (0, T) for some
q € [2,00) if for all progressively measurable

feLl1Qx(0,T);Xy) and ge Lq(Q x (0, T); [Xo, D(A)]

),

1
2
there exists a unique solution u to (1.1.4), which satisfies

Il La@x0,1;0a) S I fIlLa@x0,1);x0) *+ 1€llLa@x 0, 1; %0, D) 1)
2

For deterministic equations, an estimate for d,u is included in Definition 1.1.2 since
this can be obtained directly from the equation 6,u = —Au + f. In the stochastic case, this
is not possible, and time regularity needs to be studied separately.

Analogous to the deterministic case in (1.1.3), the mild solution to (1.1.4) is given by

t t
u(t) :f e 4 £ (g) ds+[ e g (5) dW (), te (0, 7).
0 0

The deterministic singular integral operator can be dealt with as before. Now, stochastic
maximal L7-regularity can be established by additionally considering the stochastic
singular integral operator

T 1
f K(t,9)g(s) dW(s),  withK(t,s)=Aze 941,
0

The L7-boundedness of this stochastic singular integral operator was studied in [219],
while a more general stochastic version of Calderé6n-Zygmund theory with operator-
valued kernels was developed in [196]. Again, this requires the geometric UMD condition
on the Banach space Xj.

In the special case that X is a Hilbert space, it is known that if — A generates a strongly
continuous and analytic semigroup on Xj, then A has stochastic maximal L9-regularity
on (0, T) for all g € [2,00). For g = 2 this result is due to Da Prato [54] and the general
case g > 2 follows by extrapolation from [196], as observed in [13]. Note that this result is
a stochastic version of the result by De Simon for deterministic equations as discussed
before.

Similar to the deterministic setting, we want to have a sufficient condition (or even
a characterisation) on the differential operator A that guarantees stochastic maximal
regularity. In [219] it was proved that if A has a bounded H* -functional calculus on Xy,
where X is isomorphic to a closed subspace of some LP-space with p € [2,00), then A has
stochastic maximal LY-regularity on (0, T) for all g € (2,00). Nowadays, this result plays
an important role in the study of SPDEs since it can be used as a black box for treating
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linear stochastic equations once the H*-calculus condition for A is verified. This makes
the H*-calculus an extremely powerful tool, and therefore it will also play a central role
in this dissertation.

The H*-calculus was originally developed in [52, 204] motivated by the Kato square
root problem (see [22, 205]). Later, it turned out that the H*°-calculus yields boundedness
of many singular integral operators, which also arise in the theory of (S)PDEs. Hence, there
is a vast literature on the H*°-calculus for sectorial operators, see, e.g., the monographs
and lecture notes [20, 67, 118, 125, 126, 136, 174, 216, 234]. We give a formal definition of
the H*-calculus.

Definition 1.1.5. Let A be a sectorial operator on a Banach space Xj. Let ¢ be a bounded
and holomorphic function on a sector X in the right complex half-plane containing the
spectrum of A. If the Cauchy integral

1
@A) = —f @(2)R(z,A)dz
271 Jox
defines a bounded operator that satisfies

loAll2xy Sl

for all bounded and holomorphic functions ¢ on X, then A is said to have a bounded
H®*-calculus.

Note that a priori it is not clear at all that ¢(A) is well defined since [|R(z, Al ¢ (xy) S
|z|~1, and it is a strong requirement for an operator A to have a bounded H*-calculus.
Nonetheless, there are many known examples, including positive self-adjoint operators
and generators of contraction semigroups on Hilbert spaces X,. We also have the following
result for our prototype example A = —Apj; from Example 1.1.1.

Example 1.1.6. Let p € (1,00). Let A = —Apj; be the Dirichlet Laplacian on Xy = LP (0),
where @ is a bounded C?-domain. Then A has a bounded H*-calculus, see [67]. In
particular, for p,q € (2,00) and T € (0,00), it follows that —Ap;; has stochastic maximal
L9-regularity. By interpolation theory with boundary conditions from [251], we have that

[Xo, D(A)] = [LP (@), WP (@) n Wy ©)]y = Wy (©).

Hence, our stochastic maximal regularity result means that for every progressively measur-
able fe L9(Qx (0, T); L?(0)) and g € LY(Q % (0, T); WOl 'P(0)) there exists a unique solution
u to the stochastic heat equation

du—Audt=fde+gdw(n, te(0,7),
with u|3s = 0 and u|;~¢ = 0, which satisfies

Il Laax o, myw2r@y S I La@xo,mir @) + 181 La@x o, m;wrr@))-

It is important to note that the data g needs to have more regularity than f, and g needs
to satisfy the undesirable compatibility condition g|ss = 0.
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1.2. A history of weighted function spaces

With the theory of maximal regularity at hand, one obtains well-posedness of many linear
(stochastic) partial differential equations. However, there are classical settings where the
maximal regularity theory on Xy = LP (0) is insufficient. As a motivating example, we
consider the heat equation with singular data f below. Another motivating example for
weighted spaces in the stochastic setting can be found in [160].

Example 1.2.1. Let T € (0,00) and @ = (0,1). Consider the following one-dimensional
heat equation with singular data

0ru(t,x) —02u(t,x) = f(t,x):=x! (t,x)€(0,T)x O,
u(t,0) = u(t,1)=0 te(0,7), (1.2.1)
u(0,x)=0 xX€O.

This problem is not covered by the maximal regularity theory in Example 1.1.3, since
f ¢ L9((0, T); LP (©)) for any p, q € (1,00). Nonetheless, the above problem can be solved
by considering the equations

—02u () =x"" X€eO,
{UI(O) =v1(1) =0,
and
0, v2(t,X) — 202 (£, x) =0 (t,x)€(0,T) x O,
v2(t,0) =v2(t,1) =0 te(0,7),
v2(0,x) = —v;(x) xXeo,

and setting u(t, x) = v1(x) + v2(t, x). It is straightforward to check that the stationary
problem has v (x) = —xlog(x) as solution, while the problem for v, can be solved by
classical methods such as separation of variables.

To be able to treat problems with singular data via maximal regularity theory, we have
to change the underlying Banach space X, = LP (©) in such a way that it captures the
singular behaviour of f close to the boundary. Therefore, we define the spatial power
weight

w)‘?@(x) = dist(x,00)", X€EO,YER,

and we let LP (O, wf,@) be the weighted Lebesgue space with measure wf,@ (x) dx.
In the setting of Example 1.2.1, we obtain that f(t,x) := x~! belongs to
L9((0,T); LP (0, u}g@)) forall p,q € (1,00)
ifand onlyify > p—1.

The introduction of weighted spaces can be traced back to the 1950s and 1960s, mo-
tivated by the study of PDEs on non-smooth domains. It was observed that solutions to
elliptic problems on non-smooth domains blow up near the boundary, which necessitates
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weighted function spaces to compensate for the singular behaviour. Many authors con-
tributed to the early developments of this theory, amongst others Kondratiev [152, 153],
Solonnikov [257] and Necas [218]. The study of weighted spaces diverged into several
directions and became a standard tool within the fields of mathematical analysis and
applications to PDEs.

We mention some relevant literature about weighted function spaces. First of all, there
is a vast literature containing the systematic study of the properties of weighted function
spaces such as weighted Besov, Triebel-Lizorkin, Bessel potential and Sobolev spaces.
The function space theory is well developed for the standard (unweighted) spaces, see,
e.g., [27, 192, 262, 263]. However, weighted spaces may exhibit significantly different
behaviour. We list some important properties of weighted function spaces that we want
to have access to:

¢ density of smooth functions,

¢ embedding theorems and compactness of embeddings,
« extensions of functions from a domain @ to RY,

* traces of functions on the boundary 60,

e interpolation of weighted spaces.

Many of these elementary properties for (scalar-valued) weighted spaces can be found
in [169]. In addition, compactness of embeddings is studied in, e.g., [115, 116, 117], and
trace and interpolation theory can be found in, e.g., [37, 108, 252, 262].

For applications of weighted spaces to boundary value problems, we refer to the mono-
graphs [32, 154]. In particular, the application of weighted spaces plays an important role
in the study of (S)PDEs on domains with conical points, see, e.g., the monographs [155,
156, 202, 217] for applications to deterministic equations. In addition, the author con-
tributed to the study of boundary value problems on wedges with Robin-type boundary
conditions [34, 35]. For applications to SPDEs, we refer to, e.g., [141, 142, 143, 167] for
smooth domains and [44, 45, 46] for domains with conical points.

Given a bounded C?-domain @ < R, it is well known that the Laplacian with Dirich-
let boundary conditions on L” (@) with p € (1,00) and the canonical domain W?” (6) n
WO1 'P(0) has the maximal regularity property and admits a bounded H*®-calculus, see
Example 1.1.3. However, if the regularity of @ is too low (say Lipschitz or C'), these
properties fail and explicit counterexamples can be constructed, see [60, 203]. In such
counterexamples, the derivatives of the solutions to the resolvent equation can drastically
blow up near the boundary 0. As a consequence, the canonical domain of the Dirichlet
Laplacian on LP (@) is no longer a closed subspace of W27 (@). To restore the maximal
regularity with a gain of two derivatives for the solution, one has to impose additional
conditions such as convexity of the domain or restrict the scale of spaces, see, e.g., the
works of Dahlberg [59, 60] and Jerison & Kenig [129, 131]. In particular, Wood [277] expli-
citly proved that maximal L7-regularity for the Laplacian on Lipschitz domains without
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weights is only possible if the integrability exponent g is severely restricted to a narrow
interval around 2.

Since the 1970s, weights also play a role in the field of harmonic analysis, see, e.g., [105,
106]. Most importantly, Muckenhoupt characterised the weights w such that the Hardy—
Littlewood maximal operator on L? (R4, w) is bounded [215]. These weights are known as
the Muckenhoupt A, weights. In particular, if 0 = Rf, then the power weight wy := w;?M
belongs to the class of Muckenhoupt A, weights if and only if y € (-1, p — 1). However,
in applications to PDEs one typically wants to take y large to damp the blow-up of the
solution near the boundary and the range y € (-1, p — 1) is not sufficient, cf. Example
1.2.1. One of the main challenges in this dissertation is to lift results with Muckenhoupt
power weights y € (-1, p — 1), which are obtained by harmonic analysis techniques, to
other weighted spaces withy = p— 1.

The maximal regularity framework was first extended to spaces incorporating temporal
weights, see e.g., [151, 179, 209, 210, 233, 235]. By introducing a time weight of the form #
in the definition of maximal regularity, one can allow for rough initial values. Since the real
interpolation space (Xo, D(A)), _ ,%1 a is the optimal space for the initial value, it suffices

to consider temporal weights t* with p € [0, g—1). On the other hand, for spatial weights it
makes sense to go beyond the case y € (-1, p — 1). For example, the spatial trace operator
exists on W27 (0, wgﬁ; X)withy € (p—1,2p—1) and thus it would still be interesting to
establish the maximal regularity for the operator A in (1.1.1) with Xy = LP(0, wgﬁ) and
Y€ (p—1,2p—1). We refer to the works of Lindemulder, Meyries & Veraar [184, 189, 190,
211, 212, 213, 214] for a systematic study of properties of weighted vector-valued spaces
and applications to boundary value problems on weighted spaces.

1.3. Maximal regularity theory on weighted spaces

In the previous sections we have motivated the applications of functional and harmonic
analytical tools for the study of (S)PDEs, and the application of weighted function spaces
to deal with singular behaviour of solutions to (S)PDEs on domains. The main goal of
this dissertation is to unite these two fields and develop a powerful toolbox for studying
(S)PDEs on weighted spaces. In order to do so, we need a range of different techniques
and results, including

* Function space theory: trace and interpolation theory for weighted Sobolev spaces,

* Functional calculus: we establish the H*-calculus for some prototype differential
operators on weighted spaces,

* Applications to (S)PDEs: the functional calculus immediately yields maximal regula-
rity for linear (S)PDEs on weighted spaces, allowing for a more flexible theory than
in the unweighted case.

To outline the results in this dissertation, we introduce the required weighted Lebesgue
and Sobolev spaces. Let @ be the half-space Rﬁf or a bounded domain. Recall that wgﬁ =
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dist(-,00)" for y > —1 denotes the spatial power weight measuring the distance to the
boundary 0. In particular, if 0 = [Rif, we write wy (x) := w$z x) =|x1|" forx = (x1,X) € [Rf.
Let p € (1,00) and let X be a Banach space. We define the weighted Lebesgue space
LP(@, w%; X) as the space of all f: @ — X such that

1
- p 00 3.\P
170,000, 1= (f@ £ CNY wi dx)” < oo.
The k-th order weighted Sobolev space for k € Ny is defined as
WhP(6,wd%; X) :={f € 2'(0;X): VIal < k,0° f € LP (@, w2?; X)}

equipped with the canonical norm. For y = 0 and X = C, this coincides with the standard
Sobolev spaces Wr? (@).

We also refer to the spaces W*? (@, w)‘?@; X) as inhomogeneous weighted Sobolev spaces,
since every derivative belongs to a Lebesgue space with the same weight. On the other
hand, homogeneous weighted Sobolev spaces (also called Kondratiev spaces) are often
used in the literature. In this case, one imposes the condition 6% f € LP (0, wiijla\p; X).In
this dissertation, we mainly focus on inhomogeneous spaces, which are natural from a
functional analytic point of view since wkop @, w?,@;X) - wkur e, wf,@; X) if kg = k;.

One of the main results of this dissertation establishes the H*°-calculus for the Laplace
operator on weighted Sobolev spaces, see Chapter 6.

Theorem 1.3.1 (H*-calculus for the Dirichlet Laplacian). Let p € (1,00), k € Ny, x € [0, 1]
andy € (-1,2p — 1)\ {p — 1}. Furthermore, suppose that

K > 1—’%1 or, equivalently y>(1-x)p-1

and 0 is a bounded CVX -domain. Then for all A = 0 the operator

A—Apy on WFP@, wi?kp) with  D(Apy) ={ue wk+2p @, wg?kp) :Tru=0}
has a bounded H* -calculus of angle zero.

Moreover, the result also holds for A—Ap;; on the vector-valued space wkr @, wgfkp; X)
if X isa UMD Banach space and A = 0 islarge enough. Theorem 1.3.1 generalises the result
of Lindemulder & Veraar, see [190, Theorem 6.1], where the case k = 0 and @ a bounded
C?-domain is treated. Theorem 1.3.1 allows for bounded C'-domainsify e (p—1,2p—1),
while for y € (=1, p — 1) the smoothness of the domain may depend on the weight: if
the power of the weight is larger, then a rougher domain is allowed. The smoothness
parameter «k is almost optimal, as is proved in [203]. We summarise the main novelties of
Theorem 1.3.1.

(i) Functional calculus. We prove the boundedness of the H*°-calculus, which is, in
general, much harder to prove than maximal regularity and yields the bounded-
ness of many singular integral operators. In particular, boundedness of the H*-
calculus implies (stochastic) maximal regularity. Consequently, we can recover
some maximal regularity results for the Dirichlet Laplacian from [149] (for bounded
C'-domains) and [157] (for bounded C"*-domains and k = 0).
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(i) Rough domains. The smoothness of the domain & in Theorem 1.3.1 is independent
of the smoothness k of the Sobolev space. The reason for this is that we do not use
the standard localisation procedure from the half-space to domains (see, e.g., [67,
89, 166]). This standard localisation procedure typically works for C**+2_domains. In-
stead, we apply a more sophisticated C!-diffeomorphism suitable for the weighted
setting.

(iii) Domain characterisation. As we have discussed in Section 1.2, if the regularity of the
domain @ is too low, then the canonical domain of the Dirichlet Laplacian on L? (©)
is no longer a closed subspace of WP (@). In Theorem 1.3.1 we have an explicit
characterisation of the domain of the Dirichlet Laplacian as a closed subspace of a
weighted Sobolev space of order k + 2, while only imposing minimal smoothness
for the domain ©.

(iv) Higher-order regularity without compatibility conditions. Higher-order regularity in
the unweighted setting requires additional boundary conditions for the data. Such
compatibility conditions are known to be necessary, see [66]. In Theorem 1.3.1 we
do not need such compatibility conditions, since due to the weight no traces exist
in whkpr @, wgfkp). We will exploit this fact later on to set up a well-posedness and
regularity theory for mixed-order systems without compatibility conditions.

(v) Neumann boundary conditions. We also prove a version of Theorem 1.3.1 for the
Neumann Laplacian, see Chapters 5 and 6. The Neumann Laplacian on the half-
space is studied on weighted Sobolev spaces in [80, 81] (for k = 0), but a systematic
study on bounded domains seems to be unavailable until now.

The proof of Theorem 1.3.1 consists of the following three steps. We first consider the
case 0 = [R{frl and k = 0, for which the H*°-calculus was proved by Lindemulder & Veraar in
[190]. First of all, the case y € (—1, p — 1) can be obtained using an odd reflection and the
result on the full space with weights measuring the distance to IR?. As we have discussed
before, for this range of y the Hardy-Littlewood maximal operator is bounded and one
can employ Mihlin’s multiplier theorem to obtain the H*°-calculus via Fourier analytic
methods.

The extension of the range of y follows from a careful study of the Dirichlet heat semi-
group on [Rf, ie.,

e At f(x) :fRd [Ge(x1 = y1, =) = G (a1 + y1,X= D] () dy,

where
= 1 _% t>0,xeR?

Gy(x): (4ﬂt)d/2e ’ ) )
is the standard heat kernel on R%. Due to the cancellation in the kernel of the semigroup
on R?, the range of y can be extended to y € (~1,2p — 1) by a perturbation argument. This
is possible since the kernel on [Rz‘f satisfies stronger estimates than the kernel G; on R?. In
addition, we note that for Neumann boundary conditions, the kernel on [R{f is given by
G (x1—y1,X—)) +G(x1 + y1, X— y) using an even reflection. Since there is no cancellation
in this kernel, the range y € (p — 1,2p — 1) is not available.
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In the second step, we use an induction argument on k to lift the result on R? to
higher-order weighted spaces. This lifting argument is based on Hardy’s inequality

W5P R, wysip; X) — LP(RY, wy; X),  pe(l,00), keN;,y>-1,

and properties of the pointwise multiplication operator Mu(x) := x; u(x). In particular, it
holds that

_ a k,p pd .
”f”Wk'p(Rivww-kp;X) ~ ‘alz;'l ”Ma f”Wk_l'p(Riva#—(k—l)p?X)’ f€ w (IR.H wY+kP’X)’

for p € (1,00), k € Nj, and y > —1. We illustrate how this can be used to lift the H*°-calculus
for k=0to k =1.If ¢ is a bounded and holomorphic function on a sector in the complex
plane (see Definition 1.1.5) and u € Wl””([Rf, Wy+p; X), then

”(p(A)unwl,p(Rz'wy_'_p;X): Z ”Maa(p(A)u”LP([Rf,wy;X)

lal=1

S 2 lp(AMO Ul pgd,,, .x) +commutator term
lal=1

D> lpllooll MO“ull @iy, x, + cOMmutator term

lal<1

Slelollul WP @, wy, pix) T COMIMUtator term.

The core of the analysis is to calculate and estimate the commutator term. The case of
arbitrary k = 1 goes similarly by induction.

Finally, to transfer the result of Theorem 1.3.1 from R to bounded domains, we employ
the standard method of localisation and perturbation. The key ingredient is the pertur-
bation of the H*°-calculus on the half-space to special domains, i.e., domains above the
graph of a function with compact support. A common method is to relate the Laplacian
on the half-space and on a special domain via a diffeomorphism. However, due to the low
regularity of the domain, we cannot use the standard diffeomorphism as in, e.g., [67, 89,
166, 275]. Instead, we construct a variant of the Dahlberg—Kenig—Stein pullback, based
on ideas in [140, 149, 275]. This diffeomorphism straightens the boundary, preserves the
distance to the boundary and leaves the direction of the normal vector at the boundary
invariant. Moreover, higher-order derivatives exist, but blow up near the boundary of the
domain. This blow-up is compensated by the weights in our spaces.

With estimates on this diffeomorphism at hand, we can employ perturbation theorems
for the H*-calculus to extend the results to special domains. Another difficulty arising
in this perturbation argument is that, if the regularity of the domain is too low, then the
perturbations are of the same order as the Laplacian. It is known that the H*°-calculus
is not stable under small perturbations [207]. Additionally, we need the perturbations
to be well behaved with respect to a fractional power of the original operator. Finally, by
another localisation argument, based on lower-order perturbations, the H*-calculus on
special domains is transferred to bounded domains.

To facilitate the perturbation argument in the above proof, it is important to have access
to complex interpolation results of weighted Sobolev spaces with boundary conditions. If
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a sectorial operator A on a Banach space X has bounded imaginary powers, then by [250]
it holds that
DA% = [X,D(A)g, O (,1),

Hence, a characterisation of the complex interpolation space and the fractional domain
is helpful to perform the perturbation argument for the H*-calculus. As we have seen,
D(A) is a Sobolev space incorporating the boundary conditions. Complex interpolation of
spaces with boundary conditions was initially studied by Grisvard and Seeley in [108, 109,
250, 251] and is now widely addressed in the literature due to its numerous applications.

This dissertation contributes to the study of complex interpolation of weighted Sobolev
spaces with and without boundary conditions. Let m € Ny and let 28 be an m-th order
normal boundary operator at 0. We denote by W;;’p RY, wy; X) the closed subspace of
functions f € Wk'p(lRf, wy; X) such that % f = 0, whenever the traces exist. One of our
main results includes the following characterisation of complex interpolation spaces,
which is a weighted and vector-valued extension of the interpolation results with bound-
ary conditions obtained by Seeley [251].

Theorem 1.3.2. Letp € (1,00), k€ 1{2,3,...}, y€ (-1,00)\ {jp—1:j €Ny} and let X be
a UMD Banach space. Let © be the half-space or a bounded C*-domain. Then for ¢ €
{1,..., k—1} we have

[LP @, w)?; ), WP (0, w)?; X)) = WOP @, w)’; X),

s

[2P©,w; X)W @, w‘a@;X)]% =w,"©,w;X).

In the unweighted setting, the characterisation of complex interpolation spaces is based
on harmonic analysis arguments. However, since we want to study general power weights
wgﬁ with y > —1, we are not in the regime of Muckenhoupt A, weights, which complicates
the entire analysis. Nonetheless, with suitable adaptations of the classical arguments (as
proved in, e.g., [16]), a lifting argument to increase y and Wolff interpolation we obtain
a fairly complete interpolation theory for weighted Sobolev spaces. A key ingredient for
proving Theorem 1.3.2 is the characterisation of the trace spaces of weighted vector-
valued Besov, Triebel-Lizorkin, Bessel potential and Sobolev spaces, which are obtained
by partially extending the arguments in [16, 245] for the unweighted case.

As discussed in Section 1.1, the bounded H*°-calculus immediately yields (stochastic)
maximal regularity. So we can now use the H*°-calculus from Theorem 1.3.1 as a black
box to obtain the following results.

Example 1.3.3. Suppose that the conditions of Theorem 1.3.1 hold, and let g € (1,00) and
T € (0,00). Then —Ap;; on WEP(@, w?fkp) has maximal L9-regularity. In particular, for

every f € L9((0, T); wkr@, wg?kp)) there exists a unique solution u € L7((0, T); wk+zp (@,

wa@

Y+kl7)) to 0;u— Au = f with ulss = 0 and ul;~¢ = 0, which satisfies

<
”6[u”Lq((O,T);Wk'p(@,wgfkp)) + ” u||L”7((O,T);Wk+2'p(@’,w$?kp)) ~ ”f”Lq((OvT)?Wk’p(@ywgfkp))'

The novelties of this result compared to Example 1.1.3 are as follows.
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(i) We obtain higher-order regularity without compatibility conditions on the data f.

(ii) The smoothness of the domain @ is independent of the order of the Sobolev space.
Even for k = 0 and y = 0, we can allow for a domain with less regularity than C?,
which is usually imposed in the literature.

Additionally, the above maximal regularity result allows for data with blow-up behaviour
at the boundary. In particular, this means that the heat equation on @ := (0, 1) with data
ft,x):= x~1 as studied in Example 1.2.1 can be treated with the above result, since

feL(©,m;w*©,wl, )

forall p,ge (l,00) andye(p—1,2p—-1).

As an extension of the result in Example 1.3.3, we prove maximal regularity for the heat
equation with inhomogeneous boundary data, i.e.,

atu—ALt=f (t,x)E(O,T)X@’,
Ulso = & te(0,7), (1.3.1)
Uli=0=0 xX€O.

This requires the study of the spatial trace space of the solution space

U:= wha(©0, T; WhP @, w

Y+kp))nL‘7((0 T); Wk2r @, wy+kp))

For the unweighted setting with k = 0 and @ a bounded C?-domain, it is well known (see
[68]) that a necessary and sufficient condition is

1

gEF (0, T);LP(30)) N L((0, T; Bp ,,” 00)),

where B and F denote a Besov and Triebel-Lizorkin space, respectively. In this dissertation,
we prove that in the setting of Example 1.3.3, the spatial trace operator Tr at 60 is a
continuous and surjective mapping from U to

y+1 y+1

" (0, T); LP(80)) n L7((0, T); B 7 (00)).

Hence, the regularity required for g is independent of k and for y > 0 we can treat a larger
class of data than in the unweighted setting. Moreover, this extends the weighted trace
result in [190] to rougher domains and more general smoothness.

Moreover, from the H*-calculus in Theorem 1.3.1 we also obtain the following result
for stochastic equations.

Example 1.3.4. Suppose that the conditions of Theorem 1.3.1 hold, and let p, g € (2,00)
and T € (0,00). Then —Ap;; on WeP (@, wgf kp) has stochastic maximal L7-regularity. In
the case thaty € (p —1,2p — 1), we obtain from Theorem 1.3.2 that

E@/ki’l p(@? LU

k, k+2,
[W P, w? ) Wi P, wy+lcp ]1 = y+kp

y+kp ),
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where no additional zero boundary conditions need to be specified. Hence, our stochastic
maximal regularity result means that for every progressively measurable f € L9(Q x
0, T); WkpP @, w)‘?ﬁjkp)) and g € L1(Q % (0, T); wk+lp (@, wg?kp)) there exists a unique
solution u to the stochastic heat equation

du—Audt=fdt+gdWw(p, te(0, 1),

with u|3s = 0 and u|;=¢ = 0, which satisfies

<
l u“Lﬂ(Qx(O,T);Wk‘rzvp(@,w]‘??kp)) ~ ||f||Lq(Qx(o,T);wk.p(@,wgffkp)) + “g“L”l(Qx(O,T);Wk*l"’(@,w;??kp))'

Hence, if y € (p — 1,2p — 1) we do not have to impose any compatibility conditions on g,
cf. Example 1.1.6.

After studying some straightforward consequences of the H*°-calculus, we move to
maximal regularity for a more complicated equation. We consider the linear structurally
damped plate equation with inhomogeneous Dirichlet-Neumann boundary conditions
given by

OFu+ANu—pAdu=f (t,x) € (0,T) x 0,
u= t,x)€(0,T) x 00,

8o (£,x)€(0,T) x .
Onu=g1 (t,x)€(0,T) x 80,
Ulr=0=(0rW)lt=0=0 xXe0O.

Here, p > 0 is a fixed parameter and d,, denotes the inner normal derivative. Furthermore,
T € (0,00] is a time horizon, and we consider the case of the half-space & = [Rf and the
case of a bounded domain @ < R?. We remark that these Dirichlet-Neumann boundary
conditions are mathematically more involved than the boundary conditions u = Au =0,
which can be treated by more standard operator-theoretic methods, see, e.g., [40, 42, 246].

To study maximal regularity for (1.3.2), we rewrite it as a first-order system for v =
(w,0,u)7,ie.,

6tv+AU:( (1.3.3)

o wima=(o T5)
As we have discussed in Section 1.1, it suffices to establish R-sectoriality of the operator
matrix A. It was shown by Denk & Schnaubelt in [74] that the operator A in (1.3.3) is
R-sectorial on Woz'p([Rf) x LP(RY), but not on WP ([R%) x LP(R?). Therefore, one has to
include the additional boundary conditions h; = 8, h; =0 on aRf for the first component
of the right-hand side of the equation (1 — A)v = h. It was shown in [66] that such com-
patibility conditions are in general necessary for the sectoriality in unweighted spaces.
As we have seen previously, we can avoid any compatibility conditions on the data by
introducing weighted Sobolev spaces. We obtain R-sectoriality of A on

k, -
Xy P @YD) := WEPRE, wysip) x WP RE, wy k),

where p € (1,00), y € (-1,p—1) and k € Ny. In particular, setting k = 2, we can re-
place the space Woz'p([R{f) x LP(R?) from [74] by the weighted space W>” (R%, Wy2p) X
LPRY, wyi2p).
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We obtain R-sectoriality of A on the weighted spaces lec’p (Rﬁf) by extrapolation and
lifting. We start with R-sectoriality of A on the space Wo2 P ([Rf, wy) x L? ([R{Z, wy) fory €
(-1, p—1), which can be obtained by extending the results in [74] to the weighted setting.
Then we lower the smoothness of the spaces by extrapolating the operator in the sense
of Amann’s interpolation-extrapolation scales [14]. For the extrapolated operator on
L? ([Rﬁf, wy) x w~—2p ([R?f, wy), due to the low regularity, the boundary conditions are not
seen, so there are no compatibility conditions needed. This proves R-sectoriality on
Xy ®RY).

Afterwards, with an induction argument on k, we raise the smoothness and the weight
with a similar lifting technique as in the proof of Theorem 1.3.1. In this way, we can
obtain R-sectoriality in weighted spaces Xl;'p (R%) of arbitrary smoothness k € Ny without
artificial compatibility conditions.

Once the R-sectoriality is obtained on R?, a localisation argument based on the Dahl-
berg—Kenig—Stein pullback allows us to treat the case of bounded domains. Therefore, we
can establish the results for domains with C1*-boundary, even for higher-order regularity.
Note that even for the standard regularity k = 2, the classical localisation would require a
domain of class C*, as can be seen from [74, Section 5].

Finally, we obtain maximal regularity for A, which gives well-posedness of (1.3.2) with
8o = &1 = 0. Using the trace theory for intersections of weighted Sobolev spaces we can
allow for rough inhomogeneous boundary conditions, see below Example 1.3.3.

To conclude this introduction, we briefly outline potential applications of the weighted
setting to (stochastic) partial differential equations for future research.

* The weighted setting could be helpful in the study of stochastic equations with
gradient noise, e.g.,

du—Audt=fdt+b-Vu+g) dW () te(0,7),
u(0) =0.

In the unweighted setting, we have seen that the stochastic part needs to satisfy
certain compatibility conditions, which in this case leads to conditions on the
vector b, see [85]. In the weighted setting, any compatibility or smallness conditions
on the coefficients b can be omitted, see [167]. Only in specific situations one can
reduce to the case b =0, see [231] and the references therein.

¢ Consider a problem with boundary noise, i.e.,

o;u—Au=0 (t,x)€(0,T) x0O,
u=w (t,x) € (0,T) x 40,
Ul=0 =0 X€EO,

as systematically studied by Da Prato & Zabczyk [56, 57]. A weighted setting is
helpful to get as much regularity for the solution as possible, see [103]. Applications
of the bounded H*-calculus and stochastic maximal regularity on unweighted
spaces for the Navier—Stokes equations with boundary noise can be found in [8, 9].
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¢ In Theorem 1.3.1 we have established a trade-off between domain regularity and
the weight: lower domain regularity can be compensated by enlarging the weight
exponent. A natural question is whether we can weaken the domain regularity even
further to, e.g., Lipschitz domains if y € (p — 1,2p — 1). Within the framework of
mixed weights, maximal regularity and the H*°-calculus have been established on
wedges, which are merely Lipschitz domains [47, 48].

* The operator A arising from the damped plate equation in (1.3.3) is an example
of a mixed-order system, see [6, 7]. In general, semigroup theory for mixed-order
boundary value problems is not available. For a general mixed-order system on the
whole space, the Newton polygon theory developed in, e.g., [69, 73, 101] deals with
such systems. The methods that are used to study the damped plate equation in
Chapter 8 might also be applicable to more general mixed-order systems, thereby
avoiding compatibility conditions.

1.4. Outline of this dissertation
The outline of this dissertation is as follows.

¢ In Chapter 2, we start with a discussion of some preliminary results. This includes
introducing the required notation and definitions. In addition, we provide the
construction of diffeomorphisms, which are required for localisation arguments.
Such diffeomorphisms are standard in the literature for smooth domains, but we
present a construction that is suitable for rough domains.

Subsequently, this thesis is divided into three parts.

Part I: Function space theory.

¢ In Chapter 3, we study trace and interpolation theory for weighted spaces. We
characterise the higher-order trace spaces of weighted vector-valued Besov, Triebel-
Lizorkin, Bessel potential and Sobolev spaces. This allows us to derive certain
density results for weighted spaces with boundary conditions. Moreover, we charac-
terise the complex interpolation spaces of weighted vector-valued Sobolev spaces
with and without boundary conditions.

¢ In Chapter 4, we characterise the higher-order trace spaces of weighted vector-
valued anisotropic Triebel-Lizorkin spaces, which yields the trace spaces for inter-
sections of weighted vector-valued Sobolev spaces. This trace theory enables us to
treat parabolic boundary value problems with rough boundary conditions.

Part II: Functional calculus.

¢ In Chapter 5, we start the investigation of functional calculus on weighted spaces.
In particular, we prove that the Laplace operator on the half-space with Dirichlet or
Neumann boundary conditions admits a bounded H*°-calculus.
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» In Chapter 6, we continue the study of functional calculus for the Laplace operator.
Using the functional calculus for the Laplacian on R, perturbation, and localisation
arguments, we obtain that the Laplace operator on rough domains with Dirichlet
or Neumann boundary conditions admits a bounded H*-calculus.

Part I1I: Applications to partial differential equations.

* In Chapter 7, we study (stochastic) maximal regularity for the Laplacian using
the functional calculus developed in Chapters 5 and 6. In this way, we prove well-
posedness and higher-order regularity for the (stochastic) heat equation on rough
domains. In addition, we employ the trace theory from Chapter 4 to treat the heat
equation with rough inhomogeneous boundary data.

* In Chapter 8, we prove well-posedness and higher-order regularity for a structur-
ally damped plate equation with inhomogeneous Dirichlet-Neumann boundary
conditions on rough domains. To this end, we establish R-sectoriality of the related
first-order system on weighted spaces. The weighted spaces allow us to avoid any
unnatural compatibility conditions for the data, which are necessarily present in
the unweighted case.






Preliminaries

In this chapter, we present the background material that will be used throughout this
dissertation.

2.1.

Notation

We start by introducing some basic notation.

We denote by Ny and N the sets of natural numbers starting at 0 and 1, respectively.
For a € R, we use the notation (a); = aif a =0 and (a), = 0 otherwise.

For d € N the half-spaces are given by Ri =Ry x R4-!, where R, = (0,00) and
R_ = (~00,0). For x € [Rﬁ_f we write x = (x1,X) with x; e Ry and X € R4-L,

For two topological vector spaces X and Y, the space of continuous linear operators
is denoted by £ (X, Y) and Z(X) := £ (X, X). Unless specified otherwise, X will
always denote a Banach space with norm || - || x and its dual space is X' := £ (X, C).

For a linear operator A: X 2 D(A) — X on a Banach space X, we denote by o(A)
and p(A) the spectrum and resolvent set, respectively. For A € p(A), the resolvent
operator is given by R(1, A) = (A— A) ™' € Z(X).

We write f < g (resp. f 2 g) if there exists a constant C > 0, possibly depending on
parameters which will be clear from the context or will be specified in the text, such
that f < Cg (resp. f = Cg). Furthermore, f ~ g means f < gand g < f.

For an open and non-empty set @ € R and ¢ € NyuU{oo}, the space C¢ (@; X) denotes
the space of /-times continuously differentiable functions from @ to the Banach
space X. As usual, this space is equipped with the compact-open topology. In the
case ¢ = 0 we write C(@; X) for C°(@; X). Furthermore, we write Ct’; (@; X) for the
space of all functions f € C!(@; X) such that 8% f is bounded on @ for all multi-
indices a € l\lg with |a| < €.

21
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2.2,

Let C°(0; X) be the space of compactly supported smooth functions on € equipped
with its usual inductive limit topology. The space of X-valued distributions is given
by 2'(0; X) := Z(C(0); X). Moreover, C° (5; X) is the space of smooth functions
with their support in a compact set contained in G.

We denote the Schwartz space by . (R%; X), and ./ (R?; X) := £(F (R?); X) is the
space of X-valued tempered distributions. For & < R? we define . (; X) := {ulg :
ue R X)), For fe F(RY; X) we define the d-dimensional Fourier transform
and its inverse

(FE):=fE):= fR ) fe ™dx, ¢&eRY,
1
@md

(F ) = fR [f@ede,  xeR?,

which extends to .’ (R%; X) by duality.

Weighted function spaces

Let @ < R? be open. We call a locally integrable function w : @ — (0,00) a weight. In
particular, we will deal with the following classes of weights.

(i) Muckenhoupt A, weights. Let p € (1,00) and let © be R4, R¢ or an interval (0, a) for

(ii)

a> 0. A weight w on @ belongs to the Muckenhoupt class A, (0) if

1 1 __1 p-1
[w]Ap(@) = sgp(ﬁwa(x) dx)(ﬁwa(x) p-1 dx) <00,

where the supremum is taken over all balls B € @. Moreover, Ax(0) := Up>1 Ap(0).
A weight is called even if w(—x;,X) = w(x,X) for (x1,X) € [Rf. We have w € A,,([Rd)
and w is even if and only if w € A, (R?).

The Muckenhoupt weights play an important role in harmonic analysis due to
the following fact. For p € (1,00) it holds that w € A,,([de) if and only if the Hardy-

Littlewood maximal operator is bounded on LP(R?, w). For a detailed study of
Muckenhoupt weights and their properties, we refer to [105, Chapter 7].

Power weights. Let @ < R? be open such that @ has a non-empty boundary 6. For
Y € R define wﬁﬁ on G by

wgﬁ (x) :=dist(x,06)7, X€eO.
. d
Furthermore, we write wy(x) := w$R+ (x) = |x1|” for x = (x1,X) € [R{f. Note that

wy (x) = |x1 |" also defines a weight on R4, Moreover, the power weight wy (x) = [x; |Y
isin Ay (0) ifand only ify € (-1, p - 1).
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For p € [1,00), w a weight and X a Banach space, we define the weighted Lebesgue
space L” (0, w; X) as the Bochner space consisting of all equivalence classes of strongly
measurable f: @ — X such that

1
1fllzr@,wx) = (f@ If % wx) dx)” < oo.

If w = 1, then we simply write LP (@; X). Furthermore, if X = C, then we omit this from the
notation as well. )

Let p € (1,00) and w be such that w 7T € Llloc(@’). The k-th order weighted Sobolev
space for k € N is defined as

WEP(@,w; X):={f€2'(@;X):V|al < k,0°f € LP (@, w; X)}

equipped with the canonical norm. Similar as above, if w = 1, then we write wkp (0; X)
and if X = C, then we omit this from the notation.

Remark2.2.1. Thelocal L' condition for w~P~1 ensures that all the derivatives 0% f are
locally integrable in @. If @ is the half-space R¢ or a bounded domain, then this condition
for power weights w;?@ holdsforallye R.On G = R we consider weights wy (x) =[x |,

which are locally integrable if y > —1. The local L! condition for w; Vip=D only holds for

Y < p — 1 since functions might not be locally integrable near x; = 0. Hence, we can only
consider y e (-1,p—1) on R4, see also [170]. This explains why, for example, we cannot
employ classical reflection arguments from R to R? if y = p — 1.

We continue with the well-known Hardy’s inequality for spaces with power weights, see,
e.g., [169, Section 5]. First, recall that for p € [1,00), y € (—oo, p — 1) and X a Banach space,
we have the Sobolev embedding

WP Ry, wy; X) — C([0,00); X), (22.1)

so that the boundary value u(0) is well defined for u € WP (R, wy; X), see, e.g., [190,
Lemma 3.1]. We state the following version of Hardy’s inequality from [190, Lemma 3.2 &
Corollary 3.3], which will allow us to estimate Sobolev norms with both different weights
and smoothness.

Lemma 2.2.2. Let p € [1,00) and let X be a Banach space. Let u € WP (R, wy; X) and
assume either

(i) y<p-1andu(0)=0,or
(i) y>p-1.

Then

!
Il L @y wy-p;x) < Cpp Ul Lp R wy5)-

In addition, if ke Ny andy > p—1, then

WP R, wy; X) — WELPRE, wy,_ ) X).
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2.3. Functional calculus
We introduce the notions of sectoriality and functional calculus.

2.3.1. Sectorial operators
Forwe (0,7m),let X, = {z€ C\ {0} : |arg(z)| < w} be the sector in the complex plane.

Definition 2.3.1. An injective, closed linear operator (A, D(A)) with dense domain and
dense range on a Banach space X is called sectorial if there exists a w € (0, ) such that
o(A) 3, and
sup [[ARA, A)|l < oo. (2.3.1)
AeC\Z,

Furthermore, the angle of sectoriality w(A) is defined as the infimum over all possible w.
Remark 2.3.2. If Ais alinear operator on a Banach space X satisfying (2.3.1), then A is

closed. Moreover, if X is reflexive, then A has dense domain. Furthermore, if A has dense
range, then A is injective. See [125, Propositions 10.1.7(3) and 10.1.9].

We state a lemma that relates the growth of the semigroup e#4 to the estimate on the

resolvent of A. For related results of this type, we refer to [239].

Lemma 2.3.3. Let A be a linear operator on a Banach space X and let a = 1. The following
are equivalent.

(i) Thereexistw € (0,Z) and C; > 0 such that o(A) < =, and

1 1
_1 — —
||(/1+A) ||$(X)SC1(|/1|Q+|/1|), AEZﬂ_w.

(ii) There existn € (0, %) and C, > 0 such that — A generates an analytic Cy-semigroup on
2, and
le "N ex < CalzI*+1),  zeX,.

Proof. We first prove that (i) implies (ii). Let p > 0, then there exists a constant K, inde-
pendent of A and y, such that

1 1 K 1
||(/1+/J+A)_1||$(X)SC1(—+ )S—( 71+1),
A+upl®  JA+pl) (A \u®

since u < ko|A + pl and |A| < k;|A + | with constants ky, k1 > 0 only depending on w. By
standard theory for analytic semigroups (see [125, Theorem G.5.2]) it follows

le = Vg < ki[5 +1),  zeZg,

“a—l

The result follows upon taking p = 1/|z| because

—zA Zon -2+ A -1
le™* 00 = le@ e " V) o < Ca(121" 7 +1).
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We now prove that (ii) implies (i). First, let A € £, for w € (0, Z). By the Laplace transform
we obtain

oo

o0
||(/1+A)‘1||$(X)=Hf e MetA dt” SCgf e Redr (a1 1y 4y
0 Z(X) 0

1 1 11
=K et m) < Kl(w + m),

where the constants K and K; only depend on w and C,. By considering the rotated
operator el? A with |6] < 7, we obtain (i). O

2.3.2. The holomorphic functional calculus

We first introduce the following Hardy spaces. Let w € (0, ), then H Lz, is the space of
all holomorphic functions f : Z, — C such that

"f”Hl(zw) .= Sup ” r— f(en/ t)”L] ® Q) < 0OQ.
v|<w T

Moreover, let H*(Z,,) be the space of all bounded holomorphic functions on the sector
with norm

I fllgeos,,) == sup | f(2)].

Z€Zy

Definition 2.3.4. Let A be a sectorial operator on a Banach space X and let w € (w(A),n),
ve (w(A),w)and f e H'(Z,). We define the operator

1
f(A):= z—mfazvf(Z)R(z, A) dz,

where 0%, is traversed downwards. The operator A has a bounded H* (X)) -calculus if
there exists a C > 0 such that

If I <Cliflpee,) forall feH (Z,)nH®(Z,).

Furthermore, the angle of the H*°-calculus w g~ (A) is defined as the infimum over all
possible w > w(A).

For details on the H*-calculus we refer to [118] and [125, Chapter 10].

Remark 2.3.5. If the sectorial operator A is in addition invertible, then the behaviour of
the function f € H'(Z,,) in the neighbourhood of 0 is immaterial. By Cauchy’s theorem,
we can equivalently define

1
[ = ﬁfrv f(2)R(z, A) dz,

where I'y, is the boundary of %, \ B(0,9) with § > 0 small enough such that B(0,6) < p(A).
See [118, Section 2.5.1] for more details.
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2.4. The UMD property

A Banach space X satisfies the condition UMD (unconditional martingale differences)
if and only if the Hilbert transform extends to a bounded operator on L”(R; X) for all
p € (1,00). We list the following relevant properties of UMD spaces, see for instance [124,
Chapter 4 & 5].

(i) Hilbert spaces are UMD Banach spaces. In particular, C is a UMD space.

(i) If pe(1,00), (S,%, ) is a o-finite measure space and X is a UMD Banach space,
then L”(S; X) is a UMD Banach space.

(iii) UMD Banach spaces are reflexive.

The UMD property is known to be necessary for many results on vector-valued Sobolev
spaces (see [21], [124, Section 5.6] and [126, Corollary 13.3.9]). Moreover, the boundedness
of the H*-calculus of —A on spaces such as L (R%; X) is also equivalent to the UMD
property (see [125, Section 10.5]).

2.5. Complex interpolation

We collect some basic properties of the complex interpolation method. For a detailed
study of interpolation methods, we refer to, e.g., [27, 262].

Let AcRbe an interval. Let S4 := {z € C: Re z € A} be a strip in the complex plane and
we write S if A= (0,1). Let (Xp, X;) be an interpolation couple of complex Banach spaces,
i.e., a pair of Banach spaces which are continuously embedded in a linear Hausdorff
space & . We denote by .7 (Xy, X;) the complex vector space of all continuous functions
f:S — Xo+ X; such that f is holomorphic on S with values in X + X; and the mapping
t— f(j+ir) belongs to Cy (R; X;) for j € {0,1}. The space I (Xp, X1) endowed with the
norm

2 = max su (j+iDlx,
e cxo, x0) o teulz? If(j Ilx;
is a Banach space.

Definition 2.5.1. Let (Xj, X7) be an interpolation couple and 0 € (0, 1), then the complex
interpolation space [ Xy, X11g is the complex vector space of all x € Xy + X; such that
f(@) = x for some f € 7 (Xy, X;).

The space [Xp, X119 endowed with the norm
Il ix0, 311 2= IF {1 Fll s x0,x,)  £(6) = x}
is a Banach space and satisfies
XoN X1 — [Xo, X1lg — Xo + Xj.
Finally, if f € 57 (Xy, X)) and g;(z) := f(z+it) for ze Sand t € R, then g, € 7 (Xy, X;) and

1f O +iDlxx1, < Clf o xy,  O€01), rR. (2.5.1)
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2.6. Domains & localisation techniques

Let x € (0,1] and let @ < R~! be open. A function h: @ — Ris called uniformly x -Holder
continuous on O if

[h(x) — h(y)l
[hlx6 := sup —Ky
X,y€0 [x—yl
X#y

In addition, for £ € Ny we define the space of x-Hdélder continuous functions by
Cl¥(0) = the CL(©) : [0 hl o < oo for all |a| = ¢}.

For x = 0 we write Cg’o(@’) = Cg (0). By Cf'K(@) we denote the subset of functions in
C?* (@) with compact support in @. Moreover, on Cﬁ’“(@’) we define the norm

IRl cex@ = Y. supld®h(x)|+ Y [0 hlxe-
lal<¢ x€0O lal=¢

Definition 2.6.1. Let @ < R? be a domain, i.e., a connected open set. Let £ € Ny and
x € [0,1].

(i) We call @ a special Cf X _domain if, after translation and rotation, it is of the form
0 ={(x1,%) eR: x; > h()} (2.6.1)
for some he CS* (RL;R).
(ii) Given a special Cf *_domain @, we define
[Olcex := bl cex ga-1y,

where h € Cf ’K([Rd’l;[R{) is such that, after rotation and translation, (2.6.1) holds.
Note that [0] -« is uniquely defined due to the compact support of /.

(iii) We call @ a C“*-domain if every boundary point x € ¢ admits an open neighbour-
hood V such that

onNnV=wnV and 06GNV=0WnNV
for some special Cf “_domain W.
If x = 0, then we write C’ for C? in the definitions above.

For any & > 0 and C’-domain @, the special Cg -domains W can always be chosen such
that [W].r <6.Ifx €(0,1],e€(0,x)and O is a Cc%*_domain, then for any 6 > 0, the special
Cf”(-domains W can be chosen such that [W] s« < 8. Indeed, if h € Cf'“ (R L:R) is
associated with W, then for any |a| = ¢, we have

0%h(x)—0%h
[0%h],_cgd-1 = sup 107h(x) 0" h(y)l - W)l
x,yeRd-1 [x—yl
X2y

lx—yl® <8,

whenever |x — y|° is small enough. Note that for € = 0, the quantity [0* h]KYRd—l cannot be
made arbitrarily small.
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2.6.1. Localisation

A standard technique in the theory of partial differential equations is localisation to
transfer results on R? to domains. This requires the construction of diffeomorphisms
from special domains 0 := {x € R4 : X1 > h(X)} to the half-space [Rf. In the literature, such
diffeomorphisms are frequently used for smooth domains. In the rest of this section, we
will construct modifications of such diffeomorphisms for rough domains.

We start with some definitions. Throughout this section, we consider d = 2.

Definition 2.6.2. Let U,V cR%, ¢ eN; andx € [0,1]. A map ®: U — Vis called a chx.
diffeomorphism if @ is a bijection, ® € C**(U;R%) and @' € CO*(V;RY).

To be able to deal with boundary value problems involving the normal derivative on the
boundary, we need a diffeomorphism that preserves the direction of the normal vector.
This is the notion of admissibility, see [275, Section 2.4].

Definition 2.6.3. Let U and V be C!-domains, ¢ € Nj and x € [0,1]. A c? X_diffeomorphism
®: U — Vis called admissible at the point x € 0U if the push-forward D® corresponding
to @ has the following properties:

(i) D® maps the tangent space Ty« 10 Toy,ox);
(i) D® maps the inner normal v(x) of AU to the inner normal v(®(x)) of 0V.

Note that in the definition above, we do not require that the length of the normal vector
is preserved. Furthermore, it holds that ® is admissible at x € AU if and only if ®! is
admissible at y = ®(x) € 0V.

We note that for special Cl-domains of the form @ := {x e R? ; x1 > h(X)} for some h €
C'(R%"1), the inner normal direction at the boundary of @ is v(x) = v(%) = (1, -Vzh(®) "
and the tangent space is spanned by the vectors

05, h(3),1,0,...,0)",..., @, h(3),0,0,...,1) .

Example 2.6.4. Let £ € N; and « € [0, 1]. For a special domain & corresponding to h €
Cf *(R4-1), the following two classical diffeomorphisms are well known in the literature.

(i) The most frequently used diffeomorphism @ : G — IRTf is given by

Py (x) = (x — h(X),%), x=(x,% €0,

q)c_ll(y):(J/1+h(J7),J7), y=017 E@,

see, e.g., [67, 89, 166]. This is a C*¥-diffeomorphism which, in general, is not ad-
missible for all x € 66. This can be seen, e.g., from the push-forward of @;ll, which
is given by

1 (v yhm)T)

nd
0 Iy yeRE.

DOl (y) = (
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(ii) Let ¢ = 2. Following the construction in [275, Theorem 2.12], one can obtain a less
regular diffeomorphism that is admissible for all points at the boundary. Let

v(x) = (1,v(X) = (1,-Vzh(X)
be the inner normal direction at the boundary of @. Consider ¥ : [RTf — @ given by

Ya(y) = (1 +h(@), 7+ y1v(G).
The push-forward of ¥, at the boundary y; =0 is
1 (Vyh(m' )
v(y) Ig1+y1Dyv(Y)

_ ( 1 (Vj;h(j/))T)
-Vyh(y) Iy, )

DY a(y)ly,=0 = ( »
n= 2.6.2)

forallye R4, Hence, for y; = 0 we have |detD@d (»)] = 1 and thus there exists
a & >0 such that |det DY (y)| = % >0forallye [Rf with 0 < y; <6. By the inverse
function theorem, there exists an inverse ¥ to ¥ on this strip. Then W is a
Cc?~1¥_diffeomorphism since ¥ € C/~1%(R41). Moreover, (2.6.2) shows that ¥
is an admissible C/~V*-diffeomorphism for all x € 4@. In the case that £ = 1, we
obtain that ¥ | is a homeomorphism.

If® is the C ¢ K_diffeomorphism from Example 2.6.4(i), then the change of coordinates
mapping (O¢)« f := fo CI)C’I1 is an isomorphism between wkr@, w?ﬁ) and Wk'p([R%f, wy)
for ¢ = k. To be able to deal with rougher domains, i.e., ¢ < k, we will mollify the diffeo-
morphism to make it smooth in the interior. This causes blow-up behaviour of higher-
order derivatives near the boundary. Below, we present the construction of these mollified
versions of @ and ¥, denoted ® and ¥ respectively.

First, we consider a mollified version of the diffeomorphism @ in Example 2.6.4(i).
This mollified diffeomorphism is in the literature also known as the Dahlberg—Kenig-Stein
pullback, which dates back to [61, 62] and is, for instance, applied in [63, 90, 139]. The
Dahlberg-Kenig-Stein pullback is often used for domains with low regularity (less than
C), see the above-mentioned literature. For our purposes, we require estimates on higher-
order derivatives of the pullback in the case of more regular domains (more than C!).
The following lemma is an extension of the result for C!'-domains in [149, Lemmas 2.6 &
3.8], which is based on the works [100, 182]. The result of Lemma 2.6.5 is also obtained in
[140, Lemma 2.14] with a somewhat different proof than the one below. Nonetheless, we
provide the proof since parts of it will be reused for constructing the diffeomorphism ¥
in Lemma 2.6.6.

Lemma 2.6.5. Let @ be a special C!-domain. Then there exist continuous functions

hi: G —Rand hy: Eﬁ — R which satisfy the following properties.
(i) Themap®:6 — @ given by

Q) = (x1 - (0,5, x=(x,%)€eOq,
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is a C'-diffeomorphism with inverse ®! :[@ — @ given by
O P =n+ha(), P, y=01,MeRL

(ii) We have
dist(®@(x), 0R?) = dist(x,00), xeo,

dist(@~'(),00) = dist(y,0R?), yeR?,

where the implicit constants depend on (O] 1.
(iii) We have hy € C®(0) and hy € C®(R?).
In addition, let ¢ e Ny, x € [0,1] and let O be a special Cf’K -domain with [0 cex < 1.

(iv) The map ® in (i) isa chx -diffeomorphism and for all a € N¢, ly€{0,...,0} and
Ko € [0,x], we have

10 1y ()| < C - (6] cex - dist(x, 00) 1! fok0) X€O,
10% By (p)] < C- (O] cex - dist(y, ORY) ~IaI=fo=x0)s yeR?,

where the constant C > 0 only depends on ¢,x,a and d.

We have a similar result for the mollified version of the admissible diffeomorphism ¥
in Example 2.6.4(ii).

Lemma 2.6.6. Let G be a special Cl-domain. Then there exists a A € (0,1) such that if
[Olc1 < A, then there exist continuous functions hy 10 — R, ﬁl 10— Ry Rf —R

and hy : RY — R4~ which satisfy the following properties.
(i) Themap¥:6 — [RTf given by
()= (- m(x),X-hx), x=0x,%e0,
is a C' -diffeomorphism with inverse ¥~ : @ — O given by
Yy =+ ) T (), y= (1, 7) €RY.

(ii) We have
dist(¥ (x),0RY) = dist(x, 00), x€o,

dist(¥ " (),00) = dist(y,0R?), yeRe,
(iii) We have hy € C®(0), hy € C®°(0;R1), hy € C°(RY) and hy € C°(R%;RY1).
(iv) The diffeomorphism ¥ is admissible for all x € 00 .

In addition, let ¢ e Ny, x € [0,1] and let © be a special Cf”(—domain with [O)cex < 1.
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() The map ¥ in (i) is a C**-diffeomorphism and for all a € N, ¢ € {0,...,0} and

xo € [0,x], we have

0% 11 ()] +10% 1 (x)] < C+ [0 cexe - dist(x, 3@) ~191=Co7x0)s x€0,
0% ha ()] +10% B2 ()] < C+ @) cex - dist(y, ORE) ~1I=Co=x0)+ yeR?,

where the constant C > 0 only depends on ¢,x,a and d.

Remark 2.6.7. We make the following remarks about Lemmas 2.6.5 and 2.6.6.

®

(ii)

(iii)

(iv)

)

The first three statements in both lemmas are standard results for localisation. For
the standard localisation procedure, one can take /; and h; equal to k, see Example
2.6.4. In our case, since & is not smooth enough, we need to use a mollifier to make
hy smooth in Lemma 2.6.5. Afterwards, k, is determined using the inverse function
theorem. Additionally, in Lemma 2.6.6 we need to mollify the normal vector to
make Eg smooth.

The important part of Lemma 2.6.5 is (iv), which allows us to estimate higher-order
derivatives of the diffeomorphism @ and its inverse. If the number of derivatives
exceeds the smoothness of the domain, then there is a blow-up near the boundary.
We note that the construction of ® is independent of ¢ and «.

The important novelty of Lemma 2.6.6 is that W preserves the direction of the
normal and tangential vectors. This is done by choosing ha( Y=n 7 ¥), where 7 )
is a mollified version of the normal direction —V3h(y). While the diffeomorphism
in Example 2.6.4(ii) is less regular than the domain, in Lemma 2.6.6 the regularity of
the diffeomorphism is equal to the regularity of the domain. Moreover, the estimates
on the derivatives in Lemma 2.6.6(v) are the same as in Lemma 2.6.5(iv).

The condition [0] ¢« < 1 in Lemmas 2.6.5(iv) and 2.6.6(v) slightly simplifies the
proofs. This condition is not necessary and can be removed. The more restrictive
condition on [0]~ in Lemma 2.6.6 seems to be necessary to construct a global
inverse. For our application in later chapters, imposing such conditions is not
restrictive since [0] ¢« can be made arbitrarily small in the localisation procedure.

Our proofs would also work for Lipschitz domains if one uses an inverse function
theorem for Lipschitz functions. In the setting of Lemma 2.6.5, this is done in [140].
The result in Lemma 2.6.6 appears to be new even in the case of C!-domains.

The rest of this section is devoted to the proofs of Lemmas 2.6.5 and 2.6.6.

Proof of Lemma 2.6.5. Let @ € C2°(R%™!) be a non-negative function with its support in
the unit ball such that fp4-1 () d¥ = 1. Let h € CL(R4!) such that @ = {x e R? : x; > h()},
see Definition 2.6.1.

Step 1: proof of (i), (ii) and (iii). Define the mapping @ : R? — R? by

@(y):= (31 +ha(y),7), where
mi= [ hG-LnDe@ 6
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for some suitable L > 0 to be chosen later. Note that ® maps 0R? to d0. Tt holds that
hy € C'(RY) N C®(R?\ ORY). The Jacobian matrix of ® is given by

. yeR% (2.6.3)

Do) = 1+6y(1)h2(y) (Viha ()T

I

Since
8y, ha(y) = —L! fR ONG-LnD @z yeR’,

it follows that |0, ko (y)| < 1 for all y € RY if L = 2[0] 1. Hence, for all y € R%, we have
1+0,, ha(y) = 5 and hence
|detD®(y)| = 1 >0, (2.6.4)

meaning that D® is invertible.

We construct an inverse of ® with Hadamard’s inverse function theorem [159, Theorem
6.2.8]. Note that if (y,) =1 is a sequence in R? such that || — oo, then also @(yn)l — 00
as n — oo. Indeed, this follows from the fact that /, is bounded. Hence, @ is proper in
the sense of [159, Definition 6.2.2]. This and (2.6.4) imply that all the conditions of [159,
Theorem 6.2.8] are satisfied and thus that there exists a continuous inverse @ : R4 — R4 of
@. Since actuallya € C!RY;RY) N C R4\ aRf;Rd), it also follows that ® € C! (R%;R%) N
C® (R \ 60; R%) by the inverse function theorem [159, Theorem 3.3.2]. Moreover, we
obtain

DO(x)-DO@(x)) =1;, xeRY, (2.6.5)

see, e.g., [159, Equation (3.37)]. From now on, we vlill write ®~! for ®. Moreover, if x € ©
and y = ®(x) € R4, then by the definition of ®~! = ® it holds that

D1(x) =y1 =x1 - ha(y) = x1 — ha(D(x)), (2.6.6)

and hence we can write ®(x) = (x; — h;(x), X), where h; (x) = ho (®(x)). This completes the
proof of (i) and (iii).

To continue, we prove that the diffeomorphism preserves the distance to the boundary.
Since both ® and ®~! are Lipschitz on Rd, we have

ly—y1<o g -0 to)I<Iy-yI, Yy ere. (2.6.7)
Letxe 0 andset y = ®P(x) € [Rﬁf. Then (2.6.7) gives
dist(x,00) < |x - (h(®), D) = 107 (1) — @710, )| < y1 = P1 (x) = dist(@(x), ORY).

In addition, let x’ € @ be such that dist(x,d0) = |x — x'| and set y' = ®(x). Note that
y' =(0,7") for some 7' € R%~, hence (2.6.7) also implies

dist(@(x),0RY) =1 (x) = y1 < |y — ¥ | S 107 () -0~y = |x — x'| = dist(x, 00).

Thus, we have proved that dist(x,00) < dist((D(x),@[Rﬁf), where the implicit constants
depend on the Lipschitz constants of ® and ®~! and thus on [@] 1. The other equivalence
in (ii) follows by substituting x by ®~1(y). This completes the proof of (ii).
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Step 2: proof of estimates on hy in (iv). Let £ e Ny, x € [0,1] and let @ be a special Cf"(-
domain with [0] -« < 1. For multi-indices we write a = (a1, @) € Ny x Ng‘l. By the chain
rule it holds that

o o -z S
0y, h(7-L'y12) = (Vh)(F-L 1yla-T=—L 'Y @"mG-L'naz,

IvI=1
and by iteration one can check for any a € I\Ig that
0%hy(y1,7) = T Y @ N GT-L 112203 dz, (2.6.8)
- T vl=an

for some constants cg . Take &g € {0,..., £}. If |a| < ¢y, it follows from (2.6.8) that

0 R, DI = Clbllcegany ¥ [ 1201 a2 2 Cl6]cun

[vi=a1

which proves the estimates for h, in (iv). Now let |a| = £+ 1 and let ﬁ,ﬁ € Ng be such that
B +ﬁ = a with |B| = ¢y and IBI = |a|—¢y. From (2.6.8) and a substitution z2— ((y—2)L)/ y;
it follows that

1 1-d F1 y-2)L\v ((y—-2)L\ . _
B - (N v+p J y
0" hy(y1,7) Db ( T ) i Mgﬁl cgv (07" h) (2)( " ) (,0( " ) dz.

(2.6.9)

By computing the B-derivatives using (2.6.9), we claim that

3 ha (31, 7) = 0P0P hy (31, 9)

1 N 1-d =
=C = Y epr@ P2, 5
yllalffo ( L ) RI-1 1,175, v ﬁvﬁ,V(

y— 2.6.10
¥y E)L)dz, ( )

where PppyE CX(RY1) and f(pﬁ B ,(8) dZz=0.Indeed, if B = ej is the j-th unit vector for
some j €1{2,...,d}, then by writing y = (y»,..., y4) and z = (2, ..., 24), a calculation shows
that

0, (=22 o L220) = L [y, (222 i (a2t F=BL

N N n N n=2 N n
n#j

(5 el TS

=:yf1<p,s,ej,v(

Moreover, note that

~ —d -2Ly ((J-2L)
f[Rd—l (pﬁrej,\/(z) dz = (%)l J’1ay,- f[Rd‘l ( g ylz ) ('0( = ylz )dZ 2.6.11)

=ndy, |, Fo@dz=0,
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and clearly we have g, € C®(R4~1). This shows (2.6.10) for f = ejwith je{2,...,d} If
B = e1, then a calculation shows that

o) (52T W2
yl(yl)l d((y Z)L) [(1—d B ((f’;%)

) 2
(52 (252
i () e 28

The properties of ¢ Bre1,v follow similarly as in (2.6.11). Therefore, we have proved (2.6.10)
for IBI = 1. For |B| = 2 we can argue by induction to show that

ﬁ[()’l)l d((}’ “)L) (p((Y—ZUL)] 1 (yl)l—d

n (Y—EUL)
7 - lal-¢o \ T, ’
N

25| "

This follows in the same manner as for IBI = 1 by considering the 0, and 0y, separately.
Therefore, (2.6.10) follows.

Let k¢ € [0,x]. Performing the substitution Z — 7 — L'y, Z in (2.6.10) and using that
Pp 5 integrates to zero gives

|aah2(y)|<cy (lal—= [O)Ad Z |(av+ﬁh)(y L~ y1~) (0V+ﬁh)(y)||(pﬁﬁv(~)|dz
T IvI=pr

< Cltlcenn ooy 377 [ 1L 02l 5, a2
< C[O] g yy 197007 ),

This completes the proof of all the estimates for &, in (iv).

Step 3: proof of estimates on h; in (iv). It remains to prove the estimates on 0%k, for
aE Nod. As hy is bounded by Step 2, we find that h; (x) = ha (®(x)) (see (2.6.6)) is bounded
as well, which proves the required estimate for a = 0. For |a| = 1 we first show that | D®||
is bounded. Note that by (2.6.5) we have

|l adj[(DD ™) (@ ()]l
|det[(D®~1) (D (x))]|’

IDO) | = (DO~ @)l = )
where adj A denotes the adjugate matrix of the matrix A4, i.e., the transpose of the cofactor
matrix. Recall that the adjugate matrix of A only consists of polynomials of entries of A.
Hence, combining this with (2.6.4) and the fact that the entries of D®~! are bounded by
Step 2, we find that

ID®(x)|| = C, X€EO. (2.6.12)

Now the estimate on 8% h; with |a| = 1 follows again from h; (x) = hy (®(x)) together with
the estimates on h, from Step 2, dist((b(x),aRf) ~ dist(x,00) and (2.6.12).
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For the general case, we proceed by induction on |a| = 1. We prove that
|dist(x, 00) |14 0~%0+ | DI% ) ()| < C[O) en,  x€O, (2.6.13)

forall £y € {0,...,¢} and k¢ € [0,x]. Recall that for f: RI2U—-RY xeUandne N, the
n-th order Fréchet derivative D" f(x) is an n-linear mapping from (R to RY, i.e., for
&1,...,&n) € RY™ we have D" f(x) (&1, ..., &n) € RE.

The statement (2.6.13) for |a| =1 is proved above. Let m = 1 and assume that (2.6.13)
holdsforall || < m, ¢ € {0,..., ¢} and k¢ € [0, x]. [t remains to prove (2.6.13) for || = m+1.

By taking derivatives of the formula (2.6.5), isolating the highest-order derivatives on
@ and applying the multivariate Faa di Bruno’s formula, we obtain the estimate (see [43,
Lemma 4])

m+1 X m
ID" ' @)l S IDPWI - Y. ID/d H@pl-Y [T ID eI’  xeo, (2614
Jj=2 g r=1
where § € Nj" is such that
m m
Y Br=j and Y rfr=m+1l. (2.6.15)
r=1 r=1

Note that | D®(x)|| is uniformly bounded by (2.6.12) and that for n = 2 we have || D" h; || =
|D"®| and | D" hy | = | D"*®"!||. Therefore, multiplying (2.6.14) by

|dist(x, 0@)| "1 Co—x0)+

it suffices to show the uniform boundedness of

. m
| dist(x,00)| 1007} ) (D ) (@) | [T 1D ha () 11Pr, (2.6.16)
r=2

for j€{2,...,m+ 1} and B such that (2.6.15) holds. Suppose that there exist u, o, ..., Um €
[0,00) such that
(j—Cl-K)s=spusj

(2.6.17)
(r—¢—-x)ysur<r, ref{2,...,m}
and
m
p+ Y Brir=(m+1-20y—xo)+. (2.6.18)
r=2

Then, (2.6.16) can be estimated as

. m
|dist(x,00) M (D’ h) @(x) ]| [] (1distCx,00)* D" by ()I)P" < C1@1cre,  (2.6.19)
r=2

where we have applied the induction hypothesis (2.6.13) and the estimates for h, from
Step 2 together with dist(®(x), 6|Rf) ~ dist(x,00). It remains to show the existence of u’s
satisfying (2.6.17) and (2.6.18). We distinguish several cases.
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Ifm+1</¢y then (m+1-¥¢y—xp)+ =0and we can take yt = yp = -+ = Uy, = 0. From
now on, we assume that m = ¢y. If j = ¢y + 1, then we can take

p=j—¥lp—xo and p,=r—-1forref2,...,mj,

and (2.6.15) implies that (2.6.18) is satisfied. For the remaining case j < ¢y, we will not
provide the explicit values of the u’s, but only show the existence of the u’s. Taking the
largest possible u’s in (2.6.17) gives

m m
P+ Y Brir=j+d rfr=j+m+1-pr=m+1-Ly—xo,
r=2 r=2
where we have used (2.6.15) and f; < j. We will now take the smallest possible y’s in
(2.6.17). First assume that m = ¢ + 1 and that there exists an 7 € {¢ + 1,..., m} such that
B7 = 1. In this case, we have

m m m
Pt Y Brir=(—C0-K)+ Y r=0-K)fr= ) (r—0-x)p;

r=2 r=2 r=0+1
m m m
<Y rBr—W+x) Y, PBr=m+1-(+x) Y, Pr
r=1 r=0+1 r={+1

<=m+l1-¢—-x<m+1-¥¢y—xo,

where we have used (j —¢ —x)+ < (j— €9 —ko)+ =0and (2.6.15). If m < ¢ or B, =0 for all
re{f+1,...,m}, then ,u+Zrm:2 Brur =0<m+1-/¢y—xyp. The existence of the u’s shows
that (2.6.19) holds. This finishes the induction.

Finally, we remark that the estimates on h; and h, imply that if & € CC[ *(R41), then
®eCl*@;RY) and d ! € C['K([R{f; R%). This proves that @ is a C“""-diffeomorphism and
this finishes the proof of (iv). O

To prepare for the proof of Lemma 2.6.6, we prove the following elementary lemma.

Lemma 2.6.8. Let A and B be d x d-matrices. Ifdet(A) # 0 and | A|4~1||B| - |det(A)| "' < 1,
then we have
A4~ 1B )d

|det(A+ B)| = |det(A)|(1_m

Proof. Let0< 01 <--- <04 be the singular values of A. Then we have

d . _
paty= Lo =i A
o1 |det(A)] ~ |det(A)|

In particular, we have |A™'B| < || A~ | |BIl < A4~ | B||- | det(A)| " < 1. Nowlet k1,...,k g4
be the eigenvalues of A™'B. Then || < |A™'B|| < 1forall je{l,...,d} and

d d
ldet(Ig+ A7 B) = [ 11 +x;1= [JA-Ix;h = Q- 1A B,
j=1 j=1
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which, combined with the norm estimate for || A™!]|, yields

|det(A+ B)| = |det(A)||det(I; + A" B)]|

. LAY 1Bl

> |det(A)|(1 - | A7 BIN? = |det(A)|[1 - ——— ],
|det(A)| (1= 147 B = [det(A)| (1 - i)

finishing the proof. O
To conclude this appendix, we give the proof of Lemma 2.6.6.

Proof of Lemma 2.6.6. Let ¢ € C°(R~!) be a non-negative and radially symmetric func-
tion with its support in the unit ball such that [ (%) d% = 1. Define h € C} (R4~ such
that0 ={x € R4 : x1 > h(X)}, see Definition 2.6.1. Furthermore, let

vio) = (LV®)" = (1,-Vzh@®)', xeRY (2.6.20)

be an inward pointing normal vector at 00 -
Step 1: proof of (i), (ii) and (iii). Define the mapping ¥ : R? — R? given by

V()= (1 +ha(y), 7+ ha(y), where
m:= [ | hG-L" w2 6z

RW=nTW=n [ 7G-1n2ed

for some suitable L > 0 to be chosen later. Note that ¥ maps dR? to 6. It holds that
hy € C'(RY) N C®°R? \ 0RY). Furthermore, we claim that h, € C'(R%;R~1) n C®°(RY \
oR%;R41). Indeed, it is clear that 11, € C(R%;R4™1) 0 C®°(RY \0RY;R~1) since v = —Vzh €
CRI~L;R9"1). Note that

¥, @)
N

01h2(0,@) = lim =70,a=v@, aeR"’,

y1—
and all the tangential partial derivatives of ﬁg at GR‘f are zero.If y € R4\ GR‘f and |a| =1,
then by a similar computation as (2.6.10) (with || =1, 8 =0, o =0 and h replaced by V)
and a substitution Z— y — L™y, Z, we obtain

%V (y) = 7! (%)l_dfw_l V(Z)wo,a,o( S m) dz

=it [ PG-L 1 Dna0@ &2
where @g,q,0 € Ccoo (Rd_l) and f(Po,a,o (2)dz=0.Lety=0,)) € R4\ 6|Rz, then we obtain
0y h2(1) = V() + 1197 (1) = fR L VI-L0nD[9@ + poe 02)] dZ,

~ ~ (2.6.21)
8y, 71 (y) = 110y, T(Y) :fRd?lV(j/—L_lyﬁ)tpo,ej,o(E) iz, je,..d.
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By applying the dominated convergence theorem and the properties of ¢ and ¢o,e; o for
jell,...,d}, we find that for all G € R4

li ho(y) =¥ li (=0, jE2,...d.
y:{ga)aylhz(y) v(a) and ng}mayjhz(y) 0, je{ d}

Hence, all the partial derivatives of Eg at 6|Rf exist and are continuous. Therefore, ﬁz €
Cl (Rd; [R{d’l) and we have proved the claim.
The Jacobian matrix of ¥ is given by

140y, ha(y)  (Vyha ()" )

D¥(y) = = 7
) (ayl(yﬂ/(y)) Ia-1 + 11 D57 ()

(2.6.22)

=D6(y)+( )::Da(y)+P(y), yeRY,

0
3y (n7) Ny

where @ is as defined in the proof of Lemma 2.6.5 (see (2.6.3)) and P is a perturbation. To
show that the mapping ¥ is invertible, we make use of Lemma 2.6.8 applied to A = D®
and B = P. Note that (2.6.21) implies SUP ) ed IP(| < C[O] 1. Furthermore, we recall

from Lemma 2.6.5(iv) and the definition of ® that SUP ) cpd ||D5(y) || < C. From Lemma

2.6.8, (2.6.4) and the aforementioned estimates, we obtain that there exists a A € (0,1)
such thatif [0]1 < A, then

IDD(y) 4~ P(y) )d
|det DD(y)|
>c(1-ClO) )% = c(1-CA)? >0,

inf |detD¥(y)| > inf |detD6(y)|(1—
yeRd yeRd

for some C,c > 0.

Using Hadamard’s inverse function theorem, we can argue similarly as in the proof of
Lemma 2.6.5 to obtain an inverse ¥ € C! (R%;R%) n C*° R \ 66;RY) to ¥. We will write
w1 for W,

Moreover, if x € @ and y = ¥ (x) € R?, then by the definition of ¥~! = ¥ it holds that

Wi (x) =y1 =x1 = h2(y) = x1 — ho (Y (x)),

~ ~ ~ (2.6.23)
Y(x)=y=X-ha(y) =X ha(¥(x)),
and hence we can write W(x) = (x; — h1 (x), X — EI (x)) with hy(x) = ho (¥ (x)) and El (x) =
Eg (¥ (x)). This completes the proof of (i) and (iii). Statement (ii) follows similarly as in the
proof of Lemma 2.6.5(ii).
Step 2: proof of (iv). We prove that the diffeomorphism ¥ is admissible for any x € 00.
First, note that

Olelymo =L W@ [ | Zp@ dz=0, yer?,

where we have used the radial symmetry of ¢ to obtain that the latter integral vanishes, i.e.,
fR zip(z) dz; =0forall i € {2,...,d}. Together with (2.6.20), we see that the push-forward
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of ¥ = ¥~ (recall (2.6.22)) at the boundary AR is given by

jeR4L,

_ T ~ T
DT~y TN L o

LS I -Vh(®  Iaa )

Itis clear thatforall y € Rd_l, the push-forward DY (0, ¥) maps the normal vector (1,0)
at AR to the normal vector v(x) at 0. Similarly, any tangent vector at dR? is mapped
to the tangent space at 00. Moreover, note that the push-forward does not preserve the
length of the vectors. This proves that ¥ = ¥~! is admissible for any y € dR?, hence ¥ is
admissible for any x € 00 as well.

Step 3: proof of (v). Let ¢ e N, x € [0,1] and let @ be a special Cf"(-domain with [O] qex =
A. Note that the estimates on the derivatives of h, follow immediately from Lemma
2.6.5(iv). Let a = (a1, @) € Ny x Ng’l, ly €{0,...,¢} and x( € [0,«x]. For the estimate on
0% Ez, we find with the product rule

10%ho (1)) S 1310%7 ()| +10 LDV (y)],  yeR?, (2.6.24)

where the latter term is only present if a; > 1. Since 7 is obtained by mollifying v = —Vh,
we can redo Step 2 in the proof of Lemma 2.6.5 but with & replaced by —V i, to obtain

|6ﬁ77(y)| < Cl0) oen yl—(\ﬁ\+1—fo—1<o)+, ye Rir Be NOd'

Applying this estimate to (2.6.24) gives the desired estimates for ho.

It remains to prove the estimates on h; and El, which are defined as below (2.6.23).
Hence, as hy and ﬁg are bounded, we find that #; and ﬁl are bounded as well. To prove
the estimates on the derivatives 0% h; and 6“%1 for |a| = 1, one can proceed by induction
similar to Step 3 in the proof of Lemma 2.6.5. O
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Complex interpolation of
weighted Sobolev spaces

This chapter is based on:

E Roodenburg. Complex interpolation of power-weighted Sobolev spaces with boundary
conditions. To appear in Stud. Math., 2026.

Abstract. We characterise the complex interpolation spaces of weighted vector-valued
Sobolev spaces with and without boundary conditions on the half-space and on smooth
bounded domains. The weights we consider are power weights that measure the distance
to the boundary and do not necessarily belong to the class of Muckenhoupt A, weights.
First, we determine the higher-order trace spaces for weighted vector-valued Besov, Triebel-
Lizorkin, Bessel potential and Sobolev spaces. This allows us to derive a trace theorem for
boundary operators and to interpolate spaces with boundary conditions. Furthermore, we
derive density results for weighted Sobolev spaces with boundary conditions.

43
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3.1. Introduction

In this chapter, we characterise complex interpolation spaces of weighted Sobolev spaces
on a domain @ with power weights w?ﬁ (x) := dist(x,00)Y for y > —1 measuring the dis-
tance to the boundary. The motivation for this stems from the study of partial differential
equations (PDEs) and is twofold.

First, it is well known that complex interpolation serves as an essential tool for studying
differential operators and evolution equations, see, e.g., the monographs [14, 16, 126,
198, 234, 278]. For example, if a sectorial operator A on a Banach space X has bounded
imaginary powers, then the domain of A? for 6 € (0,1) is the complex interpolation
space [X, D(A)]lg, see [250]. Typically, D(A) is a Sobolev space on a spatial domain that
incorporates the boundary conditions of the boundary value problem. Thus, with the aid
of complex interpolation, we can identify domains of fractional powers, which in turn play
an important role for perturbation techniques in the theory of maximal regularity, see,
e.g., [65, 134, 173]. Complex interpolation of spaces with boundary conditions was studied
by Grisvard and Seeley in [108, 109, 250, 251] and, due to the numerous applications, the
topic is now widely addressed in the literature, see, e.g., [16, 25, 27, 107, 114, 262, 278] and
the references therein.

Secondly, solutions to PDEs on a domain @ < R? may exhibit blow-up behaviour near
the boundary of @. Using weighted spaces with weights of the form wgﬁ (x) := dist(x,00)Y
for some suitable value of y, one can nevertheless study problems which may be ill-posed
in unweighted spaces. Moreover, with weighted spaces certain compatibility conditions
needed in the unweighted case can be avoided. Many authors have employed weighted
spaces to solve (stochastic) PDEs, see, e.g., [80, 149, 157, 164, 165, 167, 201]. In most of
these works, homogeneous weighted Sobolev spaces are used, which are known to form a
complex interpolation scale, see [197, Proposition 2.4]. In [190] an alternative approach
to solving PDEs on the half-space is presented via the H*-calculus for the Laplacian on
inhomogeneous Sobolev spaces with weights outside the Muckenhoupt A, class. We will
further investigate this H*-calculus and its consequences in later chapters. To this end,
it is crucial to have access to complex interpolation for these weighted Sobolev spaces.
In particular, in Chapter 6, domains of fractional powers and perturbation techniques
will be used to obtain the H*®-calculus for the Laplacian on bounded C*-domains for
x €[0,1] depending on .

For m € Ny we denote by 98 an m-th order normal boundary operator at 0R? = {(0,%) :
% € R"1}. Consider the power weight wy (x) := dist(x, G[Rﬁf)y = |x1|Y for x = (x1,%) €
R, x R4 and let W;’p(Rf, wy) be the closed subspace of functions f € W’“”(Rf, wy)
such that Zf = 0, whenever the traces exist. We refer to Sections 3.5 and 3.6 for the
precise definitions. Our main result includes the following characterisation of complex
interpolation spaces (see Section 3.6.2).

Theorem 3.1.1. Let p € (1,00), k€ {2,3,...} andy € (-1,00)\ {jp—1:j € N1}. Then for
lefl,..., k—1} we have

[LP (RE, wy), WEP®RY, wy)]é = WP RY, wy), 3.1.1a)

(2P ®E, wy), WP RS, wy)] ¢ = WP ®Y, wy). (3.1.1b)
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Moreover, by localisation, the results also hold for smooth bounded domains.

The main novelty of Theorem 3.1.1, compared to the existing literature, is the range of
weights w,) with y > —1. Unfortunately, the proof in [16] for the unweighted case y =0
does not carry over immediately to the weighted setting. In the unweighted case, the
result (3.1.1a) is well known and is used to prove (3.1.1b) in [16]. In the weighted setting,
we can only prove the inclusion “—” in (3.1.1a) directly with the aid of Wolff interpolation
[276] (see Proposition 3.6.3). Nevertheless, this embedding is sufficient to prove (3.1.1b)
using the characterisation of the trace spaces (see Theorem 3.1.2) and similar arguments
as in [16]. Then, the converse inclusion “<—” in (3.1.1a) also follows. Furthermore, we
make the following remarks concerning Theorem 3.1.1.

(i) The class of normal boundary operators is considered in, e.g., [16, 98, 114, 251] and
includes the important cases of Dirichlet and Neumann boundary conditions, but
also mixed boundary conditions with space-dependent coefficients are allowed.
Actually, we prove Theorem 3.1.1 for systems of normal boundary operators. Differ-
ential operators with these types of boundary operators are studied in, e.g., [5, 6, 7,
97,112,113, 198].

(i) Ify e (-1,p-1), i.e., wy is a Muckenhoupt A, weight, then the weighted Bessel
potential and Sobolev spaces coincide: H*? (R%, wy) = whkp(rd, wy) for k € Np, and
HSP (Rf, wy) for s € R forms a complex interpolation scale, see [189, Proposition
5.5 & 5.6]. In the case y € (-1, p — 1) we obtain Theorem 3.1.1 for Bessel potential
spaces with boundary conditions and fractional smoothness as well, see Theorem
3.6.4. This partially extends the result in [16, Theorem VIII.2.4.8].

The interpolation result in Theorem 3.1.1 without boundary conditions is new for
v > p—1. We refer to [84, 252] for results on complex interpolation of Besov and
Triebel-Lizorkin spaces with weights outside the class of A, weights.

(iii) We can allow for vector-valued weighted Sobolev spaces W*? (RY, wy; X), where X
is a UMD Banach space.

A key ingredient for proving Theorem 3.1.1 is the characterisation of the trace spaces of
weighted vector-valued Besov, Triebel-Lizorkin, Bessel potential and Sobolev spaces. The
results are summarised in Theorem 3.1.2 (see Sections 3.3 and 3.4.1).

Theorem 3.1.2. Let p € (1,00), g€ [l,00], meNy, y>-1,s>m+ Y—;l and let X be a
Banach space. Let Tt ), = Troai" be the m-th order trace operator at{(0,%) : X € R41Y. Then

y+1

N
@) Trp (B ;R wy; X)) =B,, 7 RTYX),

Y+l

(i) Try (Fy ;R wy; X)) =B, " RT5X),
y+1

oLt
oy | RTLX) ifye(-1,p-1),

s—

(iii) Tty (HP (RY, wy; X)) =B

y+1

(iv) Trm (WP RE, wy; X)) =B, 7 RIX) ifseNy andy ¢ {jp-1:j €N},
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where the notation Tt (<)) = /> means that Try, : o) — <> is continuous and surjective,
and that it has a continuous right inverse (the so-called extension operator ext,,).

The innovative part of Theorem 3.1.2 is the extension of the range of weights for Sobolev
spaces, which eventually allows us to prove Theorem 3.1.1 for these weights as well.
To prove our weighted results, we partially extend the arguments in [16, 245] for the
unweighted case. Moreover, we apply a Sobolev embedding for Triebel-Lizorkin spaces
to deduce Theorem 3.1.2(ii). This is in contrast to [245], where an atomic approach was
used.

In the unweighted scalar-valued setting, i.e., ¥y = 0 and X = C, the trace spaces are well
known, see [247, 262, 263]. In the unweighted vector-valued setting, the trace spaces are
characterised in [16, 245].

As a consequence of Theorem 3.1.2, we can derive a trace theorem for the vector
ﬁm = (Txo, ..., Try,) as well. For weighted scalar-valued Sobolev spaces this is proved in
[262, Section 2.9.2] and [140] via different techniques.

Moreover, from Theorem 3.1.2 we derive some density results in Section 3.4.2. In parti-
cular, we show that the space of test functions

{f € CEREX): 0} ) = 0}

is dense in WT];':: ([Rf, wy; X). This density result will be needed in Chapter 6 to find trace

characterisations for weighted Sobolev spaces on bounded C!-domains. Application of a
standard mollification procedure would result in all traces Tr,, being zero instead of only
one trace. We remark that results for mollification with preservation of boundary values
are contained in [39, 121].

We comment on some open and related problems. Theorem 3.1.1 only deals with
interpolation of the smoothness parameter, while it might be possible to interpolate in
other parameters (such as p and y) as well. Interpolation results for Sobolev spaces with
different weights (but without complicated boundary conditions) are contained in [53],
[133, Section 5.3], [194] and in Proposition 5.3.8 later on in this dissertation.

For y > p—1we have the result of Theorem 3.1.1 only for spaces with integer smoothness.
It would be interesting to see if our results carry over to spaces of fractional smoothness,
for instance, by defining H%” (RY, wy; X) := [LP R4, wy; X), wkpr R4, wy; X)]s/x for some
se R \Nj and k € Nj such that k > s. It should be noted that for y > p — 1 one cannot
use the standard definition of Bessel potential spaces used for Muckenhoupt weights, i.e.,
vye(=1,p-1).

Besides complex interpolation, the real interpolation method plays an important role
in the theory of evolution equations as well (see [96, Section 4.4] and [126, Section 17.2.b]).
Some related results for real interpolation of weighted spaces are contained in [37, 108,
195, 262]. We note that if we have interpolation results for Besov spaces with boundary
conditions, then we can obtain Theorem 3.1.1 for real interpolation, see [16, Theorem
VIII.2.4.5]. We expect that our results also hold for Besov spaces with boundary conditions
ify € (-1, p—1). However, for y = p — 1 a more detailed study about interpolation of Besov
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spaces and their relation to Sobolev spaces is required. A particular problem is that for
Y = p— 1 we only have the embedding

By ®Y, wy) = (WP R, wy), WP RY, wy)y 0 neNo, 0€(0,1),

while equality holds for y € (-1, p — 1), see [190, Section 7]. In particular, for n = 0 it is
proved in [190, Remark 7.14] that the embedding “—" fails for y ¢ (-1, p — 1).

Finally, we note that the special values y = jp —1 with j € N; are excluded, since in
these cases the study of the trace operator is more involved, see [133]. Moreover, we do
not have certain trace characterisations available, which play a crucial role in the proof of
the main theorem. For y < —1 we have that C2°(R¢) is dense in W*? (R?, wy) and thus all
traces will be zero.

Outline

The outline of this chapter is as follows. In Section 3.2 we introduce the required func-
tion spaces and some of their properties. In Section 3.3 we determine the trace spaces
for weighted Besov and Triebel-Lizorkin spaces. In Section 3.4 we extend the results to
weighted Bessel potential and Sobolev spaces. As a consequence, we prove some density
results. Section 3.5 deals with the characterisation of the trace space for boundary ope-
rators. Finally, in Section 3.6 we prove the main result about complex interpolation of
weighted Sobolev spaces with and without boundary conditions.

3.2. Weighted function spaces

In this section, we define the required function spaces and prove certain embedding
properties.

3.2.1. Weighted function spaces

We recall the following definitions from Chapter 2 about weighted Lebesgue and Sobolev
spaces. For 0 < R4 open, p € [1,00), w a weight and X a Banach space, we define the
weighted Lebesgue space L” (O, w; X), which consists of all equivalence classes of strongly
measurable f: @ — X such that

1/
1.0 := [ 17005 w0 )" <o,

1
Additionally, for k € Ny and w a weight such that w™ 7-1 € Llloc(@), we define the weighted
Sobolev space consisting of f € LP (@, w; X) such that

”f“wk,p(@,w;x) = Z ||aaf”LF’(@,w;X) < 00.
lal<k

We continue with the definitions of weighted Besov, Triebel-Lizorkin and Bessel poten-
tial spaces. We denote by ®(R?) the set of inhomogeneous Littlewood—Paley sequences con-
sisting of sequences (¢ ;) =0 < S (R%) such that o=@ and P, (&) 1= PR7"E) - PR7"1E)
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for & € R? and n € N, where the generating function ¢ satisfies 0 < () <1 for¢ € R4,
@ =1for [¢| < 1and §(&) =0for [{] = 3. For f € #'(R%; X) we use the notation

Snfi=@ppxf forneNy and S_1f=0, (3.2.1)
where (¢,)) =0 € PRY).

We record the following weighted and vector-valued extension of the multiplier result
in [263, Section 1.6.3], see [211, Proposition 2.4].

Lemma3.2.1. Letp € [1,00), g € [1,00], w € Ao (R?) and let X be a Banach space. Let K > 0
be fixed and for n € Ny let f, € LP (RY, w; X) be such thatsupp f, < (¢ € R : |¢| < 2""K}. Then

"(Snfn)nzo”Lp(Rd,w;gq(X)) =Cl| (fn)nzO”Lp(Rd,w;gq(X));

where the constant C > 0 is independent of (f) n=0-
In particular, for any fixed n e Ny and f € L”([Rd, w; X) withsupp f € {¢ € R4 : |é] < 2K},
it holds that

||Snf||Lp([Rd,w;X) = C"f”Lp([Rd,w;X)»
where the constant C > 0 is independent of f and n.
Remark 3.2.2. The constant C in Lemma 3.2.1 may depend on K, but later on K will

always be a fixed number associated to the zeroth-order block of Littlewood-Paley de-
compositions.

Proof. Since w € A (R?), we can find an r € (0, min{p, }) such that w € Ap (R?). Then
[211, Proposition 2.4] implies

—1,~ 7
”(Snfn)nzo||Lp([pgd,w;gq(x)) = ” (9 ((Pnfn))nzO”Lp(Rdyw;gq(Xn

4a S
< Csup [(L+111)F @ KN 11 ey | fd n=oll 1o e e (x))-
k=0

where C > 0 is independent of (f},) ,=0. Using the scaling property () = §1 (2~ %*1.) for
k =1 gives that ¢ (2XK) has its support in a ball with a radius that is independent of k.
Now, [126, Lemma 14.2.12] gives the first statement. The second statement follows from
applying the first statement with (f},) ;=0 replaced by (0, ...,0, f,0,...) with f at the n-th
position. O

For p € (1,00), g € [1,00],s € R,w € Aoo(le) and X a Banach space, we define the
weighted Besov, Triebel-Lizorkin and Bessel potential spaces as the spaces of all f €
&'(R%; X) for which, respectively,

1 g5 @ w0 = 1R @ * Fnz0ll pa i @t w;xy) < 00
1 Es @, w;x) = 1@ @0 % Pnzoll Lo @a, ;0000 < 0

LE N s e, iy = IF A+ 112 Ol g ixy <000 W E Ap(RY).
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The definitions of the Besov and Triebel-Lizorkin spaces are independent of the chosen
Littlewood-Paley sequence up to an equivalent norm, see [211, Proposition 3.4]. We note
that all the spaces defined above embed continuously into %’ ([R{d; X), see [183, Section
5.2.1e]. Furthermore, .%(R%; X) embeds continuously into all the above spaces and this
embedding is dense if p, g < oo, see [211, Lemma 3.8].

Furthermore, we record the Fatou property for weighted Besov and Triebel-Lizorkin
spaces. If X, % are Banach spaces such that 2 embeds continuously into .%’ (R%; X),
then we say that & has the Fatou property (see [33, 94]) if for all (f,) n=0 S %X such that
limy oo fr = f in %' R%; X) and liminf,, .o || fll2- < 00, we have

fex and |fla slirllll%gfllfnllg.
The proof of the Fatou property for Besov and Triebel-Lizorkin spaces in [94] carries over
to the vector-valued case (see [245, Proposition 2.18]) and to the weighted case as well.

Proposition 3.2.3. Letp e (1,00), g€ [l,00], SeER, we Aoo([Rd) and let X be a Banach
space. Then B;;,q ([Rd, w; X) and F;,,q (Rd, w; X) have the Fatou property.

Let @ < R% be open. To define the B, F and H spaces on @, we use restriction/factor
spaces. Let F € {B, F, H}, then we define

F@O, w;X):={f€2'(@;X):3g e FR?, w; X), glo = f}
endowed with the norm

I Fle@, w0 = nF gl e wixy : 8lo = f3-

Similarly, we can define the factor space for weighted Sobolev spaces. If @ = R and
we A (R%), then the weighted Sobolev spaces on R? as defined above coincide with their
factor spaces, see [189, Section 5]. The proof is based on the existence of an extension
operator from Rﬁf to R?, see, e.g., [4, Theorems 5.19 & 5.22]. Throughout the rest of the
chapter, we will refer to such operators as reflection operators. For a discussion of reflection
operators on weighted spaces, we refer to [265, Section 2.1.2].

3.2.2. Embeddings

We continue with some standard embedding properties of vector-valued function spaces.
Letpe(1,00), seR, keNy, we A,,([Rd) and let X be a Banach space. Then

F3 | (R, w; X) — H R, w; X) — Fy, o R, w; X), (3.2.2a)
Fy R, w; X) — WP ®RY, w; X) — Fpy o (R, w; X), (3.2.2b)

see [211, Proposition 3.12]. It holds that F}, (R%; X) = HP(R%; X) if and only if X is
isomorphic to a Hilbert space, see [119] or [126, Theorem 14.7.9] for a more direct proof.
For general Banach spaces X, the Bessel potential and Sobolev spaces are not equal to
a Triebel-Lizorkin space, but instead, we have the embeddings (3.2.2). In particular, we
note that the embedding

F) (R, w; X) — LP R, w; X), (3.2.3)
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holds for all w € A (R?). This immediately follows from taking L” (R%, w)-norms in
the estimate || fllx = X5, 1Sn fllx with f € FRY: X) and a density argument, see [211,
Lemma 3.8].

Moreover, for all p € [1,00), g € [1,00], SER, w € Aoo(Rd), it holds that

d . d d .
B;mmwﬂﬂR,u4X%~P‘AR ,w; X) — pmawﬂﬁR,ngL (3.2.4)
and if, in addition, 1 < qg < g; < oo, then

®Y w; X) —B. . R w;X) and F:,_, R? w; X)—F}, R4, w; X), (3.2.5)

qu pq P40

see [211, Proposition 3.11].

Finally, we state the following theorem on Sobolev embeddings for Besov and Triebel-
Lizorkin spaces. Its proof is based on a similar result for radial weights, see [211, Theorems
1.1 & 1.2]. Moreover, in [212] general Ay, weights are considered in the scalar-valued set-
ting. The embedding with scalar-valued spaces can be extended to vector-valued spaces
only for Muckenhoupt weights, see [212, Theorem 1.3]. However, this is not sufficient for
our purposes.

Theorem 3.2.4. Let1 < py < p1 <00, qo,q1 € [1,00], So > $1, Yo,Y1 > —1 and let X be a
Banach space. Suppose that

da+ da+
ﬁsﬁ and sy— YOZSI_ Yl-
P11 Po Po p1
Then
@ FISJ?) qo (Rd wYO’X) Pl q ([Rd’ le;X)’
(i) B 5 R, wy; X)— Byt o (RY, wy,; X) if, in addition, go < q1.

Proof. Step 1: proof of (ii). By (3.2.5) it suffices to consider g := qp = g;. Let f € B q(Rd
Wyo; X), (@n)n=o € ®(R%) and define Suf:=@n* fasin (3.2.1). We write s; + 6 = sy, where

1 1 d-1 d-1
Yorl n+2 and 0;:= -

0=0p+6; with &g:= .
po p1 Po p1

Let %y, and %% be the Fourier transform with respect to x; € Rand X € R4 respectively.
Note that suppZ (S, f) € {€ € [Rd €| < 3-2" 1y so that suppé"ﬁ’x1 (Snf( )< eR:
|&1] = 3-2"71} for fixed X € R4-! and supp Fx(Sn f(x1,9) < {E e RIL, IEI < 3.2 1) for
fixed x; € R (see [245, Theorem 4.9, Step 1 & 2]). Now, the Plancherel-Polya-Nikol’skij type
inequality from [211, Proposition 4.1] twice and Minkowski’s inequality yield

p1

1
5 1
10t = €2 ([ ([ 108,00, I dn) ™ az)”
2] 1
bon Yo P13~ Po (3.2.6)
=C2 (fR|x1| (fw_l 1S f e, DIR dF) ™ dx

6o+6
SCZ( o+ 1)n||Sﬂf”LP0[[Rd,wyU;X)’
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where C > 0 is independent of f and n. Statement (ii) now follows from the definition of
the Besov norms and the fact that s; + § = sg.

Step 2: proof of (i). We follow the proof of [211, Theorem 1.2] for radial weights to
deduce (i) By (3.2.5) it suffices to prove the required estimate for q; = 1. First, let f €
R4 » Wyg; X) N F;ll'l R4, wy,; X) and without loss of generality we may assume f # 0.

Po,qo
Let 8y € [0,1) be such that -1 pg" = 0 and define the continuous function g: (0, 1] — R
by
Y1 _ (1-8)yo
g(B) Pl llioe
Pl " po

Note that g(1) = y; and since y; > —1 there exists a 8 € (6y, 1) such that y := g(6) > —-1.
Define r and ¢ by
1 1-60 0 a+ a+

—=——+— and - stl— n

p1 bo 1 r p1
From the conditions on the parameters it follows that r € [p;,00), and ¢ < sy satisfies
s1 =0t +(1-0)sy. Moreover, it holds that Oyp;/r + (1 -0)yop1/po = y1. Therefore, the
Gagliardo-Nirenberg type inequality from [211, Proposition 5.1] gives

1-60 0
<
IIfIIF;ILI(W'wy1 30 = C”f”F;g,,,o @, 0,130) ||f||F{r(Rdywy;X). (3.2.7)

Moreover, by (3.2.4), (ii) (using that r = p;) and (3.2.5), we obtain
||f||F,f,(Rd,wy;X) ~ ||f||B;r(|Rd,wy;X) = C”f“B;llvPl (Rd,le;X) = C”f”F;ll,l(Rd’le;X). (328)
Substituting (3.2.8) in (3.2.7) yields
”f||F;11,1(Rd'wY1;X) = C"f”F;((J),l]o ([R{d,wm;X) (329)

for fe F) . (RY, wy,; X)N FS1 LR wy 5 X).

The estimate for f € F po pa (Rd, Wy,y; X) follows from the Fatou property of Triebel-
leorkm spaces. We provide the argument for the convenience of the reader. For f €
([Rd wy,; X) the series f = n 0 S, f converges to f in y’(Rd;X) as N — oco. Note

RY, wyy; X) N Fl | (RY, wy,; X) by (3.2.6). From

PO qo
that for all N € Ny we have fy € F
Lemma 3.2.1 we have that

Po 9o

IIlelFl‘;%'q0 @, 1wy %) = Cllflllr;;?m0 ®4,wy,0  orall N €N,
and together with (3.2.9) this implies
”fN”F;llll(Rd’wn;X) < C”f”F;%_qo(Rd,wyO;X) for all N € Ny.
Proposition 3.2.3 yields f € F,! | R4, wy,; X) and
"f”F;IIJ(Rdeyl x) S lgvnli@gf”fN”F;ﬁ,ﬂRd,wﬂ;X) < C||f||F;%‘q0(Rd,WYO;X)-

This completes the proof. O
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3.3. Trace spaces of Besov and Triebel-Lizorkin spaces

In this section, we characterise the higher-order trace spaces of weighted Besov and
Triebel-Lizorkin spaces on R?. In Section 3.3.1 we first study the zeroth-order trace
operator and in Section 3.3.2 we extend the results to higher-order trace operators.

3.3.1. The zeroth-order trace operator

To define the trace operator we pursue as in [245] and use a concept due to Nikol’skij
[225]. There exist several other and, in particular cases, equivalent definitions for the trace
operator. We refer to [245, Remark 4.8] for an overview.

Let X be a Banach space and let f : R? — X be strongly measurable. A function g :
R-! — X is called the trace of f on {0} x R?~!, if there are f:R% — X, p € [1,00] and § >0
such that

(i) f= f almost everywhere with respect to the Lebesgue measure on R,

(ii) f(x1,) € LP(R4L; X) for x| < 6,
(iii) f(O, -) = g almost everywhere with respect to the Lebesgue measure on RA-1
(iv) limy, —o Il f(x1,7) = gll ppga-1,x) = 0.

By [245, Remark 4.2 & 4.3] this definition is independent of f, p and § and it coincides
with the restriction of f to {(0,X): X € R4-1 if f is continuous on (-§,6) x R4 If the
trace exists according to the above definition, then we write Tr f = g, so that we obtain a
linear operator Tr.

The representative f for f can be obtained via the formula f = > o Snf, whenever
this makes sense. In Proposition 3.3.2 we will use this representative to show that the trace
operator is well defined if f belongs to a certain Besov space.

The following results are extensions of the arguments in [245] to the case with weights
wy(x) = |x1 |¥, which can also be found in version 1 of the arXiv preprint of [213]. We note
that radial weights |x|" are considered in [2, 120]. Anisotropic versions of trace theorems
have appeared in, e.g., [132, 184, 185] and see the references therein.

We start with a technical lemma analogous to [245, Lemma 4.5].

Lemma 3.3.1. Let p € (1,00), Yy > —1 and let X be a Banach space. Let h € Lp([Rd, wy; X)
such that suppﬁ c{e R4 : || < R} for some R > 0. Then there exists a C > 0, independent
of h and R, such that for all x; € R, we have

y+l
”h(xl,')”Lp(Rdfl;X) =CR v ”h”LF’(IRd,wy;X)'

Proof. First of all, note that h is pointwise defined by the support condition on its Fourier
transform, see, e.g., [126, Lemma 14.2.9].

Step 1: the casey € (—1, p — 1). By scaling and translating, it suffices to consider x; =0
and R = 1. Let $ € C°(R%) such that ¢ = 1 on B(0,1). Then for every ¥ € R?~! we have

~ Y _Y
h0.9) = (F @00 = [ | [ hen F-PiniPewnpiniF dn d,
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so that Holder’s inequality implies

170, Dlx < f o BT D0 106 Dl ) 4

R4-1

where p' = % andy’ = —%. By Minkowski's inequality we obtain

||h(0,) ”Lp(Rdfl;X) = ”h"U’([Rd,wy;X) _[Rd—l ”(’0("5;)”LV’(R,WY/) d_)7= C”h”U’([Rd,wy;X)’
using that y’ > —1 in the last step.

Step 2: the casey = p — 1. Let &y, be the Fourier transform with respect to x; € R. Since
suppﬁ c {& € R? : |¢| = R} we have that supp %y, (h(-, X)) < {&1 € R: €11 = R} for fixed
% € R?71, see [245, Theorem 4.9, Step 1 & 2]. By the Plancherel-Polya—Nikol’skij type
inequality from [211, Proposition 4.1] we obtain

1
e =( [, [ 10015 d az)”

. 3.3.1)
» Y P dx, dx|” = CR7 |k
<CRo(| | bl I, DI do d3)7 = CRP Il -
From Step 1 applied to y = 0 and (3.3.1), we obtain
1 r+l
IR, I pga-1,x) < CRP Bl pga.x) < CR P ||h||Llﬂ(Rd,wy;X)-
Note that this second step actually works for all y > 0. O

y+1

Using Lemma 3.3.1 we can now prove that Tr f existsif f € Bppl R4, wy; X). In particular,
provided that f has this regularity, we will in the sequel always work with the identity
(3.3.2). The following result is a weighted version of [245, Proposition 4.4].

Proposition 3.3.2. Letp € (1,00), Y > —1 and let X be a Banach space. Then the trace of a
y+1

function f € Bp,Tl (R4, wy; X) exists and for any () n=o0 € ®[RY), we have

Trf=)Y @u*f0,)  inlPRTLX). (3.3.2)
n=0

ret ~
Proof. Let f € Bpﬁ (RY, wy; X), (@n)n=o € ®(RY) and set f=%520Snf. We verify the con-
ditions (i), (ii) and (iv) for the definition of the trace operator. Note that (iii) holds auto-

matically.
r+1

Step 1: proof of (i). Since f € B’I (R?, wy; X) we have ¥ 150 f 1 Lp e 10, < 00 and
therefore the series converges to f in L” (R, wy; X) and thus f = f almost everywhere on
RY.
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Step 2: proof of (ii). By Lemma 3.3.1 (using that supp % (S, f) S {{ e R% : |{| < 3-2""1})
we obtain for every x; € R that

£ G, I ppga-tx) < ||(||snf(x1,-) Ip @a-1,30)nz0 1

= C“ 2 p ”Snf”Lp([Rd wy; X))">0 ”[1 C”f” Y+1 .
p1 (R4 Wy X)

Step 3: proof of (iv). Let € > 0. By applying Lemma 3.3.1, we can find an N = 1 large
enough such that
[ +1

x €
” n; (Snf(x1,) = Snf(O, ))”md xS ; 1Sl p e, w30 < 5 S- 833

From now on we fix such an N. Let n < N and |x;| < 27V, and we define hy, (£,X) =
Suflt+x,X)-Spf(t,X) forteRand X e R9-!, Note that by the mean value theorem we
have

Ay, (6,0l x < [x1] sup VS, f(t+y,Dlx. 3.3.4)
lyl<2=N

By Lemma 3.3.1, (3.3.4) and [245, Lemma 2.3], we obtain that
||Snf(x1, - Snf((),-) ||Ll’(Rd*1;X) = ||hx1 (o, ‘)||Lp([|qad*1;x)
y+1
=C2vr n||hx1 Il e, wy;X)

<C2'7 "6, — sup 198, 1+ yDlx|

d
y<2~ N LP(R%,wy)

y+1
< C25 I || (NS 1) | 1

Jwy)’

for some r € (0, p), where .# denotes the Hardy-Littlewood maximal operator. Picking r
such that wy € Ap (R%) and using the boundedness of .# on LT (R4, wy) gives

Fa2 ¥8|
1Snf (1,) = Sn O a1,z < €27 V1108w Fl o, x0- (3.3.5)

Upon choosing |x; | small enough, we now obtain by combining (3.3.3) and (3.3.5) that

o0

N-1
& y+1 1
(87619 = SuF O g 0 = 5+ O X 257 7 US0 f Lty < -

n=0 n=0

For instance, it suffices to take |x;| <2~ NC™! ||f|| (7+1)/n(Rd X), where C is the constant

in (3.3.5). This shows that limy, _q f(x1,-) = £(0,-) in LP (R%~ 1,X). O

y+1
Remark 3.3.3. Note that for y > 0 we have Bpl ([R{d wy; X) — B’”l(Rd X) by Theorem
3.2.4. Thus, Proposition 3.3.2 for y > 0 can also be deduced from the unweighted result.
This argument does not apply for y € (-1,0).
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With the above results, the trace space of a weighted Besov space can be characterised
following the arguments from [245, Theorem 4.9 & Proposition 4.12] for the unweighted
case. For p = g € (1,00) and A, weights the result was already shown in [108, Théoréme
7.1].

Theorem 3.3.4. Letpe(1,00),g€[l,00],y>~-1,5> Y—;l and let X be a Banach space. Let
Tr be as in Proposition 3.3.2. Then

y+1

ol
Tr:BY ;R wy; X) — B, ,” R X)

is a continuous and surjective operator. Moreover, there exists a continuous right inverse
ext of Tr which is independent of s, p, q,y and X.

Proof. Let (¢n) n=0 € PRY), () n=0 € PRI, f € ' (RY; X), g € ' R9™1; X) and define
Suf:=¢@u* fand T,g:=¢, * g. Moreover, set S_1 f = T_;8 =0.

Step 1: trace operator. The continuity of the trace operator can be shown similarly as in
Step 4 of the proof of [245, Theorem 4.9] if we apply Lemma 3.3.1 instead of [245, Equation
(4.5)].

Step 2: extension operator. The extension operator is defined similarly as in [263, Section
_r+l
p

2.7.2] and [245]. Let g € B;,q (R9-1; X) and take (Pn)n=0 € P(R) such that p;(0) =2 (and
therefore p,(0) = 2" for all n = 0). We set

extg(xy, X) = Z 270 (x1)Tpg(X) in y’(le;X). (3.3.6)

n=0

Note that ext is independent of s, p, g,y and X. Moreover, since p,(x1) = 2"’1p1 2" 1x)

it holds that

_na-xt
2(n Da-=;

lonlLr®w,) = "l lr@uwy), — 1meNo. 3.3.7)

Therefore, using (3.3.7), Young’s inequality, s — Y—;l >0andy > -1, we find

00 00
Z z_n”Pn Tng”Lp([Rd,wy;X) = Z 2_n||Pn||Lﬁ(R,wy) ” Tng“Lp(Rdfl;X)
n=0 n=0

§

X _pral
<Clglpgi-1.x 2.2 " 7 <Clgl _ya )
n=0 By ! ®ELX)

where the constant C is independent of g and n. For the last estimate we have used a
geometric series (y > —1) and that B; ;R?"'; X) — BY | (R?™}; X) — LPR*™!; X) for £ >0,
see [126, Theorem 14.4.19 & Proposition 14.4.18]. This shows that ext g is well defined in
LP(RY, wy; X). Now, Lemma 3.2.1 and (3.3.7) imply that

1
1S extgl o @d,w,;x) < C Y 27" ip,, I2r @, wp) | Tn+j 8l p @a-1;x)
=1

1 LY+l
—(n+j) =
<C Z 2 P Tt j 8l 1o a1, x)»
j=-1
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where the constant C is independent of g and n. This implies that

n(s
lextglps @, w0 =C Z (2 ||Tn+]g||Lp(Rd L)) nsollea UG ya1
j=-1 B,," ®Y; X)

This proves the continuity of ext.
Since p,(0) = 2" it follows from the formulas (3.3.2) and (3.3.6) that Tr(ext g) = g for all

_y+l

g € #(R%1; X). By density (see [211, Lemma 3.8]) this extends to all gEB P R4 X)

Y+l y+1

with g < co. If g = 0o, then we have Bpoo” (RA1; x) — Bp ([R{d LX) forall € > 0 (see
[126, Theorem 14.4.19]). This shows that ext is also the right inverse for Tr in this case.
Finally, the existence of a right inverse of Tr implies that Tr is surjective. O

Using Theorem 3.3.4 and the Sobolev embeddings for Triebel-Lizorkin spaces from
Theorem 3.2.4, we characterise the trace spaces for Triebel-Lizorkin spaces. In contrast
to [245, Lemma 4.15] and [120, Theorem 3.6], the following proof is Fourier analytic and
does not use an atomic approach. In the unweighted scalar-valued setting, other methods
are used in [263, Theorem 2.7.2] to obtain the trace space for Triebel-Lizorkin spaces.

Theorem 3.3.5. Let p € (1,00), g € [1,00], ¥ > -1, s> L~ p L and let X be a Banach space.

Then
Yt

Tr: FS (R, wy; X) — S_T(IR{d LX)

is a continuous and surjective operator. Moreover, there exists a continuous right inverse
ext of Tr which is independent of s, p, q,y and X. This extension operator coincides with
the extension operator from Theorem 3.3.4.

Proof. Step 1: trace operator. Let f € F;’q(ﬂ%d, wy; X) and for € > 0 small take s; := s - %
andy;:=y—-¢&.Theny,/p<y/pand s—(d+7y)/p=s —(d+vy1)/p.So by Theorem 3.3.4,
(3.2.4) and Theorem 3.2.4, we obtain

ITx £

= <
S—L;;l . || TI'f“ 31771;1 . = C“f”B;%p(Rdrwyl :X)
B, " ®I1X) B,, 7 ®1x)

< § <
= Clf g @ w0 = CUFIE @4, wy:x0-
y+1

Step 2: extension operator. Let g € Bp_p ? (R%1; X) and for £ > 0 small take s) = s+ £/p
and yo =y +&. Then by Theorem 3.2.4, (3.2.4) and Theorem 3.3.4, we obtain

” eth”F;'q(Rd’wy;X) = C" eth”F;I(,)p(Rd'wYo;X) = C” eth”B;’?ﬂ(Rd’wYO;X)

<Clgl o101 =lgl _ra

d-1. P d-1.
Byp (RA=1;X) By, (R X)

The identity Tro ext = id follows from Theorem 3.3.4. O
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3.3.2. The higher-order trace operator

In this section, we study the m-th order trace operator Tr,, = Tro 6’1” for m € N;. Further-
more, we will write Trg = Tr.

We start with higher-order trace spaces for Besov spaces. To this end, we first define the
m-th order extension operator.

Definition 3.3.6. Let 7o € C°((~1,1)) and n € CZ((1, 3)) such that
F e =F o) =1, (3.3.8)
where % is the one-dimensional Fourier transform. For m € Ny and D := —id; we define
ng' :=(—D)"no/m! and 17;." = (—D)mn(Z_j~)/m!, JjEN;.
Let (¢p})j=0 € O (R, For any g e F([R41; X) we define
)

exty gx, ) := Y 27 /(F ) (¢ * (D),

j=0
whenever this converges in &+’ ([R{d; X).

The motivation behind the definition of this extension operator ext,, is as follows. By
properties of the Fourier transform, we have

Jjym
2/ x

F ) =—-(F 0,  jeNymeR,

m!

where { :=nif j = 1 and { := ny if j = 0. Using the product rule, one can calculate the
derivatives 07" of ext,, to show that Try, oext,, = Trod]" oext,, = id, i.e., exty, is a right
inverse to the m-th order trace operator. We make this rigorous in Theorems 3.3.8 and
3.3.9 for Besov and Triebel-Lizorkin spaces, respectively.

We start by showing the continuity of the extension operator ext,, on Besov spaces. The
following lemma is analogous to [16, Lemma VIII.1.2.7].

Lemma3.3.7. Letpe(1,00), g€ [1l,00], meNy,y>—-1,s>m+ Y—;l and let X be a Banach

y+1
space. Then for g € B;,q b ([Rd‘l;X) it holds that

(i) exty, g exists in B;,,q([Rd, wy; X) ifq € [1,00),
(ii) ext,, g existsin B;;,l([Rd' wy; X) forany t < s if g € [1,00].

Moreover, for any q € [1,00], we have that

_r+l
exty, : B;,qm 7 (R X) — B;'q(Rd, wy; X)

is continuous.
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Proof. Step 1: preparations. For m, j € Ng and (¢;) j=o0 € ORI let 17;.” and ext,, be as
defined in Definition 3.3.6. Let %, be the d-dimensional Fourier transform. Moreover, let
(pj)j=0 € ®(R) and set F¢;(x) := (F10;)(x1)(F4-1¢;)(X). For notational convenience

we write @ (x) = p; (x1)p; ().
y+1

LetgeB,, ” (R%-1; X) and for notational convenience we introduce
§:=Fg1g and gj:=(F n(¢j*g) forjeN,.
Note that for k, j € N; we have
Fa(pr* &) = PrFag) = PebrFa((F ' F1116,8) = P (P D),

and thus ¢y * gj = F 1[(pkn ) (P 8)]- Since suppn’’ < {§1 €R: 2/ <& <3-2i ¢
supp p;, we have
Prxgj=0 if |k—jl=2. (3.3.9)

Moreover, by properties of the Fourier transform, we obtain for j = 1

-1._m 2—jm -1 m —j —Jm=1
Fiin} = —=F (D" f-))zT(ff’l (-D)"m) @7,

and with a substitution x — 2~/ x we obtain that
_ 1-
[ IUTHLP(R,WY) =p/0=m= ||3’1 0" e @, wy)» (3.3.10)

where " := (-D)"n/m!. Define s, g := Z;lzo 2‘jgj for n € Ny. Therefore, for0<k<n+1
we obtain from (3.3.9), Lemma 3.2.1 and (3.3.10) that

k
2% pr*5ngllp g, wy;X)

i k+1
] § oo
Z Pk &j LP®RY,wy;X)
j=k-1
<C 2(k+])s (k”)llgm ||Ln R, 1; X
];1 e ®d,wy;x0 (3.3.11)
k+j)s—(k+j
=C Z 2SI M Z Tl N p @y 1Dk j * 8l o ga-1;x)
=
(k+j)(s—m~—
<C Z 24t ||(Pk+] * 8l 1y ma-1;x)
j=-1

and if k = n+2 we find
259k * 518l 1o 0,5 = 0- (3.3.12)

+1
Step 2: existence. For g € B a ([Rd‘l;X) we prove that

(i) ext;, g exists in B; q(Rd wy; X) if g € [1,00),
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(i) ext,, g exists in B;l (RY, wy; X) for any ¢ < s if g € [1,00].
If g€ [l,00) and 0 < ¢ < i, then by (3.3.9), (3.3.11) and (3.3.12), we have

n+1
k
lsng = Ség”B;‘,q(Rd,wy;X) = ( 2 (2%l * (sng - sfg)”LV(Rd,wy;X))q)
’ k=¢
n+1

<c( X ( Z 2R Dm0 kgl gty 1 3313
k=¢ j=-1

n+2

<c( X @ 1 gllpgan) )
k=¢-1

Q=
Q=

Q=

y+1
which converges to zero as ¢,n — oo since g € B;, " (R4"1: X). Thus, (Sngn=o is a
Cauchy sequence in stw RE, wy; X). Hence, exty, g = Zj:O 2- fgj =1lim;_., Sy g exists in
this space and this proves (i).
If g€ [1,00] and ¢ < s, then by [126, Theorem 14.4.19] it follows that

_rtl m_ Y+l

- -
geB,, " ®RTLX)—B "7 @,

Therefore, (i) implies that ext,, g exists in B? i (R4, wy; X) and this proves (ii).
y+1
Step 3: continuity. Let g € B;, " P (R1; X) with g € [1,00]. Take ke Ngand 0 < £ < ,
then the estimate

kt
27Nl pi * (sn8 = 508 Lo wy;x) = Cllsng = 8ngIB;‘1(Rd,wY;X),
together with (3.3.13) implies that (¢ * s,8)n=0 is @ Cauchy sequence in Lp([RZd, wy; X)
for all k € Ng. Therefore, its limit wy = lim,,_.oo @k * 5, g exists in LP (R?, wy; X) and thus in
&'(R%; X) as well. Since B;,l R4, wy; X) — &' (R%; X), Step 2(ii) implies that 5,8 — exti g,
and thus also @y * $,8 — @k * exty, g, both in &'(R; X) as n — co. We conclude that
Wi = Py * ext,, g and

Ok *Spg — Pr*exty, g inL”([R%d,wY;X) as n — oo. (3.3.14)

The convergence in (3.3.14) shows that we can let 7 — oo in (3.3.11) to obtain for any
keNp

k (k+ ) (s—m-—
2 s”(l)k*eXtmg”Ln(Rd “’YX)<C Z 2" ||§bk+]*g||Lp(|Rgd L.x)»
j=-1
and therefore
kw m—
lextm llps | ®d,wy;x) = CH ”‘Pk * 8l @i-1,3)) k0 24
=Cligl _,_r=
qu P (IRd lX]

To conclude, ext,, g € B;y q(Rd , wy; X) and the lemma is proved. O
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Using Lemma 3.3.7 we can now determine the higher-order trace spaces of weighted
Besov spaces and show that the corresponding extension operator is indeed given as in
Definition 3.3.6. We follow the arguments from [16, Theorem VIIL.1.2.1].

Theorem 3.3.8. Let p € (1,00), g€ [1,00], meNy, y>-1,s>m+ YTJZI and let X be a
Banach space. Then

y+1
B M xR P (pd-l.

Trm: B, 4R, wy; X) — B, 4 R™5X)

is a continuous and surjective operator. Moreover, the extension operator ext, from Defini-
tion 3.3.6 defines a continuous right inverse of Tt ,, which is independent of s, p, q,y and X.
Forany0 < j < m, we haveTr j o ext;;, = 0.

. . d . - d . ; :

Proof. Step I: trace operator. Note that 87" : B;)'q(IR , Wy X)1—> B;,qm(lRe , Wy; X) is continu-
ous, see [211, Proposition 3.10]. Therefore, since s—m > % it follows from Theorem 3.3.4

that
y+1

_ m.ps md . s=m=
Ty, =Trody .prq([R , wy; X) — Bp'q
is continuous.
Step 2: extension operator. Let ext,, be the extension operator from Definition 3.3.6. The
continuity follows from Lemma 3.3.7. It remains to prove that ext,, is the right inverse of
Tr,, and that

y+1

Trj(extn ) =06 jm8&, OSjsm,geB;,q 7RG X), (3.3.15)

where 6 j;, is the Kronecker delta. Note that from Definition 3.3.6 and properties of the
Fourier transform it follows that for n = 0

n,m

2 X, -1 .
(F 02 x), x €ER, (3.3.16)

F ™) (x) = o

where # is the one-dimensional Fourier transform and ¢ :=nifn=1and {:=7o if n=0.
Therefore, if g € y([Rd‘1 ;X), thenusing Tr; = Troa{, the product rule and (3.3.8) yields

Tr; (27" F M pn* ) =0m(pn*g), 0<j<m,n=0. (3.3.17)

Therefore, by continuity of the trace operator (Step 1) and (3.3.17), we find for0 < j < m
o0 o0
Tri(extn @) =Y Trj (27" F ') (pn*8)=8jm Y n*8 =0jmg
n=0 n=0

using properties of the Littlewood-Paley sequence in the last identity. By density (see [211,

_m-rL
Lemma 3.8]) this extends to all g € B; qm ? (R91; X) with g < co. If g = 0o, then we have
B s s—m-11_¢
Bpeo " RLX)—B, " 7 R X)foralle >0 (see [126, Theorem 14.4.19]). This
proves (3.3.15). O
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We continue with the characterisation of higher-order trace spaces for Triebel-Lizorkin
spaces.

Theorem 3.3.9. Let p € (1,00), g€ [l,00], meNy, y>-1,s>m+ YTJ;I and let X be a
Banach space. Then

Y+l

7R X)

LGS d .
Trm.Fp'q(lR% » Wy; X) —»prp

is a continuous and surjective operator. Moreover, the extension operator ext,, from Defini-
tion 3.3.6 defines a continuous right inverse of Tt ,, which is independent of s, p, q,y and X.
Forany0 < j <m, we haveTrj o exty, = 0.

Proof. The proofis similar to the proof of Theorem 3.3.5 using Theorem 3.3.8 instead of
Theorem 3.3.4. O

3.4. Trace spaces of Bessel potential and Sobolev spaces

Let p € (1,00), X a Banach space and let @ < R? be open. Recall that the power weight
wfym(x) :=dist(x,00)" for x € © and y > —1. In the rest of this chapter, we mainly consider
the following two weighted spaces:

(i) Bessel potential spaces HS? (0, wgﬁ; X)withseRandye (-1,p-1),

(ii) Sobolev spaces W*P (@, wgﬁ;X) withkeNpandy e (-1,00)\ {jp—1:jeNi}.

To finally prove our main results in Section 3.6 about complex interpolation for these
weighted spaces on bounded domains, it suffices to cons{}der the half-space @ = R? by
localisation arguments. In this case, we write wy (x) = w$R+ x)=1x|" for x = (x1,%) € R4
as before.

The outline of this section is as follows. We start with the trace spaces for the above-
mentioned weighted Bessel potential and Sobolev spaces on R? and Rf in Section 3.4.1.
Afterwards, we apply the trace theorems to prove some density results in Section 3.4.2.

3.4.1. Trace spaces of weighted spaces on the half-space

Using the results from Section 3.3.2 about weighted Besov and Triebel-Lizorkin spaces, we
will now characterise higher-order trace spaces of weighted Bessel potential and Sobolev
spaces. The methods we will employ depend on the weight exponent y. Fory € (-1, p-1),
i.e., wy is a Muckenhoupt weight, we can use standard techniques relying on reflection
operators to transfer results from R? to R?. For y > p — 1 such reflection techniques do
not work since weighted Bessel potential and Sobolev spaces on R? cannot be defined
asusual if y > p — 1 (cf. Remark 2.2.1). Nonetheless, the definition of a Sobolev space on
[Rﬁf does make sense for y > p — 1 and the main difficulty is to establish the results for this
regime of weight exponents.
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We first consider the case y € (-1, p—1), where we can use the sandwiching embeddings
(3.2.2) to obtain that, e.g.,

y+l

7R X, s>m+y;;1

Trp: HYP R, wy; X) — By,

is a continuous and surjective operator, see Theorem 3.4.1 below. If f;, f, € H (R4, wy; X)

satisfy fi|pd = folga, then we have Tr; fi = Tr; f, for all j € {0,..., m}. This can be proved
+ +

similarly as in [189, Proposition 6.3(2)]. This implies that the trace operator Tr,, on R?
gives rise to a well-defined trace operator on [Rf, which we denote by Tr,,, as well. Moreover,
if f is continuous on [0, §) x R4"! for some & > 0, then the trace operator coincides with
the restriction of f to {(0,%) : ¥ € R9~1}.

For weighted Bessel potential and Sobolev spaces on R? and [Rf withye(-1,p—-1), we
obtain the following trace results.

Theorem 3.4.1. Let p € (1,00), me Ny, y € (-1, p—1), @ € {R%,R?} and let X be a Banach
space.

(i) Ifs> 0 satisfies s> m+ L~ then
—m-rl
Tty : HY (0, wy; X) — B,, " RT5X)
is a continuous and surjective operator.
(ii) Ifk € Ny satisfies k > m+ L=, then
—m-rL
Tty : WP (O, wy;X) — B, 7 RT5X)

is a continuous and surjective operator.

In both cases, there exists a continuous right inverse ext,, of Ir,, which is independent of
k,s,p,y and X. For any0 < j < m, we haveTr j o exty, = 0.

Before we can prove Theorem 3.4.1, we need the following trace result for Besov spaces
on the half-space. This proposition is used to prove Theorem 3.4.1 without a UMD condi-
tion for the Banach space X, see also Remark 3.4.4 below.

Proposition 3.4.2. Letpe (1,00), g€ [l,00], meNy, ye(-1,p—1), s> m+ YL andlet X
be a Banach space. Then

y+1

T pd-1
Ty :BS , RS, wy; X)—B,, 7 R¥X)
is a continuous and surjective operator. Moreover, there exists a continuous right inverse
exty, of Try, which is independent of k, s, p,y and X. For any0 < j < m, we haveTr j o ext,, =

0.
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Proof. The result follows from Theorem 3.3.8 if we have a reflection operator between
Besov spaces on R? and R?. To obtain this reflection operator, note that for any > 0,
0 €(0,1), so, 51 € Ng such that sy < s; and 5= (1 —60)sg+ 051, we have

Wso'p (IR+1 w)/;X) WSIJP(R-H wer))qu (R+, w}/, X) (341)

This identity follows from [211, Proposition 6.1] (using y € (-1, p — 1)) and [189, Lemma
5.4] (which holds for real interpolation as well, see [262, Section 1.2.4]). Now, the higher-
order reflection operator on Sobolev spaces from [189, Lemma 5.1] is also bounded on
Besov spaces by (3.4.1). O

Remark 3.4.3. Using Theorem 3.3.9 a similar result as in Proposition 3.4.2 holds for the
trace on Triebel-Lizorkin spaces on R¢. For Triebel-Lizorkin spaces the construction of a
reflection operator is more involved, since Triebel-Lizorkin spaces arise as interpolation
spaces of Sobolev spaces using the £7-interpolation method, see [172, 186]. Alternatively,
one can also redo [263, Theorem 2.9.2] using the weighted multiplier result [213, Theorem
1.3].

We will now provide the proof of Theorem 3.4.1.

Proof of Theorem 3.4.1. Step 1: ©@ = R?. This follows immediately from Theorem 3.3.9
and the embeddings (3.2.2a) and (3.2.2b). Note that these embeddings are only valid for
weAp[RY), ie,ye(-1,p-1).

Step 2: © = RY. Statement (ii) with @ = R follows from Step 1 and a higher-order
reflection argument, see [189, Lemma 5.1].

It remains to prove statement (i) with @ = R%. Let € > 0 be small and set yo := y +¢,
Y1:=Y—¢, So:=s+¢&/pand sy :=s—¢/p. From Theorem 3.2.4, (3.2.2a) and (3.2.4) (which
also hold on [Rf since the spaces on [R{f are defined as factor spaces), we have the chain of
embeddings

(R+y wyoyX) (R+Y wYQ)X);)FSI(R-{_y WY)X);)HSP(R-{_) w]/)X) (342)
(_'Fs (R+) w}/rX);’ pp(R+rw]/1!X)= (R+) wyer)-

From Proposition 3.4.2 and (3.4.2) it follows that for f € H® ”([R+, wy; X)

(R = Tey f1
P (Rdﬁl;X)

Y1+l
P [Rdﬁl;X)

S —-m-
Bpp

prp
< <
= C”f”B;,fp([Rf,wﬂ;X) = C”f”HS'p(Rf,wy;X)

y+1

andfor ge B;jpmiT ([R{d‘l;X)

extin 8ll sp e, wy;x) < Clextm 8llpo ma 1w, :x)

<Clgl . yn =lgl _ va

BY N R4-1;X) B P (Rd-1;x)

pp pp

This finishes the proof. O
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Remark 3.4.4. Alternatively, in the proof of Theorem 3.4.1(i) with @ = R¢ above, we
could have used a reflection operator from H%?(R%, wy; X) into H%P(R?, wy; X). Such a
reflection operator can be obtained using [189, Lemma 5.1] and complex interpolation.
However, this requires X to be UMD, see [189, Proposition 5.6]. Instead, we did the
reflection argument at the level of Besov spaces in Proposition 3.4.2, where no UMD
condition was required.

Remark 3.4.5. For m e Ng and 0 € R4, Rf} it is clear that the trace operator Tr;, maps
C(0; X) into CX(R?~1; X). Moreover, the extension operator ext,, maps C2(R*~1; X)

m1
into C°(@; X). Indeed, let g € C*R4";X), then g € B,, "®%};X) and exty g €
HSP(0;X) forall s > m+ %. The Sobolev embedding implies that ext,, g € C®(6; X).

We extend the result for Sobolev spaces in Theorem 3.4.1 fromy e (-1,p—-1)toy €
(-Loo)\{jp—1:jeN;}.

Theorem 3.4.6. Let p € (1,00), me Ny, ke Ny, y € (-1,00)\ {jp—1:j € Ny} such that
k>m+ %1 and let X be a Banach space. Then

wkP@d . "
Try, W p(R_pwy;X)_’Bp,

_r+l
p U RTLX)

is a continuous and surjective operator. Moreover, there exists a continuous right inverse
exty, of Try, which is independent of k, p,y and X. For any0 < j < m, we haveTr j o exty, = 0.

Proof. Let j e Ngbesuchthaty e (jp—1,(j+1)p—1). The case j = 0 follows from Theorem
3.4.1(ii), so we can assume j = 1.
Step 1: trace operator. Let f € Wk"’(lRf, wy; X), then

ITem fIl ., r21 =Tty fIl
Prmd-1;x)

y=jp+l

k—j-m—
P (Rdﬁl;X)

pp pp

< C"f”wkfj,p(th’wy_jp;X) < C”f”Wk'p(le,wy;X)’

since y—jpe (-1,p—1) and k- j > m = 0 so that Theorem 3.4.1(ii) applies. The last

estimate follows from Hardy’s inequality, see Lemma 2.2.2.
y+1

Step 2: extension operator. Let a = (a1, @) € N x Ng‘l with || < kandlet g€ Bp;, N
(I]'\Pd’l;X). Then estimating the norm on [I'\Pf by the norm on I]'\Pd, using (3.2.3), Theorem
3.2.4 and (3.2.4), gives

a a
107 extim 81l 1p e ;) = 10 €Xtm 8l 1p Rt wy;)

< Cll0%ext,, 8lpo LR, w,;X)
P (3.4.3)

< a
= Clo™ extim 8ll 0 @,y x)

< C|0%ext g
” m g||Bp(?p(Rd,wY0;X) »

where yy >y and sy > 0 are such that sy — Y—; = —%. With a similar computation as in the
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proof of Lemma 3.3.7 (see (3.3.11)), it follows that for ¢ € Ny, we have

2050 llpe + 3% exty, g”LP(R",Wm;X)

1 _ (3.4.4)
<C '212"“0‘” 107 (F ' 0 M Lr @1y 10% @4 % @) 1 a1,
i
where & is the one-dimensional Fourier transform and (¢,)¢xo € ORI, Taking the
¢P-norm of (3.4.4) and combining this with (3.4.3) gives

10 extin &l 1o e oy

(3.4.5)

< C([Zb ZIZ[P(SO 1) ”aal (F~ ln;nﬂ)”LP(R wy )”6a(¢f+l * g) ”Lﬁ(Rd . X)) b
j=—

We estimate the two LP-norms in the summation above separately. We start with estimat-
ing the L” (R, wy,)-norm. Let £ € Ng and i € {~1,0,1}. By (3.3.16) and the product rule, we
compute

O+i )
05 (F7 7)) = —- 0% (" (F T O R )
2[+l a ’ )
Z CnX m n2( +i) (a1 — n)(g 1()(a1 n)(z +i )
m! ;=
where ¢, = (“1) (mmn), if n < m and zero otherwise. Taking norms and applying Hardy’s

inequality (Lemma 2.2.2), yields
-1 p
Io7" (F " n7s) 1Zo @ wy,)

ai . .
<207 3 2PV 3y e P F OO R )
n=0 (3.4.6)

< 2P g~ " F O R 1D gy

Yo+1
< Czép(lﬂx]fm—T)

For the LP(R%~!; X)-norm we estimate with the notation T,,g := ¢, * g

~ 1 ~
10% @ esi * O}, i ) S Z 10% e * Trvien@]ypanr.x,
B (3.4.7)

4
< C2r Z I T2 in81] ) g

n=-1

Combining the estimates (3.4.5), (3.4.6) and (3.4.7) ylelds

T

Zp(soJrIaIfm

o0
10 Xt gl g, 30 < c( Z 2 ) Tegl? iy

<=

<C(Zzlp(k " "W*g”Lﬂ(Rd 1X))

=Clgl ., v

P d-1.
By ®i-1x)
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where the constants are independent of g and ¢ and we have used that

+1
Ial—m—y—sk—m

_ Yol _ _r+t

p

This proves the continuity for the extension operator. O

So+lal—m

To close this section we state a related result for the vector of traces given by
Tty := (Tro, ..., Trm), m e Nj.

We follow the proof of [16, Theorem VIII.1.3.2] to determine the trace space for ﬁm from
the trace space for Tr,,. A similar result is contained in [262, Section 2.9.2] for weighted
scalar-valued Sobolev spaces.

Proposition 3.4.7. Let p € (1,00), m € Ny and let X be a Banach space.

(i) Ifs>0,y€(-1,p—1),s>m+ Y—;l and 0 € (R4, R%}, then
- msei B
Tty : HYP (0, wy; X) — H)Bp,p R X)
j=

is a continuous and surjective operator.

(ii) IfkeNl,ye(—1,oo)\{jp—1:je|\|l}andk>m+%1, then
_ mooj_j 1+l
T : WP R, wy; X)— [1B,, 7 ®R7LHX)
j=0

is a continuous and surjective operator.

In both cases, there exists a continuous right inverse ext,, of Tr,, which is independent of
k,s,p,y and X.

Proof. The proof is similar to [16, Theorem VIII.1.3.2] and for the convenience of the
reader, we sketch the proof.
Step 1: proof of (i). For j €{0,...,m} let Tr; and ext; be as in Theorem 3.4.1(i). The con-

tinuity of Tr,,, follows from Theorem 3.4.1(i). We continue with constructing an extension
operator ext,,. Let

o S_j_%l d-1
(808w €] Bpp 7 RHX)
Jj=0
and define fj := exty go. For j € {1,..., m} we recursively define

fj = fj—l +extj(gj —Trjfj_l) = ijj—l +ext; gj,

where H; :=1-ext;oTr; is a bounded operator on H*? (@, wy; X) by Theorem 3.4.1(j). It
is straightforward to verify that

m-1

m
fm=extypgm+ Z ( H Hn) ext; g;. (3.4.8)
Jj=0 "n=j+1
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Moreover, note that from Theorem 3.4.1(i) we have for j € {0,..., m}

TrjoH;=Trjo(l1-extjoTr;)=Tr;-Tr; =0 and

, , (3.4.9)
TrjoH; =Trj o(1—extjoTr;) =Trj for j, €{0,...,j—1}.

From (3.4.8) and (3.4.9) it follows that Tr; f;;, = g; for j € {0,..., m}. Hence, we can define
ext,,(8o,---,8&m) := fm and it is straightforward to verify that this operator satisfies the
desired properties.

Step 2: proof of (ii). This case is similar to Step 1 using Theorem 3.4.6 instead of Theorem
3.4.103). O

3.4.2. Density results

As an application of the trace theorems in the previous section, we prove density of certain
classes of test functions in weighted spaces with zero boundary conditions.

Bessel potential spaces

Let p€ (1,00), s€R, y € (-1,p—1), 0 € {R?,R?} and let X be a Banach space. Then we
define
Hy? (@, wy; X) 1= {f € HP(@, wy; X): Tr(0" f) = 0if s~ | > L.

All the traces in the above definition are well defined by Theorem 3.4.1. We note that if
s< Y—;l, then
HyP (0, wy; X) = HYP (0, wy; X). (3.4.10)

Moreover, we set R4 := R\ {(0, %) : ¥ € R9~1}.

To prove a density result for Hg’p , we first record the following proposition about the
boundedness of the pointwise multiplication operator 1q. The following proposition is
+

an extension of [189, Proposition 6.2].

Proposition 3.4.8. Let p € (1,00), y € (-1,p —1) and let X be a Banach space. Let s >
—1+7/—;;1 and m € Ny U {1} be such thatm+%1 <s< m+1+L;1. Then for all f €

HP R, wy; X)n{ge W RY; X): g(0,) =+ = (818)(0,) = 0} we have

” lmﬁ f”HS'P([Rd,wY;X) = C“f”HW(Rd,wy;X)’

where the constant C > 0 only depends on p,y, s and X.
As a consequence, 1pq is a pointwise multiplier on the closure of Cé’o([Rfi; X) with respect

to the norm ofHS”’([REd, wy; X). Moreover, it holds that

3 = 1,4(0° T
(IRff)_lRi(a n forlal=m and f € CERY; X) .

The proof of Proposition 3.4.8 relies on an improvement of [189, Lemma 4.2], where the
UMD condition on the Banach space can be omitted.
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Lemma3.4.9. Leipe(1l,00),seER, 020, we Ay (R%) and let X be a Banach space. Then
f e H* PR, w; X) ifand only if f,(=A)°'? € HSP(R?, w; X). In this case, it holds that

a
”f”H””'V(Rd,w;X) ~ "f”HS'P([Rd,w;X) + ” (_A) 2 f”H“'p([Rd,w;X)’
where the constant only depends on p, s,o, w and X.

Proof. The Laplacian —A is a sectorial operator on L” (R?, w; X) with domain D(A) =
H?>P(R?, w; X). By lifting we obtain that —A is a sectorial operator on H%P (R?, w; X) with
D(A) = HS*2P R, w; X) for any s € R. Now, [126, Proposition 15.2.12] yields for any s € R
and o = 0 that

”f”H”a'p(Rd,w;X) = || (]- - A)éf”Hw’(le,w;X)
~ 1 prs e, i) + | (_Aﬁf”mv(w,w;xr
This finishes the proof. O

As a consequence of Lemma 3.4.9, we can answer the question for which Banach spaces
X the pointwise multiplication operator lpa isa bounded operator on H%P ([l'\Pd, wy; X). In
particular, this solves [126, Problem Q.12].

Theorem 3.4.10. Letp e (1,00), v € (-1,p—1), -1+ Y—;l <s< Y—;l and let X be a Banach
space. Then the pointwise multiplication operator 1pa extends to a bounded operator on

HYPRY, wy; X).

Proof. The proofis precisely the same as [189, Theorem 4.1], where this theorem is proved
for UMD Banach spaces X. The only place where their proof uses the UMD condition
is through the norm equivalence in [189, Lemma 4.2]. Lemma 3.4.9 gives precisely this
norm equivalence without the UMD condition. O

We now turn to the proof of Proposition 3.4.8. Comparing the statements of Proposition
3.4.8 and Theorem 3.4.10, we note that in Theorem 3.4.10 the additional condition s <
(y + 1)/ p is required. This is precisely the setting where no traces at R exist. In the
setting of Proposition 3.4.8, certain traces exist if s = (y + 1)/ p, but all these traces are zero.
This implies that derivatives and IM commute, which allows us to remove the condition
s<(y+1)/p.

Proof of Proposition 3.4.8. The proof is completely analogous to [189, Lemma 6.1 & Pro-
position 6.2]. First, [189, Lemma 6.1] can be extended from d =1 to d = 1. Afterwards,
redoing the proof of [189, Proposition 6.2] using Theorem 3.4.10 instead of [189, Theorem
4.1], gives the desired result. O

We continue with a density result for Hg’p (0, wy; X), which will be needed in Section
3.6 to characterise complex interpolation spaces of Bessel potential spaces with vanish-
ing boundary conditions. The proposition below is an extension of the results in [189,
Propositions 6.4 & 6.6].

Proposition 3.4.11. Letpe (1,00), s> -1+ Y—;l such that s ¢ No + Y—;l, ve(=1,p-1) and
let X be a Banach space. Then
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————HP R wy;X)
() HYP R, wy; X) = CRRE X) R

—————HY R, wy;X)

(i) Hy? R, wy; X)=CPREX)

Proof. Let m e NgU{—1} be such that m+ 7—;1 <s<m+1l+ 7—;1. For m = —1 no traces exist
(see also (3.4.10)) and the arguments below can easily be adapted to this case by ignoring
any trace conditions. Moreover, we note that derivatives in the directions X = (x»,..., x4)

commute with the trace operator (which follows with a density argument), and therefore
formeNgand 0 € RY, [Rf} it holds that

HyP (0, wy; X) = {f € HP(O, wy; X) : Trp, f = O}

Step 1: proof of (i). For f € CX(R%;X) it is clear that Tr,, f = 0 and by continuity
(see Proposition 3.4.7(i)) this extends to the closure of Cgo([Rfi ; X). Conversely, let f €
HSP(RY, wy; X) such that ﬁmf = 0.By[189, Lemma 3.4] there exists a sequence (f,gl))nzl c
C>(R%; X) such that

fr(ll) _)f in Hs’p(Rd, LUY;X) as n — oo. (3.4.11)

Let ext,, be as in Proposition 3.4.7(i) and define f(z) = f(l) ﬁm(ﬁmf,(,l)) for n e Nj.
Then by Remark 3.4.5 we have f?) € C*°(R%; X) and from Proposition 3.4.7(i) it follows
that Trmf(Z) 0 for all n € N;. Moreover, using ﬁmf =0, Proposition 3.4.7(i) twice and
(3.4.11), it follows

m

ot (T 1 T ™ 1

€ty (Tr £ s ®@4,uwyix) = C N NTemf —Tem fV ot
j=0 B,, ! ®R*LX)

1
Scllf_fr(,)”Hs,p([Rd'wy;X)—’O as n — oo
and therefore
1 = 2 U ezso @,y < 1 = Fa Do @ oy + 180 T f0) 15 @t 0,0 = 0

as n — oo. By a standard cut-off argument we find a sequence (f} )21 € CX(R%; X) such
that Tr,,, 2 = 0 for all n e N; and f2 — f in H>(RY, wy; X) as n — oo.

It remains to show that any g € C°(R%; X) with Tr,,,g = 0 can be approximated by func-
tions in Cgo(Rfl;X). By writing g = IRf g+lpe g=:8++g-,weseethatg. € HSP[RY, wy; X)
by Proposition 3.4.8 and thus it suffices to approximate g, and g_ separately. Let ¢* €
C°°([Rd) such that [ps ¢* dx =1 and supp¢™ < [1,00) x R~! and supp¢~ < (- oo,—l] X
[Rd 1 Define (/)n(x) = nd(/) (nx) forneN; and x € R4. Then ([)n * g, € Cgo([R?, ; X) and
¢F * gy — gein HSP(RY, wy; X) as n — oo by [189, Lemma3 6].

Step 2: proof of (ii). Again, the embeddlng <" is straightforward to prove. For the
other embedding, let f € HS? (RY, wy,X) such that Tr,, f = 0. Then there exists an f €
HS ’”(Rd wy; X) such that fI[Rd = fand Trmf Trmf 0 (see the discussion about traces
on the half—space at the beglnmng of Section 3.4.1). By Step 1 there exists a sequence
fn € C°°([R ; X) such that fn f1n HSP[RY, wy; X) as n — oo. It follows that f, := fand €

CX(RY;X) and f, — f in HYP(RY, wy; X) as n — co. O
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Sobolev spaces
Let p e (1,00), keNp, Yy € (=1,00) \ {jp—1:jeN;} and X a Banach space. Then we define

k, .
Wy RS, wy; X) = { f € WFP RS, wy; X): Tr@" ) = 0if k- | > L2}
Moreover, if m € Ny, then we define
k, .
Wi RS, wy; X) = { f € WFPRE, wy; X): Teyy f = 0if k= m > L2

All the traces in the above definitions are well defined by Theorem 3.4.6. Note that for
m =0 and m = 1 the above Sobolev spaces with zero boundary conditions coincide with
the Dirichlet and Neumann spaces as we will define later on in Chapter 5. Similar to
the Bessel potential spaces, it holds that ch(Rgi ; X) is dense in Wok’p ([Rf, wy; X), see, e.g.,
Lemma 5.3.3 or [190, Proposition 3.8].

To deal with higher-order boundary conditions we need spaces of smooth functions
where only higher-order derivatives are compactly supported. For m € Ny we define

€, RE X) = (f € CPRE; X): 07 f € C°RY; X))

In particular, note that f € C‘C’?m(Rf;X) satisfies 0% f € CP(RY; X) for all a = (a1, @) €
No x N9~ with a; = m.

The following two density results will be required in Chapter 6 to find trace character-
isations for weighted Sobolev spaces on domains with, e.g., C'-boundary. We first prove a
density result for homogeneous boundary conditions of order m.

Proposition 3.4.12. Letp € (1,00), k,m € Ny such thatk=m,y € (-1,c0)\{jp—1:j€
{1,...,k—m}} and let X be a Banach space. Then

whP®RY,w,; X)

WP ®RE, wy; X) = {f € CRRE X): @} g = 0}

Proof. Step 1: the case y > (k— m)p — 1. Note that for y > (k—m)p —1 it holds that
WTkr’n':(Rf, wy; X) = W’“’”(Rf, wy; X), so that the result follows from

C5, G X) < {f € CR®REX): 0 flgga =0} and
dense

3RS X) T WEP @Y, w5 X),

see Lemma 5.3.3.
Step 2: the case’y < (k—m)p — 1. Let € > 0 and take f € WrP(RY, wy; X) such that
Tr;, f = 0. By [169, Theorem 7.2 & Remark 11.12(iii)], which also holds in the vector-valued

case, and a standard cut-off argument, there exists an f!) € C°(R%; X) such that

”f_f(l) "kap([pqglj,wy;x) <E&. (3.4.12)
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Let ext,, be as in Theorem 3.4.6 and define f@ := f1 —ext,, (Tr,, f1). Then by Remark
3.4.5 we have f® e C*®°(R%; X) and from Theorem 3.4.6 it follows that (87" f®)| ;54 =0
+

and
(2) (1 (1
”f_f ”Wk'P([Rﬁ,wy;X) = ”f_ f ”Wk'P([Rﬁ,wy;X) + ” eXtm(Trmf )”Wk'p(Rii,wy;X)'

From Tr, f =0, Theorem 3.4.6 twice and (3.4.12), it follows

| exty, (Tt f(l)) I WhP®Y,10y:X) <ClTty f—Trpy f(l) I oy
pp

p (Rd_l;X)
< CIf = FVlwtnd, ;3 < Ce-
. 2 .
This proves that || f — f ( )IIWk,,, ®%, 1wy ) < (C + 1)e. Finally, a standard cut-off argument
gives an approximating sequence in C°(R?; X) satisfying the boundary condition. O

Under suitable restrictions on ¥, such that traces of order = m + 1 do not exist, we can
prove density of cg?m(u;e ; X) in Wk p(R+, wy; X).

Proposition 3.4.13. Letp e (1,00), k,meNg suchthatk=zm+1,(k—-m—-1)p-1<y<
(k—m)p—1 and let X be a Banach space. Then

whP R%,wy;X)
(R+, wy; X) = CX, (RY; X)

Proof. Lete >0 and take f € wk p(R+, wy; X) such that Try, f = 0. The conditions on y
guarantee that Tr,, f exists and traces of order = m + 1 do not exist. By Proposition 3.4.12

there existsa g € Cgo([Rff; X) with its supportin [0, R] x [-R, R]d‘1 for some R > 0 such that
m —
(01 g)la[Rz =0and
”f - g”Wk,p(RfYWY;X) <E. (3413)

Let ¢p € C*°(R,) be such that ¢ =0 on [0, %] and ¢ =1 on [1,00) and set ¢, (x1) := Pp(nx).
We construct a sequence (g) =1 as follows:

e If m=0, define g, (x) := ¢, (x1)g(x).
e If m =1, define

(a -1/

gn(x):= Z(a O (m o

f (x1 = 0" (0] g(2,%) du.

Note that by integration by parts g, (x) = g(x) for all x € R% with x; > + - For |a| < k with
a; < mand x € R? with x; < 1 we have

10% gn ()l x < lelgllcécmmg;x) Pl oo,

Moreover, we have
OV gn(x) = pp(x)0"g(x),  xeRY, (3.4.14)
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so that in particular 87" g, € C§°(IR2§;X). We write a = (a1, @) € Ny x Ng‘l. Ifa;e{m+
1,..., k}, then it follows from (3.4.14) and the product rule that
107" gn(x)llx = 07"~ (Pn(x1)0)" g (1)) ||

< n® 7" (nx1)d) g (0|
ay—m-—

1 X X .
+Crm Y, n]|pV (nx)of g0 ¢ (3.4.15)
j=0
< 1Pl gm0 800 ¢
k—-m-1

+Ctmn ”(p”C{:_m_l(Rﬂ”g”C{f(R‘j;X)'

Let Kr:= [-R,R] d-1 The properties of g, and (3.4.15) imply that
1 1
lg—gnllwermd w0 < D (f f x) 10%g )% dx; dx)”
»er laj=k *JKr JO

1 1
+ ) (fKR.[O x110%gn () 1% dxy d%)p

lal<k
ajs=m

1 1
+ n’f—m||¢||cécfmm+)(fKRf0 10797 g0, dxi d%)”

1 1

k-m-1 n ~\»

+Cmnt ™ ||</>||Ck_m_1(R+)||g||Ck(Rd;X)( f f x{dxldx)v
b b "+ KrJo

1 — 1
L((k-m-Dp-1-y) (@R 1\+
< Cymn? . (—y+1 )P ||g||Cll)c+m(M;X) ”gb”Cll)cfm—l(R”

1 1
+ "k_m_lll¢'|cﬁ’”<ﬂ+)(f1<Rf<) x1 P10%07 g (0115 dxy d?c) P

1 — 1
L(k-m-1p-1-y) (R4 1\L
<= Cempn? '(—Y+1 )p”g”C{f“"(Rf;X)”(*b”Ct’f’m(RM’

where in the last step we first applied Hardy’s inequality (using condition (i) in Lemma
2.2.2sincey—p>-p—1and (07" g)| oRd = 0), then estimated g and finally calculated the
remaining integrals over x; and X. Hence, as y > (k— m — 1) p — 1, taking n large enough
gives with (3.4.13) that

”f_gnnwk,p(Ri,wy;X) = ”f_gllwk,p(Rfrl’wy;X) + ”g_gnllwk,p(Rfrl’wy;X) <2e&.

This completes the proof. O

3.5. Trace theorem for boundary operators

In this section, we study differential operators on the boundary of the half-space and
we prove a trace theorem for systems of normal boundary operators on weighted Bessel
potential and Sobolev spaces.
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We start with the definition of a boundary operator which is in the same spirit as [16,
Section VIII.2].

Definition 3.5.1 (Boundary operators). Let p € (1,00), s>0,y € (—1,00)\{jp—1:jeN;},
m e Np and let X, Y be Banach spaces. Then the boundary operator of order m, given by

B:= ) byTro*  with by #0 for some |a| = m,

lalsm

isof type (p,s,y, m,Y) if

1
Lt

(i) s>m »

(i) for all |a| = m we have b, € Cg(Rd’l;,%(X, Y)) for some ¢ € Ny such that £ > s —
_r+t
o
Note that for a = (a1, &) € Ny x Ng‘l, we have Tro% = 8% Trg, and therefore the boundary
operator 98 can be rewritten as

m ~
PB=) bjTrj, where b;j(,V¥):= ) b;ad® (3.5.1)

j=0 |@l<m-—j

Note that the leading order coefficient b,, is independent of V. In the following lemma,
we prove that 98 is a bounded operator from a weighted Bessel potential or Sobolev space
to its trace space.

Lemma3.5.2. Letpe (1,00), meNy and let X,Y be Banach spaces.

(i) Ifs>0,ye(-1,p—1) and B is of type (p,s,y, m,Y), then

y+1

PR Y) s bounded.

B:H"PRY, wy; X) — B, ,

@) IfkeNy, ye(-1,00)\{jp—1:jeNy} and B is of type (p, k,y,m,Y), then

_r+l
B WP RE, wy; X) =B, " RTLY)  isbounded.

p

Proof. Step 1: proof of (i). By Theorem 3.4.1(i) we have that

k-j-rt
Trj: B ®RE, wy; X)— B, 7 ®75X) forall je{o,...,m},  (352)

is bounded and by [211, Proposition 3.10] it follows that

R e
0“:B,, " R;X)—B

s=j-la-5r gy - -

o,p R*™5X) foralllal=m-—j, (3.5.3)
is bounded. Note that (3.5.3) and the embedding B;,llp([Rd‘l;X) . B;z,p([Rd‘l; X) for s; =
sz, imply that

r+l

_r
@G X) —B,, 7 ®TLX) forall @ <m-j, (3.5.4)

s—j—

0% :B,
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is bounded as well. Moreover, by Definition 3.5.1(ii) and [126, Example 14.4.33], the
pointwise multiplication operator

e s—m—
Z -1.
RIS X) — B,

s—m—

y+1
oy P Ry (3.5.5)

Mba :B

is bounded. Combining (3.5.1), (3.5.2), (3.5.4) and (3.5.5), yields the result.
Step 2: proof of (ii). This case is analogous to Step 1 using Theorem 3.4.6 to obtain (3.5.2)
for weighted Sobolev spaces with y € (—1,00) \ {jp—1:jeNj}. O

We make the following definitions about (systems of) normal boundary operators.

Definition 3.5.3 (Normal boundary operators). An operator & of type (p,s,y,m,Y) isa
normal boundary operator of type (p, s, v, m, Y) if the leading order coefficient b,, in (3.5.1)
admits a continuous right inverse bS, € Cf;(le‘l;f (Y, X)), where ¢ is as in Definition
3.5.1.

In the above definition, b,, () is a retraction for any X € R~! with coretraction b$, (%),
see [262, Section 1.2.4].

Definition 3.5.4 (System of normal boundary operators). Let n €Ny and
(i) 0=my<my <---<mybeintegers,
(i) Yp,..., Y, be Banach spaces,
(iii) 28" be a normal boundary operator of type (p, s,y, m;, Y;).
Let m:= (my, ..., my) and Y := (Y, ..., Yy,). Then the operator
B .= (B"™,...,.B™)
is a normal boundary operator of type (p, s,y,m, Y).

Note that a normal boundary operator of type (p, s, }/,ﬁ,?) satisfies s > m,, + %1. In

particular, (Tr,,, )} is a normal boundary operator of type (p, s,y,m, X) for s > my, + Y—;l.

This includes the important cases for Dirichlet (7 = 0 and my = 0) and Neumann (n =0
and my = 1) boundary conditions.

Remark3.5.5. Inthe case that X = C7 for some g € N, the definition of a normal boundary
system as given in [251, Definition 3.1] coincides with our definition above. The definition
in [251] requires that the coefficient matrix for the highest-order derivative in 98" is
surjective, which implies that the boundary operator can be replaced by a g x ¢ matrix
operator (leaving the kernel of 8™ invariant) such that the coefficient for the highest-
order derivative is a projection-valued matrix, see [251, Section 3]. This is a key ingredient
for characterising the complex interpolation spaces in [251]. For general Banach spaces
X we replace these conditions by the retraction and coretraction in Definition 3.5.3. In
the case that X and Y; are Hilbert spaces we refer to [16, Lemma VIII.2.1.3] for a sufficient
condition for 98 to be normal.

We note that [251, Definition 3.1] arises from Agmon’s condition [5] about minimal
growth of the resolvent of an elliptic operator.
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We can now prove the following trace theorem for normal boundary operators analog-
ous to [16, Theorem VIII.2.2.1].

Theorem 3.5.6. Let p € (1,00) and let X be a Banach space. Assume that the conditions
(i)-(ii) of Definition 3.5.4 hold.

(i) Ifs>0,y€(~1,p—1) and B is of type (p, s,y,m, Y), then
s d & S_mf_L;l d-1
RB:H*P R, wy; X)— [] B,y R Y)
j=0

is a continuous and surjective operator.

(i) IfkeNy, Y€ (=1,00)\{jp—1:j €N} and B is of type (p, k,y,m,Y), then
k.p (rpd kemi= B
B WPR, wy; X)— [1B,, " RLY))
j=0

is a continuous and surjective operator.

In both cases, there exists a continuous right inverse extg of 9 which is independent of
k,s,p andy. Forany0 < j < m,, such that j ¢ {my,...,m,-1}, we haveTr j oextg = 0.

Proof. The proof is similar to [16, Theorem VIII.2.2.1] and for the convenience of the
reader, we provide the proof.

The continuity of 28 follows from Lemma 3.5.2. We construct the right inverse extg in
the case of Bessel potential spaces. The case of Sobolev spaces is the same if one invokes
Theorem 3.4.6 instead of Theorem 3.4.1(i) in the construction below. Let

m; _
B =3 bijTej, bij= Y b(j50% forie{o,...,n},
j=0 |@l<m;—j
where by, are the coefficients of the operator 8™ . According to Definition 3.5.3 there

exists a right inverse bl? m; € Cg R-L; L(V;, X)) of b m,. Define the operator

m;—1
@Mi = _ ZE) bl?,mibi'j Trj’ %?’0 :=0. (3.5.6)
]:

Reasoning as in the proof of Lemma 3.5.2 gives that

omi . 175, d . $
™" .HSP(R+,w7,X)—>Bp'

m;—

r+l
p L RTLX)

is a bounded linear operator. Now, define the operator € := (€’ );.":”0 by setting €¢I =¢mi

if j = m; forsome i € {0, ..., n}, and €/ =0if j ¢ {myg,..., mu}. Then

. mpy o i_ Y+l
G HPRLwy; X)— [ By, 7 ®RTLX)
j=0
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+1
m;—1—

islinear and bounded as well. Let g = (g/,,..., &m,) € Hl oBpp P R-1,Y;) and define

‘ y+1
(h] o€ ]'[;""OBpp a (RA-1; x) by setting hj = hp, := b?,m,.gm,- if j = m; for some

i€{0,. ,n}, and hj = 0 if j ¢ {my,..., my}. Furthermore, let f := extg hp and for j €
{1,..., my} we recursively define

fi=fio1+extj(hj+€7 fio1 = Tr;j fi-1).

Note that fj € H® P(RY, wy; X) forall j €10,...,my} by Theorem 3.4.1(i). We will prove that
extg g := fm, defines the right inverse we are looking for.
By Theorem 3.4.1(i) we have that Tryoext; = § j, for £ < j and therefore

Tt; fj = hj+ € fia for0<j<my, 557
Try fj =Tre fj-1 for0<?¢<j<m,.

Suppose that 0 < ¢ < j < m,, then by (3.5.7) we have
Trg fj = Trg fj-1 =+ =Teg fr = he + " fo-1. (3.5.8)
Moreover, if £ = m; € {my, ..., m,}, then by (3.5.6) and (3.5.7)
Cfr1=C"fr=---=C"f. (3.5.9)
Hence, (3.5.6) and (3.5.9) imply
Trml.fj:hmi+<’gm"fj formi<j<m, 0<i<n.
Multiplying from the left with b; ;,,, gives
B fi = gm; form;<j<m, 0<i<n. (3.5.10)
Define )
| B:,,_,,m‘_ et SY)) — HY (RY, wy; X)
by € (8mg»---»8&m;) = fm; for i €{0,..., n}. Then from (3.5.10) we obtainfor0</<i<n
that
B EC" (8my»--» &mi) = B fn; = &m,-

So indeed, extg := €™ is the right inverse for 2.
Finally, if ¢ ¢ {my, ..., m,}, then hy =0 and ¢! =0, so that (3.5.8) implies

Trj(extg §) = Trj fm, = 0.
This completes the proof. O

3.6. Complex interpolation of Bessel potential and Sobolev

spaces

In this final section, we prove the characterisations for the complex interpolation spaces
of weighted Bessel potential and Sobolev spaces. In Section 3.6.1 we start with some
preliminary interpolation results on the half-space required for our main results which
are stated in Section 3.6.2. The proofs of the main results are given in Section 3.6.3.
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3.6.1. Interpolation results for weighted spaces

We start with an interpolation result for the weighted Bessel potential spaces Hg’p (@, wy;
X), see Section 3.4.2. Interpolation theory for vector-valued Bessel potential (and Sobolev)
spaces relies on the vector-valued Mihlin multiplier theorem, which requires the UMD
condition, see [214, Section 3]. Consequently, unlike in previous sections where this
condition was unnecessary, we will require the UMD condition from now on.

Proposition 3.6.1. Letp € (1,00), y € (=1, p—1), @ € {R? R%} and let X be a UMD Banach
space. Assume that0 € (0,1), —1+7/—;;1 < S < S < 51 with sg = (1-0)so+0s satisfy so, Sg, 51 ¢

No + %1. Then
H)"P (0, wy; X) = [HYP (0, wy; X), Hy'P (0, wy; X)) .

Proof. Step 1: the case G = RY. We define Hu‘;’dp ([Rd, wy; X) as the closed subspace of

HSP ([Rd, wy; X) consisting of all functions with their support in [R{i. These spaces form
a complex interpolation scale (see [189, Proposition 5.7]) and below we construct an
isomorphism to reduce to this known interpolation result.

Lets>-1+ YTTI be such that s ¢ Ny + }%1‘ Then we claim that Tr,, f = 0 for integers

me[0,s— 7—;1) and f € H[;’dp (R4, wy; X). Indeed, this follows from the fact that if f €

HSPRY, wy; X) satisfies Flio.5)xréd-1 =00r fl_g 0 xpa-1 =0 for some & >0, then Try,, f =0.
This observation can be proved similarly as in [189, Proposition 6.3(2)] using the continuity
ofﬁm from Proposition 3.4.7(i).

The claim proves that the mapping

R: H[;’;(Rd, wy; X) x Hot RY, wy; X) — HyPRY wy; X),  R(g,h):=g+h,
is well defined and continuous. Furthermore, by Propositions 3.4.8 and 3.4.11 the mapping

S: HyP R, wy; X) — Hﬂi’é’([@d, wy; X) x Ho? RY, wy; X),  Sf:= (Lga f1ga ),

is well defined and continuous. Since R~! = S the result now follows from [189, Proposition
5.7].
Step 2: the case O = [R%f. Let m € Ny be the smallest integer such that m = max{|sol, |s; |}
andlets> -1+ }%l such that|s|<mand s¢ Ny + }%l. Moreover, let
&M e L(HYPRY, wy; X), HYP RY, wy; X))

be the reflection operator from [189, Proposition 5.6]. Then by [189, Proposition 5.6] the
mapping
S:HyP R4, wy; X) — HyP R, wy; X),  Sf:=&I'f,

is well defined and continuous. Furthermore, let R : Hg'p (RY, wy; X) — H;’p (Rf, wy; X) be
the restriction operator. The result now follows from Step 1 and [189, Lemma 5.3]. O
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We continue with interpolation results for Sobolev spaces. First, we introduce the fol-
lowing multiplication operator. Properties of this multiplication operator are studied in
more detail in Section 5.3.2.

For x € R we define the pointwise multiplication operator
M*:CPRYX) — CP®REGX) by Mfu(x)=xFu(x), xeRY,

which extends to an operator on @’(Rf; X) by duality and M~¥ acts as inverse for M*.
Moreover, we write M := M1,

The first interpolation result is for the Sobolev spaces Wok‘p (Rﬂ, wy; X) with y > -1,
see Section 3.4.2. In this case, due to the zero boundary conditions, the operator M/

wk Wy P (RY, wy; X) — Wok‘p([R{ff, wy— jp; X) is an isomorphism for all j € N. This allows us to
hft the interpolation resultforye (-1, p—-1)toye (jp—1,(j+1)p—1) forany j e N;.
Proposition 3.6.2. Letp € (1,00), ko € Np, k1 e Nj\{1}, £ €{1,..., k1 -1}, ye (-1,00)\{jp—1:
Jj €Ny} and let X be a UMD Banach space. Then

(WP ®RY, wy; X), WP ®RY wy; X)) o ‘ = WP R, wy; X).

Proof. We first consider the case kyp = 0. If y € (-1, p — 1), then the statement follows from
[190, Proposition 3.15]. For y € (jp —1,(j + 1)p — 1) with j € N; we obtain, by applying
Lemma 5.3.5, properties of the complex interpolation method and the case j = 0, that

[LPRY, wy; X), Wklp(R+,wY,X)]L
k
= [MLPRE, wy—j1; X), M WP RE, wy— X
k
_M ][L (R+,W}/ ]p)X) W 1P(R+rwy ]p’X)]kLI

= MW RE, wy— s X) = WP ®RYE, wy; X).

The case ko € N follows from the case k( = 0 and reiteration for the complex interpolation
method (see [27, Theorem 4.6.1]):

(WP @Y, wy; X0, WP R, wy 0] ¢

= [[LP®{, wy; X), W"*k"’(&,wy,xn g WP R, wyi )]
Ko+k1 1

= [LP R, wy; X), W P RYE, w3 X0 sgee = WP RE, wy; X0.

ko+ky

This completes the proof. O

We proceed with the interpolation of weighted Sobolev spaces without boundary
conditions. As a consequence of Proposition 3.6.2, we can derive such a result if y
is large enough so that certain traces do not exist. On the other hand, for arbitrary
Y€ (=1,00)\ {jp—1:j€N;} we can only prove one of the embeddings for the complex
interpolation space using Wolff interpolation. The converse embedding will be proved in
Proposition 3.6.6.
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Proposition 3.6.3. Let p € (1,00), ko € N, k1 e Ny \ {1}, £ € {1,..., k1 — 1} and let X be a
UMD Banach space.
@) Ifye((ko+0p—-1,00\{jp—1:jeNy}, then

[(WhPRE, wy; X), WP RE wy; X)) 0 = WRHOPRE, wy; X).

A
k1
@) Ifye(-1,00)\{jp—1:jeNy}, then

(WP RS, wy; X), WP R, wys 0] ¢ — WP RE, wy; X).
k1

Proof. Step 1: the proof of (i). We first consider the case ky = 0. It follows from Proposition
3.6.2 that

¢, k1,
WO RY, wy; X) = Wy P R, wy; X) = [LP (RY, wy; X), Wy P (RY, wy; X))

A
ky

— [LPRY, wy; X), WhP (R, wy;X)]kL.
1

To prove the other embedding, it suffices to show that

00 (.
lellyer@d w0 = Cll i@ wx,whrd wixn o W€ Ce R X,
ky

by [190, Lemma 3.9]. Let j € Ng be such thaty € (jp—1,(j+1)p—1). The case j = 0 follows
from [189, Proposition 5.5 & 5.6]. For j € N; we obtain, by applying Lemma 5.3.5, the case
j =0and properties of the complex interpolation method, that

— 1M M
”u”W&p(R‘f,wy;X) =IM-M u”W[”’(M'Wy;X)

=Cim’ u”W["’(Rﬁ,W%J’p;X)

j
= CIMIU 1 @d 10,530, Whir RS w0y ,5301
Er
= Cllulli Ly @d, w50, whor @4, wyix0) , -
Y

Similar to the proof of Proposition 3.6.2, the case ky € N follows from the case ky = 0 and
reiteration. This completes the proof of (i).

Step 2: the proof of (ii). From now on, we abbreviate W57 (wy) := WEP (R?, w,; X) for
notational convenience. Again, let j € Ny be such thaty e (jp—1,(j+1)p—1). As also
noted in Step 1, for j = 0 the result (ii) follows from [189, Proposition 5.5 & 5.6], so we may
assume that j = 1.

Step 2a: the case j € {1,...,ko}. We first prove the embedding in (ii) for j € {1,..., ko}.
Note that kp—j=0andy— jpe (—1,p—1), so [189, Proposition 5.5 & 5.6] imply that

[Wko_j'p(wy—jp), Wk0+k1—jvp(wy_jp)] é o Wk0+é_j’p(wy—jp)-
We prove by induction on j; = 0 that

Kot i1, o ko+ki+i1—1], o ko+l+j1-], L
[wkoti PP (Wya(jy—jyp), WROHRED Jp(wy+(]17])p)]%(_>w OHEENTIP (W (- yp)s
(3.6.1)
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so that (ii) for y < (kg + 1) p — 1 follows from (3.6.1) with j; = j. Assume that (3.6.1) holds
for some j; = 0. Let

k:i=ko+j1—j and ¥y:=y+(1-j)p-

Let ue WHthitlp (g, ), then

— a+
IIMIIWWH,,,(WW) = Ilullwz+g,p(w7+p) + ) Z 1Mo ﬁu”LF’(wT,)'
lal=1|p|=k+¢

Using 0/ M = M3} + nd} ! for n € N; and the induction hypothesis (3.6.1), we obtain

> Y IMO P ullppuy

lal=1|g|=F+¢
—1 A8
<y (IIM@“uIIW;MJ,(W?)+ Y 10P Mo u— 19 P ull o |
lal=1 1Bl=k+¢
p1>0
<C( X 1Ml ity + N1ty o)
lal=1 Y Y
a ~ ~ -~ ~
= C(w;IIIMG u"[Wk'P(wy),Wk'*kl'P(wf,)] ¢ + ”u”[kan(w7),wk+k1vn(w7)] ¢ )
= ) 5]
= Clul

[Wk+1,p(w}7+p)'wk+k1+l,p(w?+p)] N ’
ky

where the last estimate follows from the fact that for |a| = 1 the operators

Md%,id: WP (wy, ) — WEP(ws)  and 562
Maa,id: WE+k1+1,p(w7+p) _ W%Jrk],p(w?)

are bounded. Indeed, from Hardy’s inequality (see Lemma 2.2.2 usingy > j1p—1=-1) it
follows that the operator id in (3.6.2) is bounded. Furthermore, by Lemma 5.3.5 it follows
that the operator M0* with |a| =1 in (3.6.2) is bounded.

Thus, we have proved
ue Wk+k1+l’p(W7+p),

llull ) = Cllull,
+p

Wk+€+l,p(w7 Wk+]'p(w)7+p):Wk+kl+1’p(w7+p)]kL ’
1

and the induction is completed by noting that W**ki+1p (wy+p) is dense in the interpola-
tion space (see [262, Theorem 1.9.3]).

Step 2b: the case j € {ko+1,...,ko+ ¢ —1}. Assume that £ € {2,...,k; — 1} (the case £ =1
is covered by Step 1 and 2c) and j € {ko + 1,..., ko + £ — 1}. We apply Step 1 and 2a together
with Wolff interpolation to prove (ii). Since y > jp—1and 1 < j — ky < ¢ -1, Step 1 implies

. i — k
[WhoP (wy), WRHEP ()], = WiP(wy),  with A:= el
and since y < (j +1)p — 1, Step 2a implies
; ko+¢—j
[W”’(wy), Wko+k1,p(wy)]u . Wk0+['p(wy), with,u = 0—] €1[0,1].

k0+k1—j
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Wolff interpolation [127, Corollary 3] gives that

U

ko,p ko+k1,p , Wko+é,p i —
[W 0 (wy),WO 1 (wy)]n who (LUY), Wlthn. 1+A(/J—1)‘

A straightforward calculation shows that n = k%.
Step 2c: thecase j=ko+ 0. If j=ko+¢,theny > jp—1= (ko +¢)p—1, so (ii) follows
from Step 1. This completes the proof. O

3.6.2. Main results about complex interpolation of weighted spaces

We start with the definition of weighted spaces with vanishing boundary conditions on
the half-space. Let p € (1,00) and let X be a Banach space. Assume that the conditions
(i)-(ii) of Definition 3.5.4 hold.

(i) fs>0,7€(~1,p—1) and Bis of type (p, s,y,7, V), then we define for ¢ < s

+1
HE Y, wy; X) = { f € HYP ®Y, wy; X): B™ f =0 my+ 1= <},
p

(i) fkeN;,ye(=1,00)\{jp—1:jeN;}and A is of type (p, k,y,m,?), then we define
for¢ <k

+1
WP ®Y, wy; X) ={f e WOP RS, wy; X): B™ f =0t m; +YT <t}

All the traces in the above definition are well defined by Theorem 3.5.6. We note that
if t,0 < mo+ L= p ! then the condition P™i f =0is empty for all i € {0,..., n}, so that the
spaces with and without boundary conditions coincide.

The following two theorems characterise the complex interpolation spaces for weighted
spaces with boundary conditions on the half-space. The proofs of these theorems are
given in Section 3.6.3.

Theorem 3.6.4 (Complex interpolation of weighted Bessel potential spaces). Let p €
(1,00), y € (=1,p—1) and let X be a UMD Banach space. Let 8 be a normal boundary
operator of type (p, s,y, M, Y) as in Definition 3. 5 4 Assume that0 € (0,1), so<Sg<S1 <
with sg = (1 —0)sg + s satisfy so, Sp, $1 ¢ {m; +I . 0<i<nlandsy>-1+ YH . Then

H2P R, wy X) = [HOPRY, wy: X), HyP (RY, wy X)),
= [HDPRY, wy; X), Hyy P RY, wy; X -

Theorem 3.6.5 (Complex interpolation of weighted Sobolev spaces). Letp € (1,00),y €
(-1,00)\{jp—1:jeNy} and let X be a UMD Banach space. Let 2 be a normal boundary
operator of type (p, k,y,m, Y) as in Definition 3.5.4. Assume that ko € No and k; € Ny \ {1}
are such that ko + ky < k. Then for ¢ € {1,...,k; — 1} we have

ko+¢, ko+k
W, P RYE, wy X) = [WRPRYE, wy; X), W P RYE, wyi X))

ky

= (WP RY, wy; X0, WP @RE, wy; X)] o

ky
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As a consequence of Theorem 3.6.5 we can characterise the complex interpolation
space of weighted Sobolev spaces without boundary conditions. One of the embeddings,
which is needed in the proof of Theorem 3.6.5, was already proved in Proposition 3.6.3.

Proposition 3.6.6. Let p € (1,00), kg € No, k1 e N; \ {1}, y € (-1,00) \ {jp—1:j e Ny},
¢e{l,..., k1 — 1} and let X be a UMD Banach space. Then

WP RY, wy; X) = [WOP RE, wy; X), WP RE, wy; X)) o
ky

Proof. Note that the embedding “—” has been proved in Proposition 3.6.3(ii). For the
other embedding, let j € Ny be the smallest integer such that ky+ ¢ < j + Y—;l. Then by
Theorem 3.6.5 we obtain

Wk0+/ P(Rd I/UY,X) k0+[ P(RJr’ LUY,X)

ko+ki,
T

[W’CO"’(&,WY,X),W P(RY, wy; X))

l

kr

= [WEP RS, wy 30, WP RE, wy; X))
1

This completes the proof. O

By standard localisation techniques, the complex interpolation results above can be
extended to smooth bounded domains. Using localisation the definition of the traces
on the half-space and the function space W;ép (Rﬁf, wy; X) can be extended to smooth
bounded domains @ < [Rd, we refer to [190, Section 5.2] for details. Recall that wgﬁ(x) =
dist(x,00)" for x € ©. From Theorem 3.6.5 and Proposition 3.6.6 we obtain the following
result. Similar results for Bessel potential spaces on domains with y € (-1, p—1) can be
obtained using Theorem 3.6.4.

Proposition 3.6.7. Assume that the conditions of Theorem 3.6.5 hold and let © be a
bounded C*°-domain. Then for ¢ € {1,...,k; — 1} we have

ko+ki,

WP 0, wl; X) = (WP @, wi%; x), Wi P 0, wi% X)] o
ky

[Wk() P(@ waﬁ,X) Wk0+k1,

p (5 0@.X
( ) w’y ) )]%V
and
Wko+[,p(@' W;Z@;X) — [Wko.p(@' w;?@;X), Wk()+k1,p(@»’ LU?,@;X)] o
1

For simplicity, we only deal with smooth domains to avoid problems with the space-
dependent coefficients in the boundary operators, although this assumption can be
weakened. In Chapter 6, we prove an interpolation result for Dirichlet and Neumann
boundary conditions, but with minimal smoothness assumptions on the domain.

We close this section with an application of the complex interpolation result in Proposi-
tion 3.6.6 to derive Fubini’s property (mixed derivative theorem) for weighted Sobolev
spaces on the half-space. It extends the range of weights obtained in [190, Corollary 3.19].
The Fubini property for unweighted spaces is studied in [264, Section .4] and some results
for weighted spaces are contained in [185, Section 5].
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Proposition 3.6.8. Letpe(1,00),d=2,keNy,ye(-1,00)\{jp—1:jeN;}and let X be
a UMD Banach space. Then

LPRITLWEP R, wy; X)) n WRPRETY LP Ry, wy; X)) = WEPRE, wy; X).

Proof. The embedding “—" is clear. For the other embedding, let k;, k» € {0, ..., k} such
that k; + k» = k. By [190, Theorem 3.18] and Proposition 3.6.6, we have

PR WRP Ry, wy; XN WEP R LP Ry, wy; X))
= HP R WRP Ry, wy; X)) 0 HYP R LP Ry, wy; X))
— [HP R WRP R, wy; X)), HYP R LP Ry, wys X)) 1,
k

= HOPRTL WRP Ry, wy; X), LP Ry, wy; X)) 1)

71
k
=Wk PR WP R, wy; X)),

k1_

where it was used that 1 — k2 . This proves the result. O

3.6.3. The proofs of Theorems 3.6.4 and 3.6.5

Using the trace theorem for 28 from Section 3.5, we will prove Theorems 3.6.4 and 3.6.5.
The proofs follow the arguments in [16, Theorems VIII.2.4.3, VII1.2.4.4 & VIII.2.4.8] for
unweighted Bessel potential spaces. We will provide the proof of Theorem 3.6.5 in full

detail and afterwards indicate how the arguments should be adapted to prove Theorem
3.6.4.

Proof of Theorem 3.6.5. First, we prove in Steps 1 and 2 that for 0 := 7 we have

Wy P RY, wy X) = (WP RS, wy; 0, W P RS, wy X)), (3.6.3)

For notational convenience we write W*? := W5 ®Y, w,; X) for k € Ny.
Step 1: the embedding “—". Note that by Proposition 3.6.3(ii) it holds that

[Wko N Wko+k1 p]e - [Wko’p, Wko+k1,p]9 AN Wk0+[’p. (3.6.4)

ko+ki, p k0+[p

Now, suppose that u € [WkoP Wy, lg- We prove that u € W, in Step 1a and 1b,
i.e., u also satisfies the required boundary conditions. We dlstlnguish between the case
where the boundary traces do not exist (Step 1a), and the case where they exist and must
be shown to vanish (Step 1b).

Step la. Assume that ko + ¢ < mg+-— y“ . Then it holds that W,
the embedding

ko+¢,p _ = Wko+l.p . Therefore,

k() p ko+ki, p ko+[,p
(whP, W lo = Wy

follows from (3.6.4).
Step 1b. Assume that ko + ¢ > mg + Y—;l and let i < n be the largest integer such that

m; + L < ko + ¢. By definition of the complex interpolation method (see Section 2.5),
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there exists an f € .#(Wkop otk

g Py such that f(6) = u. By (2.5.1) and (3.6.4) we have
that the restriction f IS is bounded and continuous with values in WX +%P and is
holomorphic on S ;). Therefore, if 0 < j < i, then ™ f is bounded and continuous on

ko+0—m;-1L
Sip,1) with values in Bp?p TP (R Y;) (see Theorem 3.5.6) and is holomorphic on

So,1)- Moreover, for Re(z) = 1 we have "™ f(z) = 0. By the three lines lemma (see [27,
Lemma 1.1.2]), 8" f(z) vanishes identically and thus

B u=RB"f0)=0 foro0<j<i.

This proves u € Wg]g’”"’ and thus [Wko-P, Wg*kl"’]g . Wg’;‘)w’p.

Step 2: the embedding “—". We continue with the proof of the embedding “—"” in (3.6.3).
Again, we consider two cases depending on which traces exist. In Step 2a, we consider
the case where all traces exist. For u € Wg’%p we explicitly construct a decomposition
u = v+ (u—v), where v satisfies the boundary conditions, and # — v has vanishing traces.
In this setting, we construct a right inverse for an extended system of boundary operators
% to find such a v. In Step 2b, we consider the case where certain traces do not exist and
the result can be deduced by reiteration.

Before proceeding with the main argument, we construct a modified boundary operator
such that its leading order coefficient is a projection. This is a necessary preliminary step
for the construction of the extended system of boundary operators ¥ in Step 2a.

Let0=<i < nandlet b; ;,, be the leading order coefficient of 98" for which b?,mi is the

right inverse from Definition 3.5.3. Define the boundary operator 2" := b§,, 9. Thenit
is straightforward to verify that

ker(#B™) = ker(™) for0<i<n. (3.6.5)

Similar to (3.5.1) we write

B™

I
=
Z

H

where b;,j := b; ,,, Dij.

We claim that 7, := Ei,mi Rl P(X)isa projection. Indeed, for 0 < j < m;, we have

Tm; bij = b?ymibi'm[b b= b?,mibi’f = Ei,j- (3.6.6)

C
i,mi
Moreover, (3.6.6) implies that for i € {0, ..., n} we have

o, BT = B (3.6.7)

Step 2a. Assume that ko + k) > m,, + 7—;1. We start with the construction of an extended
system of normal boundary operators 6 whose kernel coincides with W0k0+k1’p .
Let a be the largest integer such that a + YTJZI < ko + k1 and define a = (0,1,...,a).

Moreover, by setting X = (X,...,X) with length a + 1, we can define a normal bound-
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ary operator of type (p, ko + k1,7, @, X) by

a otk -j- Lt
€=(@"....¢: Wothr [ B, | 7 @5,
i=0
Y (3.6.8)
<€] = Tr] . lf.] $ {mO»---;mn},
(1 —ﬂj)TI‘j +%/ ifj e {mo,...,my}.
Note that by (3.6.7) we have
nj‘gj =nj§§j =Bl for j e {my,..., mu}. (3.6.9)
We show that
“v=0 ifandonlyif Tr,v=0 for v e Wkotkup, (3.6.10)

Indeed, let v € Wkotkup and € v = 0, then for 0 < g < awith a ¢ {my,..., m,}, we have
Trzv=€%v=0. (3.6.11)
If ad=m; € {my,...,m,} for some 0 < i < n, then by (3.6.7) and (3.6.11) it holds that

0=%6"v=00-Tm)Trm v+Tm B0
mi—1

=Trm, v+ Y. biTrjv
j=0

=Tr,, v+ Z E,-,j Trjv.
jeimo,..,m;_1}
It follows that Tr,,, v = € v = 0 and successively we obtain Tr,,, v = €™ v = 0 for
0 <i < n aswell. The converse statement is trivial, so we have proved (3.6.10).

From (3.6.10) and the definition of W0k°+k1’p , it follows that

ko+ki, ko+ky, ko+ky,
W(g0+ 1P:W70+1P:W00+1P_
Tr,

By Theorem 3.5.6 there exists a right inverse

a kotki—j-TE g
extg: [[ By, 7RI X) — whtkop

j=0

for €, which is universal with respect to ko + k; € (a+ %1, k].

Let u € W;;OM"” = Wégﬁm) (recall (3.6.5)) and we will now prove that u € (wkopr,
Wgﬁkl’p lg with 8 = k%. Using the extension operator exty from above, we construct
a suitable v € [WkoP, W;;Mk"p]g such that u = v+ (u— v) and all the traces of u — v vanish.

y+l

Let a; be the largest integer such that a; + )

< ko + ¢ and define for j < a;

e ‘t«?]u lf]{{mo;ymn})
&= A-7m)€ u if j€{my,...,my}.
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By Lemma 3.5.2 and [126, Theorem 14.4.30], we obtain

ko+0—j—

ko+k
€ €Bpy T @i = PR

ko—j-1L

[pp ﬂ(RdIX)B

P (Rd 1. X)]
Therefore, by definition of the complex interpolation method, there exists a

j_i

o
f,-e%(B';f’p P R X0, B "R X))

such that fj(ﬁ) = gj for j < a1. In addition, for j < a; we define

f,.: f] lf.lg{mO’)mn},
a (I-n))f; ifjeimg,...,mp},

which satisfies the same properties as f] Then
F:=extg (fo,..., fay,0,...,0) € A (WP wkotkup)

and
v:=F(0) =extg (fo0),..., f4,0),0,...,0) = ext¢ (8o, .-, §as,0, .-, 0).

Moreover, F is bounded and continuous on {z € C : Rez = 1} with values in Wk*kup
and by (3.6.9), properties of the right inverse ext¢ and the definition of f;, we have for
j € {mO»---;mn}

BIFQ) = ;6 exte(fo(L),..., fa,(1),0,...,0)
_mifih=0 ifjeimg,...,mp}, j < a,
0 ifje{mg,....mpl,a1<j<a.
This implies F € o (Wkop, W§+k1’p) and thus by (3.6.5) we have
v=F(O) e [Whop, werhr] (3.6.12)
To continue, we prove that u— v € W(?ﬁf,p . Indeed, by definition of g;, (3.6.9) and the
fact that %8/ u = 0 for j € {my,...,my}, we obtain

<gj(u—v) :ngu—ngextcg(go,...,gal,o,...,O)

gj—ngO ifji{I’Ho,...,mn},jSCll,

=¢/u-g;= . ;
€ {%Ju—(l—nj)cgfuzo if je{mg,...,myp}, j < ay.

It follows from Proposition 3.6.2 that

u—ve WP = w0t or = (WP WP (wher witRP] o (3,6.13)
Then combining (3.6.12) and (3.6.13) implies u = v + (u— v) € [WkoP WkOJrkl P19 with

0= k1 . This completes the proof of the embedding “—” in (3.6.3) if ko + k1 > m,, + %1.
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Step 2b. We prove the embedding “—” in (3.6.3) if ko + k1 < m,, + y—;l. Fix a € Ny such

that ko +a€ (my, + Y—;l, k1. Then by reiteration for the complex interpolation method (see
[27, Theorem 4.6.1]) and Step 2a twice, we obtain

ko, ko+ki,p _ ko, ko, ko+a,p _ ko, ko+a,py  _ 1\ -ko+l,p
[WOP’WL%O ! ]é_[wop’[wop’wﬁo ]%]%—[Wopng; ]é—ngO .
Combining Steps 1 and 2 completes the proof of (3.6.3).

Step 3. It remains to prove for ky € N; that

PR, wy; X), Wik

WRTEP(Rd s x) = (W N

d .
B B p(R+)wj/)X)]

‘.
ky

Fix a € Ny such that a < ko and define 0, := (kg — a)/ (ko + k1 — a). Then by reiteration and
(3.6.3) twice, we obtain

ko,p k0+k1,p _ a,p k0+k1,p k0+k1,p
(Wy,'", W, ]é—[[w W e, W, e

7 &
=[w*?, Wg§0+kl'p] T Wgﬁ’p‘
This completes the proof of the theorem. O
We conclude with the proof of Theorem 3.6.4.
Proof of Theorem 3.6.4. We first prove in Steps 1 and 2 that
HYPRY, wy; X) = [HOPRY, wy; X), Hoy P RE, wy; X)), (3.6.14)

For notational convenience we write H%? := H*P (R?, wy; X).
Step 1: the embedding “—". By [189, Proposition 5.6] it holds that

[HS():P’ H;'P]G < [HS(),IH, HSLP]H = H%P,

Thus the embedding [H*”, H;a}’p lg — H;’p can be proved similarly as in Step 1 of the
proof of Theorem 3.6.5.

Step 2: the embedding “— . We adopt the same notation as in Step 2 of the proof of
Theorem 3.6.5.

Step 2a. Assume that s; > m;, + Y—;l and s; € Np + Y—;l. Note that the second condition
on s is new compared to the proof of Theorem 3.6.5. This condition will be removed in
Step 2b.

Let a be the largest integer such that a + Y—;l < s1. The operator

a . y+l
— (0 . IS SI7IT T md-1,
€=(¢",..., ¢ H"" ~[] By, " R";X),
Jj=0
as defined in (3.6.8) satisfies (3.6.10) for v € H"'P. Therefore, we have

HSLP - HEJ) — Hslvp'
€ Trg 0
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We can now proceed similarly as in Step 2a of the proof of Theorem 3.6.5 using Proposition
3.6.1 to obtain (cf. (3.6.13))

HEP = HP = [HP, H)"P ), — [HOP, HP],.

Step 2b. Assume that s; > m,, + %1 and there exists an ¢ € Ng such that s; = ¢ + Y—;l. Fix

t € (51, 8] such that ¢ ¢ Ny + Y—;l. Furthermore, let 8; := (s; — So)/ (£ — o). Then by reiteration
for the complex interpolation method (see [27, Theorem 4.6.1]) and Step 2a twice, we
obtain

(107 ) = [P U HE oy = (7, H g, = 1.

Step 2c. Assume that s; < m,, + }%1‘ Fix t € (my, + Y—;l,s] and let 0, := (51 — so)/ (£ — So).
Then again by reiteration and Step 2a, we obtain [H*”, H;'p lo = Hég’p . This completes
the proof of (3.6.14).

Step 3. It remains to prove
H2P R, wy X) = [Hy? R, wy; X), HyP (RY, wy; X)] -
Fix§< 5o, with s> 0if sp >0and s> -1+ Y—;l otherwise. Let 01 := (so — $)/(s1 —3). Then by
reiteration and (3.6.14) twice, we obtain
(5" Hy P lg = [P, Hy "o, Hy g = [HYP, H P 1_gjg,.0 = Hyy”-

This completes the proof of the theorem. O



Trace theory for intersections of
weighted Sobolev spaces

This chapter is based on:

R. Denk and E Roodenburg. Trace theory for parabolic boundary value problems with
rough boundary conditions. J. Evol. Equ., 26(3):80, 2026.

In addition, this chapter is complemented with some unpublished results.

Abstract. We characterise the spatial trace spaces arising from intersections of weighted
vector-valued Sobolev spaces, where the weights are powers of the distance to the boundary.
These weighted function spaces are particularly suitable for treating boundary value prob-
lems where derivatives of the solution blow up at the boundary. First, we establish trace
results for anisotropic Triebel-Lizorkin spaces. This allows us to derive similar results for
intersections of weighted Sobolev spaces on the half-space. Finally, using a localisation
argument based on the Dahlberg—Kenig-Stein pullback, we can transfer the trace results to
bounded domains with minimal regularity assumptions.

89
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4.1. Introduction

The analysis of boundary value problems with inhomogeneous boundary data requires a
precise understanding of the underlying function spaces and their spatial trace spaces.
For instance, consider the heat equation on a bounded domain & < R4 with Dirichlet
boundary conditions, i.e.,

Oru—Au=f t>0,x€0,
Ulos =8 t>0, (4.1.1)
Uly=0=0 X€e0O.

A classical problem is to find necessary and sufficient conditions for the data f and g
such that (4.1.1) is well-posed and has a solution

ue WHRLP@O)NLIR;GWHP(©@),  p,qe(,00), (4.1.2)

that depends continuously on the data. It is well known that f € L9 (R,; LP (©)) is a natural
condition, while identifying the optimal function space for the boundary data g is more
delicate. This problem has been extensively studied in the literature, first for p = g in
[176] and later in [68, 132, 269, 270, 271] for the more general case p # q. The case p # g
is particularly relevant for nonlinear problems, where one wants to exploit the scaling
invariance of the problem, see, e.g., [99]. Moreover, we note that the end-point case g =1
is studied in [226, 227].

For (4.1.1) on a bounded C2-domain @, it turns out that the boundary data g has to be
in the intersection space

_L o1
F,," R;LP(00) NLIRy; B, ) (00)), (4.1.3)
where F;'p and By, , denote the Triebel-Lizorkin and Besov spaces, respectively. The
space (4.1.3) is the optimal space for the boundary data, meaning that the Dirichlet trace
operator from the solution space (4.1.2) to the spatial trace space (4.1.3) is continuous

and surjective.

In this chapter, we study mapping properties of trace operators in a weighted frame-
work. Specifically, we consider spatial weights of the form wf,@(x) := dist(x,00)" for some
suitable y > —1. These weights are well suited to control boundary singularities of solu-
tions and their derivatives. As a special case of our main result in Theorem 4.5.2, we obtain
the following weighted trace result, which is suitable for treating (4.1.1) in the weighted
setting. Applications to partial differential equations such as (4.1.1) are postponed to
Chapter 7.

Theorem 4.1.1. Letp,q € (1,00), ke Ny, x €[0,1),ye (1-x)p—-1,2p— 1D \{p—1}. Fur-
thermore, let @ be a bounded C* -domain. Then the trace operator Tr%C from

W R WEP @, w)T, NN LI R WP (@, w07, )

to
_ y+1 _ y+1

__— 2—1—
Fup” R LP@O)NLIR4;B,," (00)

is continuous and surjective. Moreover, there exists a continuous right inverse exto? of Tr
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In addition, we prove a variant of Theorem 4.1.1 with higher-order traces and more
time and space regularity, which is required for treating higher-order parabolic equations
with inhomogeneous boundary conditions. Furthermore, our approach also covers the
vector-valued setting with temporal weights on bounded time intervals. The proof of
Theorem 4.1.1 is based on an extension of the trace theory for weighted anisotropic
Triebel-Lizorkin spaces as developed in [132, 184] and intersection representations of
these spaces. We note that Theorem 4.1.1 (see also Theorem 4.5.2) advances the existing
literature in several respects.

(i) We consider spaces with higher-order spatial Sobolev regularity. This allows us to
deal with higher-order regularity of (4.1.1) in Chapter 7. It is important to note that
the trace space is independent of the smoothness k, as is also indicated by trace
theory for weighted Sobolev spaces, see, e.g., [140] or Chapter 3. The weighted
setting is particularly convenient for higher-order regularity since it avoids any
compatibility conditions in the underlying Banach spaces, which are necessary to
obtain, for instance, sectoriality of the Laplacian, see [66] and the introduction of
Chapter 5 for a more elaborate discussion.

(i) The regularity of the domain & depends on the weight exponent y, but not on the
smoothness k.

(iii) In Theorem 4.5.2 we deal with higher-order traces ﬁ?n@, which is in contrast to
[190, Theorem 7.1], where the trace theory in the weighted setting was developed
for second-order parabolic equations with Dirichlet boundary conditions. The
higher-order traces model Dirichlet boundary conditions for higher-order parabolic
boundary value problems, such as in [74]. In Chapter 8, we will use this general
trace theory for studying a structurally damped plate equation with rough boundary
conditions. In addition, we mention that in [123, 184] higher-order trace spaces are
characterised for function spaces with mainly Muckenhoupt weights.

Outline

The outline of this chapter is as follows. In Section 4.2 we introduce the anisotropic func-
tion spaces and some of their properties. In Section 4.3 we first prove characterisations
of higher-order trace spaces of anisotropic Triebel-Lizorkin spaces, which are used in
Section 4.4 to obtain the trace spaces of intersections of weighted Sobolev spaces on the
half-space. In Section 4.5 we apply a localisation procedure to transfer the trace results
from the half-space to domains with minimal smoothness assumptions. Finally, in Sec-
tion 4.6 we prove a trace theorem for more general boundary operators with space and
time-dependent coefficients.

4.2. Anisotropic function spaces

Recall that (isotropic) Besov, Triebel-Lizorkin, Bessel potential and Sobolev spaces are
defined in Section 3.2.1. We will now introduce anisotropic function spaces, where we
mainly focus on Triebel-Lizorkin, Bessel potential and Sobolev spaces. For more details
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on anisotropic spaces, we refer to [15, 132, 183].

Let/eNyand & = (d4,...,dp) € Nf such thatd:=|d| = Z§=1 d;. The 4 -decomposition of
R4 is given by
R = R4 x ... x R¥,

and for x € R? we write x = (x1,...,%¢) and x; = (xj,l,...,xj,,{j) where x; € R% and xj;i€R
forjefl,...,¢}and i€ {l,..., 4}

Let p = (p1,...,pe) € [1,00)¢ and w = (wy,..., wy), where w; is a weight on R% for
jefl,..., ¢}. Furthermore, let X be a Banach space. The weighted mixed-norm Lebesgue
space LP* (R, w; X) is the Bochner space consisting of all strongly measurable f:R? — X
such that

P2

1
LN Lot e s x) = (fuw "'(fwl If N wi (1) dxl)p‘ - wy(xg) d)Cg) Pl < o0

To introduce anisotropic function spaces that measure smoothness as well, we first
define the following concepts. Let R be 4 -decomposed and a € (O,oo)[ .For A >0 we
define the (4, a) -anisotropic dilation (55{['“) =AM xq,..., A% xp) for x € R% and the (4, a)-
anisotropic distance function

4 2,1
a2
|x|[[,a:=(2|xj|a]); xeR?.
j=1

In addition, let 0 < A < B < co and define the set of anisotropic Littlewood—Paley se-
quences (Df"g (R%) as the set of all (@n)n=0 < #(RY) such that Po =@ and

P =P85 8) - (650 8),  EeR? neNy,

where the generating function ¢ € .#(R%) satisfies 0 < $(&) < 1 for & € R4, (&) = 1

if I¢l4a < A and @({) = 0 if [¢];, = B. Furthermore, we define oaRY) = Uo<A<B<oo
d,a qmd

PR

Let p € [1,00)!, a€ (0,00)%, g€ [1,00], sER, w € Hle Aoo(R%) and let X be a Banach

space. Letp € @%2R%) and let (Sy) =0 S L (&' [RY; X)) be the associated family of convo-
lution operators given by S, f := ¢, * f. The weighted anisotropic Triebel-Lizorkin space
Fpy%(R?, w; X) is defined as the space of all f € &'(R%; X) such that

158 @, w; 30 7= 12" SnfInz0ll Lot @, wiea x)) < 00

We note that this definition of the Triebel-Lizorkin space is independent of the choice of
pedLURY).

Next, we define anisotropic Bessel potential spaces and Sobolev spaces. Let R? be
d-decomposed as above, then for j € {1,..., ¢} we define the inclusion and projection
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maps
g RT—RY xj—(0,...,0,%;,0,...,0),
n[,{;j]:IR{dﬁ[R‘{j, (x1,..., X0) = Xj.
For o € R we define the operator j([,’[;j] € L(<' (R%; X)) by
() o o1 N
o L f=F (Ut gy )27 f).
Furthermore, for n = (n,,...,n,) € Ng let J,,,  be the set of multi-indices given by
¢ £
In,a = {ae U e Ny slajl < nj}.
j=1

Letpe (1,00)¢, s € (0,00)¢, ne Ng, we Hle Apj (R%) and let X be a Banach space. Then
we define the weighted anisotropic Bessel potential and Sobolev spaces as

WP RY, w; X) = {f e ' RY X):0 f € IP* R, w; X), @ € J s},
HP @R, w; X) = {f e S ®REX): gl e IPARY, wi ), je 1, a1,

endowed with the norms

o— a
”f”W;'p(Rd,w;X) = Z ”6 f”Lp"{(Rd,w;X)’
a€lp g

0
,_ [d;]]
”f”H;'p(le,w;X) = Zi ”ij f”U’”{([Rd,w;X)‘
]:

4.3. Traces of anisotropic Triebel-Lizorkin spaces

Similar to [132, 183, 184], we introduce two notions for the trace at the hyperplane
{0} x R%~1: the distributional trace and the so-called working definition of the trace.

The working definition of the trace. Let ¢ € ®*4(R%) and let (S,) n=0 € L (&' (R%; X))

be the associated family of convolution operators given by S, f := ¢, * f. Let Sy €
(' (R X), (R X)}, then for f €S itholds that f =Y S, f in S, and thus

o0
fl{O}x[Rd_l = Z (Snf)l{()}x[Rd—l ln §d—1-
n=0

By the Paley-Wiener-Schwartz theorem, S, f is smooth for every f € .'(R%; X) and
n € Ny and therefore has a well-defined classical trace. We define the trace operator
Tr: &' (R4 X) — &' R4 X) by

(o)
Trf:= Z (Snf)l{O}led’l’
n=0
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whenever this series converges in %' (R%~1; X).
The distributional trace. Recall that by the Schwartz kernel theorem we have the canon-
ical identification 2’ (R x R%~1; X) = 2'(R; 2’ (R9~1; X)). Hence, we have
CR2' R X0) = 2'REX) = 2' RxRTX) =9’ ®2' R X)),
and we define the bounded evaluation map
rCR2' R7LX) -2’ RTLX),  feevof,
where evy f := f(0) denotes the evaluation at 0. Since
CREX) = CRxRTX) = CR CRY; X)) — C®:2' R X)),
the classical trace and the distributional trace r coincide on C(R%; X), i.e.,
r:CREX) -~ CRYLX),  f floyxpd-t-

Lemma 4.3.1. Let £ €Ny, d = (1,d") e Ny xN{™L, @ = (ay,a") € (0,00) x (0,00)°7L. Let
p € LR withp(0) =1 and supp p < [1,2] and let (Pp) p=0 € D¢ " (R41). Then

extg(x;,®):= Y. pR"x)(pn*g)®, geF RIHX),
n=0

is a convergent series in &' (R%; X). Moreover;
ext: ' R X) - ' R X)
is linear and continuous and
ext: ' (R9L X) — G R, (R X))
acts as a right inverse of r : C(R; &' R4™1; X)) — &' (R4 1; X).

Proof. All statements except the continuity of ext: &%’ ([Rd_1 1 X) — ([Rd; X) are shown
in [183, Proposition 5.2.49], which generalises the scalar case in [132, Section 4.2]. To
show the continuity, we use the linear operator K : . (RY) — £ (R4 1) from [132, Equation
(4.18)], defined by

o0

K=Y [ per ([ @@t F-7)d7) du.
n=0 -

Here, & stands for the Fourier transform in R4~!. It is shown in [132, Eq_uation (4.19)]

that in fact K¢ € #(R%1) for each ¢ € .#(R?) and that (extg)(@) = g(K¢) for all g €

9’(Rd‘1;X) andp € 5”([Rd). By the definition of the locally convex topology on y’(Rd_l;

X), this shows that ext: &' (R™1; X) — &'(R%; X) is continuous. O

For m € Ny we define the m-th order trace operator as Tr, :=Tr oa;n. Furthermore, we
define the vector of traces
Try, := (Trg, ..., Try).

Moreover, to be consistent with the notation in [132, 183, 184] we write v = (v1,v") €
R x R‘~! for vectors of length ¢ € Nj.
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4.3.1. Trace theory for anisotropic spaces

We now characterise higher-order trace spaces of weighted anisotropic Triebel-Lizorkin
spaces, extending the results in [132] (unweighted scalar-valued case) and [183, 184]
(weighted vector-valued case for the zeroth-order trace). Trace theory for (unweighted)
mixed norm spaces was developed in [28, 29, 30, 31, 36]. In particular, trace theory for
anisotropic Triebel-Lizorkin spaces is contained in [92, 132] and [123, 183, 184] for the
unweighted and weighted case, respectively.

By combining the arguments in [132, Corollary 2.7] and [184, Theorem 4.6], we obtain
the characterisation of the higher-order trace space of anisotropic Triebel-Lizorkin spaces.
We note that a version of the theorem below for m = 0 and more general weights is
contained in [123, Proposition 3.7].

Theorem 4.3.2. Let{ €N, 4, =1, pe (1,00)¢, g€ [1,00], a€ (0,00)¢, y € (~1,00), m € Ny
and let X be a Banach space. Let wy(x1) = |x117, iu’l € Apj (R%) forje{2,...,¢0} and let

— — 1
w = (Wy, Wa,..., W). Then, for s > a1 (m+ %), the trace operator

g iy g
s—ay(j+ 1 ),a

m
Tew: Fy (R, (wy, "); X) — HOF ®, @ X)
]:

p”,pl A"

is continuous and surjective. Moreover, there exists a continuous right inverse ext,, of Tr,.

Proof. The case m =0 is contained in [184, Theorem 4.6] and the formula for the zeroth-
order extension operator as given in Lemma 4.3.1 restricts to a coretraction corresponding
to Tr on F;"';,J(Rd, (wy, w"); X). Now, let m e Ny and j € {0,..., m}. Note that 6{ has order
Jjai in the scale of anisotropic Triebel-Lizorkin spaces, see for instance [183, Proposition
5.2.29]. Hence, the continuity for Tr; and Try, follows from the case m = 0.

It remains to consider the extension operator, and we argue similarly as in [132, Co-
rollary 2.7 & Section 4.3]. Let (¢5)n=0 € od"a’ ([Rd‘l) and p € (R) with suppp < [1,2],
p(0) =1and p/'(0) =--- = p"?(0) = 0. Furthermore, let pjlx):= x{p(xl)/j! and define the
higher-order extension operator

o0
ext; glx, %)= Y 274 p 2" x )y x 9D, ge S R X).
n=0
Due to the particular choice of the p ;, Lemma 4.3.1 implies that the series converges in
&'(R%1; X) and that ext; g isin Cp(R; &'(R%1; X)) and is continuous as a mapping from
F'R41; X) to %' (R?; X). Note that by definition we have for j; < m that Trj,pj =0
where § j, ; is the Kronecker delta. Since 6{1 is continuous on %' (R%; X) it follows that

Trjextig=0;,8 gL RY"5X), j1,je0,...,mh (4.3.1)

Taking into account the additional power of 2 in the definition of ext; (compared to the
zeroth-order extension operator), we can redo part (II) of the proof of [184, Theorem 4.6]

to obtain that
s—al(j+L+l),a” d-1 ~ d .
extj:F, " RTL@X) —~ FYY R (wy, @) X)
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is continuous. Finally, defining

m
ext,g:= ) ext; gj, g=(80,...,8m) € L R%; )™,
j=0

gives the desired extension operator to ﬁm. Indeed, the continuity follows from the
continuity properties of ext; and Tr,, o ext,, = id follows from (4.3.1). O

The trace spaces of the weighted anisotropic Triebel-Lizorkin spaces are independent
of the microscopic parameter g € [1,00]. As a corollary, we also obtain the trace space for
any normed space [ that satisfies

Ey (R (wy, @) X) —F = Fyt (R, (wy, @) X).
In view of these embeddings (see also [184, Equation (16)]), we obtain the following
corollary for the spaces

Fe=W, PR, (wy,w");X), neNf,n=sa™’,
(4.3.2)
Fe=H;" R, (wy, "); X),  se(0,00, s=sa".

Corollary 4.3.3. Let/ €Ny, 4y =1, p € (1,00, g € [1,00], a € (0,00)¢, y € (~1,p; - 1),
m € Ny and let X be a Banach space. Let wy(x1) = |x1|", w; € Ap]. (R%) forjef2,...,0} and

let w = (wy, W,...,Wy). Furthermore, letT be as in (4.3.2). Then, for s > a;(m + yp_+11)) the

trace operator
_ m
Try, :F— HOFI’”vaf”
J:

(i YL g7
s—ay (j+ o1 ),a

(Rd_l, iil”; X)

is a continuous and surjective operator. Moreover, there exists a continuous right inverse
exty, of Try,.

4.4. Traces of intersections of weighted Sobolev spaces

In this section, we characterise the higher-order trace space of an intersection of weighted
Sobolev spaces with spatial domain & = Rf and with both bounded and unbounded time
intervals. We consider spatial and temporal power weights of the form w, (x) =|x;/" and
v, () = |t|#, respectively. The main result of this section reads as follows.

Theorem 4.4.1. Letp,qe(1,00), k,meNy, k;,ZeN;, ye (-1, (ki—mp-1D\{jp—-1:j€
N1}, pe(-1,g-1), and let X be aUMD Ba@ch space. Furthermore, let =R or I =(0,T)
forsome T € (0,00]. Then the trace operator Try, from

WO L, v WP RYE, wy ks X0) N LI L, v WP RE, w415 X))

to .
. + .
o ki—j-

r+l
[1F,," " " Lo lP®RYSX)N LU, vB,, 7 R X))
j=0

is continuous and surjective. Moreover, there exists a continuous right inverse ext,;, of Ttp,.



4.4. Traces of intersections of weighted Sobolev spaces 97

For the notion of UMD Banach spaces, we refer to Section 2.4.

Remark 4.4.2. We make the following remarks concerning Theorem 4.4.1.

(i) The trace space in Theorem 4.4.1 does not depend on the smoothness parameter k.
This agrees with known trace results for weighted Sobolev spaces as presented in
Chapter 3.

(ii) If I =R, then the result of Theorem 4.4.1 actually holds for any temporal weight
v e Ay(R). The case I = (0, T) follows from using appropriate extension operators,
which are easier to construct if v = vy with g € (-1, g — 1). We elaborate on the
construction of extension operators in Remark 4.4.5.

Before we turn to the proof of Theorem 4.4.1, we need some additional results. First, we
recall the following intersection representation for Triebel-Lizorkin spaces. A more general
version can be found in [185], while the unweighted scalar-valued case is contained in
[69, Proposition 3.23].

Theorem 4.4.3 ([183, Theorem 5.2.35]). Let p,q € (1,00), a€ (0,00)%, s >0, w € A,(R%) x
Ag (IR‘{Z) and let X be a Banach space. Then

Foft e ®EwiX) = F (R®, wy; 1P R4, w1; X0) 0 L9 (R, wa; Fyly (RY, wy; X)).

We can now identify the trace space of an intersection of Sobolev and Bessel potential
spaces with Muckenhoupt weights. Additionally, recall that B;, p(IRd‘l; X)=F;, RA1: x)
for all se Rand p € (1,00), see, for instance [126, Proposition 14.6.8].

Theorem 4.4.4. Let p,q € (1,00), m €Ny, ny,nz €Ny, 51,52 € (0,00), V€ AgR), ye(-1,p-
1) and let X be a Banach space. If na, so > m+ Y—;l, then

Trp : W R, v; LP RY, wy; X)) n LI R, v; WP (RY, wy; X))
y+1

r+l _i_r+l
TRy LPRULX)NLIR BB, T R X))

n .
L A

- H Fop -
=0

and

Try : VR, v; LP RY, wy; X)) 0 LR, v; H2P (RY, wy; X))

y+1

) o
TRy LR X)NLIR v B, 7 RELX)

§ .
Sl_é(]"‘

m
- H Fap
j=0

are continuous and surjective. Moreover, there exists a continuous right inverse ext,, of Tty,.

Proof. We only consider the case of Sobolev spaces, since the proof for the Bessel potential
spaces is completely similar. By a standard restriction argument, it suffices to consider the
spatial domain R? instead of Rf. This is possible as we are in the range of Muckenhoupt
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weights, and therefore extension operators are available (see [189, Section 5]). Note that
we have the identification

(n2,m),(p,q) (rpd+1 .
Wd 1) ([R r(w}/r U),X)

= W IR, v; LPRY, wy; X)) 0 LI R, v; WP RY, wy; X)),
so that Corollary 4.3.3 and Theorem 4.4.3 imply that

Trp: W9 (R, v; LP(RY, wy;X)) NLIR, v; WP (RY, wy; X))

-1 G+ 50,65

m
n n d
H (pq)p(d 11) 2 (R*, (1, v); X)

4 ”1‘*(1 b d-1 me= =T a4
=H PR LR SXNNLIR, ;B 7 R X))

is continuous and surjective. Moreover, Corollary 4.3.3 gives the existence of an extension
operator as well. O

We can now characterise the spatial trace space of an intersection of weighted Sobolev
spaces as stated in Theorem 4.4.1.

Proof of Theorem 4.4.1. Step 1: the case I = R. Let v € A4(R). Let r € {0,...,ky —m -1}
be such thaty € (rp—1,(r + 1)p — 1). By [189, Proposition 5.5], standard properties of
the complex interpolation method (see, e.g., [262, Equation (4) in Section 1.9.3]), [190,
Theorem 3.18], Proposition 3.6.6 (using that X is UMD) and Hardy’s inequality (see
Lemma 2.2.2), we obtain

wb (R, ,W"”(R+,wy+kp,X))ﬂLq(R v; Wk+k1"’(R+,wy+kp,X))
— [H"(R, v; WP ®RY, Wy kp; X)), LI (R, v; AR wY‘fkl”X))]ﬁ

= BT (R, vy WEPRY, wy 413 X), WP R, wy e X1 )
H[(l kl)q(R v; Wk+r'p(|R+,wY+kp,X))
— BRI R 5 PR, wy i X)).
By applying Hardy’s inequality once more, we have
WOIR, v; WEPRY, wy ik X0) N LI R, v; WP RE w10 X)

— BT NR, 1 LP R, wy s X)) 0 LI R, 1; WETTPRY, w5 X))

Sincey-rpe(-l,p—-Dand k; —r > m+ %}Ml, Theorem 4.4.4 implies that Tr,, is
continuous and surjective from the latter space to

=) _ -
1 (j+y rp+1) _ . y-rp+l

2 [[Ra,u;LF’(Rd‘l;X))nLq(R,u;Bzfpr_]_ PR X)),
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which gives the desired trace space after rewriting. This shows that Tr,, is continuous
between the desired spaces.

To prove the existence and continuity of the extension operator, it suffices to establish
the embedding

1,(a1,az) d .
F(p .1,(d, 1)([R xR, (Wytkp, 1); X)

(4.4.1)
— WOIR, v WP RY, wy s XD O LIR, v; WP RY, wy 3 X)),
with
ay = and a L (4.4.2)
YTk k 2T e k) h

Indeed, by Theorems 4.3.2 and 4.4.3 we have that the extension operator ext,, is continu-
ous from

mo L (g (j+ ket

l_[Faz P

toF (1;;;:32(21, b (R? xR, (Wy+kp, v); X). Rewriting using (4.4.2) gives continuity of ext,, between
the desired spaces.
It remains to prove the embedding (4.4.1). Similar as in the proof of [190, Lemma 7.2] it

holds that the restriction operator

y+kp+1
+ P

La-a(

R ;PR X)) NLIR, v; By, ®RI"L; X))

R R xRX) =D RIXRX), [~ flgt,m
restricts to a bounded linear operator on

R:Fya® | (R x R, (Wyrkp, 0); X) — L@, v; 1P (RY, wy s X)),

By [183, Proposition 5.2.29], using that a; (k+ k1) = 1 and a; k + ax¢ = 1, it follows that
1,(a1,a) d _
R: F(p,q),l,(d 1)(R xR, (Wytkp, V); X)
— WOIR, ;WP RY, w4 1p; X0) N LIR, 0; WP RE, w0, 5 X)),

is bounded as well. This proves (4.4.1) and completes the proofif I = R.

Step 2: the case I = (0, T). This case follows from I = R and a suitable extension operator.
For the convenience of the reader, we include the details of the proof. First, let I = (0,00).
By Tr,, and ext,, we denote the (spatial) trace and extension operators from Step 1. For
j €10,..., m} we denote by Tr";+ the (spatial) trace operator for functions defined on the

time interval I = R,, i.e., Tr[';.2+ f= f|{0}><[Rd’1 for fe CSO([RTr; Cgo(Rf;X)). Furthermore, if R
is the restriction operator from R to R, then it is clear that
RT; f = Tr“]?+ Rf,  j€{0,...,m}, f € CC[R;CPRY; X)). 4.4.3)
Let E be a universal extension operator from R to R such that

E:WHR,, v V) — WO9R vy Y)  and
L S L (4.4.4)

O—=(j+ 4
E:F " 7 R v Y)—F, " 7 Ry Y)
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are bounded for all parameters p, g, k1,4, j,y as specified in the theorem and Banach
spaces Y. Such an extension operator exists by redoing the proof of [263, Theorem 2.9.2]
using the multiplier result [214, Theorem 1.3]. Note that one has to redo the proof of [214,
Theorem 1.3] for the Triebel-Lizorkin and Sobolev spaces separately, since in the vector-
valued case with UMD spaces the Sobolev scale is not contained in the Triebel-Lizorkin
scale, see, e.g., [126, Theorem 14.7.9].

Moreover, itholds that REf = f for f € C‘C’O(E; C‘C’o(lRf;X)). Hence, with (4.4.3) it follows
that . .

Tr“]?+ f=RT;Ef, je{0,...,m}, f € CPRy; CCRE; X)).

By the properties of R and E, Step 1, and density of C2°(R; C2°(R%; X)) in

WEI R, v WEPRY, Wy 3 X0) 0 LY Ry, v WP RY, w4 s X)),

—R .
we find that Tr,,,” extends to an operator as stated in the theorem and we have

ki-j-1

m
R
Z ||Trj+f|| [,L(]urLﬂ) y+1
j=0 F k1 p o p (R4-1; X))

ap R+,v;LP (R=1;X))NLT (R4, vy;B

m
<Y T Efl - LT T
=0 U T R LR X0)NLI R uB,, P RA1X)

Filvl’
S ”Ef”WM(R,vﬂ;wkvﬂ(naei,wy+kp;X))nLq(R,up;wk+k1vﬂ(Ri,wy+k,,;X))
S ”f”Wf'q([RLr,uu;kap(Rf,wy+kp;X))r‘|L‘7(R+,vy;Wk+k1'P(Rf,wy+kp;X))'
Define the extension operator by

— R J—
ext,, := Roext; oE.

Then again by properties of R and E, and the continuity of the extension operator ext,;,
we find the continuity of ﬁnf;* as stated in the theorem. It remains to prove that this

. . . . —R
extension is the right inverse to the above constructed trace operator Trm+ . Indeed, for
i,j€{0,...,m} we have using (4.4.3) twice and RE =id that

Te}" ext;” h= RTr; ERext; Eh = RTr; ext; Eh
=8;jREh=06;;h, heCP[R:;CPRY;X)),

and by density this gives the desired result.

Finally, for I = (0, T) with T € (0,00) the result follows similarly by using a universal
extension operator from (0, T') to R. To obtain such an extension operator one can proceed
asin [11, Proposition 2.5]. O

Remark 4.4.5. There are alternative methods to obtain an extension operator satisfying
(4.4.4).

(i) The Rychkov extension operator from [243] can also be used in the weighted and
vector-valued setting.
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(ii) One can also use the more classical extension operator for Sobolev spaces from [4,
Theorem 5.19] (see [189, Lemma 5.1] for the weighted setting). The boundedness
of this extension operator on Triebel-Lizorkin spaces is then obtained by the ¢9-
interpolation method, see [186]. With this extension operator we expect that one
can treat more general (Muckenhoupt) weights, instead of only power weights v,
withpe(-1,g-1).

4.5. Localisation of traces to rough domains

We continue with localising the trace result from Theorem 4.4.1 to bounded domains.
Localisation procedures for smooth domains are quite standard in the literature, see, e.g.,
[262, Section 3.6.1]. Since we deal with domains with low regularity, we provide the details
of the localisation argument, which is based on the Dahlberg-Kenig-Stein pullback in
Section 2.6. We first collect the required properties of this diffeomorphism in Section 4.5.1.
In Section 4.5.2, we apply the localisation to prove our main trace theorem on domains.

4.5.1. Localisation and traces on domains

We introduce a localisation procedure for rough domains. Let @ be a special C.'’* -domain
with r € Nj and « € [0,1]. Then by Lemma 2.6.5, there exists a C"*-diffeomorphism
@ : 0 — R? which straightens the boundary and preserves the distance to the boundary.
Moreover, this diffeomorphism is smooth in the interior, but higher-order derivatives may
blow up near the boundary. This diffeomorphism is known as the Dahlberg-Kenig-Stein
pullback. In particular, @ satisfies the following mapping properties. The proof of this
proposition is postponed to Chapter 6, see Proposition 6.3.4.

Proposition 4.5.1. Letp € (1,00), r e N}, k € [0,1], k € Ny such thatk =r+x andy €
(k= (r+x))p-1,00)\{jp—1: j € N1}. Furthermore, let © be a special C.'"* -domain and let
X be a Banach space. Let ® : @ — R? be the Dahlberg-Kenig-Stein pullback from Lemma
2.6.5 and consider the change of coordinate mappings

O, WEP @, w)7; X) = WEP R, wy; X),

defined by @, f := f o®~ 1. Then ®,. is an isomorphism of Banach spaces for which (®~1),
acts as inverse.

Next, let @ be a bounded C"*-domain with r € N; and « € [0, 1]. The following state-
ments hold.

(i) There exists a finite open cover (Vn)lry=1 of 00, together with special Ccr’K-domains
(@’n)lryzl, such that

onNnV,=0,nV, and oonv,=00,nV,, nefl,...,N}.

Without loss of generality, we may assume that each V}, is a ball.

(i) There existng € C°(0) and n, € C°(V,) forall ne{l,..., N} such that 227:0 7]?1 =1
on € and ZI,;[:I n% =1 0n 00 (partition of unity).
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Fornefl,...,N}, let®,:0, —F R4 be the Dahlberg-Kenig-Stein pullback as introduced
above. For any f defined on 0, the change of coordinate mapping is (@) f := fo®,'.
Furthermore, for any g defined on 00, we write (®,(0,-)).g = g(d);l (0,-)) which defines
a function on R4 1, Throughout this section, we fix (Vn)j,;]:p (@n)gzl, (77")2]:0 and (@n)gzl
as introduced above.

Similar to [262, Definition 3.6.1], we define Besov spaces on the boundary. Let p € (1,00),
s> 0, X a Banach space. Let L? (00; X) be the Lebesgue space with respect to the surface
measure. Note that the norms | gl .r 40, x) and

N
1(@4(0,) 758l pa1ixy & €LPOO;X),

n=1

are equivalent. We define

B}, ,(00;X):={g € L’ (00;X): (®,(0,)).n58 € B}, , R, X)Vne{l,..,N}}, (4.5.1)

.0/(
equipped with the norm

N
— 2 .
IglB, 0000 = 2L (@ (0,018 lps @a;x) & € B}q(003 X).

n=1

Note that this definition is independent of the partition of unity and the diffeomorphisms
up to an equivalent norm. Moreover, we need the following spaces of smooth functions
on the boundary. Let Lfoc(a@; X) be the Lebesgue space of locally integrable functions
with respect to the surface measure. For r € N, x € [0,1) and & a bounded C"*-domain,
we define

C"™(00;X) = {g € LL .(00;X): (©,,(0,-).n%g € C"* R, X)Vnel,...,Ni}.

4.5.2. Traces of intersections of weighted Sobolev spaces on domains

We first define the spatial trace operator for smooth functions on domains. Let r € N;
and let @ be a special C{-domain or a bounded C”-domain. Furthermore, the unit inner
normal vector on 0€ is denoted by n. For u € C" (0; X) we define the trace

Tr‘;-@uz Y. (0%w)lse n%, jelo,...,r},
lal=] (4.5.2)
30
Tr, u= (Trg@ u,...,Tr‘z@ u).
The main trace result for intersections of weighted Sobolev spaces on domains reads as
follows. The rest of this section is devoted to its proof.

Theorem 4.5.2. Letp,q € (1,00), k,meNy, k1,¢,r €Ny andx € [0,1) such thatk; =r+x >
mandye ((ki—(r+x)p-1,(ki—mp-D\{jp—-1:jeNi},ue(-1,g—1) andlet X bea
UMD Banach space. Furthermore, let I =R or I = (0, T) for some T € (0,00] and letC be a
bounded C"* -domain. Then the trace opemtorﬁ?ﬂ@ from

WO, vy WEP (G, w5 X0) N LI, vy; WP (6, w075 X0)
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to
iyl

ﬁF[_HU 71,0, 1P(00; X)) 1 L9, v, B
o q,p » Vb ’ » Vb
]:

e —-j-rt
o’ 7 (00; X)) (4.5.3)

. . L . . . . —00 00
is continuous and surjective. Moreover, there exists a continuous right inverse ext,, of'Ir,, .

First of all, it should be noted that Tr‘la@ coincides with the normal derivative 9,, =
%, while for j = 2 the trace Tr‘;.@ is in general not equal to 8}, see [140, Remark 2.9].
Nevertheless, one can construct a vector field 7z which does satisfy this property. Indeed, if

O is a special Ccr”(—domain with r =2 and « € [0, 1], then by [140, Lemma 2.17] there exists

an extension 7 € C" VX (@) of n such that 7 = n on @, which satisfies for u € C"*(@; X)
olu €@ —a .
OTM_|C£j(a u)n ondod, jefl,...,rh.

To prove Theorem 4.5.2, we use a covering of 00 and a partition of unity to reduce
to special domains (@n)gzl. Then, on each special domain, the Dahlberg—Kenig-Stein
pullback @, can be applied to reduce again to the half-space, where we have a trace the-
orem available. However, the direction of the normal vector n is not preserved under the
Dahlberg-Kenig-Stein pullback. Therefore, we need a trace result on R¢ with a different
non-tangential vector field .4/” on the boundary. We first construct this vector field .4 that
corresponds to n under the Dahlberg-Kenig-Stein pullback.

Let @ be a special Ccr"(—domain with r € Ny and x € [0,1]. Furthermore, let m < r +«
and let n be the unit inner normal vector on 80. If r = 1, set 12(x) = n(h(X), X2,...,Xg)
for x € . If r = 2, then take 7 from [140, Lemma 2.17] as explained above. Using the
Dahlberg-Kenig—Stein pullback ® : ¢ — [Rf introduced in Section 4.5.1, we define the

vector field A € C"" VX (R?) on RY as

N () = (DD @ a@ (), yeR?, (4.5.4)

where D® denotes the Jacobian matrix of ®. Furthermore, .4'(0,-) is a non-tangential
vector field on 6Rf =R%"! which satisfies (see [140, Equation (19)])

J
Y @O*w@ntx) = )Y @*w@nx) = %(@(x)) on oo, (4.5.5)

lal=j lal=j 0
for j€{0,...,m}, ue Ch*(@; X), and v(y) = u(@ 1 (y).
We will prove a variant of Theorem 4.4.1 on R? for the vector field .4 on the boundary
as defined in (4.5.4).

Proposition 4.5.3. Let p,q € (1,00), k,me Ny, k1,¢,r € Ny andx € [0,1) such that k, =
r+x>mandye ((ki—(r+x)p-1,(—mp-1\{jp—1:jeN,}. Furthermore, let
ve Ay(R) and let X be a UMD Banach space. Let /N € Cr‘l’K(IRf) be the vector field as in
(4.5.4). Then the trace operator

— N .
Tr,, := (1d,6dy,...,0%)lawi
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from
WhI R, v; WEP RE, wytkp; X)) N LIR, v; WP R w415 X))
tO ? y+1 +1
mo gL+ _ k-j-C
MF," 7 ®RulP®5x)0 LR v;B,, 7 ®RX) (4.5.6)
j=0

is continuous and surjective. Moreover, there exists a continuous right inverse ext,, ofTr,, .
Remark 4.5.4.

(1) In addition to the conditions in Theorem 4.4.1, there is a more restrictive lower
bound on y to ensure that the diffeomorphism ® has the required mapping proper-
ties.

(ii) More generally, the proposition actually holds for any non-tangential vector field
A on dR% = R%~1, We will only need the result for the vector field .4 obtained after
applying the pullback @ to the normal vector 72 at 0, see (4.5.4).

(iii) Due to the low regularity of the domain @ and the vector field 4", we cannot apply
the argument as given in [262, Remark 3.6.1/3] to obtain the result of Proposition
4.5.3.

Proof. Step 1: a preliminary estimate. Let a € Ng‘l and j €{0,...,m}. Then by Theorem

4.4.3 twice and the fact that the (spatial) 0% -derivatives are of order % in the scale of
anisotropic Triebel-Lizorkin spaces (e.g., [183, Proposition 5.2.29]), we obtain the estimate

a
lo%gll l’-ﬁ(ﬂm) iYL

P . d-1. BT ma-.
» ® ;P RILX)ALIR VB, T REX))

Slho%gll 1L a¥Ely 11

U+ 507
k1 Pk md .

F(p,q),p,(d—l,l) (R4,(1,v);X) 4.5.7)
< .5.
S lgll e hok

(0 prd-1,1) (R4,(1,v);X)
Sligl
~ £ i YL S 1

8 -fu-as e L . -jHa- Tt .
o RULPRELX)NLIRV;B ®4-1;X))

for all g such that the right-hand side is finite.

Step 2: the trace operator. We prove the continuity of the trace. By density it suffices to
take u € CP(R; C (I]?f; X)).Let j€{0,...,m}andlet & € C"I’K(Rf) be the non-tangential
vector field from (4.5.4), then by the Leibniz rule we obtain that aivu =N -VVuisa
linear combination of terms of the form

j i i
@“w [P A, witho< Y |Bil<j—1andlal+) IBil=],
i=1 i=1 i=1

where a = (a;,a) € Ny x Ng‘l satisfies 1 < |a| < jand r; € {1,...,d} forall i € {1,..., j}.
Moreover, it holds that (aﬁimi)(o, Y e CTIXRI Y forall i € {1,..., j}. In particular, it
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ky—j— L
follows that (85_#;,)(0, -) are pointwise multipliers on L” (R%~!; X) and prlp = R x)

by [214, Proposition 5.4] (using that x € [0,1)) since r — j+x > k; — j — YTJZI. This, together
with (4.5.7) and Theorem 4.4.1, gives

107, ul yga 0oL (a1 iYL
+ k1 [ d- VI md-
ap R, v;LP (R, X)NLY (R,v;B,, , ®RI=1,X))
a A
< Y 110%07 w,) - L O aat
=] F,"t T RuLP@LX)NLIRYB,, | P ®RILX)
a1
N lel(al u) (0, - L+ ky—ap -1
lal<j 1 ®U;LP R XINLIR B, 7 RILX)

qup

<
Sl WEAR,v;WEP R, 1y4 1 XDNLI R, v;WEKLP RY, 10y 4 .3 X))’

where we have used that |&| - j=la|—a; —j < —a;.
Step 3: the extension operator. We first prove that there exists an isomorphism I which
is bounded on the trace space (4.5.6) and relates d_y -derivatives to 0, -derivatives. Let

j€10,...,m}, ue CX(R; CX(R%; X)) and define
hj:=@ w0, and g:=0, w0,

Again, by the Leibniz rule g; can be written as a sum of Nlj hj and terms of the form
(O&hal)]'[;zl(éﬁh/&/,i)(o, -) where |a| < j with @) < j—1 and || +Z;:1 IBil = j. Hence,
there exists a lower triangular (m + 1) x (m + 1) matrix I with diagonal entries [ ; = J/lj
such that (go,...,g,ﬁ,l)T = I(hy,...,hy)". From the estimate in Step 2, it follows that I is
bounded on the trace space (4.5.6). The invertibility of I follows from the fact that A
is non-tangential, i.e., 4] = ¢ >0 on R%-!, The boundedness of I"!, which is again a
lower triangular matrix, can be proved similarly to the boundedness of I after recursively
expressing the ; in terms of the g;.

Let ext,, be the extension operator from Theorem 4.4.1 which satisfies Tr,,, 0 €Xt,y, = id.
We claim that ﬁﬁ/ := ext,, o I"! is the desired extension operator. Indeed, the continuity
follows from boundedness of I~! and Theorem 4.4.1. Furthermore, it holds that

— N — N — —_ - .
Tr,, oext,, = IoTryoext,ol ' =id.
This completes the proof. O
We can now prove our main trace theorem.

Proof of Theorem 4.5.2. We first prove the theorem for I = R and in this case we can
consider general Muckenhoupt weights v € A4 (R).

Let (V)Y |, @)Y, mn)_, and (@,)) | be a finite covering of 00 consisting of balls,
the corresponding special C.*-domains, the partition of unity and the diffeomorphisms
as introduced in Section 4.5.1, respectively. Furthermore, let .4}, be the non-tangential
vector fields corresponding to @, as constructed in (4.5.4).
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Step 1: the trace operator. We prove continuity of the trace. By density it suffices to take
ue CX[R; CN(0; X)). Set vy, := (@) «n% u for n € {1,..., N}. By Propositions 4.5.3 and 4.5.1
(using that y > (k; — (r +x))p — 1), we obtain forall n € {1,..., N} and j € {0,..., m} that

1@, vw©] U e
Fy, (R, u;LP (R4-1;X))NLI (R, UB P (®a-1;xy)

<

S lvall ngq(lR,U;kap(Ri,wy+kp;X))ﬁLq(R,U;Wk+k1’p(Ri:wy+kp;X))

_ 2

= || (q)n) * nfl u ” W['q(R v.wk,p (Rf,warkp;X))ﬂLq (R, V;Wk+k1,p(Rz’wY+kp;X))

SIntllys o @ uwtse,, W% XLy WELP (0,107 X))

<
1l yea@uwire, w9 XOINLI R u;WEHKLP (6,097, X))

00,

yakp can be

where in the last step we have used that ,, € CZ°(V},), so that the weight w
replaced by w?fkp. Furthermore, by (4.5.5) we have

@, V)0, = Y, @ n5w(@, 0, 7)n(@,'©0,7), Fer
lal=j

Hence, by definition of the trace operator (4.5.2) and the spaces on the boundary (4.5.1),
this proves the desired estimate.

Step 2: the extension operator. Let g = (go,...,g&m) be a function in the trace space
(4.5.3). For all n € {1,...,N} and j € {0,...,m}, set hy,; := (%g))(®;'(0,) and h, :=
(Rn0,---» hp,m). Itholds that

y+1

- ( .7 y+1
Ry €F FUS R, v; L RS X0) N LR, v; B " RTY X)),

q.p

Furthermore, let ext " be the extension operator from Proposition 4.5.3 and set v, :=
Xt,, hn. Proposition 4.5.3 implies that

Wonllw e @,vwer @, Wy sk X)NLI R v WEHELP RS, 10y 1y X))

<Z||hn]|| . €U+Y+1) K —j- Y
j=0 F,0 T RuLP®ELX0)NLIRYB,, T T RILX) (4.5.8)
m
Z |g] ” [—L(]-I»y;l kl,j,L"’l ’
j=0 Fyp ®,v;LP0G;X)NLIR, VB, 7 (06;X)

and (6 vn)l ord = hy,j. Additionally, for n € {1,..., N} we define the cut-off function

(n€ ch(urd) such that supp({, <V}, and {,(x) = 1 if x € B, where B, is a ball which is
compactly contained in V}, and satisfies suppn, < B,. We claim that

N
Xty g0 = u() = Y. (W a@n(x),  x€0, (4.5.9)

n=1
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defines the desired extension operator. First, note that we may assume that v, (y) =0 if

Ve RTf\ @, (0 N By). In particular, v, (y) = 0if {,,(®,(y)) # 1. This, together with (4.5.5)
and the properties of hy,, yields

N
Y @ w@n%(x) =) {n(x) Y, 0% (va(@,(x)n(x)
lal=j n=1 lal=j
N ajvn N ) )
ZZCn(x)aJV @)=Y 158 =8&j» X€00, jef0,...,m}.
n=1 n n=1

It remains to prove the continuity of the extension operator. With (4.5.9) and Proposition
4.5.1 (using that y > (k; — (r +«))p — 1), we obtain

—00
lext,, gl eam vk o0 Wk a0 .
m Elwea @ uwhr©,wd9, ;X)NLIRu;WHRLP (@097, 5X)

N
<N @Y vl
~ e, wk 0n wk+ky, On .
n; n WEIR v;WEP (@, W} X0)NLI R, WKL (@, w7 5 X0)

N
<
~ Zl lvnll WEIR,v;WEP RYE, 1wy s XDNLI R v;WKHFLP RE, 10 3 X))
n=

and the required estimate follows using (4.5.8). This completes the proof for I = R.
Finally, for I = (0, T) with T € (0, 00] the results follow similarly to Step 2 in the proof of
Theorem 4.4.1. In this case, we should work with CZ° (T chx (@; X)) and c (I; C"¥ (00; X))
as dense subsets, since the spaces B;yq(O@;X) and C"*(00; X) (see Section 4.5.1) are
defined using C"*-diffeomorphisms. O

4.6. Trace theorem for boundary operators

In this section, we study differential operators at the boundary and prove a trace theorem
for systems of normal boundary operators on intersections of weighted Sobolev spaces.
For simplicity we only consider the case of the half-space similar as in Section 3.5.

We start by introducing the definition of space- and time-dependent boundary ope-
rators. Note that compared to Definition 3.5.1 the coefficients of the boundary operator
may now also depend on time.

Definition 4.6.1 (Boundary operators). Let p € (1,00), k1, €N}, Y€ (—=1,00)\{jp—1:j€
N1}, m € Ng and let X, Y be Banach spaces. Then the boundary operator of order m, given

by
B:= Y baTrd®  with by = by (t,%) # 0 for some |a| = m,

lal=m
is of type (p, k1,¢,y,m,Y) if

he-L rtl -1t
M) -4 (m+5=)>0and by —m-L= >0,

(ii) for all |a| < m we have

ba € C' (R LRI, (X, V) N L™ (R; € R (X, V)
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for some 04,0, > 0 such that

1 1
Ut>€—k%[m+%) and ax>k1—m—%.

Note that for a = (a1, @) € N x Ng‘l , we have Tro% = 0% Tr,, , and therefore the boundary
operator 98 can be rewritten as

m

B=) bjTrj, where b;j(t,TV):= Y bja(,00% (4.6.1)

j=0 |@l=m-—j

Note that the leading order coefficient b,, is independent of Vz. We prove alemma about
the boundedness of boundary operators on an intersection of weighted Sobolev spaces.

Lemma4.6.2. Letp, g€ (1,00), k,meNy, k1, €Ny, ye (-1, (kj—m)p—D\{jp—1:jeNy},
ve Ay(R) and let X and Y be UMD Banach spaces. Let 9 be a boundary operator of type
(p,k1,4,7,m,Y). Then B from

W= WOIR, v; WP RS, wyskp; X)) 0 LIR, v; WP RE, w4 5 X))

to

-Ly Ly

o —mo 1
TR PR YN LR, 0By, 7 R Y))

4
m o—
F"(Y):=F,,

is bounded.

The proof of Lemma 4.6.2 is based on a pointwise multiplier result to estimate the
coefficients of 28, see also Lemma 3.5.2 for the case of time-independent boundary
operators. We first prove a pointwise multiplier result for intersections of Triebel-Lizorkin
spaces.

Proposition 4.6.3. Suppose that the conditions of Lemma 4.6.2 hold. Then for all |a| < m,
we have

1ba fllgmyy < Cll fllgmx), feF™(X).

Proof. Let f € F(X). It suffices to consider both spaces in the intersection separately.
First, define the pointwise multiplier

My, :R— Z(LPRY X), LP R Y))

by My, (1)g(X) := by (£, X) g(X) for g€ LP R4-1; x). Using the regularity of b, it is straight-
forward to verify that

My, € G} (R; 2(LP R X), LP R 7)),

y+1

» ), we obtain

Now;, by [214, Proposition 5.4], using that o, > ¢ — k% (m+

1M £ (- g g,
1 P
a.p

= CliMp, llcot 2 me-150,L0 @e-15v7)

®,v;LP (RA-1;Y))

Ifl - L e I3
F 1

. d-1.
oy ®,v;LP R41;X)
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Similarly, by [214, Proposition 5.4], using that o, > ky —m — 7—;1, we obtain for almost
every ¢ € R that

Do (2,-) f (£, koYL < Cliba(t, ')”Cl‘)’x(Rd—l;g(X'y)) If( )l koo YL .
B,, 7 ®ILy) B, " 7 ®i1x)
Taking the L9(R, v)-norm and using the regularity of b, gives the result. O

We can now use the above multiplier result to prove continuity of the boundary operator.

Proof of Lemma 4.6.2. Recall that the boundary operator 98 is given as in (4.6.1). Fix
j€{0,...,m}and |@| < m— j, then by Proposmon 4.6.3, the 1ntersect10n representation
Theorem 4.4.3, the fact that the (spatial) 8%-derivatives are of order & — in the scale of
anisotropic Triebel-Lizorkin spaces (e.g., [183, Proposition 5.2.29]), and Theorem 4.4.1,
we obtain the estimate

I1b,@0% Tt; fleman SNOF T fllgmx)
<169 £l

F & (mﬂ’;l)(kl Crd,q,
(pq)p(d LD v);X)

SJ ” Trjf” - 1 (m &+ Lk )(H 1

(Pq)p(d LD (R, (1,v);X)
SITG LI gty )
F(pq)p(d LD (R4, (1,v);X)

ST fllgico S 1 lw.

This completes the proof. -

Similar to Definitions 3.5.3 and 3.5.4, we can now define a system of normal boundary
operators 9 := (B™,...,B™) of type (p, k1,£,y,m,Y), where 0 < mg < my < --- < m,, are
integers for some n € Ny, m := (my, ..., my), Y= (Yy,..., Yy) are Banach spaces and 8™
are normal boundary operators of type (p, k1,¢,y, m;, Y;) for i € {0, ..., n}.

We obtain the following trace theorem for systems of normal boundary operators.

Theorem 4.6.4. Letp,q € (1,00), ke Ny, k1, €Ny, y € (=1,00)\{jp—1:jeNi}, ve A4(R)
and let X and'Y = (Yy,...,Y,) be UMD  Banach spaces. Let 9 be a system of normal
boundary operators of type (p, k1, ¢,y,m,Y). Then & from

WEIR, v; WEP RY, wyskp; X)) N LI R, v; WP RY w13 X))

to

1=m;—

l +1
mi+ _ k o
H F, ,,kl v '® v LR V) A LR, v;B,, 7 R"LY))
is a continuous and surjective operator.

If 48 is a system of normal boundary operators of type (p, k1, ¥¢,v, m, Y), then the condi-
tion y < (k; — my)p — 1 holds by Definition 4.6.1.
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Proof. The proofis analogous to the proof of Theorem 3.5.6. The continuity of 28 follows
from Lemma 4.6.2. For the construction of the right inverse one can argue as in the proof
of Theorem 3.5.6 using Theorem 4.4.1. O

Remark 4.6.5.

(i) The result of Theorem 4.6.4 can also be obtained on bounded domains via loc-
alisation arguments. Using an appropriate extension operator and an extension-
restriction argument similar to the one in the proof of Theorem 4.4.1, the trace
theorem can be obtained for R, or bounded time intervals (using power weights v,
with pe (-1, -1)).

(ii) Itisnotclear whether Theorem 4.6.4 has any application in the study of boundary
value problems with inhomogeneous boundary conditions Zu = g. In fact, using
the extension operator in Theorem 4.6.4, it suffices to consider the boundary value
problem with homogeneous boundary conditions 98u = 0. However, in the case of
general boundary operators, well-posedness is obtained via perturbation methods
which require a nonzero right-hand side in the boundary conditions, see [67, 68].
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Functional calculus for the
Laplacian on the half-space

This chapter is based on:

N. Lindemulder, E. Lorist, E Roodenburg and M. Veraar. Functional calculus on weighted
Sobolev spaces for the Laplacian on the half-space. J. Funct. Anal., 289(8):110985, 2025.

Abstract. We consider the Laplace operator on the half-space with Dirichlet and Neumann
boundary conditions. We prove that this operator admits a bounded H* -calculus on
Sobolev spaces with power weights measuring the distance to the boundary. These weights
do not necessarily belong to the class of Muckenhoupt A, weights. We additionally study the
corresponding Dirichlet and Neumann heat semigroup. It is shown that these semigroups,
in contrast to the LP -case, have polynomial growth.

113
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5.1. Introduction and main results

Since the development of the H*-calculus in [52, 204], motivated by the Kato square
root problem (see [22, 205]), this holomorphic functional calculus turned out to provide
an efficient way to tackle other problems in mathematics as well. For instance, in the
theory of (stochastic) partial differential equations ((S)PDEs), the boundedness of the H*°-
calculus plays an important role. It can be used to obtain well-posedness and regularity of
the, possibly nonlinear, (S)PDE. There is a vast literature on the H*°-calculus for sectorial
operators, see, e.g., the monographs and lecture notes [20, 67, 118, 125, 126, 136, 174, 216,
234]. For applications to PDEs, see, e.g., [26, 65, 69, 134, 175, 206, 261, 274] and to SPDEs,
see, e.g., [11, 76, 122, 219, 221, 222].

A particular problem that can occur in the analysis of a (stochastic) PDE on a spatial
domain @ < R? is that the solution or its derivatives may exhibit blow-up behaviour near
the boundary 46 To solve the PDE on a Sobolev space W*? (@), it is required to impose
additional conditions such as smoothness of the domain and/or unnatural boundary
conditions for the data.

(i) Smoothness of the domain: for regularity of second-order elliptic operators on
WEP(6) one needs that @ is a C¥*?-domain, see [166, Chapter 9]. This condition is
also present in regularity theory for parabolic SPDEs, see [160].

(ii) Unnatural boundary conditions for the data: as illustrated in [166, Chapter 9], one
obtains regularity for second-order elliptic operators on W*? (@), however the
operator will not be sectorial. To obtain a sectorial operator, additional boundary
conditions on the data need to be specified, see [66]. Furthermore, for higher-order
regularity for the heat equation 6;u — Au = f on @ with homogeneous Dirichlet
boundary conditions, additional conditions on f need to be imposed as well, see,
e.g., [89, Section 7.1.3].

To circumvent these additional conditions, weighted spaces for the solution are used
with a spatial weight of the form w, (x) := dist(x, 00)Y for some suitable y € R. In this way,
the solution is allowed to have a certain blow-up near the boundary. Weights are also
commonly used for SPDEs as is motivated in [160, Examples 1.1 & 1.2].

Motivated by the applications to (S)PDEs mentioned above, it is natural to study the
H®-calculus for differential operators on inhomogeneous weighted Sobolev spaces. In this
chapter, we take up the study of two commonly used elliptic differential operators: the
Laplace operator with Dirichlet and Neumann boundary conditions on the half-space
R¢. We consider Ap;; on W*P (RY, wy k) and Axey on WP (RS, wy 1) for k = -1 and
Y € (-=1,2p—1) \ {p — 1}. Our main results include the bounded H*°-calculus for —Ap;,
and —Aney, and growth bounds on the corresponding semigroups. The mathematical
statements of the main theorems are presented in Section 5.1.1.

The study of the H*-calculus for differential operators with Dirichlet and Neumann
boundary conditions on Sobolev spaces has been taken up before, see [65, 134]. The
H®-calculus on weighted Lebesgue spaces is considered for instance in [23, 24, 181, 200].
In these papers, the weights belong to the class of Muckenhoupt A, weights. In [190], the
first and fourth authors studied the Dirichlet Laplacian on weighted Lebesgue spaces
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with weights outside the A, range. The current chapter extends the H*-calculus results
of [190] and we present the first theorems on inhomogeneous weighted Sobolev spaces
with weights outside the A, class.

Parabolic and elliptic differential equations on weighted spaces have already been
studied extensively in the literature, see, e.g., [79, 80, 81, 144, 149, 157, 158, 164, 165] for
the deterministic setting and [141, 142, 143, 167] for the stochastic setting. In these papers,
weighted spaces are used to obtain (stochastic) maximal regularity for elliptic operators
on homogeneous weighted Sobolev spaces. The new aspects of our approach, compared to
the aforementioned works, are the following.

(i) We prove the boundedness of the H*°-calculus, which gives the boundedness
of many singular integral operators. In particular, it yields (stochastic) maximal
regularity and bounded imaginary powers. Applications of the functional calculus
to boundary value problems are presented in Chapter 7.

(ii) Using a scaling argument, we show in Chapter 7 that our results on inhomogen-
eous weighted Sobolev spaces recover maximal regularity for the heat equation on
homogeneous spaces as well. In particular, we recover parts of the results for the
heat equation in [80, 81, 164, 165]. Moreover, we can allow for weights in time.

(iii) We can treat power weights with exponents y € (-1,2p — 1) \ {p — 1}, extending
the typical range y € (p — 1,2p — 1) considered for higher-order regularity in the
homogeneous setting with Dirichlet boundary conditions.

(iv) The main results are presented for both the Dirichlet and the Neumann Laplacian.
The weighted higher-order regularity for the Neumann Laplacian is new. Weighted
second-order regularity for elliptic and parabolic equations with Neumann bound-
ary conditions is considered in [80, 81, 158].

In contrast to our study of the Laplacian on R? on inhomogeneous weighted Sobolev
spaces, more general elliptic differential operators on domains are considered in the
aforementioned works on homogeneous weighted Sobolev spaces. Moreover, negative
and fractional smoothness parameters were studied. In our case, we can also consider the
following generalisations.

(i) The bounded H®-calculus obtained for the Laplacian on R? can be transferred to
bounded domains using perturbation theorems for the H*°-calculus. In particular,
for the Dirichlet Laplacian, we can use the weights to weaken the required smooth-
ness of the boundary from C**2 to C'"* for A € [0,1] depending on . This will be
done in Chapter 6.

(ii) Our results for, e.g., the Dirichlet Laplacian remain true on the complex interpola-
tion space

k+0, d — k, da k+1, d
w * p(R+; w}/+(k+9)p) = [W p(R+r w}/+kp))W * p(R+!wy+(k+l)p)]9;

with 6 € (0,1). To characterise this complex interpolation space one can use the
characterisations used in [164, 165, 197] for homogeneous weighted Sobolev spaces.
Similarly, it is expected that negative smoothness can be obtained via duality.
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For negative smoothness we do consider —Apj;; on w-Lp (Ri, wy) withy € (-1, p-1).
In this case, the H°-calculus can be derived from the calculus for —Ap;; and —Aney
on LP (R4, wy).

(iii) For applications to stochastic PDEs, it is well known that a bounded H*°-calculus
yields stochastic maximal regularity in the setting without gradient noise, see [219].
We will investigate an example of a stochastic equation via the H*-calculus in
Chapter 7.

5.1.1. Main results

We start with the definition of the inhomogeneous weighted Sobolev spaces on RY.
Throughout this section we assume that p € (1,00) and y € (-1,00) \ {jp—1:j € Ni}.
Moreover, for x € [Rf, we write x = (x1,%) € R, x R4™L. Let wy (x) := dist(x, de)Y =1x,
then we define the weighted Lebesgue space L ([R%f, wy) as the space consisting of all
strongly measurable f: R? — C such that

p 1/p
1A L e 0y = (fmaﬁf [f(0)IP wy(x) dx) <oo.
The associated k-th order weighted Sobolev space for k € Nj is defined as
WEP RS, w)) = {f e 2’ R :VIal < k0" € LP RS, w))}.

For the definition of the weighted Sobolev space with k = —1, we refer to Section 5.4.3.
For pe(1,00), keNpand y € (-1,00) \ {jp—1: j € N}, we define the following spaces
with Dirichlet and Neumann boundary conditions

k, .
WP @Y, wy) = {f e WEPRE, wy)  Tr(f) = 0if k> D2,
Neu

WP RY, wy) = {fe WEPRY, w,) : Tr(@, f) = 0if k—1 > 7—;1}

where Tr denotes the trace operator. We will elaborate in Section 5.3 on the existence of
these traces. Equivalently, in many cases, these spaces with boundary conditions can be
defined as the closure of test functions.

Letpe(l,00), keNgu{-1}andye (-1,2p—-1)\{p—1} be such that y + kp > —1. The
Dirichlet and Neumann Laplacian on R? are defined as follows.

(i) The Dirichlet Laplacian Api; on wkp (Rf, Wy+kp) is defined by

d
. k+2,
Apirtt := E laiu with  D(Apiy) := WD; p([Rf, Wy skp)-
j=

(ii) The Neumann Laplacian Aney on Wk“'p(lRf, Wy kp) IS defined by

d
. k+3,
ANeul := Z aiu with  D(Aneuw) := WN; p([Rf, Wyt kp)-

j=1
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In addition, we study the corresponding Dirichlet and Neumann heat semigroup. Let
G? :R? — C be the standard heat kernel on R, defined by

=1x1?

iz, z€Cy. (5.1.1)

d —
Gz (x) = W@

ForzeCiand x,y€ [Rf, we define the kernels
Hf'i(x,y) = Gf(xl -yLx-yt Gg(xl +y1,X=3).

The Dirichlet and Neumann heat semigroups Tpir and Tney are defined by

Tpir(2) f(x) = Hf’_ * f(x) ::fRd Hf"(x, »fy) dy,
- (5.1.2)
Treu(2) f(x) 1= HI" % f(x) ::fRd H&* (x, ) f() dy,

for any f € LP (RY, wy) with y such that the formulas are well defined.

The main results of this chapter are summarised in the following theorems. We start
with the main result for the Dirichlet Laplacian (see Theorems 5.4.10, 5.5.1, 5.6.1 and
5.7.1).

Theorem 5.1.1 (Main results for the Dirichlet Laplacian). Let p € (1,00), k € Ng U {—1} and
Y€ (=1,2p—1D\{p—1} besuch thaty + kp > —1. Then for Apj; on Wk'p(lRf, Wyt kp) the
following assertions hold for all A > 0:

(i) A— Apj; is sectorial of angle w(A — Apj;) =0,

(ii) (Tpir(2)zes, witho € (0,%) is an analytic Co-semigroup on WP RY, wy k) which
is generated by Apjr,

(iii) A — Apjir has a bounded H* -calculus of angle w g (A — Apjr) = 0.

In addition, the semigroup Tpj(f) on WP (RZ, Wy+kp) Satisfies the following growth prop-
erties:

(iv) ify+kpe(-1,2p—1), then Tp; (t) is bounded and assertions (i) and (iii) hold for
A=0aswell,

W) ify+kp>2p—1, then Tpi(?) has polynomial growth and for any € > 0 there are
constants c¢,C > 0 only depending on p, k,v,€ and d, such that

Y+kp=2p+1 +kp—2p+1+e

c(l+t72pp )SIITDir(t)IISC(1+ty ), t=0.

Theorem 5.1.1 in the special case k = 0 has already been established by the first and
fourth authors in [190, Theorem 4.1 & 5.7]. The case k = 0 is used as the basis for an induc-
tion argument to obtain Theorem 5.1.1 for general k € Ny. For this induction argument,
we directly use the estimate from the definition of a bounded H*°-calculus together with
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perturbation arguments and commutator estimates. The fact that 6; and Ap;; do not
commute complicates the analysis.

Concerning the Neumann Laplacian we obtain the following results (see Theorems
5.5.2,5.6.2 and 5.7.2).

Theorem 5.1.2 (Main results for the Neumann Laplacian). Let p € (1,00), k € Ng U {—1}
andy € (—1,2p—1)\{p —1} be such thaty + kp > —1. Then for Aney O Wk“'p([Rﬁf, Wyt kp)
the following assertions hold for all A > 0:

(i) A — Aneu Is sectorial of angle (A — Aney) =0,

(i) (TNeu(2))zex, with o € (0,%) is an analytic Cy-semigroup on Wk“"”([Rf, Wy +kp)
which is generated by ANeu,

(iii) A — Aneu has a bounded H* -calculus of angle w e (A — Aneu) = 0.

In addition, the semigroup Tyeu(t) on WF+LP (Rf, Wyt kp) Satisfies the following growth
properties:

(iv) ify+kpe (—1,p—1), then Tneu(?) is bounded and assertions (i) and (iii) hold for
A=0aswell,

W) ify+kp> p—1, then Tneu(t) has polynomial growth and for any € > 0 there are
constants ¢, C > 0 only depending on p, k,y,€ and d, such that

Yt+kp—p+1 Ytkp—ptlte
c(l+t 7 ) <s|Tneu®I=C(Q+t 2 ),  t=0.

Theorem 5.1.2 will be derived in a similar way to Theorem 5.1.1, but we can also
use the results from Theorem 5.1.1. This is illustrated by the fact that 9, R(A, Aneu) f =
R(A, Apir)0, f for appropriate f.

Remark 5.1.3.

(i) Theorems 5.1.1 and 5.1.2 also hold for vector-valued weighted Sobolev spaces,
which is the setting used throughout this chapter.

(ii) Theorems5.1.1 and 5.1.2 are false fory ¢ (-1,2p —1).If y = 2p — 1, then the Lapla-
cian is not sectorial (see Example 5.6.9). If y < —1, then the Laplacian will only
be sectorial if additional boundary conditions are included in the domain of the
operator, as is illustrated in [190, Section 5.5].

(iii) By complex interpolation in the parameter y, we can obtain the statements in
Theorem 5.1.1 for y = p — 1, although the domain will need to be changed. The
existing interpolation theory for weighted spaces with boundary conditions is
inadequate here.

(iv) The growth of the Dirichlet and Neumann heat semigroup is a result of the beha-
viour of the weight away from the boundary x; = 0. Replacing the weight wy ., by
a weight which behaves like w) . ¢, near zero and becomes constant at infinity, or,
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considering a bounded domain, would result in a bounded semigroup. We refer
to [163] and [208] for related results on the Dirichlet heat semigroup on weighted
spaces.

(v) Itis proved by the author in [238] that the upper bounds for the semigroups hold
with € = 0. However, with the methods available in this chapter, we can only achieve
the result with an additional € > 0.

As a consequence of Theorems 5.1.1 and 5.1.2, we obtain maximal regularity for the
Poisson and heat equation. These results will be presented in Chapter 7.

Outline

The outline of this chapter is as follows. After introducing the functional calculus in
Section 5.2, we study Sobolev spaces with power weights and their properties in Section
5.3. In Section 5.4 we collect some known and straightforward results concerning the
H®-calculus for the Laplacian on lower-order weighted Sobolev spaces. Then, in Section
5.5 we study the sectoriality of the Laplacian on higher-order weighted Sobolev spaces
and in Section 5.6 we prove growth estimates for the corresponding heat semigroups.
Section 5.7 deals with the H*°-calculus of the Dirichlet and Neumann Laplacian.

5.2. Functional calculus
We briefly recall the notions of sectoriality and functional calculus from Section 2.3 and
prove some related preliminary results.

We state the following lemma on the H*°-calculus for the Laplacian on Sobolev and
Bessel potential spaces with weights w € Ap([R{d). This result is folklore and follows easily
from the H*-calculus on L” (R?, w; X) and lifting.

Let s € R, then the Bessel potential operator is

Jsf=0-03f:=F 1 a+I-P:iFf), fesREX).

Forpe (1,00), seRand w e Ap(Rd), the weighted Bessel potential space H>” (R%, w; X) <
&' (RY; X) is defined as the space consisting of all f € &'(R%; X) such that JsfelLP (RY, w;
X) and

S W prsr @, w;x) = s f 1l oo @, x) < 00
Lemma 5.2.1. Let p € (1,00), SER, w € A,,([Rd) and let X be a UMD Banach space.
Then —A on HP R4, w; X) with domain H***P R4, w; X) has a bounded H*® -calculus

of angle w g~ (—A) = 0. In particular, if k € Ny, then the same statement holds for —A on
WEkP(RY, w; X) with domain W 2P RY, w; X).

Proof. Let w € (0,7). The case s = 0 follows from [214, Proposition 3.6(b)], i.e., thereis a
constant C > 0 such that for f € HY(Z,) N H®(E,)

”f(_A)u”Lp(Rdyw;X) = Cllfllaeoz,) | u”LP(Rd,w;X)' ue Lp(Rdr w; X). (6.2.1)
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Moreover, the H*-calculus of the Laplacian is given by (see [125, Theorem 10.2.25])
fEDu=Ff1-PHFu),  ue PR w;X).
Therefore, by (5.2.1) and lifting we obtain for u € H%P (R?, w; X)
I f (=D ull s w1 x) = s f D) ull o g xey = 1F (D) Tsull o g )
= Clf o) 1 sull ppwa, wx) = Clf o @) 16l gsp @d 10;x)0

which proves boundedness of the H®-calculus on H%P (R, w; X). The last statement
about the H®°-calculus on Wk'p([Rd, w; X) follows from [214, Proposition 3.2]. O

We note that the UMD condition on X (see Section 2.4) is necessary for the H*-calculus
on LP(R%; X), see [125, Section 10.5].

5.3. Weighted Sobolev spaces

In this section, we introduce the inhomogeneous weighted Sobolev spaces with boundary
conditions and derive certain properties.

5.3.1. Sobolev spaces with boundary conditions

Recall the definitions of the weighted Lebesgue and Sobolev spaces from Section 2.2. We
will now introduce weighted Sobolev spaces with vanishing traces.

For pe(1,00), keNp, Y€ (-1,00)\ {jp—1:jeN;} and X a Banach space, we define the
following spaces with vanishing traces

kp(ua, wy; X) = { f e WEP RS, w3 X0 Tr@% f) = 0 if k|l > i,

WP RS, wy; X):={f € WRP RS, wy; X0 Te(f) = 0if k> L, (5.3.1)

Neu

PR, wy; X0 = {f e WEPRY, wy; X): Tr01 ) = 0if k—1> Lt}
For w € A, (R?) the Sobolev spaces with boundary conditions are
Wk"’(Rd, w; X) = {fe WP (RY, w; X) : Te(0% f) = 0 if || < k — 1},

WP @Y, w; X):={f e WRP @RS, w; X0 : Tr(f) = 0if k=1, (5.3.2)

Wb Y, w; X):={f e WEPRE, w; X) : Tr01 ) = 0if k= 2}

We check that all the traces in the above definitions exist. For the traces in (5.3.2) this
follows from (2.2.1). For (5.3.1), let f € wk ’”(IR+, wy;X)and a € Ng be such that k— |a| >

XL Then forye (jp-1,(j+1)p—-1) with j € Ny, note that k—|a| = j + 1 and thus by
Hardy’s inequality (Lemma 2.2.2) and (2.2.1)

Wk_lal'p(Rf, wy; X) — Wk—\aLP(RJH lUy;Lp([Rd_l;X))
— WP R, wy; PR X))
— WP Ry, wy- jp; LP R X)) — C((0,00); LP R X)).
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We conclude that 8% f € C([0,00); LP (R%"1; X)) and thus the spaces in (5.3.1) are well
defined.

Remark 5.3.1. An important observation is that for y € (-1,00) \ {jp—1: j € N1} we have
by definition

Dlr “P R, wy; X) = WP RY, wy; X) = WP R, wy; X) ify>kp-1,

Dll‘ (R+) waX) kp(R+; wY’X) if/}/>(k_1)p_l.

Although we will not consider weights wy with y < -1, we can nonetheless define

WP RS, wy; X) = Wy P RY, wy; X) = WEP RS, wy; X,

see [190, Lemma 3.1(2)].

5.3.2. Properties of weighted Sobolev spaces

We collect certain properties of weighted Sobolev spaces for later reference. We start with
the following weighted Sobolev embeddings, which are a direct consequence of Lemma
2.2.2, see also [169, Section 8.8].

Corollary 5.3.2 (Hardy’s inequality on [Rff). Let pe(1,00), keNy, yeR and let X be a
Banach space. Then

WP RY, wy; X) — WP RE, w,_; X) ify<p-1,
WEPRY, wy; X) — WP RY, wy—p; X) ify>p-1,
WEP®RE, wy; X) = WP RY, wy—p; X) ifye (ip—1:jeN).

We continue with a density result. To deal with the Neumann boundary condition we do
not only need approximation by compactly supported functions, but density of functions
of which only certain derivatives have compact support, is required as well. For j € Ny
and X a Banach space, define

C‘c’,‘}(ﬂ?‘i:X) = {f e CPREX) : ol f e CPRY; X)) (5.3.3)

Note that the condition 6{f € Cg"(Rf;X) implies that 0% f € Cgo([Rf; X)foralla = (a1,a) €
No x N9~ with a; = j.

Lemma5.3.3. Letpe(1,00), j,ke€Ny suchthatk = jandy> (k- j)p—1, andlet X bea
Banach space. Then Cg‘}. ([R : X) is dense in W% p(R+, wy; X). If; in addition, X is reflexive
and k = j+ 1, then the statement holds fory = (k— j)p—1 as well.

Remark 5.3.4. In particular, CSO([Rf;X) = C%([R ; X) is dense in W p(R+, wy; X) if y >
kp—1,ory=kp—-1when X is reflexive. The density of C°(R%; X) in W*P (RY, wy; X) for
YeR\{jp—1:jeN;} withy>kp-1 also follows from [190, Proposition 3.8] and Remark
5.3.1.

In general, it holds that Cgo([Rf; X) isdense in W (R+, wy; X) fory e R\{jp—1:jeNi},
see [190, Proposition 3.8]. However, density of C‘C’o(ﬂ'\P+, X) in Wk ”([R+, wy; X) is not true
forally e R.
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Proof. Take € >0 and fix f € WP (RS, wy; X). By [169, Theorem 7.2 & Remark 11.12(iii)],
which also holds in the vector-valued case, and a standard cut-off argument, we find a

gecCy (IRTﬂ; X) with its support in [0, R] x [-R, R]4"! for some R > 0 such that
”f - g”Wk,p(Ri'wy;X) <E. (534)

Let ¢p € C*°(R,) be such that ¢ =0 on [0, %] and ¢ =1 on [1,00) and set ¢, (x1) := Pp(nx).
We construct a sequence (g;) =1 as follows:

e If j =0, define g, (x) := ¢, (x1)g(x).
e If j =1, define

(x1— 1)m
m! - 1!

j-1
gn0:=Y 0" 1,D) f (= 07 (00 g (1,7 dt.
m=0

Note that by integration by parts g, (x) = g(x) for all x € R? with x; > % For |a| < k with
a sjandxe[R%f with x; <1 we have

109 gn(x)| < Cligll crsj g x) 1PNl Lo 1) -

Moreover, we have )
3 gn(x) = pn(x1)0]gv),  xeRY, (5.3.5)

so that in particular 01 gn€ CSO(R+; X). Let Kz := [-R, R1%"!. Using the properties of g,
we obtain

"gn _g”Wkp(Rd wy 'X)

1
f f 1% g (112 x! dxy dx)”
Ial<k

1
 E (L ot o
al<s

a1<]
@ j h 1
CY ¥ f f n"PI ™ (naey) P10 g (x) | ) dxy d)”
lal<k m=0 "JKg JO
ay>j
Lk-pp-1-y) (2R 1\
<Cnr ( ) )p||g||ck+j(|Ri;X)”(,b”ck—j([m”,

where the sum for a; > j comes from taking a; — j derivatives of (5.3.5) and the product
rule. Hence, as y > (k — j)p — 1, taking n large enough we obtain using (5.3.4) that

”f_gnnwk.p(Riwy;X) = ”f_gllwk,p(Rﬁri’wy;X) + ”g_gn "Wk'p(R[jri'w}’;X) < 2e.

Now let y = (k— j)p — 1 and X be a reflexive Banach space. Note that the sequence
(gn) n=1 is bounded in the reflexive space whkp (Rf, wy; X). As a corollary of the Banach-
Alaoglu theorem, (g5) =1 has a weakly convergent subsequence, say g,, — g weakly in
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WEP(RY, wy; X) as £ — co. Since g, — f in 2'(R%; X) as n — oo as well, we find g = f by
uniqueness of the limit. With the Hahn-Banach separation theorem, this implies that

veak [I-1I

fecr®Ex)  =CE®EX)
where the closures are taken in the weak and norm topology of W& (Rf, wy; X), respect-
ively. O
Let 6 € R and define the pointwise multiplication operator
M?:CPREX) - CP®EX) by MPu(o)=x0-ux), xeRd (5.3.6)

By duality the operator extends to MY (Rf; X) -9 ([R{f; X) and M9 acts as inverse for
M? on 2’ (Rf;X). Moreover, we write M := M. We first study the boundedness properties
of the multiplication operator M7 with j € Nj.

Lemma5.3.5. Letp e (1,00), j €Ny, k €Ny and let X be a Banach space.
() Ifye(jp—1,00), then

M7 WRPRY, wy; X) — WP RY, wy_jp; X)  is bounded.
(ii) Ify e (=1,00)\ {p—1:€ €Ny}, then
M/ Wok'p(IRﬁf,wy;X) - Wok'p(Rﬁf,wy_jp;X) is an isomorphism.

Proof. Tt suffices to consider R, instead of R?, since derivatives with respect to x; with
i €12,...,d} commute with M/. For (i) note that by the product rule
. . min{i, j} . .
MwP =Y cpi MUY, deo,. kb
n=0

Hence, by Hardy’s inequality (Lemma 2.2.2 usingy > jp—1)

k min{i,j}
j j—n_ (i—-n)
”M]u”W"J’(RJr,wy,jp;X) < Z Z M/ ™"y ||Ln(|m+,w},_jp;x)
i=0 n=0
k min{i, j} )
= Z Z | ul=m ||LF’([R€+,wy_y,p;X) S_, Ilu”W’Cvl’(R+,wy;X)'
i=0 n=0

For (ii), by density of C°(R4; X) in Wok’p(R+, wy; X) (see [190, Proposition 3.8]), we have
that - .

M WP Ry, wy; X) = Wy'P Ry, wy— jp; X)
is bounded. It remains to show that the inverse is also bounded, where by density it

suffices to consider u € CZ°(R.; X). Again by the product rule

L i . .
(M~ u)(l) — Z Cn,i,jM_]_nu(l_n),
n=0
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so that by Hardy’s inequality

ki
-J —j-n, (i-n)
| M ]u||W"vP(R+,wY;X) f, Z Z (M~ "u ||Lﬂ(R+,w7;X) 5 ”u”W"'f’(RJr,wy,jp;X)‘ O
i=0n=0

Analogous to Lemma 5.3.5 we obtain the following result for M? with 8 > 0.

Lemma 5.3.6. Let p € (1,00), 0 >0, k € Ny and let X be a Banach space. Moreover, let
Y, Yy—0pe(=1,00)\{jp—1:jeN;}. Then

MY Wkp([RJr,wy,X) (IRJr,wY op; X)  isan isomorphism.

Proof. As in the proof of Lemma 5.3.5 it suffices to consider R, and u € C°(R4; X). The
required estimates follow from the formula

. i .
M2 D =Y oMU, e,k
n=0
and Hardy’s inequality (Lemma 2.2.2). O
Using Lemma 5.3.5 we obtain a useful characterisation for induction arguments.

Lemma5.3.7. Letpe(1,00), keN;, ye(k—1)p—-1,00\{jp—1:j=k}andlet X bea
Banach space. Then

k,
”f”wkp(Rd wy; X) ~ Z “Maafuwk lp(Rd wy—p;X)’ fE w p(RJr; LU}/,X),

als1
where the constant only depends on p, k,y,d and X.

Proof. From Lemma 5.3.5 we have that
k-1, k 1,
M:Wy P RE, wy X) — PR, wy_p; X)
is an isomorphism and hence for g € Wk 1, p(R+, wy; X) it holds

”Mgllwk—l,p(Rd w —p'X) § ”gnwk—l p(Rd wy i X) and

”gnwk lp(Rd wy X) T ”M Mg”wk lp([md wy; X) ~ ”Mgllwk lp(Rd wy- p»X)
Therefore, Remark 5.3.1 gives that for f € wkp R4 %, wy; X), we have

”f”Wkp([Rd wy;X) ~ Z Haafnwk lp(Rd wy;X) ~ Z ”Maafnwk lp(Rd wy—p;X)* O

lal<1 lal<1

We close this section with a complex interpolation result in the parameter y, which
will only play a role in Section 5.6.2 to improve the estimate on the growth of the heat
semigroup. Complex interpolation of LP-spaces with a change of measure dates back to
Stein and Weiss [258, 259]. Related results on weighted Sobolev spaces can be found in
(53, 133, 194].
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Proposition 5.3.8. Let p € (1,00), k € Ny and let X be a Banach space. Let =1 <7y <7y <
Y1 <oo be such thaty = (1-0)yo+0y, > kp—1 for some0 € (0,1). Then

[WEPRY, wyy; X), WP RE, wy,; X)), = WEPRY, wy; X).

Proof. For k = 0 the result is a special case of the Stein-Weiss theorem, see, e.g., [126,
Theorem 14.3.1]. From now on assume that k € N; and we first prove the inclusion “—".
Let N:=} |4 <k 1 and define the operator

T:WEPRE, wy; X) + WEPRE, wy,; X) — LPRY, wyo; X™) + LP (RE, wy,; XN,
by T f := (0% f)|a)<k- It is straightforward to verify that for j € {0, 1} the mapping
T: W5 RY, wy ;3 X) — LP(RY, wy ; XN)

is bounded. Therefore, by properties of the complex interpolation method and the Stein—
Weiss theorem, we have that

T (WP RY, wyy; X), WP RYE, wy,; X)1g — LP RE, wy; XN)

is bounded and

”fllwkp(Rd wy; X)~ < “ Tf”LP(Rd wy; XN) ~ ”f"[Wkp(Rd wyO;X):Wk'p(Rﬁrl’wyl;X)]H'

where the constant only depends on p, k,y,y0,Y1 and d.
To prove the other inclusion “—", note that CSO(IR ; X) is dense in WoP(R?, wy; X) by
Lemma 5.3.3. Thus it suffices to show that for all f € C2°(RY; X)

1/ "[wkrﬂ(RZ,wyO;X),W’fva@f,wh;X)]e SIf ”wk'PaRi,wy;X)’

where the constant may depend on p, k,y,Y0,Y1 and d. For j € {0,1} we define §; :=
Y+ jy1—7v0). Let S:={s € C:0 < Res < 1} and for z € S define T(z): C*([R%; X) —
WEP(RY, wpy; X) + WP (RY, wg,; X) by
( )
T@f =" x """ f, xeR%

Then T(:) f is bounded and continuous on S and analyticon S forall f e Cgo(RﬁZ;X). Let
teRand a = (a1, @) € Ny x Ng’l with |a| < k. By the product rule and Hardy’s inequality
(Corollary 5.3.2 using that y > kp — 1), we have

a ..
10T +1t)f||Lﬂ(Ri,wﬁj;X) < ell0fll pd w0
a;—1

1-12 "
+ ) Cnae [1
n=0

m=1

1+|l‘||y 7/0| m+1 ”Mn a]anaaf"Lp(Rd

wy; X)
S ”f”Wk'p([Rf,w],;X)
and therefore for j € {0, 1}

T(j+i < .
stlel[lg 17G+inf| WP @S, wp ;X) ~ ”f”kaV([Rﬁf,wy;X)
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Using that C®°(R?; X) is dense in W5P (RY, wy; X), it follows by Stein interpolation [268,
Theorem 2.1] that

”T(g)f“[wk'p(Rf,wﬂO;X),wk'P(Rf,wﬂl iX)]g S “f”Wk'”([Rf,wY;X)'
It remains to show that for f € C2°(R?; X) we have

W i @ oy 0, Wk @0y, 33010 W T OV it @ g0, whr @ gy 00, O-37)
To this end, let T~1(0) : C°(RY; X) — CX(R?; X) be defined by

_ % -y
T\ Ogw:=x"" " g, xeRl.

Then we claim that for g € Cg"(lRf;X) we have
-1
1@l (WhP(RE, wyo; X), WEP (RE, w5 X)]g Slgl Whp®Y,wg);: X),Wh? R, wg, ;X)p"

Applying this to g:= T(0) f € C° ([Rff; X) proves (5.3.7), which in turn proves the proposi-
tion.

To prove the claim, note that by Lemma 5.3.3 (using that ; >y > kp—1) and properties
of the complex interpolation method, it suffices to prove for g € CZ° ([R?f; X)and je{0,1}

1 <
” T (H)gnwk,p(Rﬁ'wyj X))~ ”gnwk,p(Riywﬁj;X).

Note thaty; +6(y1 —yo) = B}, so for any |a| < k we obtain by Hardy’s inequality

a]—

1
-1 _ i
lo“T (G)g”LP(R‘i,wy-,x)5(“6(1g”mmf,wn,m+ 2 Im* ala?aag”LP(Ri.Wp-.x))
j j =0 j

S ||g”Wk"’(Rf,w5j;X)‘

This proves the claim and finishes the proof. O

5.4. The Laplacian on lower-order weighted Sobolev spaces

We first note some properties of the Dirichlet and Neumann Laplacian on the half-space
in some known and easy cases. That is, we collect the results for the Dirichlet Laplacian
on L” from [190] in Section 5.4.1. Moreover, with a similar reflection technique as in [190],
we derive boundedness of the H*-calculus for the Neumann Laplacian in the case of
A, weights in Section 5.4.2. Finally, in Section 5.4.3 we consider the weak setting for the
Dirichlet Laplacian corresponding to k = —1 in Theorem 5.1.1.

Throughout this chapter the Dirichlet and Neumann Laplacian will be defined as
follows.

Definition 5.4.1. Let p € (1,00), Y € (—1,2p—D\{p—1}, ke Ngu{—1} be such thaty+kp >
—1and let X be a Banach space. The Dirichlet and Neumann Laplacian on R? are defined
as follows.
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(i) The Dirichlet Laplacian Ap;i; on whkp (Rf, Wy +kp; X) is defined by

d
. k+2,
Apipu:= Y 05u  with  D(Api) := Wi P RY, wy 3 X).

j=1

For k = —1 we elaborate on the definition of W‘l"’([Rf, wy; X) withy € (-1,p-1) in
Section 5.4.3.

(i) The Neumann Laplacian Aney on wk+Lp (Rf, Wy +kp; X) is defined by

da
Aneutt:=Y. 0%u  with  D(Aew) = Wges”

d .
: Neu R Wyrkpi X).
J=1

Moreover, recall that the semigroups Tpj; and Tney are as defined in (5.1.2).

5.4.1. The strong setting for the Dirichlet Laplacian

The H*-calculus for the Dirichlet Laplacian on LP (RY, wy; X)withy e (-1,2p-1)\{p-1}
is already obtained in [190]. We will use this theorem (see Theorem 5.4.2 below) in Sections
5.5 and 5.7 as the basis for an induction argument to show that the Dirichlet Laplacian is
sectorial and has a bounded H®-calculus on W7 ([R{f, Wy kpy X) with k=1 as well.

Theorem 5.4.2 ([190, Theorems 4.1 & 5.7]). Let p € (1,00), w € A,,([Rﬁf) or w = wy with
y € (=1,2p—-1)\{p—1} and let X be a UMD Banach space. Let Ap;; on LP (R%, w; X) be as in
Definition 5.4.1 with k = 0 and let Tp;, on LP ([R{ff, w; X) be as in (5.1.2). Then, the following
assertions hold for all A = 0:

(i) A— Apj; is a sectorial operator of angle w(A — Apj;) =0,

(i) (Tpir(2)) zes, with o € (0,%) is a bounded analytic Cy-semigroup on Lp([Rf, w; X)
which is generated by Apj;,

(iii) A — Apir has a bounded H* -calculus of angle w g (A — Apjr) = 0.

Remark 5.4.3 (The case y = p—1). We will not consider the special case y = p — 1 since
Hardy’s inequality fails in this case. Nonetheless, Theorem 5.4.2 remains true if one
considers Ap;; on LP ([R?f, wp-1; X) with the different domain

— W2P RS, wp-1;X)
D(Apir) :={f € CXREX) : flgga =0}

This can be proved using [190, Propositions 5.1 & 5.3] which do hold for y = p -1, and
interpolation (Proposition 5.3.8).

The proof of Theorem 5.4.2 for w € Ap(lRf), which includes w), with y € (-1,p-1),
goes via an odd reflection to R4 and uses the H®-calculus of A on L? ([Rd, w; X), see [190,
Theorem 4.1]. Since the kernel of the Dirichlet heat semigroup has a zero of order one at
the boundary, the range for y can be extended.
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5.4.2. The Neumann Laplacian in the A, setting

Let pe(1,00) and w € Ap([Rf) or, equivalently, w € A,,(Rd) and w is even. Using a sim-
ilar reflection technique as in the proof of Theorem 5.4.2, we prove that the Neumann
Laplacian has a bounded H*®-calculus on L” (R%, w; X) and WP (R?, w; X). To reflect the
Neumann boundary condition we need an even extension in the first variable.

For f € LP(R%, w; X) and y = (y1, 7) € R x R%! we define the odd and even extensions
by
Eoadf(¥) := foad(y) :=sign(y1) f(Iy1,3)

(5.4.1)
Eevenf(J/) = feven(}’) = f(|y1|,5’)-

Moreover, for k € Ny let Wokc’lg (R?, w; X) and We’f,fn(ﬂ%d, w; X) be the closed subspaces of
all odd and even functions in W*?P (R4, w; X), respectively.
We have the following lemma on odd and even extensions.

Lemma5.4.4. Letpe(1,00), we Ay (R%) be even and let X be a Banach space. Then

k, k,

Eoqa: Wp? (RY, w; X) — W ERY, w; X), ke{0,1,2},
K, K,

Eeven : Wah RY, w; X) — Weyhn (RY, w; X), k€{0,1,2,3},

are isomorphisms and

1
” u”wk,p([mzyw;x) = "Eoddu”kap(Rd,w;X) <2»r ” u”Wk'p(le,w;X)’ ke {Or 1; 2};

1
I u”kap([Rf,w;X) < || Eeven u“kal’(Rd,w;X) 27| u”Wk'V(IR‘f_,w;X) ke{0,1,2,3}.

Remark 5.4.5. It should be noted that Lemma 5.4.4 does not hold for odd extensions and
k = 3, or even extensions and k = 4 unless additional boundary conditions are specified
(cf. Remark 5.1.3(ii)).

Proof. The statement for the odd extensions is proved in [190, Lemma 4.2], thus it remains
to prove the statement for the even extensions. It is straightforward to verify the case
k = 0. For k = 1 the Neumann trace does not exist and therefore, arguing similar as in [190,
Lemma 4.2], we obtain for u € WP (R?, w; X) the formula

0% Ueven (%) = sign(x1)* (0%w) (|1x11, x), (5.4.2)

where @ = (a1, @) and |a| < 1. This proves that teyen € WLP([RY, w; X) and that the required
estimates hold. This finishes the case k = 1.
Note that sign(x;) in (5.4.2) is not differentiable so we cannot differentiate once more.

Instead, if u € Wé;’l(ﬂ%ﬁ, w; X), thenou e Wé’if (Rf, w; X) and we can use that 01 Ueyen =
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(01 U)odq to obtain

| Uevenll W2pP (R4, w; X)
d
= Ueven”wlyp(qud,w;x) +11(01 u)odd”WLP(Rd,w;X) + Z ||6j ueven”Wl.p(Rd,w;X)
j=2
d

l u”WI'p([Rz,w;X) + ”al u”WLp(Ri,w;X) + Zz ”6ju”W1'p([Rz,w;X))
]:

52%(

1
=2r ”u”WZ'V([Rf,w;X)’

using the estimates for the odd and even extension with k = 1. Similarly, for k = 3, the
estimate follows using the estimates for the odd and even extensions with k = 2.

Conversely, let k € {2,3} be fixed and let teyen € WP (R?, w; X). Then by [190, Lemma
3.6] there exists a sequence (i) ,=1 € C°(R?; X) such that u, — Ueyen in WEP(R?, w; X)
as n — oo. In addition, u,(—,-) = Ueyen(—+") = Ueven(,-) in WHP (R4, w; X). This implies
that the sequence v, := %(un + uy,(—-,-)) satisfies

vp € CPREGX), (010n)(0,)=0 and vy — Ueven in WEP(RY, w; X).

Continuity of the trace implies that © = Ueven|pe satisfies Tr(01u) = 0. This proves that
+

Ue Wlféﬁ (Rf, w; X) since the norm estimates are again clear. O
Using the even extensions we can obtain the H*®-calculus for the Laplacian on R? with
Neumann boundary conditions.

Theorem 5.4.6. Letp € (1,00), w € A,,([R‘jf) and let X be a UMD Banach space. For ¢ €
{0,1}, define the Neumann Laplacian Aney on W“”([R%f, w; X) with domain D(ANey) =
ng;z'p(ﬂ%f, w; X) and let Tney ON Wé'p(Rf, w; X) be as in (5.1.2). The following assertions

hold for all A = 0:
(i) A — Aneu IS a sectorial operator of angle (A — ANey) =0,

(i) (TNeu(2))zex, witho € (0,%) is a bounded analytic Cy-semigroup on Wé’p(Rf, w; X)
which is generated by ANeu,

(iii) A — Aney has a bounded H* -calculus of angle w pye (A — Aney) = 0.

Proof. This proof goes via a reflection argument from R¢ to R and using the H*-calculus
for A on L (R?, w; X) and WP [RY, w; X), see Lemma 5.2.1. The argument is completely
similar to [190, Section 4] for the Dirichlet case if one considers the even extension from
Lemma 5.4.4 instead of the odd extension. O

We state two corollaries of Theorems 5.4.2 and 5.4.6 concerning the Dirichlet and
Neumann resolvent equation. Similar results on L” ([R%f, w;C) with w € Ay ([Rf) are already
contained in [80, 81].
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Corollary 5.4.7 ([190], Corollary 4.3 & 5.8). Letp € (1,00), w € Ap, R or w = wy with
y € (=1,2p—-1)\{p—1} and let X be a UMD Banach space. Then for all f € LP (R%, w; X) and
AeZ,_y withw € (0,7) there exists a unique u € Wé’if(ﬂ%f, w; X) such that Au— Apjru = f.
Moreover, this solution satisfies

_B
Y 10l ) < CHF Ly e sy
B2
where the constant C only depends on p, w,w,d and X.
For the Neumann Laplacian we have the following result.

Corollary 5.4.8. Letpe (1,00),¢€{0,1}, we Ap(IR‘f) and let X be a UMD Banach space.

Then for all f € WP R, w; X) and A € 2,_, with w € (0,7) there exists a unique u €

W[+2,p

New ([Rf, w; X) such that A\u— Aneyut = f. Moreover, this solution satisfies

_al
> M 210 Ul e gt iy < CILE e @d. iy
¢ w; ¢ w;
|Bl<2
where the constant C only depends on p,¢, w,w,d and X.

Proof. This follows from Theorem 5.4.6 using the same argument as in [190, Corollary
4.3]. O

5.4.3. The weak setting for the Dirichlet Laplacian

In this section, we prove Theorem 5.1.1 with k = —1, which corresponds to the weak set-
ting for the Dirichlet Laplacian. This follows from combining the results for the Dirichlet
and Neumann Laplacian in the strong setting.

The space W’l"’(lRf, w; X) with w € Ap([Rf) consists of all f € y’(lRf;X) such that

d
f=fo+Y 0;f; with fo,fje PRY w;X)forall je(l,...,d} (5.4.3)
j=1
equipped with the norm

d
1 -t @iy = inf{j;] £ o @ s (5:4.3) holds}.

As usual, the derivatives are understood in the sense of distributions, i.e., (5.4.3) reads

d
f@=fh@-Y f;0;9), ¢eSREX).
j=1
For f € W™ LP(RY, w; X) with w € Ap(Rﬁf) we define the Dirichlet heat semigroup as

(Toi(2) ) (@) := [ (Tpir(2) ), X3 f(lRf; X). (5.4.4)
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This definition coincides with the definition for functions f € LP(R¢, w; X). Moreover, for
few bPR?, w; X) and ¢ € .#[R%; X) it holds that

d
(Toir(2) ) (@) = (Toir(2) fo) () + (81 Treu (@) f) (@) + Y 3 Toir(2) f;) ()

= (5.4.5)

d
= (Tpir(2) fo) (@) — (Tneu(2) f1) (0190) — D (Tpir(2) £ (0 p).
j=2

Using Corollaries 5.4.7 and 5.4.8 we can derive elliptic regularity for the Dirichlet Lapla-
cian on WP (R4, w; X). For a similar result on R? without weights, we refer to [166,
Section 4.4].

Proposition 5.4.9. Letp e (1,00), w € A,,([R{frl) and let X be a UMD Banach space. Then for
all fj € L’”(IR{f, w; X) with j €{0,...,d} and A € Z,_,, with w € (0,7), there exists a unique
Uue Wé’if(lRf, w; X) such that Au— Apiru = fo + Z;’.l:l 0 fj. Moreover, this solution satisfies

d
1_1Al _1
‘ﬁ‘z |/1|2 2 ”aﬁu”LF(R'ﬁ,w;X) SC|A,| 2”fO”Lf’(Rf,w;X)+C21”fj”Lp(lRﬂf,w;X)'
<1 j:

where the constant C only depends on p, w,w,d and X.

Proof. For the existence and the estimate it suffices to consider the equations

Avo = Apir Vo = fo, v0(0,-) =0,
Avi = ANeu?1 = f1, (0111)(0,) =0, (5.4.6)
/le_ADier:fjr Uj(O,-)ZO for je{2,...,d}.

Corollaries 5.4.7 and 5.4.8 yield solvability of the above equations and the estimates

1_1Bl _1
Y 22 10P0oll g iy < CIAT 21 foll o e sy (5.4.7)
IBI<1
and 18l
-4 .
% M Z10P 01l 1y g iy < CUF ot iy G € (el (5.4.8)
1<|Bl<2
1, .
Then u := U0+Z?:16j vj€ WDif(Rf, w; X) satisfies Au— Apirut = fy +Z?:16jfj and
1_161 Ii 1_161 8 d B
l[;ll/uz 2 ”a u”Lp(lRf,w;X) Su;ll/uz 2 (”6 UO”Lp(RLLW;X)-}_.Zl”a ajvj“Lp(le,w;X))
= < Jj=

d
_1
= C|/1| 2 ”fOHLV(IR‘f,w;X) +C Z ”fj”U’([Rf,w;X)’
j=1

using (5.4.7) and (5.4.8). Finally, since Au— Apj;u = 0 has a solution u € Wé’if(lR{f, w; X),
we obtain by Lemma 5.4.4 that uyqq € Wl'p([Rd, w; X) — y’([R{d; X) and satisfies Auggqq —
Allogq = 0 on R4, By employing the Fourier transform it follows that ©,qq = 0 and thus
u =0 as well. This proves the uniqueness and finishes the proof. O
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Sectoriality and boundedness of the H*°-calculus for —Apj;; on W‘l"”([}'&f, w; X) can
be derived from the same properties of —Ap; and —Aney on LP ([Rf, w; X). We close this
section with the main result for the Dirichlet Laplacian in the weak setting.

Theorem 5.4.10. Letp € (1,00), we Ap(lRﬁf) and let X be a UMD Banach space. Define the
Dirichlet Laplacian Apj; on W‘l'p(fRf, w; X) with domain D(Apiy) = Wé’p(Rf, w; X) and

ir

let Tpir on W=LP(R%, w; X) be as in (5.4.4). The following assertions hold for all A = 0:
(i) A— Apj, is a sectorial operator of angle w(A — Apj;) =0,

(i) (Tpir(2)) zex, with o € (0, %) is a bounded analytic Cy-semigroup on W‘l”’([Rf, w; X)
which is generated by Apir,

(iii) A — Apir has a bounded H* -calculus of angle w g~ (A — Apjr) = 0.
Proof. Let f € W‘Lp([Rf, w; X) such that f = fj +Z?=16jfj with fj € L’”(Rf,w;X) for

J€10,...,d}. Moreover, let v; be the solutions to the equations in (5.4.6).
To prove (i), note that by Corollaries 5.4.7 and 5.4.8, we obtain for z € X, _,, with w € (0, 1)

d d
1211 R (2, Apin) fll 1.0 @ x) = |Z|j;)” Vill Lo wixy = Cj;)”fj”mmi,w;x)'
Taking the infimum over all possible f; yields that —Apy, is sectorial of angle 0. Together
with [126, Proposition 16.2.1] this proves (i).
We continue with the proof of (ii). By (i) and [125, Theorem G.5.2] we have that Ap;;
generates the bounded analytic Cy-semigroup (5(z)) zex, and

1
S@f =5~ fr e“R(s,Apir) fds, z€Z,, feW PR, w;X), (5.4.9)

where T is the upwards orientated boundary of X,/ \ B(0,r) for some r > 0 and ¢’ €
(3 +largzl|, 5 +0).

We show that S(z) = Tpi:(z) on W’l"’(fRf, w; X) for z € 2. It follows from (5.4.9), The-
orems 5.4.2(ii) and 5.4.6(ii), commuting 0, and the resolvent, and (5.4.5) that

1 d

SR)f = % fr ezs(R(s, Apir) fo + 01 R (s, ANeu) f1 + Z OjR(s,ADir)fj) ds
j=2
d
= Tpir(2) fo + 01 Tneu(2) fi + Y 0 Toir(2) fj = Toir (D) f,
j=2
which completes the proof of (ii).
Finally, to prove (iii) let w € (0,7) and ¢ € HY(Z,) n H®(Z,). By Theorems 5.4.2 and
5.4.6, we obtain

”(/)(_ADlr)f" W‘LP([Rf,w;X) = ”(P(_ADir)fO ”L”(Rf,w;X) + ||¢(_ANeu)f1 "LP([Rf,w;X)
d
+ ”(P(_ADir)fj ”LV(IRﬂf,w;X)
j=
d

< Cllpllreoes,) 2 M fill @, wix-
j=0
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Taking the infimum over all possible f; yields that —Ap;; has a bounded H*-calculus of
angle 0. Together with [126, Proposition 16.2.6] this proves (iii). O

5.5. Sectoriality of the Dirichlet and Neumann Laplacian

In this section we study the sectoriality of —Ap;; and —Aney 0n weighted Sobolev spaces
of arbitrary order k € Ny. The results of this section are summarised in the following
theorems.

Theorem 5.5.1 (Sectoriality of A — Apj). Letp e (1,00), keNg, vy e (-1,2p-1)\{p—1} and
let X be a UMD Banach space. Let Api; on Wk'p([Rf, Wy+kp; X) be as in Definition 5.4.1.
Assume that either

(i) y+kpe(-1,2p—-1)andA =0, or,
(i) y+kp>2p—-1andA>0.
Then A — Apj; is sectorial of angle w(A — Apj;) = 0.

Theorem 5.5.2 (Sectoriality of A—Apey). Letp € (1,00), ke Ngu{-1},y € (-1,2p—-D\{p-1}
and let X be a UMD Banach space. Let Aney 01 Wk“'p(Rf, Wy+kp; X) be as in Definition
5.4.1. Assume that either

(i) y+kpe(-1,p—1)and A =0, o,
(i) y+kp>p-1land>0.
Then A — Aneu is sectorial of angle w(A — Aneu) = 0.

Theorems 5.5.1 and 5.5.2 will be proved using elliptic regularity for the corresponding
resolvent equations. The elliptic regularity for the Dirichlet and Neumann resolvent equa-
tion is shown using an induction argument on k in Sections 5.5.1 and 5.5.2, respectively.
Finally, in Section 5.5.3 the elliptic regularity is used to finish the proofs of Theorems 5.5.1
and 5.5.2.

5.5.1. Elliptic regularity for the Dirichlet Laplacian

We start with a preliminary result on the solvability of the resolvent equation if the right
hand side is compactly supported. Recall that we defined the Schwartz space on [Rf as
FREX) = {ulga : ue S RY X))

Lemma 5.5.3. Let X be a UMD Banach space. Then for all f € CSO(RﬁZ; X)andAeZ;_,
with w € (0, 1) there exists a unique u € y(lRf;X) such that

Au—-Au=f, u,)=0.

Proof. Let fyqq be the odd extension of f asin (5.4.1). Then fy4q € Cgo([Rd;X) c SR%X)
and taking the Fourier transform of the resolvent equation Az — Au = f,qq on R? yields a
solution uyqq € & (R%; X) given by

uodd(xl,m2(9_1[5'—’%])(351,3@, x)€€Rd)AEZTL’—w'
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Note that — 1,44 (—x1, %) also solves the resolvent equation on R?. By uniqueness of the

solution we obtain uyqq(x1,X) = —uedd(—x1,X) and therefore 1,44(0,%) = 0. Thus the

restriction U := Uodd|pa solves A u—Au= fon [R{f with u(0,-) = 0. The uniqueness follows
+

from Corollary 5.4.7. O

Recall that the pointwise multiplication operator M is defined in (5.3.6). By [A;, A2] =
A1 Ay — Az A) we denote the commutator of two operators A; and A,. For a € R we use the
notation (a)+ = a if a = 0 and (a); = 0 otherwise. Moreover, note that for all u € y(Rf; X)
we have the commutation relation

[M70%, Alu=—j(j - )M/ 20%~2jM/710,0%,  jeNy, aeNy. (5.5.1)

The next proposition provides the key argument for proving the sectoriality of the
Dirichlet Laplacian on WP (R?, wy. xp; X) for k = 1. A version of the proposition below
with improved growth g, on the right hand side of the estimate will be obtained in
Section 5.6.2.

Proposition 5.5.4. Letpe (1,00), keNy,ye (-1,2p-1D\{p—1}, w € (0,7) and let X be
a UMD Banach space. Let Apj; on wkp (Rﬂ, Wy+kp; X) be as in Definition 5.4.1. Then for
allf e W’“”(Rﬁf, Wy+kps X) and A € Z;_,, there exists a unique u € ngz’p(ﬂ%i, Wy +kps X)
such that Au— Apiru = f. Moreover, this solution satisfies

_a
Z |A|1 2 ||6ﬁ u||Wk'p(RL+i!wY+kp;X) < Cgk,)/(/l) ”f" Wk’p(szwarkp;X)' (552)
|Bl=2

where

(k=14
1+|A|7 2 ifye(-1,p—1
gry () :={ . YreChp-D (5.5.3)

14+A°2 ifre(p-12p-1)
and the constant C only depends on p, k,y,w,d and X.

Proof. For any k € N; the uniqueness of u € ngc;z,p ([Rﬂf, Wyt kp; X) 18 clear from Corollary
5.4.7 and Hardy’s inequality (Corollary 5.3.2). The proof for the existence and the estimate
goes by induction on k = 0. The case k = 0 is stated in Corollary 5.4.7. Assume that the
statement of the proposition holds for a fixed k e Ng and forall y € (-1,2p-1) \ {p—1}.
It remains to prove the statement for k + 1. Throughout the proof, C denotes a constant
only depending on p, k,y,w, d and X, which may change from line to line.

First, take f € Cgo([Rﬁf;X). Lemma 5.5.3 implies that
Au—Apgu=f,  u(0,)=0, (5.5.4)

has a unique solution u € y([Rﬁf;X). For |la| < k+1,let vy = M**+15%y. Then we have
V¢(0,-) =0 and by (5.5.1) and (5.5.4)

AVq — ApirVq = M¥H10% f — k(k+ DM 10%u—2(k + 1) M*0,0%u. (5.5.5)

Since f € C‘C"’(Rf; X)and u € V(Rf; X), we find that the right-hand side of (5.5.5) is an
element of L? (Rf, wy; X). Therefore, the case k = 0 (see Corollary 5.4.7) implies that



5.5. Sectoriality of the Dirichlet and Neumann Laplacian 135

ve € WP (RY, wy; X) and by Hardy's inequality (if k > 1) it holds that

181
l_i
Y I 210 vall g )
|Bl<2

< CIM*™ 0% fll e o
e LPRE, wy;X) . (5.5.6)
+C(klM* aa”“Lﬁ(Rf,wY;X) +IM 6laaul|Lp(Ri:WY¢X))

5
< C”f”Wkﬂ'p(RivaHkﬂ)p?X) + CIS%SZ ”6 u”Wk'p(Riva+kp§X)'
If y € (-1,p—1), then note that y+ (k+ Dp € ((k+ 1)p —1,(k+2)p —1). With Hardy’s
inequality (Lemma 2.2.2) and the induction hypothesis twice (once with y replaced by
Y + p), we find

o
Y 10%ullyykp ga
WHEP(RY, wy 4k p; X)
1<|6|=<2 MR

19 0
<CY Y 10:0°0°ull,pga + Y 10% Ul i ga
(RE, ;X0 WP (RE, ;3 X)
161=118=k #0repekp 161=2 o rekp

0 o
<C Y (10°ull i ga +10% el o e )
wkr (RS, w ;X) WEP (R, w. ;i X)
161=2 + Wy+p+kp + Wy+kp (557)
_k
=C(1+Al Z)”f"kap(Rﬁz,waerrkn;X)
(k-1 +

+C(1+|A|7 2 )”f”Wk’p(Rivw)wkp;X)

_k
< C(l +]AI72 ) ||f||Wk+1,p([Rgﬁ

Wy (k1) pi X)?

using Hardy’s inequality (Corollary 5.3.2) once more in the last estimate. If y € (p—1,2p—1),
then the induction hypothesis and Hardy’s inequality yield

d -1
1<;<2||a Wyt g, g0 S CLHIAT2) 8y D Mo 550
" (5.5.8)

_k
SC(1+|M 2 )”f”wkﬂ,p(quf

;wy+(k+l)p;X)'

From the above estimates, the definition of v, and the fact that |a| < k + 1 was arbitrary,
we further estimate (5.5.6) as

_18l
Z Z |A|1 > ||aﬁMk+16a u”LP(Rﬂf.wy;X) < Cgk*LY (/l) ||f|| Wk'*'l'p(lRi (5.5.9)

T Wyt (k+)psX)
1BI=2 |al<k+1 yriEbp

From (5.5.9) we obtain

_s
> A2 107 ull e p g

Yy Wy (k+1)piX)
IBl=2 T

IN

_1sl
Z |ﬂ|1 2("(‘)ﬁMk-#laocu”LP(Ri

1B
M, 0%l
|1Bl<2|al<k+1

,wy; X) va;X))

1-4, 5
< Cgk+1'y(/l)”f”Wk+1'p(Rngy+(k+l)p;X) +C ) Z ) Z |A| 2 ||6 u”Wk'p(IRz)w}urkp;X)y
jeil,2} j-1<|6|<j
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where in the last step we also used Hardy’s inequality and

(M**1 5110%u = —(k + 1) M*8%u,
(MY 6216% u = —k(k + )M* 0% — 2(k + 1) M*6,0%u.

To estimate the last sums, consider the cases y € (-1,p—1) and y € (p—1,2p—1) separately.
Then arguing similar as in (5.5.7) and (5.5.8), respectively, gives

j
A2 10%u w=C A . (5.5.10
fe%‘zz}j—lszl‘;ﬂsjl ol ”Wk’p(mrwﬂkp'X) 8ir1y )”f”Wk”"”(m'wwkﬂ)pvx) ( )

This proves the required estimate for f € cg%uzaf; X).
To conclude, let f € Wk“"”(Rf, Wyt (k+1)p3 X)- Then by Lemma 5.3.3 there exists a se-
quence (f;)n=1 < Cgo([Rf;X) such that

kLD od .
fo—f inWYPRE wyy ke X)) as n— oo.

Every f, definesa u, € Wg;s‘p([ﬂif, Wy+k+1)ps X) such that Au, — Apirutp = f, and

lun —umll,, k+3p a < —0 asm,n— oo.
WDr (RJr ’

i ’wy+(k+l)p;X) ~ ”fn - fm ” WkJrl'p(Rz

nwy+(k+l)p;X)

k+3,
W, 14

Completeness of Dir ([Rf, Wy (k+1)p; X) implies that u, converges to some

k+3,p ;md .
ue WDir (R+r wy+(k+l)er)~

Moreover,

” (/1 - ADir) (un - u) ” W’Hl'p(Ri 5 ” Up — u” Wk+3,p(Rd - 07

Wyt (1) piX) bir . RE Wyt ey piX)

as n — oo. Therefore, (1 — Apj) u = lim;,_.oo (A — Apir) Uy, = limy,_ fr = f. Thus, for any
fe Wk“”’(Rf_,wYHkH)p;X) there exists a u € Wg;g’p(Rf,wa,(kJ,l)p;X) solving Au —
Apjru = f and the required estimate holds. This finishes the proof. O

5.5.2. Elliptic regularity for the Neumann Laplacian

We continue with elliptic regularity for the Laplace operator with Neumann boundary
conditions. Analogous to Lemma 5.5.3 the Neumann resolvent equation can easily be

solved if the right hand side f is in C‘C”ol (@; X),ie., 0% € C‘Cx’(lRf;X) for a = (a1,Q) €
N xNJ7L, see (5.3.3).

Lemma 5.5.5. Let X be a UMD Banach space. Then for all f € ngol ([RTff; X)andAeZ;_,
with w € (0,7) there exists a unique u € & (R%; X) such that

Au—-Au=f, (0,u)(0,)=0.

Proof. This follows similarly as in Lemma 5.5.3 using an even extension from Rﬁf to
R? instead of an odd extension. Note that this extension satisfies feven € C‘C’°([R€d ; X)
SR X). O
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The following proposition contains the key result for proving the sectoriality of the
Neumann Laplacian. A version of the proposition below with improved growth g1,y on
the right hand side of the estimate will be stated in Section 5.6.2.

Proposition 5.5.6. Letp € (1,00), k e Ngu{—1},y € (-1,2p—1)\{p—1} such thaty+kp > -1,
w € (0,7) and let X be a UMD Banach space. Let ANey OR Wk“'p([Rf, Wyt+kp; X) be as in
Definition 5.4.1. Then forall f € W"“"’(Rf, Wyt kps X) and A € Z,_,,, there exists a unique

ue wkrsp

Neu (Rf, Wy +kps X) such that Au— Aneyu = f. Moreover, this solution satisfies

181
Y -8 s
2
Iﬁ|<2|A| ”6 u||Wk“vF’(Rf,wy+kp;X) = Cgk+l,y(/1)” J ”Wkﬂ’p([mivwwkp;x)’

where (cf. (5.5.3))

k
1+|A"2 ifye(-1,p-1)

gra1,y (M) = i, retLe :
1+A7 2 ifye(p-1,2p-1)

and the constant C only depends on p, k,y,w,d and X.

Proof. Throughout the proof, C denotes a constant only depending on p, k,y,w, d and X,
which may change from line to line. The proof proceeds in two steps. We first prove the
casey € (p—1,2p—1) and k = —1 with induction similar to the proof of Proposition 5.5.4.
Secondly, we prove the case y € (—1, p — 1) and k = 0 using the previous step.

Step 1: thecasey e (p—1,2p—1) and k= -1.Letye (p—1,2p—1). The case k= -1
is stated in Corollary 5.4.8. Assume that the statement of the proposition holds for all
Ye(p—1,2p—1) and a fixed k € Ny U {—1}. We prove the statement of the proposition for
k+1.

First of all, note that uniqueness of u € Wﬁgf’p (Rf, Wyt k+1)ps X) follows from Corollary
5.4.8 and Hardy’s inequality (Corollary 5.3.2). Take f € C°(RY; X) and let u € & (RY; X) be
the unique solution to

Au—ANeut = f, (01u)(0,) =0, (5.5.11)

see Lemma 5.5.5. For |a| < k+ 2 define v, = M**+24%y. Then v, satisfies the Dirichlet
boundary condition v4 (0, ) = 0 and the equation

AVa — ApirVe = M¥*20% f — (k+ 1) (k + 2)M*0% u— 2(k +2) M*+19,0%w.

Applying Corollary 5.4.7 with y — p € (=1, p — 1) yields the estimate (5.5.6) with k and y
replaced by k + 1 and y — p, respectively. The rest of the argument is analogous to the
Dirichlet case, see (5.5.8)-(5.5.10). For f € ch(Rf; X) we obtain the estimate

+2
2

_p _k+2
I 10 Ul e < CA+IM™ ) ke

:X)*
yWy+(k+1)ps
|6|<2

rwy+(k+1)p;X)

By a density argument similar to the one in the proof of Proposition 5.5.4 the induc-
tion is finished. This proves the statement of the proposition for k € Ny U {-1} and
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vye(p-12p-1).

Step 2: the casey € (-1,p—1) and k = 0. Let y € (-1, p— 1) and note that for k = 0 the
result is already contained in Theorem 5.4.6. Therefore, we let k € N; from now on. Then
uniqueness of u € W, 1116;3 P (R4, Wy ykp; X) follows from the uniqueness in W, 'p ([R+, wy; X)
(case k = 0) and Hardy’s 1nequa11ty

To continue, take f € C° 1(IR ; X). Lemma 5.5.5 implies that the resolvent equation
(5.5.11) has a unique solution u € S)(I]'\Pf;X). Let je{l,...,d} and define v; =0;u.If j =1,
then v, satisfies

Avy —Apirv1 =01 f, v1(0,-) =0.
If j€{2,...,d}, then v; satisfies
Avj—ANeu?; =0 f, (01v/)(0,-)=0.

Applying Step 1 for k—1and y+p € (p - 1,2p - 1) to estimate v; for j € {2,...,d} and
Proposition 5.5.4 to estimate vy, yields

3 AP S 10 e,

Wy+kprX)
e y+kp

1o
= ‘ﬁIX;,Z'Al (”6 u”wkp(Rd Wy kpiX) + Z "0 Uj ”Wk'p(Rf:Wy+kp}X))

K d
=C(1+IAl 2)(”f”kaP(R‘f,wy+kp;X) +j; ||ajf||wkvn(uqei,wy+k,,;x>)

_k
=< C(l + |A«| 2)”f”WkJer(RivaJrkp;X)'

From Lemma 5.3.3 we have that C 1([R : X) is dense in Wk+1. ”(IR+, Wy +kps X)- Therefore,
a similar density argument as in the proof of Proposition 5.5.4 yields that for any f €

wkLr (R4, Wy+kp; X) there exists a u € I\I]C:jp([RJr, Wy+kp; X) solving (5.5.11) and the
required estimate holds. This finishes the proof. O

5.5.3. Sectoriality and the proof of Theorems 5.5.1 and 5.5.2

The sectoriality of the Dirichlet and Neumann Laplacian in Theorems 5.5.1 and 5.5.2 is
now an easy consequence of Propositions 5.5.4 and 5.5.6.

Proof of Theorems 5.5.1 and 5.5.2. Lety e (-1,2p—1)\{p—1} and k € Ny U {—1} be such
thaty+kp > —1. We first consider the Dirichlet Laplacian. Assume that y+kp € (-1,2p—1)
and 1 =0, or, y + kp > 2p—1 and A > 0. We prove that A — Api; on WEP(RY, w4 45 X)

with domain Wg;;z P ([R b Wyskps X) is sectorial of angle zero. Note that this operator is
closed by the estimate in Proposition 5.5.4 (see Remark 2.3.2). The resolvent estimate for

A — Apjr now follows from Proposition 5.5.4 (corresponding to = 0 below, the estimates
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for | B| € {1, 2} will be needed in Section 5.7). Indeed, we have
-8 o6
sup ) |z 2 10" R(z, A = Apin) f lyyip e

zeC\Z, IBI=2

_1a
= sup Y 1z=M'"Z 10P Rz, Apic) fll e ga
ZEA+Zq_w |fl=2 +

_a
<C sup Y 2" Z 19°R(z Ai) fllykr@e 00
Z€EA+Z—w | Bl<2 +ytkp

’ wy+kp;X)

Wy kps X)
(5.5.12)

=C su z d =C A d .
Z€A+£_kw gk,j/( )||f||Wk,p(R+wa+kpyx) gk,y( )llfllwk»P(R+,wy+kp,X)’

using thatforz—AeX;_,

. {lzl ifwe(Z,m)

2 ifwe(0,2]°

Note that gi , (A1) = 1if y + kp <2p — 1, so that the constant in the sectoriality estimate is
independent of A. Thus —Ap;; is also sectorial in this case.
Furthermore, by Proposition 5.5.4 the mapping

A—Apir : Wk+2,p

o RE, wy i kp; X) = WEPRE, wy4 3 X)

is surjective. The sectoriality now follows from Remark 2.3.2. This finishes the proof of
Theorem 5.5.1

The proof of Theorem 5.5.2 for the Neumann Laplacian on Wk“”’(lRf, Wy+kps X) 18
similar to the Dirichlet case using Proposition 5.5.6. O

5.6. The Dirichlet and Neumann heat semigroup

In this section, we study the growth of the Dirichlet and Neumann heat semigroup. Recall
that the odd and even extensions from [Rf to R? are defined as in (5.4.1).Let ze C, and
recall from Section 5.1.1 that we defined the kernels

HY*(6,9)i= Gl n -y, X-P Gl +y,X-7),  xyeRf, (561

where Gg is the standard heat kernel on R?, see (5.1.1). The Dirichlet heat semigroup Tpjr
is defined for f € LP (RY, wy; X) withy e (=1,2p-1)\ {p—1} by

Tir(2) f(x) := Hf" * fi(x):= fRd HZ"(x, nfydy= fRd Gf(x—y)fodd(y) dy, (5.6.2)

and the Neumann heat semigroup Ty is defined for f € wbp ([R{f, wy; X) withy € (-1, p—
1) and ¢ € {0,1} by

Tneu(@) f(0) 1= HE* % () := fR JHE () dy= fR (GL(x=y) feven () dy. (5.6.3)
Note that the above definitions of the semigroups are well defined by Theorems 5.4.2 and

5.4.6.
We prove the following theorems concerning the heat semigroups.
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Theorem 5.6.1 (Dirichlet heat semigroup). Letp € (1,00), keNp,ye(-1,2p—-1)\{p—1}
and let X be a UMD Banach space. Let Apir on Wk"’(lRf, Wy +kp; X) be as in Definition
5.4.1. Then (Tpi(2)) zex, witho € (0, %) is an analytic Cy-semigroup on wkp (Rf, Wy+kps X)
which is generated by Apj;. Moreover, the heat semigroup Tpi(t) on wkp (Rf, Wy +kps X)
satisfies the following growth properties:

(i) ify+kpe(-1,2p—1), then Tp;(t) is bounded,

@) ify+kp>2p—1, then Tpi(t) has polynomial growth and for any € > 0 there are
constants c¢,C > 0 only depending on p, k,v,€,d and X, such that

y+kp-2p+1 Y+kp-2p+l+e
1+t 27 )<IToe@®l<C(1+t 2 ), t=0.

Theorem 5.6.2 (Neumann heat semigroup). Letp € (1,00), ke Ngu{-1},ye(-1,2p—-1)\
{p—1} such thaty + kp > —1 and let X be a UMD Banach space. Let Ane, on W*1P (RY,
Wy +kp; X) be as in Definition 5.4.1. Then (Txeu(2))zes, with o € (0, %) is an analytic Co-
semigroup on WP (R4, Wy +kp; X) which is generated by Aney. Moreover, the heat semi-
group Tneu(t) on WELP([RY, Wyt kp; X) satisfies the following growth properties:

() ify+kpe(-1,p—1), then Tneu(t) is bounded,

@) ify+kp > p—1, then Tneu(?) has polynomial growth and for any € > 0 there are
constants c¢,C > 0 only depending on p, k,v,€,d and X, such that

Y+kp-p+l Y+kp—ptl+e
c(l+r 27 )TNl =C(1+¢ 2 ), t=0.

From Theorems 5.5.1 and 5.5.2 together with [125, Theorem G.5.2], the statements
in Theorems 5.6.1(i) and 5.6.2(i) immediately follow. In Section 5.6.1 we prove that the
generators of the Dirichlet and Neumann heat semigroup are Ap;; and Aney, respectively.
Finally, in Section 5.6.2 we study the growth of the semigroups and prove Theorems
5.6.1(i) and 5.6.2(i).

5.6.1. Generators of the Dirichlet and Neumann heat semigroup

We start with some preliminaries about the consistency of the resolvents and the semig-
roups.

Let Xy and X; be two compatible Banach spaces and suppose that By € £ (Xp) and
B; € Z(X1). Then we call the operators By and B, consistent if

Bou=Byu forall ue Xy n X;.

For z € X < C the two families of operators By(z) € £ (Xp) and B (z) € £ (X;) are called
consistent if By(z) and B;(z) are consistent for all z € X.

From Theorems 5.4.2(ii) and 5.4.6(ii) we obtain an easy corollary on the consistency of
the semigroups.
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Corollary5.6.3. Let j€{0,1}. Let pj € (1,00), 0 € (0, %) and let X be a UMD Banach space.
Let z € 2, then the following assertions hold.

() Ifyje(=1,2p;—1\{p;—1}, then e#Boir gp [P ([Rff, wyj;X) for j €1{0,1} are consistent.

() Ifyje(=1,pj—1) and ¢ €{0,1}, then e#Meu op WiPi R?, wy;; X) for j €{0,1} are
consistent.

To prove Theorems 5.6.1 and 5.6.2 we need the semigroups to be consistent on the
weighted Sobolev spaces that we consider. To this end, we prove the consistency of the
resolvents. We start with the consistency of the resolvents for the Dirichlet Laplacian.

Lemma 5.6.4 (Consistency of Dirichlet resolvents). Ler j € {0,1}. Let p; € (1,00), k; €
No, vj € (=1,2pj — 1)\ {pj — 1} and let X be a UMD Banach space. Let Aj := Apjr on
wkiPi(re, Wy +k;p;; X) be as in Definition 5.4.1. Then the resolvents R(z, Aj — A) for j €
{0, 1} are consistent forallA =0 and z€ Z,_,, withw € (0,7).

Proof. First, let kg = k; =0 and A =0, then by [19, Proposition 2.4] and Corollaries 5.4.7
and 5.6.3, we have that the resolvents are consistent. If 1 > 0, then consistency of the
resolvents for A = 0 implies

R(z,Ap—A) =R(z+A,Apir) = R(z, A1 - 1), (5.6.4)

since z+ A€ A+ 2;_, S X;_y. This proves the case ky = k; = 0.

To prove the general case it now suffices to prove that for fixed j € {0, 1} the resolvents
on Wkipi (Rf, Wy +k;p; X) and LPi (Rf, wy;; X) are consistent. By Proposition 5.5.4 the
resolvent equation

(z+ANu-Apiu=f,  z2€Zg 4, [ELPIRY, wy; X)NWPIRY, wy sk p5 X)

2,pj kj+2,p;

has unique solutions ug € WDif’ RY, wy;; X) and uy € WD{;r Pi RY, Wy, +k;p;3 X). Now, by
Hardy’s inequality (Corollary 5.3.2) it follows that uy = u;. This proves the lemma. O

Moreover, we have a similar lemma on the consistency of the Neumann resolvents.

Lemma 5.6.5 (Consistency of Neumann resolvents). Let j € {0,1}. Let p; € (1,00), kj €
No, £; € 0,1}, yj € (-=1,p; — 1) and let X be a UMD Banach space. Let A; := Aney 0N
wki+liriR4, Wy, +k;p;3 X) be as in Definition 5.4.1. Then the resolvents R(z, Aj — A) for
j €10,1} are consistent forallA =0 and z€ Z,_,, withw € (0, 7).

Proof. By [19, Proposition 2.4] and Corollaries 5.4.8 and 5.6.3, the case kg = k1 = 0 with
A =0 follows. Arguing as in (5.6.4) gives the result for A > 0 as well.

To prove the general case, it now suffices to prove that for fixed j € {0, 1} the resolvents on
wki+lip; ([Rz‘f, Wy +k;p;; X) and wliPi ([Rf, wy ; X) are consistent. This follows similarly
as in the proof of Lemma 5.6.4 using Proposition 5.5.6 and Hardy’s inequality. O

We can now prove that the Dirichlet and Neumann semigroup are generated by Apjr
and Aney, as is stated in Theorems 5.6.1 and 5.6.2, respectively.
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Proof of Theorems 5.6.1 and 5.6.2: generator identification. Let p € (1,00), k € Ny and let
Yy € (-1,2p— 1)\ {p — 1}. We first prove that (Tpi;(2))zex, with o € (0, %) is an analytic
Cp-semigroup on W’“’”(Rf, Wy +kp; X) generated by Ap;. Let

Ag:=Apir on Lp([Rf, wy;X) and  Ap:=Apy on Wk’p([Rff, Wy kps X)

be as in Definition 5.4.1. By Theorem 5.5.1 and [125, Theorem G.5.2] we have that A} — 1
with A > 0 generates the bounded analytic Cy-semigroup (e *?5(z)) zex, and

- 1
e “S(z)f:ﬁfre“R(sm,Al)f ds, zeZ,, feEWFPRL, wyrrpX), (565

where T is the upwards orientated boundary of X,/ \ B(0,r) for some r > 0 and ¢’ €
(5 +largzl|, 5 +0).

We show that S(z) = Tpir(2) on W5 (RY, wykp; X) for z € 24. By (5.6.5), Lemma 5.6.4
and Theorem 5.4.2(ii) we obtain for f € Wk”’([Rff, Wyt kp; X)

1 1
e MS(2) f = — f e“R(s+A,Ag) f ds = — f e NZR(s, Ag) f ds = e M Tpir(2) f.
2mi Jr 2niJr

Therefore, S(z) = Tpir(z) and thus Tp;;(2) is the analytic Cyp-semigroup generated by A;.
This completes the Dirichlet case from Theorem 5.6.1.

We continue with the Neumann Laplacian. If y € (-1, p — 1) and k € N, then define
Ag:=Aneu onW'P[RY,wy;X) and  A;i=Anew on WHYPRY, wy ik X).
Ifye(p—1,2p—1) and k € Ny U {—1}, then define
Ag:=Anew OnLPRY wy_p;X) and  A;:=Anew on WHPRYE wy i p X).

For both cases, we can proceed similarly as for the Dirichlet Laplacian using Theorem
5.5.2, Lemma 5.6.5 and Theorem 5.4.6(ii). This proves that (Tneu(2)) zex, with o € (0, Ly is
an analytic Cy-semigroup on W**+1P (R4, Wy + kp; X) which is generated by Aney, as stated
in Theorem 5.6.2. O

5.6.2. Growth of the Dirichlet and Neumann semigroups

We proceed with investigating the growth of the Dirichlet and Neumann heat semigroup
on weighted Sobolev spaces and we prove Theorems 5.6.1(ii) and 5.6.2(ii).

Before turning to the growth of the semigroups, we first reconsider the elliptic regularity
estimates from Propositions 5.5.4 and 5.5.6. In particular, using complex interpolation we
can improve these estimates with a sharper function gi (1) on the right-hand side of the
estimates. This will allow us to find sharper growth rates for the semigroups later on.

Let pe (1,00), keNp, Y€ (—1,2p—1) and let € > 0. Then we define

1 ify+kpe(-1,2p-1)
hky%g (A,) = { _ yt+kp—2p+l+e . (566)

1+|A] 2p ify+kp>2p-1

For the Dirichlet Laplacian, we obtain the following improved elliptic regularity result.
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Proposition 5.6.6 (Elliptic regularity for the Dirichlet Laplacian). Let p € (1,00), k € Ny,
Yye(=1,2p—-D\{p—-1},e>0,we (0,n) and let X be a UMD Banach space. Let Ap;; on
Wk"”([R{f, Wy+kp; X) be as in Definition 5.4.1. Then for all f € Wk'p(lRf, Wyikp; X) and A €

Wk+2,p

X, there exists a unique u € Dir (Rf, Wy +kps X) such that Au— Apiru = f. Moreover,

this solution satisfies

181
1-5 1A
|ﬁ2|<2|/1| 2 ||6 u”Wk'p(Rfvw}Urkp;X) = Chk,%f(A)”f”Wk'p(lRi,warkp;X)’

where hyy  is defined in (5.6.6) and the constant C only depends on p, k,y,€,0,d and X.

Proof. By Proposition 5.5.4 we only have to prove the estimate for k € N;. First, let y €
(p—1,2p—1) and without loss of generality we may assume € € (0,2p — 1 —y). Define
Yo=p—-l-ee(-l,p—1andy; =2p—1-c€(p—-1,2p—-1). Theny = (1-0)y, +0y; with
0 = (y—p+1+¢)/p. Then Proposition 5.3.8 twice, properties of the complex interpolation
method, Lemma 5.6.4 and the estimate in Proposition 5.5.4, yield

181
1-5 138
|ﬁ|z<’2|/1| ”a u”Wk'p(Riva-kp;X)

181
-1 56
SC‘[;ZW zlo ””[Wk»P(Ri,wY0+k,7;X),W’°vP(Ri,wn+kp:X)1o
=

1-6 6
= C(gk,}’o 1) (g/m/l 1) “f”[kap(Rf,wYOJrkp;X),kal’(IRf,wn+kp;X)]g
_k-1y1-90 _k\0
<C(1+IAM"Z ) 7(1+1A72) "f”Wk'P(Rf,wwkp;X)

_Ytkp—2p+l+e
2
SC(1+|A| r )”f"W’CvP(Rf,w“kp;X)’

where we used that

k-1 k

1-6) Y+kp-2p+1+¢
2 2 '

2p

1
O0=—(k-1+0)=
2( )

If y € (-1, p — 1), then by inspection of the inductive proof of Proposition 5.5.4, we
see that on W’“”([R%f, Wyt kp; X) the function 8k,y on the right-hand side of the elliptic
regularity estimate (5.5.2) is determined by g,y (1) = gx—1,y+p(A). Thus in a similar way,
we obtain for y € (-1, p—1) and k = 2 the estimate

181
-8
lﬁlz<2|/1| 2 ||6 u”Wk’p(Rz:wy-#kp;X) = Chkflnyrp,g(A) "f”Wk'p(Ri,ww-kp;X)’

and the result follows upon noting that hig_1 y+p,(A) = gy (D). O
In a similar way;, there is the following improved elliptic regularity result for Aney.-

Proposition 5.6.7 (Elliptic regularity for the Neumann Laplacian). Let p € (1,00), k €
Nou{-1} andy e (-1,2p—1)\{p—1} be such thaty +kp > —1. Moreover, lete >0, w € (0, )
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and let X be a UMD Banach space. Let Aney 0N wk+l, ’”(R+, Wy+kp; X) be as in Defin-
ition 5.4.1. Then for all f € wk+l, ”(IR+, Wy+kps X) and A € Z;_, there exists a unique

u€Wk+3p

New R4, Wy +kp; X) such that Au— Anewu = f. Moreover, this solution satisfies

l_i
‘ﬁ‘z<2 |/’“ "a ullwk+1 p(Rd wy+kp X) = Chk+l yg(l)”f”wk+l p(Rd wy+kva)

where hk+1,%£ is defined in (5.6.6) and the constant C only depends on p, k,y,¢,0w,d and

X.

Proof. The proof uses Proposition 5.5.6 and is analogous to the proof of Proposition
5.6.6. O

With the elliptic regularity estimates from Propositions 5.6.6 and 5.6.7 at hand, we can
establish (almost) optimal growth bounds for the Dirichlet and Neumann heat semigroup.

Proof of Theorems 5.6.1(ii) and 5.6.2(ii). We start with the Dirichlet case, i.e., we prove
that for y + kp > 2p — 1, the semigroup Tp;;(£) on WP (RS, Wy +kp; X) grows polynomially
and there are constants ¢, C > 0 only depending on p, k,y,€,d and X, such that
y+kp-2p+1 Y+kp-2p+l+e
c(l+t 27 )<IToe@®I=C(1+t 2 ), t=0,e>0. (5.6.7)
By Proposition 5.6.6, Lemma 2.3.3 and the fact that Ap;; generates Tpjr, it follows that
Tpir (1) grows at most polynomially and the upper bound in (5.6.7) holds.

It remains to show that Tp; () grows at least polynomially. We provide an example of a
y+kp-2p+1
function h € WEP (R, wy., p; X) such that | Toir Ol @, i3 = Cpkyl

y+kp-2p+1
We first constructa{ € WoP (R, Wy +kp) such that | TDir(t)(lle(R+,wy+kp) Zcpkyt P

Define a cut-off function by

1 i

5.6.8
0 ( )

(eC™®([R;) suchthat 0=<(<1 and ({(x)= {

= =
= =
I\

v
N[N

Note that { € WP (R, Wy kp)- Let t = 1 and using that 1 - e 4> %min{a, 1} for a =0, we
obtain

1

00 3 1 lx—y1? xy p
Toir (O zf x”””’)f ——e ar (l—e_T)d ) dx
” Dlr( )CllLP(RJr)w}IJrkp) o 0 ’_47[1’ J’

Vi i1 1 lx—yl?

2[ x7’+k”|f 5\/4_e_ r mln{l dy| dx
0 0 mt
lx=y?

Vi 1
=1 3
s (4\/5)_"’1‘_7pf0 x”“k“)”‘fz e” ydy’p dx

Y g ) ”twkp‘wf Y”’””W - ydy| dx
0

+kp-2p+1 2
> @y/m P fex“(k“"’]foze—iydy\”dx

y+kp-2p+1
=Cpkyl 2 .
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_d-1
Now, take 0 # g € (R4 1) and set g,(%) := t 2 g(t‘%ic“) for t >0and ¥ € R4 Fix xo € X
with [ xoll = 1. Then h; := { ® g;xo satisfies sup;s; "hf”Wk'F’(Rf,w“kp;X) < oco. Using the
properties of the heat semigroup and the one-dimensional lower bound, we obtain for

t =1 that

d 1 d-1
” TDir(t)ht”LF’(Rf,w},Jrkp;X) = ” TDir(t)(|le(R+'wy+kp) ” T (t)gtxOHLP(Rd*l;X)

1 d—-1
= TDir(t)(||LP(R+,wy+kp) T (l)gxoan([Rd—l;X)
y+kp-2p+1
Zepkyt

where T2 is the Dirichlet heat semigroup on R{ and 79! is the heat semigroup on R4~!,

Therefore, if y + kp > 2p — 1, then the semigroup Tp;; () on Wk'p([Rf, Wy kp; X) grows
at least polynomially and || Tp;(#)|| = 1 for all ¢ = 0. This implies the lower bound in (5.6.7)
and finishes the proof of Theorem 5.6.1(i).

It remains to prove Theorem 5.6.2(ii), i.e., for y + kp > p — 1 the semigroup Tneu(?) on
wk+Lp ([R{f, Wy + kp; X) grows polynomially and there are constants ¢, C > 0 only depending
on p, k,v,¢,d and X, such that

y+kp-p+1 Y+kp-p+l+e

c(1+r 2% )Tl =C(1+: 2 ), t=20,e>0. (5.6.9)

The upper bound in (5.6.9) follows from Proposition 5.6.7, Lemma 2.3.3 and the fact
that Aney generates Tney- The lower estimate follows from the same example as in the
Dirichlet case above. Indeed, we obtain for t > 1

_ lx—yl?

p _ _E ﬁ +I€ % p
1 TNeu (O, ) = GV P2 fo A7 fo e ay| ax
1

1 5 lx=—~=I
—/T Ytkp—p+1 2 __ vt p
¥ :\[xcp,k,yt 2 f x”k”)f e 4 dy) dx
0 0

— y+kp-p+1
ZCpkyl 2

This finishes the proof of Theorem 5.6.2(ii). O

Remark 5.6.8. By inspection of the above proof, it follows that the example for the poly-
nomial growth fails if the weight w, .k, is replaced by a weight that behaves as wy.xp
near zero but becomes constant as x; — oo. Using such a weight we expect that the
corresponding heat semigroup is actually bounded. Similarly, on bounded domains the
semigroup will be bounded as well.

We end this section with an example that shows that the range for y in Theorems 5.1.1
and 5.1.2 is optimal in the sense that the theorems fail for y = 2p — 1. To this end, recall
that

%
fym%mﬁw<m (5.6.10)
0

ifand onlyifa>—-1and feR,or,a =—-1and f < -1.
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Example 5.6.9. Let p € (1,00), k € Ny and y = 2p — 1. We provide an example of a function
he WEPRY, wy . kp; X) such that Tpi(H)h ¢ WEPRY, wy, 1 X) for all £ > 0. By setting
h=f®gwith ge.#R1;X) if d = 2, it suffices to find an f € W*P (R, wy. k) such that
Toie () f € WP Ry, wy4p).

Let { be as in (5.6.8) and define

fx):= x‘zllog(x)l_’%((x), XER,.

A straightforward computation shows that for j € {0,..., k} we have fU) € LP (R, wy p)
and thus f € Wk’p(R+, Wy +kp)- Note that the heat kernel satisfies Htl’_ >0, sothatfor¢t>0
and x € (0, 1) we obtain

X— 2 X +1
Toir(D1(x) = T (1= )y gl dy
\/_
-1 pl (5.6.10)
ylog(y| e dy =" oo,
\/471 f

where
lx=yl? 1
crei= inf y~ Lo~ ar (1 e )>0, for x€ (0,3) and 7> 0.
ye(O 5)
Therefore, Tpi;(¢) f(x) = oo on (0, 2) and in particular Tpi () f ¢ wk PRy, wy+kp)

Analogously, for the Neumann Laplacian the example f (x) := x|log(x)|~ Zﬂ {(x) shows
that the range for y in Theorem 5.1.2 is optimal.

5.7. The H*-calculus for the Dirichlet and Neumann
Laplacian
In this section, we prove the following theorems concerning the H*°-calculus.

Theorem 5.7.1 (H*°-calculus for A — Apj;). Letp € (1,00), keNg, ye (-1,2p—-1D\{p—1}
and let X be a UMD Banach space. Let Apj; on W’“”(Rf, Wy+kps X) be as in Definition
5.4.1. Assume that either

(i) y+kpe(-1,2p—1) and A =0, or,
@) y+kp>2p—-1andA>0.
Then A — Apjir has a bounded H* -calculus of angle w pye (A — Apjr) =0

Theorem 5.7.2 (H*-calculus for A — Aney). Let p € (1,00), ke NgU {-1}, y € (-1,2p—
1)\ {p—1} and let X be a UMD Banach space. Let Aney 0N wk+1, ”(R+, Wy+kps X) be as in
Definition 5.4.1. Assume that either

(i) y+kpe(-1,p—1)and A =0, o,
@ii) y+kp>p-1land>0.
Then A — Aneu has a bounded H* -calculus of angle @ o (A — Aney) =0

In Sections 5.7.1 and 5.7.2 below we prove some preliminary estimates on the Dirichlet
and Neumann resolvent, respectively. In Section 5.7.3 we prove Theorems 5.7.1 and 5.7.2.
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5.7.1. Preliminary estimates for the Dirichlet resolvent

We start with a preliminary lemma on commutators of the Dirichlet resolvent and derivat-
ives.

Lemma5.7.3. Letpe(1,00), keNy,y € (-1,2p—1)\{p—1} and let X be a Banach space.
Let Apir on Wk”’(lRf, Wy +kps X) be as in Definition 5.4.1. Then for all u € C‘C’O(Rf; X) and
z € p(Apjr) we have

(i) [ay,R(z,ADir)]uzo, neNy, jelf2,...,d},
(ii) 0% R(z, Apir)lu =0,

(iii) [M0¥%, R(z, Apir)lu= —2R(z, Apir)0% "' R(z, Apir) u, £€{0,1}.

It should be noted that R(z, Ap;;) and d; do not commute since 0; R(z, Apir) ¥ does not
satisfy the Dirichlet boundary condition. This causes various complications in the proof
of Theorem 5.7.1.

Proof. Let j€{2,...,d}, then using that Ap;; and d; commute gives
(z—Apir)[0}, R(z, Apir)lu = (z — Apir)0j R(z, Apir)u—0ju
=0j(z—Apir)R(z, Apir)u—0;u =0,
since 0;R(z, Apir)u € D(Apjr) by Lemma 5.5.3. This proves (i) for n = 1 and the general
case follows by iteration. Note that 6% = Apir — Z?:z 6?, so (ii) follows from (i) and the fact
that R(z, Apir) and Apj; commute.
Finally, using (5.5.1) and M 6{ R(z, Apir)u € D(Apjr), we compute
(2 = Apir) (MO}, R(z, Apir)u
= zM3! R(z, Apir) 1t — Apir MO R(z, Apir) u — Mo% u
= zM3R(z, Apir) u— MA, R(z, Apir) u— 20 1 R(z, Api) u— Mot u
= Md{(z - Apir) R(z, Apir) u— 207" R(z, Apir) u — MO} u
= _26f+1R(Zy ADil‘) uv

which proves (iii). O

In the following two lemmas, we prove estimates for the commutators in Lemma
5.7.3(iii), which are required in the proof of Theorem 5.7.1. We start with an estimate for
the commutator in Lemma 5.7.3(iii) with ¢ = 0.

Lemma5.7.4. Letpe (1,00), keNpy,ye (-1,2p—-1)\{p—-1}, A >0 and let X be a UMD
Banach space. Let Apj; on W’“”(Rf, Wyt kp; X) be as in Definition 5.4.1. Let0<v<w <7

and letT', be the downwards orientated boundary of £, \ B(0, %). Then there existsa C >0
such that

”fr f(2)R(z,A— Apir)01 R(z, A — Apir) u dz”

WEP RY, w1 gp; X)

= Cllfll gz, ”ullwk,p(Rz,warkp;X)y
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forall f € H'(Z,) N H®(Z,) and ue W*P(RY, Wy +kp; X). Moreover, the constant C only
dependson p,k,y,A,w,v,d and X.

Proof. From (5.5.12) in the proof of Theorem 5.5.1 we obtain for any o € (0, 7)

1
sup |z[[R(z,A—Apj)ll<oco and  sup |z|2[01R(z,A— Apir)ll < co.
ZeC\Z, 2eC\Zy

Therefore,

“f f(z)R(z,/l—ADir)alR(z,,l_ADir)udz“

WhP RS, Wy g p; X)
Idz|

Bk

<1 fll s, f 12R(z, A= Api) 112201 Rz A= Ao 1l k07

= Clif ez 1y i ga O

) wy+kp;X) .
To continue, we prove an estimate for the commutator in Lemma 5.7.3(iii) with £ =1
under the additional assumption that A — Ap;; has a bounded H*°-calculus.

Lemma 5.7.5. Letpe (1,00), keNy, Y€ (-1,2p—-1)\{p—1}, A >0 and let X be a UMD
Banach space. Let Apj; on Wk’p([Rf, Wy +kp; X) be as in Definition 5.4.1. Let0<v <w <0 <
7 and let T, be the downwards orientated boundary of £, \ B(0, 4). Assume that A — Apir

has a bounded H*® (X)) -calculus on Wk’p(Rf, Wy ykp; X). Then there exists a C > 0 such
that

= C”f”HOO(ZJ) ” u” Wk'p(szw%Lkp;X),

H frv f(z)Rz(Z,/l—ADir)a%u dzH WEPRY, w13 X)

forall f € H'(Z,) N H®(Z,) and ue WhP(RY, Wy +kp; X). Moreover, the constant C only
dependson p,k,y,A,w,v,0,d and X. In addition, if k = 0, then the constant C can be taken
independent of 1.

Proof. Let g(z) = zf'(z). We first claim that g € H*®(Z,,). Indeed, fixa 0’ € (w, ), then by
Cauchy’s differentiation formula and the substitution s — s|z|

zf(s)
sup |zf'(z)| < su f
ZEZI?U f zezlz,) 0%,/ (S_Z)z |
S zZ =2 _
< | fll ge(z,) sup —— = |zl |ds|

zex,Joz, zl |zl

z |2
<Ifleisy sup | [s= =] idsi
z€X, JOZ 1 | z|

= Cooll fllHoz,)-

Secondly, we claim that for Apj;:= 1 —Apjrand ve . (Rﬂ;X) with v(0,-) =0, we have

27_“[ f(Z)ADer (z, Apir)v dz = g(Apir)v,
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where g(Apjr) is defined through the extended H*-calculus, see [126, Section 15.1].
Define the regulariser

n 1

n+z 1l+nz

{n(2):=

forze X, and neN;,

and for v/ € (0,v) define the downwards orientated contour I'ys = (2, \ B(0, 2})). Then
using the dominated convergence theorem, the functional calculus for ApirR?(z, Apir),
Fubini’s theorem and Cauchy’s differentiation formula, we obtain

/ f(Z)ADer (z, Apir)v dz = hm _f (n(z)f(Z)ADer (z, Apir)v dz
f (n(2)f(2)

r,Jr, (z- )2

lim —[ €n ) (S)SR(s, Api) v ds

n—oo 2711

2mi

r}l_r}olO 2z SR(s, Apir)vdsdz

lim — f {n(8)f'($)SR(s, Apir) v ds

n—oo 271

n—oo 271

+ lim —— f £,(8) F()SR(s, Apip)v dis

g(ADir) U)

where in the last step we used for the first term [125, Theorem 10.2.13] and for the second
term we used that |s¢’,(s)| is uniformly bounded on I/, the dominated convergence
theorem and ), — 0 pointwise as n — oo. This proves the second claim.

Letue CSO(IR ; X). Then by invertibility of Ap;;, introducing an additional ADerDlr and
using the claims, we obtain
2 —1 A2
” frv f(2)R* (2, Apir) Apir Ay, 07 U dZH WP R, 0, i)
_ o p2 ya-1272
- ” fl"V f(@) Aps (2 Api) ADiral “ dz“ Wk'p(Rzyw}urkp;X)
(5.7.1)

— . -1 32
=27 ” g(ADlr)ADiral u” wkp (szwarkp;X)

-1 42
= C”g"H“’(Zw) ll ADiral ull Wk'p(Rg,ww-kp;X)

—1 A2

= Cw,a ”f” H>®(Z5) ” ADiral u” Wk'p([Rf, wy+kp;X) y

where in the penultimate step we used the H*°(X,,)-calculus of Ap;;. From Lemma 5.7.3(ii)
and Proposition 5.5.4 we find

I AGEOT el ik p = 10T R, Apir) Ull i p e

Dir~'1 w ’p(R+va+kp;X) 1 ’ 1r w 'p(R+rWy+kp;X) (5 7 2)

= Cgk,)/(a) ” u" Wk'p(Rvaerkp;X)’

where C is independent of A and gy, is as in (5.5.3). By density (Lemma 5.3.3) the desired
estimate follows.
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Finally, assume that k = 0. Then we obtain (5.7.1) with a constant independent of A.
Indeed, this follows from using the H*-calculus on L” (R%, wy; X), see Theorem 5.4.2 and
[126, Proposition 16.2.6]. Moreover, (5.7.2) also holds with a constant independent of A
by (5.5.3). This finishes the proof. O

5.7.2. Preliminary estimates for the Neumann resolvent

In this section, we provide some preliminary estimates required for the proof of the H*°-
calculus for the Neumann Laplacian. This proof will be given in the next section, relying
on the H*-calculus for the Dirichlet Laplacian on W57 (RY, wy x,; X) with k € N; and
ye(-1,2p-1)\{p-1}.

We start with a lemma on commutators for the Neumann Laplacian.

Lemma 5.7.6. Let p € (1,00), k e Nou {-1}, y € (-1,2p—-1)\{p—1} and let X be a
Banach space. Let Axey 0N Wk“’p([Rﬂf, Wyikps X) be as in Definition 5.4.1. Then for all

ueCy (Ri; X) and z € p(ANeu), we have

@) [67,R(z,ANeu)]u=0, neNy, jef2,...,d},
(ii) 107, R(2, ANew) U =0,

In addition, let k € Ny, Apir on WSP(RY, wy,x; X). Then, for all u € Ce (@; X) and
Z € p(ANeu) N p(Apir), we have

(iii) 01R(z, ANeu) U = R(2z, Apjr)01 U.

Proof. The statements (i) and (ii) follow similarly as in Lemma 5.7.3 using Lemma 5.5.5.

For (iii), set ##:= R(z, ANew) U, then &i € y(R‘f;X) with (0,%)(0,-) =0and zii — Aneuli = U
by Lemma 5.5.5. Moreover, it holds that (z — Apj;)01 4 = 01(z — ANneu) & = 01 1 and applying
the Dirichlet resolvent gives the result. O

We continue with an estimate for the commutator of M and the Neumann resolvent.

Lemma5.7.7. Letpe (1,00), keNgu{-1},ye(p—1,2p—1), A >0 and let X be a UMD
Banach space. Let Aney on WP RS, wy s X) and Apiy on WP (RY, wy ks X) be as
in Definition 5.4.1. Then, forall u € Cgo(lRf; X) and z € p(ANeu) N p(Apir), we have

MR(z, ANew) U = R(z, Apir) Mu—2R(z, Apir) 01 R(z, ANeu) U-
Moreover, there exists a C > 0 such that

”Mf(/,‘/ - ANeu)u”wk+l,p(Ri,wy+kp;X) = ”f(ﬂ' - ADir)Mu”Wk“'P(Rf,w}u,kp;X)
+ C“f”HOO(Zw) ” u“WkJrl"n(Rfvw}H—kp;X),

forall f € H'(Z,) n H®(Z,) with w € (0, 7). Moreover, the constant C only depends on
pky,Aw,v,dandX.
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Proof. Note that R(z, Apir) Mu € D(Apj;) by Lemma 5.5.3 and MR(z, Anew) U € D(Apjr) by
Lemma 5.5.5. Therefore, arguing as in Lemma 5.7.3(iii), we obtain

(2~ Apir) [MR(2, ANew) tt — R(2, Apir) Mu] = —201 R(2, ANeu) -

To prove the estimate, let 0 < v < w < 7w and Iy, be the downwards orientated boundary of
2, \B(0,4). Then

” Mf(A - ANeu) u ” wk+Lp (Rz'warkp;X)

< ||f(/1 —Apir) Mul| Wk+l‘p(szwy+kp;X)

+2| Rz, A= Apidi R(z, A = Aneu) 1 A2
FVf(Z) (z pir)01R(z Neu)u z Wk“'p(Rz)wy—pﬂkﬂ)n;X)

and the latter term can be estimated similarly as in the proof of Lemma 5.7.4 using
Theorem 5.5.1 with k+1andy— p € (-1, p—1), and Theorem 5.5.2. O

5.7.3. Proofs of Theorems 5.7.1 and 5.7.2

Before turning to the proof of Theorem 5.7.1, we prove an estimate for the derivatives in
directions 2,...,d of the functional calculus on the spaces W*? (Rf, Wy +kp; X). For this
we will use a perturbation argument in the parameter y inspired by [190, Proposition 5.3].

Lemma 5.7.8. Let p € (1,00), k € Ny and let X be a UMD Banach space. Let A > 0 and
consider either of the following cases:

(i) ye(-1,p—1) and A:= A - Apy, or,
(i) ye(p—1,2p—1) and A:= A — Apy, o1,
@iii) ye(-1,p—1) and A:= 1 — ANeu,
where Apir and ANey 0N Wk’p([RﬁZ, Wyt kp; X) are as in Definition 5.4.1. Letw € (0, %) and

a=(0,@ €Ny x NI~ with |a| = k. Then for all f € H'(Z,,) N H®(Z,) and u € C®[R%; X)
we have

a
"0 f(A) u”Lp(Rirwacp;X) = C”f”HOO(Zw) ” u” Wk'p(Rz’wy-#kp;X)’
where the constant C only depends on p, k,y,w,a,d and X.

Proof. Throughout the proof, C denotes a constant only depending on p, k,v,w, @, d and
X, which may change from line to line. We proceed by induction on k = 0. The case k =0
follows from Theorems 5.4.2 and 5.4.6. Let k € N; be fixed. Assume that the statement of
the lemma holds with k replaced by ¢ for all ¢ € {0,..., k — 1}. We prove the estimate as
stated in the lemma.
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Let a = (0,@) € Ng x N¢~! be such that |a| = k. For any 6 € (0,1) set g := M**10y and

0
y(x1, )= (;—}, —1)**" Then for x € R¢ we have
1

f(A)u(x) - xl—(k+1)9f(A)((xil9 _Me)k+lu)(x)

k . .
+x1—(k+1)9 Z Cj,kf(A)(x{HM(kH_])e u) x)
j=0

(5.7.3)
= x; 0 F ) (Y (a1, ) ()
k . .
j=0
where ¢j = (-1)k+1-J (k;l). For the latter sum, we find
7 ~(k+1- )6 k+1- )0
”x—»da Z Cj kX P ray k=i u)(x)HLp(Rd i)
i—0 + Wy+kpi
! . (5.7.4)
<C Z ||a&f(A)M(k+17j)9u”Lp(le wy 1)
j=0 T
where yj:=y+kp—(k+1- j)0p. Now choose 0 € (0,1) such that
Yoe(-1,p-1) and y;je((j-1p-1,jp-1) ifye(-1,p-D), (5.7.5)

Yo€(p—1,2p—1) and y;je(jp-1(j+1p-1) ifye(p—-1,2p-1).

The conditions yg,y; € (-1, p—1) and vy, y1 € (p — 1,2p — 1), respectively, lead to

(y+(k—1)p+1 y+kp+1) (y+(k—1)p+1 y+kp+1)
kp * kp (k+Dp > (k+D)p
(y+(k—2)p+1 )f+(k—1)p+1)ﬁ (y+(k—2)p+1 y+(k—1)p+1)
kp ’ kp (k+1)p > (k+Dp

ifye(-1,p-D),

O¢
O¢e ifye(p-1,2p-1).

Therefore, we can take

y+(k-1)p+1 y+kp+1 . _ _
Oe( ™ ,(kﬂ)p) ifye(-1,p-1), 576
Y+(k=2)p+1 y+(k-1)p+1 . e
Oe( o Ty ) ifye(p-1,2p-1),

and it is straightforward to verify that these intervals are non-empty for the given ranges
of y. Moreover, if (5.7.6) holds, then the other conditions on y; for j € {2,..., k} in (5.7.5)
are automatically satisfied.

Write a = E+ 6 for some B,ge Ng‘l such that IEI =k-(j—-1)and 16] = j — 1. Using that
derivatives on R?~! commute with the resolvent (Lemmas 5.7.3(i) and 5.7.6(i)) and that
the resolvents are consistent (Lemmas 5.6.4 and 5.6.5), we can estimate the right-hand
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side of (5.7.4) as

ko )
0% FAYMEF Dy e

d .
=0 +vaij)

~ k s rt .
< "f(A)aa]VI(kvLUBu”Lp([Rz + Z ”atsf(A)aﬁ]\4(]%1*])6u”U)(Rﬁz
=1

Wy X) »wy ;3 X)

k
@y pk+1)6 (k+1-)0
= C”f||H°°(Zw)(”6 M u”L”([Rf,wm;X) + 21 107 M ! u”Wf’l"’(Rf,wyj;X))
]:

= ClfllpeE,)ll u”wk.p(Rz,wy+kp;X);

using the induction hypothesis in the penultimate step, which is allowed by (5.7.5) and
(5.7.6). In addition, we have applied Lemma 5.3.6 in the last step.
In view of (5.7.3), it remains to show the estimate

”x — xl—(k+1)96af(A) (W(XI, )g) (x) ”Lp(szWerkp;X)

= Cllfl gz, ||g||Lp(ngwyf(k+n9p;X) (5.7.7)
= Clifleeal il wir @ w,,px0

where the last estimate follows from Hardy’s inequality (Corollary 5.3.2).
Let v € (0,w) so that

1
fA) = Z_Jﬁfr,un f(2)R(z, A) dz,

where 'y = {re*V: r > 0} are both orientated downwards. To prove (5.7.7) we estimate the
integrals over I',. separately and by symmetry it suffices to consider only I, . We define
0 = =¥ and write z = re'” with r > 0. Then we have the Laplace transform representation

R(z,A) = —(rel"™ + A)7L = —e (re™ + £ A) 7

S (5.7.8)
— _eléf g tre e—t/le T(tela) dr,
0

where T is the Dirichlet or Neumann heat semigroup from (5.6.2) and (5.6.3), respectively.

For x,y € [Rf and z € C,, recall that Gg is the standard heat kernel on R? (see (5.1.1)) and

the Dirichlet and Neumann heat kernels are given by Hg *(x,y) = Gg(xl -yLxXx-y)=*

G%(x1 + y1,%— ), see (5.6.1). It holds that Hg’i(x, y) = HY(x1, y1)GZ~1(X - 7). Moreover,

for |a@| = k and z € C we have the following estimate on derivatives of Gg‘l

x-71*
||

i ~ _k 1~ ~ ~ _
102G (&= )l < Ca(l2l™> + JiGItE-l,  Eyert (5.7.9)

Indeed, let g(s) = e~S with s € C which satisfies ¢ (s) = p(s)q(s) where p(s) is a polyno-
mial of degree n € Ny. Then, Iq(”)(s)l <Cn,(1+]s%)2 |g(s)] and upon noting that G;(x—y) =
(47rz)_% q(%) for x, y € R, we find with the chain rule

n

dx”

n

2
=l )ZIG;(x—y)I, x,y€R, neNp.

|z|

G;(x—y)) <Calzl 3 (14
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Write & = (az,...,aq) € Ng~1, then from G¢71(x - 7) = H;-i:z GL(xj - y;) and the one di-
mensional estimate above, we find

_ d . lxi —yil®\a;/2
IO%Ggfl(f—JN/)ISCkH|Z|7“f/2(1+]—y])a] IGL(xj = y))

j=2 |z|

_k Xk
SCd,k(|Z| 2+W)|Gd l(x _}7)|

which proves (5.7.9).
Lethe Cgo([Rf;X). It follows from (5.7.9) that

10 T (2e®) R ()] x < f |H 7% (o, 1103 G g (= DA 1 x dy
|X _y| 1+
<ok [, (7% + =) H Gy IGE G- PRI dy

X7
<Gsak X |, mar Hros15 @ NNAMIx dy,
me{0,1}YRL ¢ 2
(5.7.10)
where it was used that
-5
l1-e t

e_i‘sm—yllz
4t

— _1
|H,7%5 (o, y)l = @) 72 fe

1 cos(6)|xy -y 2 a7 0
_1 _cos@lxy -y 17 r e
=4nD) Ze It |f e ¢ SdS)
0
1 1 _cos@lx1 -y \2 (1 _ cos(®)xyy; ) C Hl - ( )
< e it —e T = o X1,Y1),
cos(d) vant et

_ cos@®)|x1-y1 \2

-1
H Gyl =@nn"ze m (L+e

_ cos(®)x1y1
t

)=H"T (L),

tcos~1(6)
—1) 005(6)\16 1

IGES F == (4n)” T =Gl G-,
So by (5.7.8), (5.7.10) and the substitution ¢ — cos(6)t, we find
[x= [ r@ore A g dz)

<1 fllgos,) fo fo e~ e 0% T (1610 (y (x1,-)8) (x) I x dr dr
(5.7.11)

1 o - 5 ' g
= costo) fo 1% (1) (x1, ) )0 x —

_ B e d
<Csaillflaoc, Y v B Hy™ (@ ply o, y)llg(lx dy —

me{0,1}
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For any x € R? we have
©  (miDk o ©  mink_d _1x? dt
2 t(x) C 2 2e 4 —
0 t t

—d— © ik, d _sds
=C|x|””’”+”kf s TreTi—
0

— Cd,k|X|_d_(m+l)k-

Therefore, after the substitution ¥ — X — y we obtain for m € {0, 1}

X km dr
L ,,fl'k HY (x, )y G, Il x dy—
Rd ( )

- _(m
=fRd|yIk’"f0 2 (G -, P2 G+, P) St yllgn, T Plx dy

= Cd,kf |y
R¢

1 1

= + =
X1 _ 1 Yy\d+(m+Dk X1 Y d+(m+1)k]
(-1, (3 +1, 4]

X k+1 ~ dy
"—})—1‘ ||g(J’1,x_5’)||XW

d
f |y Ikmf Vg, %~ ylif)llxykfl =t Ln (%)

performing the substitution y — y; y in the last step, where

1 1 0 1 ik+1 d
(v -1, ~)|d+(m+1)k * l(vy +1, ~)|d+(m+1)k |Ul -1 ’ (VlymERJ,-

0k (01, 7) 1= [

Recall that yg = y+kp—(k+1)0p and to show (5.7.7) we estimate the LP (Rf, Wy,)-norm of
the left-hand side of (5.7.11). To this end, it remains to bound || L, ”U’(R‘f'wm) for me {0,1}.

With Minkowski’s inequality and the substitutions X — X+ y1 ¥, y1 — x1¥; Land x; —~ x1 11,
we obtain

’Lp(m,wm)

~ X1 - dy
Nl Ly @ ) S Hxl HfRd |y|k’”£$1(ﬁ,y)llg(y1,-—ymlle(Rd—l;X)W
+ 1

)Lp(m,wm)

~ X1 d

=[x *’fd T (2 D) g ) i~
yi I

Xle |}’|km€+ (r,y ||g “LP([Rd Lx) X1 J’1 dy”L,,(Rﬂwyo)

f |y|km€ (yl,y)”xl»—>x1k||g ”Lp(Rle)HLP([R w, )yl_l dy

y+1

v —(k+1)0+k-1 d

”g"Lp([Rd Wyg—kps X)/ |J/|k (ylyy)y 32

which yields (5.7.7) if the latter integral is finite for the given ranges of y. Indeed, note that
for any a € R we have using the substitution y — ay

715 gz L |y1*m -~ Cakm
Rd-1 |(a’j,)|d+(m+l)k y= |a|k+1 Rd-1 |(1,J*,)|d+(m+1)k V= |a|k+1 ’
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therefore

T (k+1)0+k-1
[z esnmn " ay

I (k+1)0+k-1

1 1 0 ik+1
=Ca, f[ + lyy =1l g dy
" Ja yr =181 = w1t [0 h Y

r+1
= —(k+1)0+k-1
= Cd"“"”fR iy -1 y,” dy;. (5.7.12)

For y; € (0, %) we have F—’(yl) < C and Iyle — 1|k+1 < C since 8 > 0. Moreover, by (5.7.6) it
follows
L2 - (k+1)0+k—1>-1,

so that the integral in (5.7.12) over y; € (0, %) is finite. For y; € (%, %) it follows by the mean
value theorem that there is no singularity at y; = 1 and that the integral in (5.7.12) over

the interval (%, %) is finite. Finally, if y; > %, then (yf —Dk < Cy§k+l)9 and

=)

(1 - DEL(y + DkH1 y,}ﬂ ifA=A—-Api
1

_(y1+1)k+1i(y1—1)k+1 - {? if A= 21— ANeu

where we recall that the Dirichlet and Neumann Laplacian correspond to ¢~ and ¢*,
respectively. Therefore, using that y € (—1,2p — 1) \ {p — 1} for the Dirichlet Laplacian, we

obtain
2l (k+1)o+k-1 oo T g

&8} Sy
f3 é_(yl)lyf—llk“yl” dy;1=C , y,"  dyi<oo.
2

2

Similarly, using that y € (-1, p — 1) for the Neumann Laplacian, we obtain

Y+l

oo (k+1)0+k-1 oo 1y
ﬁ é*(yl)lyf—llk“yl” dylsCf3 y"  dy <oo.
2 2

This proves (5.7.7) and therefore this finishes the proof. O

We can now give the proof of the bounded H*-calculus for the Dirichlet Laplacian
using Lemmas 5.7.3-5.7.5 and 5.7.8.

Proof of Theorem 5.7.1. For A > 0, we show by induction on k = 0 that Apj; := A — Apjr on
Wk"’(warkp) = Wk’p([Rﬁ, Wy+kp; X) has abounded H*-calculus of angle w g (Apjr) = 0.
Throughout the proof, C denotes a constant only depending on p,k,y,1,0,d and X,
which may change from line to line.

The case k = 0 is stated in Theorem 5.4.2. For some fixed k € Ny we assume that Ap;; on
Wk'p(warkp) has a bounded H*°-calculus of angle 0 for all y € (-1,2p —1) \ {p — 1}. That
is, for w € (0, ), we have the estimate

If (Api)ullwier o,y = CIF @) Nl wir o, ) (5.7.13)
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forallye (-1,2p-1)\{p-1}, fe H'(Z,) N H®(Z,) and u e Wk'p(wy+kp). We prove that
Apir has a bounded H*°(Z)-calculus for o € (w, %) on Wk+1”’(wy+(k+1)p).

LetO<v<w<o<7%, fe H'(Z,)NH®(Z,) and u € Cgo(Rff;X). By writing a = (a1, @) €
No x N¢~1 we obtain

— . a .
||f(ADir)u||Wk+1,p(wY+(kH)p) = ”f(ADlr)u||Wk‘p(Wy+(k+1)p) +‘ Izk 1”6 f(ADlr)u||LP(wy+(k+1)p)
al=k+
a;=1

+ ) 10% f (Ait) Ull Lp (wy 1) =2 T1 + T2 + T
10,@)=k+1

To apply the induction hypothesis we use that all the resolvents on the spaces we consider
are consistent by Lemma 5.6.4. Furthermore, we define the downwards orientated contour
Iy =0(Z,\ B(0,)), see Remark 2.3.5.

By Lemma 5.3.5 (using Remark 5.3.1), Lemma 5.7.3(iii) and 5.7.4, the induction hypo-
thesis (5.7.13) and Hardy’s inequality (Corollary 5.3.2), it follows that

_ -1
T = |M7 M f (vl i, o) S IMFADD 8wt )

< U Apd Mg,y +2| [ FERG Anno Rz, Avou

WEP (wy4 1)
< Cllf o) (IMtll i, )+ 1lkog, o))
= Clfllgeo,)ll u||wk+1vp(wy+(k+l)p)-
We continue with 7>, so let @ = (a1, @) with |a| = k+ 1 and @; = 1. Using that Malafv =
6{M61 V- I@fv for ¢ = a; — 1, we compute
"6(111 6af(AD1r) u||LP(wy+(k+1)p]
_1 o
= ||M61(9(1)‘1 aaf(ADir)u||Ll’(wY+kp)
= ”Malf(ADir)u||wk,p(wy+kp) + (a1 - 1)||f(ADir)ullwk,p(wY+kp)-
The second term can be estimated with the induction hypothesis (5.7.13) and Hardy’s

inequality. For the first term, by Lemma 5.7.3(ii)+(iii), the induction hypothesis (5.7.13),
Lemma 5.7.5 and Hardy’s inequality, we obtain

1M01 f (Apie) ll i ., )

X 2 VA2
< 1 o) MO i, +2] [ FOR G Ap0Bud],,, I

= Cllfll o) 1M1 Ullwkp o, , ) + CUF o) Nl wip o, )
= Cllf Mmoo Nl wiep o, )

This shows the estimate

To =Clifllgooz )l u||wk+1,p(wy+(k+l)p)-
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From Lemma 5.7.8(i)+(ii) it immediately follows that

— a .
T3 = o ~§’k 1||6 FApiD Ul 2r w41y < CIF (2, lelhwiersr @, , )
@) =k+

Combining the above estimates for 77, T»> and T3 yields that forany 0 < w < o < ’2—’
00 (md .
”f(ADir)u||Wk+1'p(wy+(k+l)p) =< C”f”Hoo(Zg) ||u||Wk+1'p(wy+(k+l)p)’ ue CC (R+,X)

and by density (Lemma 5.3.3) this estimate extends to u € W*+1? (Wy+(k+1)p)- Since w and
o were arbitrary, this proves that Ap;; has a bounded H*°-calculus on wk+Lp (Wy+k+1)p)
of angle 0. This finishes the induction argument.

Finally, we show thatif y + kp € (—1,2p — 1), then we can allow for A = 0. For k =0 and
Y € (-1,2p — 1)\ {p — 1} the result is already contained in Theorem 5.4.2. Therefore, it
remains to consider k=1 and y € (-1, p — 1). From here on, let C > 0 be a constant that
isindependent of 1. Note thaty + p € (p — 1,2p — 1), so that by Theorem 5.4.2 and [126,
Proposition 16.2.6]

T = | f(Api) tll p (wy ) < CHF ) 16l 2P 0y 4 ) -

Using Theorem 5.4.2 instead of (5.7.13) in (5.7.14) with k = 0 yields

T = IM0y f (Apir) ull Lr (wy) < Cll fll oz Nl wip oy )
using that the constant in Lemma 5.7.5 is independent of A. Finally, by Lemma 5.7.3(i)
and Theorem 5.4.2 we obtain

d d
T3= ) If(Api)djullr(w,,,) < Clfll o, X 10 ullirqw,,,)
j=2 j=2
< Cllflaee) Il wre o, ,)-

By combining the above estimates, we have for y € (—1, p —1) and for any 1 >0

I f A= Api) Ullwr ) < ClLF oo 1w, -

where the constant C is independent of A. Letting A | 0 and using the dominated con-
vergence theorem yields that —Ap;; on wbp (wy+p) has abounded H*-calculus of angle
0. O

We conclude this section with the proof of the H*°-calculus for the Neumann Laplacian,
which can be derived from Theorem 5.7.1 for the Dirichlet Laplacian and Lemmas 5.7.6-
5.7.8.

Proof of Theorem 5.7.2. We prove that Aney := A — ANey O
WP (wy ) i= WEP RS, wy g p; X)

has a bounded H*-calculus of angle w e~ (Aney) = 0 for A > 0. Note that if y + kp €
(-1, p—1), then the result is already contained in Theorem 5.4.6 and holds for A = 0.
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We first consider the case ke Ngand y € (p—1,2p—1).Let0<v<w<Z, fe H' (Z,) N
H*®(Z,) and u € C°RY; X). By writing a = (a1,@) € N x N¢~! we obtain

”f(ANeu)u”Wk+l,p(wy+kp) = ”f(ANeu)u”Wk-P(wY+kp)
+ ) 10% f (ANew) Ull P (10, 1)
lal=k+1

a1=1

+ ) 0% f(ANew UllLp(wy,y,) =2 Ty + T2+ T,
10,@)]=k+1

We use that all the resolvents on the spaces we consider are consistent by Lemma 5.6.5.
Throughout the proof, C denotes a constant only depending on p,k,y,1,0,d and X,
which may change from line to line. Moreover, we write Ap;; := A — Apjr.
By Lemma 5.3.5 (using Remark 5.3.1 and y > p — 1), Lemma 5.7.7 and Theorem 5.7.1
with y—p € (-1, p— 1), it follows that
Ty = 1M Mf(Anew Ullwir o, ) S IMFANe) Ul w0,

<1 Apid) Mty )+ Cl I o, .0

= Cllf o) (IMull yepy, 0+ | ””kav(wy_wkp))

< Cllfllaeo,) ullW"+1'P(wy+kp)v

where we used Hardy’s inequality (Corollary 5.3.2) in the last step. By Lemma 5.7.6(iii)
and Theorem 5.7.1, we obtain

Ty= ). 110%01 f (ANew) Ull P wy 1) < If (Apin)01 tll i, )
lal=k

= Clfllaees,) ||61u||Wk.p(wY+kp) = C||f||H°°(2w)||u||Wk+1'P(wy+k,,)-
Finally, using Lemma 5.7.8(iii) with k+ 1 and y — p € (-1, p — 1), gives

— a
= ;k N0 F e tlr ity < UL Nz Nt
,a)|=k+

The above estimates and density (Lemma 5.3.3) prove boundedness of the H*°-calculus
for Aney ON Wk“""(w%kp) with keN; andye (p-1,2p—1).

It remains to consider the case ke Ny andy € (-1,p—1). Letw € (0, %), f € H' )N
H>®(Z,) and ue C (R%; X). Then writing a = (0, &) € N x Ng‘l gives

_ a
”f(ANeu)u”wk+1,p(wy+kp) = |(0az)|<1 o f(ANeu)ullwk,n(wy+kp) + ||01f(ANeu)ullwk,ﬁ(wy+kp)-

We estimate these terms separately using that the resolvents on the spaces we con-
sider are consistent by Lemma 5.6.5. Moreover, note that y + p € (p—1,2p — 1), so that
WEP (W, k) = WEDHLP (L 1)) and we can apply the result proved above with
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k — 1. Together with Lemma 5.7.6(i), we obtain

a — a
|(oaz)|<1 107 f (ANew Ullwk () = |<an>\<1 I (ANew 0" Ul t-s10 (0, 1))

a
= Clflla=,) Z o u”W(k_l)+l'p(wy+p+(k—l)p)
1(0,@)[=1

= Clifl e lullwistp g )-

Moreover, using Lemma 5.7.6(iii) and Theorem 5.7.1 for y € (-1, p — 1), yield

||61f(ANeu)u||wk,p(wy+kp) = ”f(ADir)alul|wk,p(wy+kp)

= Clfllge,) ||01u||wk.p(wy+kp) < C||f||H°°(zw)||u||Wk+1,p(wy+kp)-

The above estimates and density (see Lemma 5.3.3) prove boundedness of the H*-
calculus for Aney in the case y € (-1, p—1). This completes the proof. O



Functional calculus for the
Laplacian on rough domains

This chapter is based on:

N. Lindemulder, E. Lorist, E Roodenburg and M. Veraar. Functional calculus on weighted
Sobolev spaces for the Laplacian on rough domains. J. Differ. Equ., 454:113884, 2026.

Abstract. We study the Laplace operator on domains subject to Dirichlet or Neumann
boundary conditions. We show that these operators admit a bounded H* -functional
calculus on weighted Sobolev spaces, where the weights are powers of the distance to the
boundary. Our analysis applies to bounded CV* -domains withx € [0,1), revealing a crucial
trade-off: lower domain regularity can be compensated by enlarging the weight exponent.

161
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6.1. Introduction

This chapter contributes to the extensive study of the Laplace operator on domains with
minimal boundary regularity (often referred to as rough domains), see, e.g., [128, 130,
131, 267, 277] and the monographs [111, 203] and references therein. In particular, we are
interested in the H*°-functional calculus for the Laplacian on inhomogeneous weighted
Sobolev spaces. The H*°-functional calculus provides a powerful framework for establish-
ing well-posedness and regularity results for (possibly nonlinear) partial and stochastic
partial differential equations ((S)PDEs). Therefore, the H*-calculus for sectorial ope-
rators is widely studied, see for instance [67, 125, 126, 174] and the references therein.
Applications to PDEs and SPDEs can, e.g., be found in [65, 69, 134, 175, 234, 274] and [11,
13, 219, 221], respectively.

Given a bounded C?-domain @ < R?, it is well known that the Laplacian with Dirichlet
boundary conditions on LP (@) with p € (1,00) and domain WP (@) n WO1 'P(0) generates
an analytic Cy-semigroup, has the maximal regularity property and admits a bounded
H*-functional calculus. However, if the regularity of @ is too low (say Lipschitz or C Ly
these properties fail and explicit counterexamples can be constructed, see [60, 203]. In
such counterexamples, the derivatives of the solutions to the resolvent equation

Au—-Au=f,
ulpe =0,

can drastically blow up near the boundary 0G. As a consequence, the canonical domain
of the Dirichlet Laplacian on LP () is no longer a closed subspace of W2P(@). Moreover,
if one is interested in higher-order Sobolev regularity of the solution u, then more smooth-
ness of O is needed (see [89, 166]), and additional boundary conditions for the data f
(compatibility conditions) need to be imposed (see [66]). These additional boundary
conditions for the data occur, in particular, in the study of mixed-order systems (see [74]).

To set up a satisfying well-posedness and regularity theory for PDEs without such ad-
ditional regularity or compatibility conditions, one can use a weighted function space
for the solution u. In particular, one can consider spatial weights of the form w?ﬁ (x):=
dist(x,00)" for some suitable y € R, which compensate the blow-up of the derivatives of
the solution near 66 and relax compatibility conditions. Partial differential equations on
weighted spaces have already been studied extensively, see for instance [79, 80, 81, 144,
150, 164, 165, 218] for deterministic equations and [141, 142, 143, 160, 167] for stochastic
equations.

As stated, we are interested in the H*°-functional calculus for the Laplacian on inhomo-
geneous weighted Sobolev spaces of order k € Ny. This was studied in [190] and Chapter
5 for the Dirichlet and Neumann Laplacian on the half-space R‘f. In the present chapter,
we extend the results to bounded domains & with minimal smoothness, while ensuring
that the canonical domain of the Laplacian is a closed subspace of a weighted Sobolev
space of order k+2.

Our main result for the Dirichlet Laplacian is as follows, see Theorems 6.6.2 and 6.6.4.
For the definition of the involved spaces, the reader is referred to Section 6.3.
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Theorem 6.1.1 (H*-calculus for the Dirichlet Laplacian). Let p € (1,00), k € Ny, k € [0,1]
andy € (-1,2p — 1)\ {p — 1}. Furthermore, suppose that

K>1- %1 or, equivalently y>(1-x)p—1
and 0 is a bounded CVX -domain. Then for all A = 0 the operator

with  D(Apy) = WP (6, w0, )

— A k.p 00
A=Apir on WP (@O,w Dir Y+kp

y+kp)
has a bounded H* -calculus of angle zero.

Theorem 6.1.1 generalises the result in [190, Theorem 6.1], which is restricted to the
case k = 0 and to bounded C?-domains. Theorem 6.1.1 allows for bounded C!-domains if
Y€ (p—1,2p—1), while for y € (-1, p — 1) we obtain that the smoothness of the domain
may depend on the weight: if the power of the weight is larger, then a rougher domain
is allowed. The smoothness parameter « is almost optimal. Indeed, solving the Dirich-
let problem in the scale of weighted Sobolev spaces with a gain of two derivatives for
the solution requires the boundary of the domain to have w2=+D/p.r_smoothness, see
[203, Theorem 15.6.1 applied to £ =2 — (y + 1)/ p] and [203, Section 14.6.1] for an explicit
counterexample with C!-domains. Furthermore, for y = p—1 the domain characterisation
in Theorem 6.1.1 in terms of spaces with vanishing traces fails, see Remark 5.4.3, and for
this reason we omit this case.

Concerning the Neumann Laplacian on bounded domains, we prove the following
result, see Theorems 6.6.3 and 6.6.5.

Theorem 6.1.2 (H*-calculus for the Neumann Laplacian). Letp € (1,00) and« € (0,1].
Furthermore, suppose that either

(i) keNp,ye(p—-1,2p—-1),k>2— 7—;1 and 0 is a bounded CV* -domain, or,

(ii)) keNp,ye(-1,p-1),x>1- Y—;l and @ is a bounded C** -domain.
Then for all A > 0 the operator

k+2vp (ﬁ w@@ )

A=Axew on WEP@,w%, | ) with D(Anew) =W, e k-1

v+(k-1)p Neu
has a bounded H* -calculus of angle zero. Moreover, using function spaces modulo con-
stants gives the result for all A = 0.

Note that, compared to Theorem 6.1.1, the Sobolev spaces in Theorem 6.1.2 have a
smaller weight exponent, which is consistent with Theorem 5.1.2. Figure 6.1 visualises
the parameters of the spaces in Theorem 6.1.1 and 6.1.2 where we obtain a bounded
H®-calculus. Similar to the case of Dirichlet boundary conditions, we expect that the
regularity of the domain in Theorem 6.1.2 is almost optimal as well, see [203, Section 15.6]
for some related results in this direction.

The main novelties of our results are the following.
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Figure 6.1.: The spaces wkr@, wg@) where A — Apir and A — Aney as in Theorems 6.1.1

and 6.1.2 (with @ =y + kp and a =y + (k — 1) p, respectively) admit a bounded
H®°-calculus.

(i) We prove the boundedness of the H*-calculus, which is, in general, much harder

to prove than maximal regularity and yields the boundedness of many singular
integral operators [137]. In particular, boundedness of the H*-calculus implies
(stochastic) maximal regularity [126, 219]. Maximal regularity and higher-order
regularity results for the heat equation with Dirichlet and Neumann boundary
conditions are studied in Chapter 7. In particular, we can recover some maximal
regularity results for the Dirichlet Laplacian from [149] (for bounded C!-domains)
and [157] (for bounded CY¥-domains and k = 0). For the latter case, our results with
k =1 are new. The Neumann Laplacian on the half-space is studied on weighted
Sobolev spaces in [80, 81] (for k = 0) and in Chapter 5, but a systematic study on
bounded domains seems to be unavailable until now.

(ii) The smoothness of the domain & in Theorems 6.1.1 and 6.1.2 is independent of the

smoothness k of the Sobolev space. The reason for this is that we do not use the
standard localisation procedure from the half-space to domains (see, e.g., [67, 89,
166]). This standard localisation procedure typically works for C¥*2-domains. In-
stead, we apply a more sophisticated C!-diffeomorphism suitable for the weighted
setting. We discuss this in more detail below.

The key ingredient in the proofs of Theorems 6.1.1 and 6.1.2 is the perturbation of the

H®-calculus on the half-space (obtained in Chapter 5) to special domains, i.e. domains
above the graph of a function with compact support. A common method is to relate the
Laplacian on the half-space and on a special domain via a diffeomorphism. However,
due to the low regularity of the domain, we cannot use the standard diffeomorphism as
in, e.g., [67, 89, 166, 275]. Instead, we construct a variant of the Dahlberg—Kenig-Stein
pullback, based on ideas in [140, 149, 275]. This diffeomorphism straightens the boundary,
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preserves the distance to the boundary and leaves the direction of the normal vector at
the boundary invariant. Moreover, higher-order derivatives exist, but blow up near the
boundary of the domain. This blow-up is compensated by the weights in our spaces.

With estimates on this diffeomorphism at hand, we can employ perturbation theorems
for the H*-calculus to extend the results to special domains. Another difficulty arising
in this perturbation argument is that, if the regularity of the domain is too low, then the
perturbations are of the same order as the Laplacian. It is known that the H*°-calculus is
not stable under small perturbations [207]. Additionally, we need the perturbations to
be well behaved with respect to a fractional power of the original operator. This requires
the identification of certain complex interpolation spaces and fractional domains to
perform the perturbation argument. Finally, by another localisation argument, based on
lower-order perturbations, the H*°-calculus on special domains is transferred to bounded
domains.

We comment on some related and open problems. Theorems 6.1.1 and 6.1.2 provide
the bounded H*°-calculus on Sobolev spaces with integer smoothness, and with complex
interpolation, the bounded H*-calculus can also be obtained on spaces with fractional
smoothness. However, an intrinsic characterisation of these complex interpolation spaces
seems unavailable. Furthermore, we expect that our results can be extended to spaces
with negative smoothness via duality. Some results for the weak (Dirichlet) Laplacian on
weighted spaces are contained in [38, 228].

An interesting question regarding the smoothness of the domain is whether for y €
(p—1,2p — 1) the assumption of C'-domains can be weakened to Lipschitz domains. In
general, the analysis for Lipschitz domains becomes much more involved and different
techniques are required than for C!-domains, see for instance [128, 130, 131, 277] and
the references therein. We believe that our method should work for domains with a
small Lipschitz character. The H*-calculus on Lipschitz domains could be important
for studying SPDEs in the weighted setting, see [145, 146, 147, 148], where the range of
weights is significantly smaller thany e (p—1,2p - 1).

Outline

The outline of this chapter is as follows. In Section 6.2 we recall some perturbation
results for the functional calculus. In Section 6.3 we study weighted Sobolev spaces on
domains and prove characterisations for these spaces. In Section 6.4 we prove results
on the fractional domains of the Laplacian on the half-space, which are required for
perturbation of the H*-calculus. In Section 6.5 we perturb the H*-calculus from the
half-space to special domains, and in Section 6.6 we perform a localisation procedure to
obtain the H*-calculus on bounded domains.

6.2. Perturbation theorems for functional calculus

In this section, we recall some perturbation theorems for the H*-calculus that are re-
quired later on in this chapter. To do so, we first list some properties about fractional
domains.
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6.2.1. Fractional domains

Let A be a sectorial operator and let a € C. To define fractional powers A%, we need a
functional calculus allowing for holomorphic functions of polynomial growth. This is
known as the extended functional calculus and the reader is referred to [126, Chapter 15]
or [174, Appendix 15.C] for a detailed study of extended functional calculi and fractional
powers. In particular, A% is again sectorial.

A sectorial operator A on a Banach space X has bounded imaginary powers (BIP) if
A extends to a bounded operator on X for every s € R. The angle is given by wgp(A) :=
inflw € R: supyep e~ 98l Al%|| < oo}. Moreover, a bounded H*®-calculus implies BIP and
wgrp(A) < wy=~(A), see [126, Section 15.3].

We recall a result on the interpolation of fractional domains. For details on interpolation
theory, the reader is referred to [27] and [262].

Proposition 6.2.1 ([126, Corollary 15.3.10]). Let A be a sectorial operator on a Banach
space X and assume that A has BIP. Then for allf € (0,1) and 0 < a < 8 we have

D(A0-0a+0p) _ [D(A“),D(Aﬁ)]e-

Moreover, by [126, Proposition 15.2.12] we have for a sectorial operator A that D((A +
A)Y =D(AY forall A =0 and a > 0.

6.2.2. Perturbation of the H*°-calculus

We collect some known perturbation results for the H*°-calculus. For further perturbation
results for the H°°-calculus, the reader is referred to [126, 134, 136, 174]. We start with a
result for shifting the H*-calculus.

Proposition 6.2.2 ([126, Proposition 16.2.6]). Let A be a sectorial operator on a Banach
space X and let w € (w(A), ).

(i) If A has a bounded H* (X)) -calculus, then A + A has a bounded H* (X)) -calculus
for all A > 0. Moreover, the constant in the estimate for the H* -calculus can be taken
independent of A.

@@i) If Ao+ A has a bounded H*(Z,)-calculus for some Ay > 0, then A + A has a bounded
H®(Z,)-calculus for all A > 0.

In the case of a lower-order perturbation, we have the following result.

Theorem 6.2.3 ([126, Theorem 16.2.7]). Let A be a sectorial operator on a Banach space
X. Letw € (w(A), ) and assume that A has a bounded H* (Z,,) -calculus. Let « € (0,1) and
assume that B is a linear operator on X such that D(B) 2 D(A%) and

IBulx < CllA%ullx, ue D(A), (6.2.1)

for some C > 0. Then there exists a A = 0 such that A+ A+ B with D(A+ A+ B) = D(A) has
a bounded H*® (Z,,) -calculus.
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To extend the H*™-calculus of the Laplacian on R? to domains in Sections 6.5 and
6.6, we need to deal with perturbations that are not of lower order. Unfortunately, the
H®-calculus is not stable under small perturbations, as shown in a counterexample by
McIntosh and Yagi [207]. Instead, for the H*-calculus, one has statements of the following
type, in which the perturbation is in addition required to be well behaved with respect to
a fractional power of the original operator.

Theorem 6.2.4 ([126, Theorem 16.2.8]). Let A be a sectorial operator on a Banach space X
such that0 € p(A). Letw € (w(A), ) and assume that A has a bounded H* (X)) -calculus.
Let B be a linear operator on X such that D(B) 2 D(A). Suppose that there is ann > 0 such
that

() IBulx =nllAulx,  ueD(A).
Moreover, suppose that at least one of the following relative bounds is satisfied:

(ii) there exists an a € (0,1) such that B(D(A*%)) € D(A%) and

IA“Bullx < ClA"™ %ullx, ueD(A™®,

(iii) there exists an a € (0,1) such that

IA™*Bullx <CIA ®ully, ueD(A"™9),

for some C > 0. Then there exists an 1 > 0 such that, if (i) holds withn <1, then A+ B with
D(A+ B) = D(A) has a bounded H*® (X)) -calculus.

Remark 6.2.5. Theorem 6.2.4 is taken from [126, Theorem 16.2.8], where it should be
noted that their condition of R-sectoriality on B is redundant, see also [173] and the errata
to [126]. A version of Theorem 6.2.4 for positive fractional powers also appeared in [65,
Theorem 3.2].

6.3. Weighted Sobolev spaces and trace characterisations

Recall the definitions of the weighted Lebesgue and Sobolev spaces from Section 2.2. We
will now introduce weighted Sobolev spaces with vanishing traces by means of taking the
closure of a certain space of test functions.

Let p € (1,00), k€ Np, ¥ > —1 and let X be a Banach space. To impose zero boundary
conditions, we define

° —Wk,p o, 5@;X
Wok’p(@, w?; X) := CX(0; X) w0,

(6.3.1)
Furthermore, to impose Dirichlet and Neumann boundary conditions, we set

Chir (@3 X) := C®(@; X) n{f € Cc(05X) : flae =0},

Ceu (@ X) := C®(@; X) n{f € CL(O3 X) : On [)loe =0},
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which contain functions that are smooth in the interior of 0, satisfy the boundary condi-
tion and have compact support at infinity (in the case of unbounded domains). Here, n
denotes the inward unit normal vector at ¢ and 0, = n- V. We define

whP@,wi%;X)
@;X) )

wkP@,wl%;X)
(@; X)

P00, wd’; X) =

D1r c D1r

(6.3.2)

P@,w%;X):=

Neu c Neu

The notation W kop ngclrp and WN;e'fr asin (6.3.1) and (6.3.2) will mean that the spaces are

defined as the closure of some space of test functions. Alternative characterisations of
these spaces with boundary conditions in terms of traces (which will be denoted by Wk’p

ngf and Wy ’p L) are derived in Sections 6.3.1, 6.3.2 and 6.3.3. The characterisations in-

volving traces are also used in [190] and Chapter 5 to define Sobolev spaces with boundary
conditions.

6.3.1. Trace characterisations for weighted Sobolev spaces on the
half-space

In the following three sections, we present characterisations of the spaces in (6.3.1) and
(6.3.2) as closed subspaces of wkr@, wsﬁ; X) with vanishing traces. In this section, we

start with the special case @ = R?.

For pe (1,00), ke Np, Y€ (-1,00)\ {jp—1:jeN;} and X a Banach space, we define the
following spaces with vanishing traces

’“P(qu+, wy; X) := {fe WEPRY, wy; X) : Tr(@% f) = 0if k- |al > %1}
Wil Y, wy; X) = { f e WEP @Y, wy; X0 : Tr() =01 k> L,

Wik RY, wy; X) 1= {f e WEPRY, wy; X0 Tr@1 ) = 0if k—1> T2
All the traces in the above definitions are well defined, see Section 5.3.1. Although we will
not consider weights w, with y < —1, we can nonetheless define

k,
WEP®E, wy; X) = WP RS, wy; X) := WEP R, wy; X0,

see [190, Lemma 3.1(2)].

In [190] the above spaces are also used to define weighted Sobolev spaces on domains.
However, since we consider domains with low regularity, we cannot do this, as will be
explained in Remark 6.3.8. Therefore, we first defined the Sobolev spaces as the closure

of test functions in (6.3.1) and (6.3.2). The following proposition relates the spaces Wécép

and WBép , where BC € {0, Dir, Neu} stands for boundary conditions. That is, we prove that

certain classes of test functions are dense in Sobolev spaces with zero trace conditions.
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Proposition 6.3.1 (Trace characterisation on Rf). Let p € (1,00), k€ Np, ¥y € (—=1,00) \
{jp—1:j €Ny} and let X be a Banach space. For BC € {0,Dir,Neu} we have the trace
characterisations

(R+y w’}/)X) (R+r w’)/)X)'

Proof. From [190, Proposition 3.8] we have that C°°([R ; X) is dense in Wk p(R+, wy; X)

and therefore the trace characterisation for W P (Rd % wy; X) follows.
Let (BC, j) € {(Dir, 0), (Neu, 1)}. Then Proposmon 3.4.12 implies that

— : whPRY,wy;X) i
{f € CPREX): (0] )l gga = 0} = W RY, wy; X).

Since
{feCe®REX): (6ff)|aRd_ 0}cC BC(R 3 X),

the trace characterisations for the Dirichlet and Neumann boundary conditions follow.
O

Before we continue with trace characterisations on domains, we record some variants
of Hardy’s inequality, see Lemma 2.2.2 and Corollary 5.3.2 for the classical formulation of
this inequality. As a consequence of Corollary 5.3.2, we obtain the following non-sharp
Hardy’s inequality.

Lemma6.3.2. Letpe (1,00),y€(-1,00)\{jp—1:jeN;}, s€[0,00) such thaty>sp—1
and let X be a Banach space. Then for any integer k = s it holds that

WEPRY, wy; X) — LP RY, wy—sp; X).

Proof. Let @1,¢@2 € C*°(R4;1[0,1]) such that ¢, (x;) =0 for x; =2 and ¢ (x;) =0 for x; < 1.
In addition, take ¢, and ¢, such that ¢, + ¢, = 1. Let f € W5 p(R+, wy; X), with Hardy’s
inequality (Corollary 5.3.2 using that y > sp — 1) we obtain

"f”LF’(R‘f,wy_sp;X) = ”f(plllwk,p(Rd Wyt (k=9)p i X) + ”f(PZHLp(IRd Wy—sp; X)
< ||f(P1 ”Wkp(Rd wy :X) + ”f(pZ”Lp(Rd wy 1 X) ~ ”fllwkp(Rd wy :X)?

where we have used that wy _gp,(x) < wy(x) for x; <2 (since k = 5) and wy_sp(x) S
wy (x) for x; = 1. O

Occasionally, we also need a sharp Hardy’s inequality with fractional smoothness. We
use complex interpolation to deal with spaces with fractional smoothness and weights
Wyrkp Withye (=1,p-1) and k € N; outside the Muckenhoupt class.

Lemma6.3.3. Letpe (1,00), keNy,ye (-1,p—1),s€0,1) such thaty > sp—1 and let X
be a UMD Banach space. Then

(WEPRY, wyaseps X0, WP R, wysp X sy = WP RE, wys kg pi X).
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Proof. For s = 0 the result follows from Proposition 3.6.3, so from now on we assume
s€(0,1). We start with the case k = 0. Let |a| < 1, then by [189, Lemma 3.7] (which also
holds on Rf) and [189, Propositions 5.5 & 5.6], we obtain

a a
”a f”Lp([RZ,Wy—sp;X) 5 ”a f”HS'p([Rf,wy;X) S “f”HHl'p(Rz,wy;X)

~ ”f”[LP(M,wy;X)'WZvP(Ri'wy;xn si1’

2

where HS"’(IRf, wy; X) is a weighted Bessel potential space, see [189, Section 3]. For k= 1,
we proceed by induction. Assume that the statement of the lemma holds for some k € N,
then it remains to prove the statement for k + 1. We recall from Section 5.3.2 that M is the
pointwise multiplication operator given by Mu(x) = x; u(x) for x € [Rﬁf. Then by Lemma
5.3.7 (using that y > sp — 1) and the induction hypothesis, we obtain

= B
”f”Wk+2‘p(Rfvw7+(k+1—sm;X) |/3|Z<:1”Ma f”W"“"’(Rﬁ,ka,wX)

B
N | t; M7 f ”[wk'P(Ri,wwkp;X),W’f*va(Rfi,wy+kp;X)1ﬂ
<1 2

<
~ ”f” [Wk+l'p(Rz,Wy+(k+1)p;X):Wk+3'p(Rivaﬂkﬂ)p?X)] s+1’

2

where the last estimate follows from the fact that for || < 1 the operators
MOP: WP RY, wyy v1yp; X) = WEPRE, wy 1 1p; X) and
MoP : WH3PRL, wy a1y pi X) — WP RE, w3 X)

are bounded, see Lemma 5.3.5. O

6.3.2. Trace characterisations for weighted Sobolev spaces on special
domains

For €0 = Rﬁf we have shown in Proposition 6.3.1 that the definition of weighted Sobolev
spacesin (6.3.1) and (6.3.2) is equivalent to setting certain traces to zero. To define Sobolev
spaces with vanishing traces for a special Cf *_domain @, we will employ the diffeomorph-
isms @, ¥ : 6 — R from Lemmas 2.6.5 and 2.6.6 to construct isomorphisms between
Sobolev spaces on @ and R¢. Which diffeomorphism we use depends on the boundary
conditions. Throughout the rest of this chapter, we will always use the diffeomorphism
@ from Lemma 2.6.5 for Dirichlet boundary conditions and the diffeomorphism ¥ from
Lemma 2.6.6 for Neumann boundary conditions. The diffeomorphism @ is not applicable
for Neumann boundary conditions, since it does not preserve the direction of the normal
vector.

Proposition 6.3.4. Let p € (1,00), ¢ €Ny, x € [0,1], k € Ng and let X be a Banach space. Let
Ye(=1,00)\{jp—1:jeN;} besuchthaty> (k- (£ +x)+p—1.

(i) LetO be a special Cf’K-domain with [Olcex <1. Let®: 0 — [Rf be as in Lemma 2.6.5
and consider the change of coordinates mappings

@,: WhP(@,wd?; X) - WP RY, wy; X),

° -k, ok, .
@, : Wl 0, wd;X) — W ®Y, wy;X)  for BCe {0, Dir},
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defined by @, f := fod™L,

(ii) Let @ be a special Cf"(—domain with (O] cex = A, where A € (0,1) is as in Lemma
2.6.6. Let¥: G — RY be as in Lemma 2.6.6 and consider the change of coordinates

mappings
V. WP @, wd%; X) — Wk ”(R+, wy; X), (6.3.32)
v, v'i/é“é” ©,wo; X) — (R+, wy;X)  for BCe{0,Dir,Neu},  (6.3.3b)

defined by W, f := fo W™ 1.

Then®, and ¥ . are isomorphisms of Banach spaces for which (® 1), and (¥ ™), respect-
ively, act as inverses.

Proof. We give the proof of (ii) and the proof of (i) is similar using Lemma 2.6.5 instead of
Lemma 2.6.6. -

Step 1: proof of (6.3.3a). We start with some preparations. Let ke N; and f € Cf *(0;X).
Note that by Lemma 2.6.6 we have that .. f € C-* (R%; X). Let @ € N¢ \ {0} with |a| < k,
then by [50, Theorem 2.1] we have the multivariate Faa di Bruno’s formula

|al s
%.f= Y WP NY Y []care 0994,

1<|BI<lal s=1 py(a,p) j=1

for some constants Cak; and sets ps(a, f) contained in

S S
{(kl,...,ks;zl,...,zs)e(Ng\{O})Sx(NS\{O})S:Zl|kj|=|ﬁ|,zl|kj||£j|:|a|}. (6.3.4)
J= J=

Therefore, we have

lal

N0« Fll o e i) S )IEDIND I 2 aﬁf)H otiw! ]”LP(Ri,Wy:X)
1=|fl=|a| s=1 ps(a,B)

|a]

’S Z Z Z ”\P 0 f”Lp(Rd w, ZS Wj\ 1‘+K))+|k Ip’ iX)

1=|Bl<la| s=1 ps(a,B)

. — (|[j|*(€+7<))+ 0:viy—1 |k]|
Hlly 2 0T D e gt (6.3.5)

From Lemma 2.6.6(v) we obtain

uu @+ 7011, K]
Hl”y toliy (y)||Lofo(M;Rd)§1. (6.3.6)
]:

Step 1a: proof of (6.3.3a) if ¢ +«x = k. If k = 0, then (6.3.3a) follows immediately from
Lemma 2.6.6. Let k € N and note that |£;| < |a| < k < £ +«. Therefore, (|£;| - (£ +x))+ =0
in (6.3.5) and the case k = 0 implies

"\P*aﬁf”Lp(Rﬁz,wy;X) S ”6ﬁf|lLrl(@’,w$ﬁ;X) = “f”kal”(@,wgﬁ;X)’ 1< |ﬁ| = |O§|, (6.3.7)
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and we find
(K (7~
”\P*fnwk.p(Ri’wy;X) ,-S ||f||Wk'p(@,W$ﬁ;X)’ f € C(; K(@;X);

and by density the estimate extends to f € WP (@, wgﬁ; X). Recall from Lemma 2.6.6 that
¥ is invertible and thus (¥ ~1), is the inverse of ¥,. The estimate for the inverse (¥ 1),
can be shown using similar estimates as in (6.3.5), (6.3.6) and (6.3.7). This shows that ¥,
in (6.3.3a) is an isomorphism if £ + x = k.

Step 1b: proof of (6.3.3a) if ¢ +« < k. We claim that in (6.3.5) we have

N
Y=Y (1€l +x)+1kjlp>-1. (6.3.8)
=1

Indeed, if [£;| = ¢ +«x forall j € {1,...,s}, then

S
Y=Y ;|- +x)lkjlp=y>(k-(+x)p-1>-1,
j=1

and if |£;,| > ¢ +«x for some jj € {1,..., s}, then with (6.3.4) we obtain

S
¥ = 2 0€j1= @+ lkjlp=y=( X (€)1 = €+K): kil + (€] = (€ + DK ) p
2 Z
! JJ#]'O
S
2y = X 1€;l1kj1+ 1,1k, - (€ + %)) p
=1
f#h
=y—(al-(C+x)pz=y—(k—(l+x)p>-1.

N

Moreover, again by (6.3.4) we have

S S
Y (€1 —@+x)ilkjl < Y 1€llkj| - 1Bl = lal— Bl < k—IBI. (6.3.9)

j=1 Jj=1

Therefore, by Lemma 6.3.2 (using (6.3.8) and (6.3.9)) and Step 1a, we have for 1 < || <
|lal < k=/¢+1that

”‘y*aﬁf””miw%zjzl(wj|—(£+xn+|kj|p;X) S ||‘P*aﬁfllwk—\m,pmg,wy;x)
S0P Fllyi-1oi 6,007 (6.3.10)
SIflyiruoxy — fECK@:X).
Now, density and (6.3.5), (6.3.6) and (6.3.10) yield that
¥ WEP @, w7 X) — WP RY, wy; X) (6.3.11)

isbounded for k=¢+1.
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The general case k = ¢ + 1 follows by induction on k. Assume that (6.3.11) holds for
some k= ¢+ 1andlet1 <|f| < |a| < k+ 1. Using the induction hypothesis instead of Step
lain (6.3.10), we obtain the estimate

1¥.0° Fll e,

<
Y-Sy 0=+l piX) ™ ”f”Wk”‘”(@"“’?@;X)’

which proves (6.3.11) for k= 7 + 1.
The estimate for the inverse can be shown directly using similar estimates as in (6.3.5)
and (6.3.6), together with the estimate

-1y AB B
P07 fl %0 3 S 107 fll 1 a .
0" f PO ety f LPRE wy-ys_ ey kjipiX)

,S ”aﬁf”ka\ﬁ\.p(Ri,wy;X)
S lwer@dwr  FEWPRE Wy X,
which follows from Step 1a and Lemma 6.3.2. This completes the proof of (6.3.3a).

Step 2: proof of (6.3.3b). The proof (6.3.3b) is similar to the proof of (6.3.3a) if we work
with a suitable dense subspace, i.e.,

* if BC=0, take f € C°(0; X),
* if BC € {Dir, Neu}, take f € C%5.(0; X),

see (6.3.1) and (6.3.2). Note that in both cases Lemma 2.6.6 ensures that ¥, f is in the
respective dense subspace on Rf. In particular, for the Neumann boundary condition, we
have

(allp*f)lau@f = (V. (a"f)”ﬁ[ﬂf’

where v(y) =v(y) = (1, —V;,h(j/))T is the inward normal direction. Indeed, this follows
from Lemma 2.6.6 since

0y YL = (VA L) -0, ¥ ()
= (VA M v N =0, NPT (), ¥=(0,7) €RY,

where we recall from the construction of ¥ ! in the proof of Lemma 2.6.6 that 8, ¥ 1 (y) =
1, —Vyh(j/))T =v(7) =v(¥~1(p) if y = (0, 7) € OR?. Furthermore, note that the conditions
(0nf)loe =0 and 0y f)lge = 0 are equivalent. O

Remark 6.3.5. By inspection of the proof of Proposition 6.3.4, we see that for BC =0 no
additional conditions on y are necessary since Hardy’s inequality always applies in this
case. That is, we can allow for any y € (—1,00) \ {jp—1: j € N;}. Furthermore, we expect
that for Dirichlet boundary conditions, the range for y can also be improved, although we
will not need this.

We define the following spaces with vanishing traces at the boundary of a special
Ci*-domain.
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Definition 6.3.6. Let p € (1,00), £ € N, x € [0,1], k € Np and let X be a Banach space. Let
Y € (=1,00)\{jp—1:jeN;} besuchthaty > (k- (£ +x))+p—1and let O be a special
Cf'K-domain. If [O0]cex < 1, let @, be the isomorphism from Proposition 6.3.4(i) and
define

Wy 0w X) = {f € WHP(0, 0] X) : Tr(0" (@, 1) = 0if k- |al > T},

If [O]cex < A, where A € (0,1) is as in Lemma 2.6.6, let V. be the isomorphism from
Proposition 6.3.4(ii) and define
whP (@, wd%; X) := {fe WhP (@, w37, X) : Te(0, (P ) = 0if k—1> 7—;1}

Neu

The above spaces are well defined by Proposition 6.3.4. Furthermore, by Lemmas 2.6.5
and 2.6.6, the definitions of the above spaces are consistent in the sense that viewing & as
either a special Cf *_domain or a special C!-domain yields the same space. Moreover, the
condition Tr(8; (¥« f)) = 0 correctly models the Neumann boundary condition, since ¥
leaves the direction of the normal vector invariant, see Lemma 2.6.6(iv). Finally, we note

that the spaces Wok'p and ng' rp could also be defined using ¥ . instead of @, yielding an
equivalent definition by Proposition 6.3.7 below.

Similar to Proposition 6.3.1 we can now characterise the spaces Wécép (o, wa@; X) in
terms of vanishing traces with the aid of the isomorphisms from Proposition 6.3.4.

Proposition 6.3.7 (Trace characterisation on special domains). Let p € (1,00), £ € Ny,
x € [0,1], k € Ny and let X be a Banach space. Lety € (—1,00)\ {jp—1: j € N1} be such that
Y>k-C+x)sp-1.

(i) Let @ be a special Cf’K-domain with [O] cex < 1 and let @, be the isomorphism from

Proposition 6.3.4. Let BC € {0, Dir} and let Wéc(':p be defined using ®... Then we have
the trace characterisations

irkp 80 . v\ _ ma7kop 00 .
Wi (0, wy 5 X) = Wyg (0, wy ; X).

(ii) Let @ be a special Cf”(—domain with [0l cex < A, where A € (0,1) is as in Lemma
2.6.6, and let ¥ .. be the isomorphism from Proposition 6.3.4. Let BC € {0, Dir, Neu}
and let Wécép be defined using ¥ ...Then we have the trace characterisations

1rkp 80 . vy _ 1a7kop 00 .
Wy (@, wy 5 X) = Wye (0, wy; X).

Proof. We only prove (ii). The proof of (i) is similar. Let BC € {0, Dir,Neu} and f € Vci/];cép (o,

w?ﬁ;X), then by Propositions 6.3.1 and 6.3.4 we have V.. f € Wé‘ép (Rf, wy; X) = W]fép (Rf,
wy; X). This implies that all the required traces of W f are zero. Moreover, since V. f €
whp (R4, wy; X) it follows by Proposition 6.3.4 that f = (¥™1), ¥, f € wkr @, w‘ym; X) as

well. This proves that f € W]fép (@, w?ﬁ; X). The other inclusion is similar. O
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Remark 6.3.8. If h € CO*(RI™) is _associated with the special CY*-domain, then the
classical diffeomorphism @ : G — [Rﬁf given by

Oy (x) = (x1 - h(®),%), x=(x1,%) €O,

defines a C**-diffeomorphism. Moreover, the change of coordinates mapping (@)«
becomes an isomorphism between W];C(’:p (o, wf;@; X) and Wéc(’:p ([R{f, wy; X) for £ = k and
BC € {0, Dir}. In [190, Section 3.2], this isomorphism is used to define weighted Sobolev
spaces on domains. However, for ¢ < k or Neumann boundary conditions, this isomorph-
ism is not sufficient, which is why we have employed the diffeomorphisms ® and ¥ from
Lemma 2.6.5 and 2.6.6 to define weighted Sobolev spaces with vanishing traces.

6.3.3. Trace characterisations for weighted Sobolev spaces on bounded
domains

In this section, we define Sobolev spaces with vanishing traces for bounded domains &.
To this end, we will employ a localisation procedure to relate spaces on bounded domains
with spaces on special domains. We start with alemma containing a decomposition of
weighted Sobolev spaces, see also [190, Section 2.2].

Lemma6.3.9. Let/ €Ny, x €[0,1] and let©C < RY be a bounded C** -domain. Then for
any d > 0, the following statements hold.

(i) Foralle € (0,x) there exists a finite open cover (Vn)lry=1 of 00, together with special
Cf *-domains (@n)zryzl which satisfy [Op] cex- <0, such that

onNnV,=0,nV, and oonv,=00,nV,, nefl,..., N}
Ifx =0, then the special Cf-domains (@n)lryz1 can be chosen such that [Cy] ¢ < 6.

(ii) There existng € C°(0) andn, € CP(Vy) fornel,...,N} such that0<n, <1 for
nef{0,...,N} andZN 1)%1 =1 on G (partition of unity).

n=0

(iii) For p € (1,00), k € Ny, y € R and X a Banach space, the space W*P (0, w?ﬁ;X) has
the direct sum decomposition

N

k, n

#, P = whPRE X) @ @1 Wk (@, Wl X). (6.3.12)
N

Moreover, the mappings
7 WhP @, w?,@;X) —»WYk’p and 9: 7//Yk'p —wkP@, wd; x)

given by
N
If=wnfhz  and P(f)po= 3 Mnfu (6.3.13)

n=0

are continuous and satisfy 22.¢ =id. Thus, & is a retraction with coretraction .9 .
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Proof. We note that the result in (i) follows from the discussion after Definition 2.6.1.
The partition of unity in (ii) is standard, see for instance [166, Section 8.4] (noting that
a C?-domain is not required for constructing the partition of unity). Finally, using the
partition of unity and the (co)retraction in (6.3.13), the direct sum decomposition in (iii)
follows. Indeed, 179 € C3°(@) and we can extend to the full space R? without a weight since
there is no boundary. Furthermore, for n € {1,..., N} we have n,, € CZ°(V,,), so the weight

00 a0,
wy” (x) can be replaced by w, " (x) for x € 0),. O

With Lemma 6.3.9 we can now define traces of functions in WP (o, wa@; X)ifOisa

bounded C*-domain. Furthermore, we define the following spaces with vanishing traces
at the boundary.

Definition 6.3.10. Let p € (1,00), £ € Ny, x € [0,1], k € Np and let X be a Banach space.
Letye (—1,00)\{jp—1:jeNi}besuchthaty > (k- (¢ +x))+p— 1. Moreover, let 0 be a
bounded C**-domain, let (@n)],yzl be special Cf ’“_domains and let .# be the coretraction
from Lemma 6.3.9. We define

N
Wy (@, wi; X) = {f e WEP(@, Wl X): s fe WP RE X) @ @1 Wy @, w3 X)),
N

N
k, . )
Wi (0,770 = {f € WHP(0, w3307 f € WHP RS X) @ @ Wl (@ w01,
n=
k 00 k 00 kp md Nk o0
WA 0,030 = {f WP (@, w3 X) 1.5 1 € WHP B0 0 D Wl 0, w730}
n=

Note that the above spaces are well defined by Lemma 6.3.9 and Definition 6.3.6.
Moreover, the definitions are independent of the chosen covering of 40 and the par-
tition of unity in Lemma 6.3.9.

Similar to Propositions 6.3.1 and 6.3.7 we can now relate the spaces Vci/écép (@, w?ﬁ; X)

and Wl_fép @, w9?; X) for bounded domains.

Proposition 6.3.11 (Trace characterisation on bounded domains). Letp € (1,00), £ €N,
x € [0,1], k € Ny and let X be a Banach space. Lety € (—1,00)\ {jp—1: j € N1} be such that
Y > (k— (¢ +x))+p— 1. Moreover, let © be a bounded CY* -domain. For BC € {0, Dir, Neu}
we have the trace characterisations

irkp 80 .\ _ 1a7kop 00 .
Wy (O, wy ;X) =Wt (O, wy ; X).

Proof. We only prove the statement for BC = 0 since the proof for the other cases is
similar. Let f € Wok’p(@, w90 x). Proposition 6.3.7 and the fact that Cgo([Rd;X) is dense
in WkP (R4, X), allows us to approximate .# f by a sequence g := (80,m,81,m>---» EN,m) m=1
where (go,m)m=1 S Cg’o([R{d;X) and (gn,m)m=1 € CX(Oy; X) for all n € {1,...,N}. Using
Lemma 6.3.9 we see that f = 22.# f can be approximated by the sequence g < C°(0; X).

O
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6.3.4. Complex interpolation of weighted Sobolev spaces

To conclude this section, we recall the following two interpolation results for weighted
Sobolev spaces on [Rf with boundary conditions from Chapter 3, which also hold for
special and bounded domains by the results from Sections 6.3.1, 6.3.2 and 6.3.3.

Proposition 6.3.12. Letpe (1,00), keNy,xk€[0,1],ye (1-x)p—-1,2p—-1D)\{p—1} and
let X be a UMD Banach space. Moreover, let © be a special CCI’K-domain with [Clcix <1 or
a bounded CV* -domain. Then

X1y = WP @, wo

k+2,p
X)W, @, w D1r y+kp

k,
(w p(@ LU Dir y+lcp

Y+kl7  X)-
Proposition 6.3.13. Let p € (1,00), k€ Ng, x € (0,1], y € (1-x)p—1,p—1), j €{0,1} and let
X be a UMD Banach space. Moreover, let @ be a special C! X _domain with [Olcj+ix <A,

where A € (0,1) is as in Lemma 2.6.6 or a bounded C/*V* -domain. Then

k+j k+2+j,p k+1+jp
(W ]p(@ wy+kp X, WNeu @, wy+kp X)]l - Neu @, wy+kp 3 X).
Proof of Propositions 6.3.12 and 6.3.13. By Propositions 6.3.4, 6.3.7 and Lemma 6.3.9, it
suffices to prove the statements for ¢ = [Rﬁf, which follows from Theorem 3.6.5. O

We remark that in the above two propositions the conditions on [0] -j+1x can be omitted
and in this case the implicit constants will depend on the domain.

6.4. Fractional domains of the Laplacian on the half-space

In this section, we establish properties of the Laplacian on the half-space that are required
for Sections 6.5 and 6.6. There, we will transfer the H*°-calculus for the Laplacian from [Rf
to domains using the perturbation results in Section 6.2. The aim of the present section is
to recall the bounded H*-calculus for the Laplacian on R¢ from Chapter 5 and to charac-
terise the relevant fractional domains and interpolation spaces. These characterisations
are one of the key ingredients in the perturbation theorems in Section 6.5.

Throughout this section, the Dirichlet and Neumann Laplacian on R will be defined
as follows.

Definition 6.4.1. Let p € (1,00), k € Ny and let X be a UMD Banach space.

(i) Letye (-1,2p—1)\{p—1}. The Dirichlet Laplacian Ap;; on Wk’p([R{ﬂf, Wy s kp; X) 18
defined by

k+2 P rmd .
D1r ([R+; wy+ker)-

Apir:=Au with  D(Apj) :=
(i) Lety € (~1,p—1) and j € {0,1}. The Neumann Laplacian Ane, on W*HiP (R4,
Wyt kp; X) is defined by

k+]+2 p
Neu

ANeuu - Au Wlth D(ANeu) - (R+v wj/+kp) X)

Note that equivalently we can write Aney O whkp ([R{f, Wy + (k-1 ps X) where k € Ny
andye(p—-1,2p—-1),0r, keN; and y € (-1, p—1). This matches the notation in
Theorem 6.1.2.
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We recall from Chapter 5 that these Laplace operators admit a bounded H*-calculus.

Theorem 6.4.2. Letp € (1,00), ke Ny, y € (-1,2p—-1)\{p—1} and let X be a UMD Banach
space. Let Apjr on Wk'p([R{f, Wytkp; X) be as in Definition 6.4.1(i). Then for all A > 0 we
have that

(i) A— Apj, is sectorial of angle w(A — Apj;) =0,
(ii) A — Apjr has a bounded H* -calculus of angle w g (A — Apjy) = 0.
Moreover, the statements hold for A = 0 as well ify + kp € (—1,2p —1).

Theorem 6.4.3. Letp € (1,00), k€No, y € (-1,p—1), j €{0,1} and let X be a UMD Banach
space. Let Aney on W*IP(RY, Wy+kp; X) be as in Definition 6.4.1(ii). Then for all A > 0 we
have that

(i) A — AnNeu s sectorial of angle w(A — Aney) =0,
(i) A — ANeu has a bounded H* -calculus of angle w goo (A — ANeu) = 0.
Moreover, the statements hold for A =0 as well if k = 0.

Remark 6.4.4. The domain D(A) of an operator A on a Banach space Y is endowed with
the graph norm | ully + | Aully for u € D(A). It follows from Theorems 6.4.2 and 6.4.3 that
the graph norm is equivalent to the norm of the domain in Definition 6.4.1. Under the
conditions of Theorem 6.4.2, we have for the Dirichlet Laplacian that

” u” Wk+2,p(Rz,wy+kn;X) fT—’p,k,y,/‘l,X ” Lt” Wk'p([Ri»kap;X) + ” (A - ADir) u” Wk'p(R£:Wy+kp§X)

_ k+2,p jmpd .
~p,ky,\X ” (A' - ADir) u” Wk"n(szw}H—kp;X)’ UEe WDiI‘ (R+! w)/+kp) X),

where the latter identity only holds for A > 0. A similar norm equivalence holds for the
Neumann Laplacian.

To transfer the H*®-calculus for the Laplacian from R¢ to domains, we need to identify
certain fractional domains and interpolation spaces. This will be done in Section 6.4.1
and 6.4.2 for the Dirichlet and Neumann Laplacian, respectively. We additionally define
forye (-1,00)\{jp—1:jeN;} and k € Ny the following weighted Sobolev spaces with
boundary conditions (cf. [190, Section 6.3])

Wy R, wy; X) = {ue WP @Y, wy; x) Tl w) = 0,¥j < 3 (k- 54)},

k, i .
Wy ®Y, wy; X) = {ue WEP®RE, wy; X) - Tr(a 01w = 0,¥j < (k- 1- L)L,

6.4.1. Fractional domains for the Dirichlet Laplacian

We begin with an elliptic regularity result for the shifted Dirichlet Laplacian on spaces
with additional boundary conditions.
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Lemma 6.4.5. Let p € (1,00), ke Ny, y € (-1,2p—-1D\{p—-1}, A > 0 and let X be a

UMD Banach space. Then for all f € W, wkbp

A,Dir
Ak}rjrp(ﬂ%w Wyt kp; X) such that A\u— Au = f. Moreover, this solution satisfies

RY, Wykp; X) there exists a unique u €

” u" Wk+3'p(R£va+kp;X) = C”f” Wk+1,p(|Ri,wy+kp;X) ’
where the constant C > 0 only depends on p, k,y,A,d and X.

Proof. Step 1: the casey € (—-1,p—1).Lety € (-1, p—1) and note that

k+1p k+1p

k+1
A Dir (RJr' Wy+kp; X)= Dlr (RJr’ Wy +kp; X)= p([R

+ w}’+ka X)r

which has Cgo(Rf; X) as a dense subspace, see Proposition 6.3.1. We claim that for f €
Cgo(Rf;X) there exists a unique solution u € y([Rf; X)toAu—Au= fon Rf that satisfies
u(0,-) = (Aw)(0,-) = 0. Indeed, by the proof of Lemma 5.5.3 we obtain an odd function
7 € % (R%; X) which solves A% — ATi = fyqq € % (R%; X) on R, We recall from Section 5.4.2
that f,qq(x) = sign(x1) f(1x1, %) for x € R is the odd extension of f with respect to x; = 0.
Since u is odd, it follows that Au is odd as well. Then u := ﬁlM €S (Rﬂf; X) is a solution to

Au—Au= fon [Rf and satisfies u(0,-) = (Au)(0,-) = 0. The uniqueness follows from [190,
Corollary 4.3]. This proves the claim.

Let f € C®(R%; X) and let u € & (R?; X) be the solution to Au— Au = f as follows from
the claim. In particular, we have that Tr(@% u) = 0. We define vg := v and v; := d;u for
j€1l,...,d}. These functions satisfy the equations

Avo—Avo = f 16(0,-) = u(0,)) =0,
Avi—Avi=01f  (81v1)(0,-) = (8%w)(0,-) =0,
ll/j-Al}jzajf v;(0,-) =0, je2,...,d}.

Therefore, by Propositions 5.5.4 and 5.5.6 we have for j € {0,...,d} the estimates

Il Vj ||Wk+2'n(szwy+kp;X) < C”f" Wk+1'p(Rf)wy+kp;X)’
where the constant C > 0 only depends on p, k,y, A, d and X. This implies that

d
~ ; <
” u” Wk+3'p(Rﬁriva+kp;X) ~ ]ZO ” V] ” Wk+2'n(Rﬁriva+kp;X) ~ ”f” Wk+l'n(Rz,wY+kp;X) ’

where the constant C > 0 only depends on p, k,y, A, d and X. A density argument, similar

to the proof of Proposition 5.5.4, yields the desired result for the case y € (-1, p—1). Note

that the uniqueness of u € W, Akgfrp(RJr, Wy s kp; X) — g:;z p(R+, Wyt kp; X) follows from

Proposition 5.5.4.
Step 2: the casey € (p—1,2p —1). Note that for y € (p — 1,2p — 1) we have

k+1 N

Wy pir. RY, wyskpi X) = WEHP RS

+r Wy~ p+(k+1)p;X)-
Sincey—-pe(-1,p—1) and

k+3 P (k+1)+2 p
A Dir (R+y w)/+kp)X) Dll’ (R+r w)/ p+(k+1)p!X)y

the result follows from Theorem 6.4.2 (see also Proposition 5.5.4). O
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We can now proceed with characterising fractional domains of the Dirichlet Laplacian.

Proposition 6.4.6. Let p € (1,00), keNp, ye (-1,2p-1D\{p—-1}, A >0 and let X bea
UMD Banach space. Let Apj; on wkp ([Rf , Wy+kps X) as in Definition 6.4.1. Then

1 k

((A ADur)z) Dl_:lp(R_p LUy+kp:X)y
3 k 3,

((l ADII)Z) AEHP(RJH w)/+kpyX)-

Proof. We write Apj; := A — Apjr. Fory € (-1,2p—1) \ {p — 1} it holds that Ap;; has BIP by
Theorem 6.4.2, so Propositions 6.2.1 and 6.3.12 imply

wk wk
DAL ) = WEP R, 1wy s X), WET2P Y Wiy XNy = Wit P (RY, w1 X).

By [126, Theorem 15.2.5] and the characterisation of D(ADH) we find

D(ADH) ={ue D(Apir) : Apiru € D(ADH)} 6.4.1)

k+2,p k+1,p o
={uewy,” R4, Wy+kp; X) : Apiru € W, (R+, Wy+kp; XD}
3

It is straightforward to check that the embedding W, Ak 133 rp R4, Wy+kp; X) — D(Af,) holds.
The converse embedding follows from (6.4.1) and Lemma 6.4.5. O

As a consequence of Proposition 6.4.6, we can characterise the fractional domains as
complex interpolation spaces as well.

Corollary 6.4.7. Let p € (1,00), k € Ny, ko, k1 € {0,1,2,3}, 8 € (0,1) and let X be a UMD
Banach space. For A > 0 and Apj; on Wk’p(lRﬁf, Wy+kp; X) be as in Definition 6.4.1.

(i) Ifye(-1,p—1), then

(-)kg+0ky k+ko, whkekn

D((A - Apir) ) = Wy e’ RY, wy sk X0, Wy 0P RE, wy 3 X) ] .

@) Ifye(p—1,2p—1), then

(-0)kg+0ly e+ wh+k
[W 0, LP

((A ADlr) Dir p(R+y wy+kpr X) Dir ([Rer W)/+kp,X)]9.

Proof. The fractional domains of the shifted Dirichlet Laplacian on whkp ([Rf, Wyt kp; X)

form a complex interpolation scale by Proposition 6.2.1 and Theorem 6.4.2, so the state-
ments are a direct consequence of Proposition 6.4.6. O

We close this section about the Dirichlet Laplacian with a complex interpolation iden-
tification, which follows from reiteration and the work of Sneiberg [254, 255] on the
openness of the set of 8 € (0, 1) for which a bounded operator T: [Xy, X119 — [Yo, Y1lg is
invertible.
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Proposition 6.4.8. Let p € (1,00), k € Ny, kp €{0,1,2}, y € (p—1,2p—1) and let X be a
UMD Banach space. Then there exists an € > 0 such that for all 0 € (0, % +¢€) we have

k+k0,
Dll‘

k+3 N
oir | R, Wy X

k+3,
PR, wyskps X), Wy P RE, wyskp; X)] -

p(R+; wy+kp; X)
— [WkJrko,

Proof. Let A >0 and define Apj; := A — Apj; on W'”’([Rf, Wy+kp; X) as in Definition 6.4.1.
First consider the case ky =0 and 8 = %, in which case we have by Corollary 6.4.7 and
Proposition 3.6.2

k
(WP R, wy ks X0, Wi @S, wy 43 X)) 2 = D(Apir)

k 2 k 2,
=Wt P RE, Wy ks X) = Wy P RE, wysips X) (6.4.2)

k
= [WEPRY, wy 113 X), W, *3’”(R+,wy+kp,xng.

Next, for 6 € (0, %), wesetf = 9-% € (0,1). Then, by reiteration for the complex interpolation
method (see [27, Theorem 4.6.1]) and (6.4.2) we have

k+3,
[(WEPRY, Wy ep3 X), WP (RY, Wy X)]g

k

= [Wk'p(lR_;.ij/Jrkp;X)r[W ’ (R+)wj/+kp;X) WDl-:sp(R+rw)/+kp)X)]%]§
k

= [WEP R, wysips X0, IWEP Y, wyieps X0, Wy P RE, w1 X012 ]

k+3,
= [WEPRE, Wy s XD, Wy P RY, Wy eips Xlo.

Note that the identity mapping is bounded on WP (IR%Z, Wy+kp; X) and

k+3 p

id: Wk+3p(IR+,wy+kp,X) Wi P (RY, wyskp; X)) is bounded.

Moreover, we have proved that it is invertible as a mapping

: k3,
id: (WEP RS, wys 1 X0, Wy P RY, wysips Xl

k
— WEPRY, wy ks X), WP RE, w413 X010

for 6 € (0, %]. Since the collection of 6 € (0, 1) for which this mapping is invertible is open
(see [87, Theorem 1.3.24]), the proposition in the case ko = 0 follows.

Finally, for kg € {1,2}, let € > 0 be such that the proposition holds for ky = 0 and fix
0e(0 ,g ﬁo +¢). Then we have

1-0Rip=tFhyygch 2, -2,

Therefore, using Proposition 3.6.2, reiteration for the complex interpolation method and
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the case ky = 0, we obtain

k+]€(),

k+3,
Wy 0P (RY, Wy iepr X0, Wy P (RE, wy sk X1

k, k+3, k 3,
= (WP R, wyskps X0, Wy ”(R+,wy+kp,X)]ko, PPRE, wyskp X)),
k,p k+3,p
= Wy " R,y X0, Wy P RE, wyskpi 01y .
k+3 p

k,p
[WDlr (R+' Wy+kp; X), Wy Dir (R+’ wy+ker)](1_9)%o+9

Using Corollary 6.4.7 two more times, we have

k+3,p
(W) D1r (R+’ wY+kP’X) WDlr (R+’ wy+kp»X)](179)k370+0
ki
_ 1-0)2+30
= Dlag, "
_ k+ko,p k+3 N
- [WDir (R+’ Wy+kps X), W Dir (R"" Wy+kp Xlo,

proving the proposition. O

Remark 6.4.9. We conjecture that, e.g., in the case k = ky = 0, there is actually the equality
of complex interpolation spaces

[LP RY, wy; X), Wi RY, wy; X)lg = [LPRY, wy; X0, Wy P RS, wy; X (6.4.3)

forall 0 € (0, 3 La+ 7;1 ), which is suggested by results on interpolation with boundary
conditions as studied in Chapter 3 and [189]. However, at the moment, the case y €
(p—1,2p—1) of (6.4.3) for the parameter range 0 € (5 +¢,1(1+ Y—;l)) is an interesting
open problem that seems to require a novel approach to interpolation with boundary
conditions.

6.4.2. Fractional domains for the Neumann Laplacian

Similar to the Dirichlet Laplacian above, we now characterise fractional domains for
the Neumann Laplacian. The proofs are similar to those in Section 6.4.1, but for the
convenience of the reader, we provide the details.

Lemma 6.4.10. Letp e (1,00), keNguU{-1},ye(-1,2p-1)\{p— 1}suchthaty+kp>—1,

A >0 and let X be a UMD Banach space. Then forall f € WAk ;Ize 5) (RY O Wyrkp; X) there exists
k+4 p

a unique u e W, A Neu ([R+, Wy ykp; X) such that Au— Anewu = f. Moreover, this solution

satisfies
” u"Wk+4'p(Rin}'+kp;X) = C“f” Wlﬁz'n(Ri:w]Hkp;X)’
where the constant C > 0 only depends on p, k,y,A,d and X.

Proof. Step 1: thecasey € (p—1,2p—1) and k= —1. Note thatfory € (p—1,2p - 1) we

have

k+2 P . _ k+2, d .
A Neu (R w7+kl7’X) =W p(R+’ wY‘P+(k+1)P’X)'
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Sincey—-pe(-1,p—1) and

k+4 p (k+2)+2 p
A Neu (R+r wy+kp; X) Neu (R+r w)/ p+(k+1)p) X)r

the result follows from Theorem 6.4.3 (see also Proposition 5.5.6).
Step 2: the casey € (-1, p—1) and k = 0. Note that for y € (-1, p — 1) we have

k+2 p k+2 p
A Neu (R+y w)/+kp’X) Neu (R+’ w]/-%—kp» X)y

which has . .
CSIREX) :={f € CPRY; X): 01 f € CP(RE; X))
as a dense subspace, see Proposition 3.4.13. For f € CZ3 ([R ; X) there exists a unique
solution u € & (R%; X) to A~ Aneytt = f on RY that sausﬁes (01u)(0,) = (A0, w)(0,-) =0.
This can be proved similarly to Lemma 6.4.5 now using an even extension (cf. Lemma
5.5.5). .
Take f € C(‘:’j ([Rf;X) andlet ue y(RZ;X) be the solution to Au — Aneyut = f as above.

We define vp := uand v; :=d;ufor j €{l,...,d}. These functions satisfy the estimates

Avg—Avy=f (01v0)(0,-) =0,

Avi—Av; =0.f v1(0,-) =0,

Al/j—Al/jZ(?jf (all/j)((),')ZO, jei2,...,d}.

If j =1, then by Lemma 6.4.5 (using that (1 f)| za = 0) we have the estimate

” 14} ||Wk+3,p(Rf,wy+kp;X) = C“alf" W]Hl'p(Rfvww-kp;X)' (644)
If je{2,...,d}, then applying Step 1 with k—1 and y+ pe (p—1,2p — 1), yields

" Vj ” Wk+3yp(Rz’wY+kp;X) = " Vj ” W(k71]+4'p(Rivw)“rpﬂkfl)p;x)
= C”6]f" Wk+1,p([Rz

(6.4.5)
»Wy+kp;X) ’

and similarly for j = 0 we obtain

s <
10jlwrear@d, w0 < Cl s @d w000 (6.4.6)

The estimates (6.4.4), (6.4.5) and (6.4.6) imply that
d

“ u”wk+4,p(Rd Wyt kps x) ™~ Z ” U_] ||Wk+3 p(Rd wy+kp;X)

d
< .
~ ||f||Wk+1,P(Rf_wy+kp;X) + ]Z_l ”a]f”Wk”’p(RivaArkpiX)

S_, “f”Wk+2'p(Rz:wy+kp;X)’

where the constant only depends on p,k,y,4,d and X. A density argument, similar
to the proof of Proposition 5.5.4, yields the result. Note that the uniqueness of u €

wk+ wk+s, -
AJFNef([R Wy+kps X) < N:u p(Rf, Wy +kps X) follows from Proposition 5.5.6. O



184 6. Functional calculus for the Laplacian on rough domains

We continue with the characterisation of fractional domains of the Neumann Laplacian.

Proposition 6.4.11. Letp € (1,00), ke Nou{-1},y € (-1,2p—-1D)\{p—1} such thaty+kp >
—1, A > 0 and let X be a UMD Banach space. Let Aney 01 wk+l, p(R+, Wyt kp; X) as in
Definition 6.4.1. Then

k 2,
D((A = Anew)?) = WP @Y, w13 X),

3 k
D((A=ANew2) = Wy 1ol RS, w4 ip; X).

Proof. We write ANey := A — ANeu. For y € (=1,2p — 1) \ {p — 1} it holds that Ane, has BIP
by Theorem 6.4.3, so Propositions 6.2.1 and 6.3.13 imply

k+3 P
Neu

k+2 p
Neu

DAL ) = (WH1P e Wy ks X0, Wy ? RE, wysp X1y = Wige, ™ RY, wy ks X).

Neu

By [126, Theorem 15.2.5] and the characterisation of D(A ) we find

Neu

D(A ) ={u € D(ANeu) : ANeUUED(A

k+3 N
Neu

)

(R+, wy+kp’X) . ANeuLtE

Neu Neu

k+2 p

={ue Neu (R+’WY+’CP’X)}'

3
From this, the embedding WAk ;Itl’f ([R{f, Wytkp; X) — D(Alfleu) is straightforward and the

converse embedding follows from Lemma 6.4.10. O

In contrast to the Dirichlet case, we do not need a version of Proposition 6.4.8 for the
Neumann Laplacian. This is simply due to the fact that we cannot consider the Neumann
Laplacian on WP R, wy, ¢,; X) with y > p — 1, see Theorem 6.4.3.

6.5. Functional calculus for the Laplacian on special domains

To derive the H*°-calculus for the Dirichlet and Neumann Laplacian on bounded domains,
we will proceed in two steps:

1. Use the H*°-calculus for the Laplacian on the half-space (Theorems 6.4.2 and 6.4.3)
and known perturbation theorems for the H*°-calculus (Section 6.2) to obtain the
H®-calculus for the Laplacian on special domains of the form @ := {x e R% : x; >
h(X)} for a compactly supported function & on R?~! (see Definition 2.6.1).

2. Perform a localisation procedure to transfer the H*-calculus for the Laplacian on
special domains to bounded domains.

In this section, we will perform Step 1, while Step 2 is postponed to Section 6.6. While
localisation procedures are standard in the literature (see, e.g., [67, 89, 166]), the low
regularity of the domains considered here leads to perturbation terms that, in some cases,
are of the same order as the Laplacian. Therefore, we employ a localisation procedure that
is different from the standard procedure as in the aforementioned literature. This leads
to a far-reaching generalisation of the results in [190, Theorem 6.1] where exclusively
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bounded C?-domains are considered for only the LP-case (i.e., k = 0).

We begin by defining the Laplacian on special domains. Recall that weighted Sobolev
spaces on special domains with vanishing boundary conditions are defined in Definition
6.3.6.

Definition 6.5.1. Let p € (1,00), k € Np, x € [0,1] and let X be a UMD Banach space.

(i) Letye(1-x)p—1,2p—-1)\{p—1} and @ a special CCI'K—domain with [O]cix < 1.
The Dirichlet Laplacian Ap;; on wkpr @, wgfkp; X) is defined by

Apipii:=Au  with D(Apy) := WE2P (@, w

D1r X)

Y+kﬂ

(i) Letye(1-x)p—1,p—-1), j€{0,1} and @ aspecial CgH'K-domain with [O] Citik S A,
where A €(0,1) is as in Lemma 2.6.6. The Neumann Laplacian Aney on wk+ip (@,

Y+kp ; X) is defined by

Aneult:= A with D(Aney) := WEH2P (@, 10

Neu v+ Icp 3 X).

Moreover, the Dirichlet and Neumann Laplacian on R? as in Definition 6.4.1 will be

denoted byA and A B respectively.

Dir Neu’

The main results from this section on the H*-calculus for the Laplacian on special
domains are summarised in the following two theorems.

Theorem 6.5.2 (H*°-calculus for A — Ap;; on special domains). Let p € (1,00), k € Ny,
ke[0,1],ye(1-x)p-12p-D\{p—-1}, A > 0 and let X be a UMD Banach space.
Moreover, assume that O is a special CCI'K-domain. Then there exists ad € (0,1) such that
if [Olcix < 8, then A — Apir on wkpr @, w)‘??kp;X) as in Definition 6.5.1 has a bounded
H®* -calculus with w goo (A — Apjr) = 0.

Theorem 6.5.3 (H*-calculus for A — Ayey On special domains). Let p € (1,00), k € Ny,
ke 01, ye(@l-x)p-1,p-1), je€ {O 1}, A > 0 and let X be a UMD Banach space.
Moreover, assume that O is a special C] X_domain. Then there exists a6 € (0,1) such that
ifl0)cjnx <6, then A — Aney OR Wk“ PO, w?fkp; X) as in Definition 6.5.1 has a bounded
H* -calculus with w oo (A — ANeu) =0

Remark 6.5.4. Similar to Theorems 6.4.2 and 6.4.3, we expect that Theorems 6.5.2 and
6.5.3 also hold for A =0 if y + kp is small. We will not consider this minor improvement of
the theorems here, since in Section 6.6 we consider bounded domains and use properties
of the spectrum to obtain the H*°-calculus with A = 0.

The proofs of Theorems 6.5.2 and 6.5.3 are given in Section 6.5.2 after having established
some preliminary estimates in Section 6.5.1.
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6.5.1. Preliminary estimates

In the proofs of Theorems 6.5.2 and 6.5.3, we derive the H*°-calculus on special domains
by perturbing the corresponding calculus for the Laplacian on the half-space. To relate
the Laplacian on special domains and the half-space, we use the diffeomorphisms ® and
Y from Lemmas 2.6.5 and 2.6.6 for the Dirichlet and Neumann Laplacian, respectively.
The diffeomorphism @ is easier to deal with, but it does not suffice for the Neumann
Laplacian since it does not preserve the direction of the normal vector at the boundary,
see Section 2.6.

First, consider the case of Dirichlet boundary conditions. Let @ be a special Cé -domain
and recall that @, f = fo®~! for fe Ll (0;X). Define A®: W>! (R%; X) — L} (R%; X) by

loc
A®:=®,0A0 (@ 1),.

Making use of the explicit form of the diffeomorphism ®(x) = (x; — h; (x), X) for x € O (see
Lemma 2.6.5), an elementary computation involving the chain rule shows that A® = A+ B,
where the perturbation B is given by

B=-2((Vhy)o®™1)-Vdy +[(Vhy) o® 1?07 — (Ahy) o ® )0 (6.5.1)

Note that the first two perturbation terms in (6.5.1) are second-order differential opera-
tors since (VA;) o® 1 is bounded on [Rﬁf if 0 is a special CC1 -domain, see Lemma 2.6.5. The
order of the latter perturbation term in (6.5.1) depends on the smoothness of the domain.

¢ If 0 is a special Cg-domain, then (Ah;) o®~! is bounded on [Rf and thus the last
term in (6.5.1) is a lower-order perturbation term.

e If 0 is a special CC1 -domain, then (Ah;)(®@7! () blows up like yl’1 in the neighbour-
hood of y; =0, see Lemma 2.6.5. Therefore, estimating, say, the LP ([I'\Pf, Wy)-norm
of (Ahy) o ® 10, gives that the weight exponent effectively decreases. However,
this loss can be compensated by applying Hardy’s inequality, which allows us to
recover the original weight w, . In this way, we also obtain an additional derivative
from Hardy’s inequality, meaning that all three perturbation terms in (6.5.1) have
the same order.

This demonstrates that if the smoothness of the domain is low, then the last perturbation
term in (6.5.1) is more difficult to deal with.

Similarly, for Neumann boundary conditions, let ¥ be the diffeomorphism from Lemma
Y1721 md. 1 (pd.
2.6.6 and define AY : W2 (RY; X) — L (RY; X) by
AY =W, 0A0(W)),.
Recall that ¥ (x) = (x1—h (x),?c—ﬁl (X)) for x € © and we write h = (h;, ﬁl) =:(hy, hy,..., hy).
Another tedious, but elementary calculation with the chain rule shows that AY = A+ B
with

d d
B= .Zl ((-H;j—Hji+ (HHT)i,j)O‘I’_l]Glz.j - Zl [Ath‘I’_l]ajy
i,j= 7=
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where H := Dh is the Jacobi matrix of . Compared to the case of Dirichlet boundary
conditions in (6.5.1), we have more perturbation terms, since the diffeomorphism ¥
is more involved. To simplify the estimates later on, we simply note that B is a linear
combination of terms of the following forms

(0" ;) oW oM, vil=1,1ul =2,
[0 hi)) oW ][0 hi) oW 0",  Ivil=Ival =1, ul=2, (6.5.2)
[(OVIhil)O‘Pfl]G“, vil=2, lul =1,

where iy, i € {1,...,d}. Note that the perturbation terms in (6.5.1) can also be written as
in (6.5.2) with i; = i, = 1 and ® instead of W.

In the following lemmas we provide precise estimates for the perturbation terms. We
note that these estimates work for both diffeomorphisms ® and ¥ since they have the
same regularity properties. Throughout the rest of this subsection, we let @ be a special
C!-domain and take the following standing assumptions:

¢ In the case of ®: [0]1 <1 and take h; as in Lemma 2.6.5.

¢ In the case of ¥: [0] 1 < A, where A € (0, 1) as in Lemma 2.6.6, take h; and El as
Lemma 2.6.6 and set (hy, hy, ..., hg) := (hy, h).

We start with the estimates for the perturbation terms with |u| = 2.

Lemma 6.5.5 (Estimates for |u| =2). Let p € (1,00), k € Ny and let X be a Banach space.
Take |ul =2, |vil=|val=1andiy, iz €{l,...,d}. Let Y € {®, ¥V} and define

Py:=[(0""h;) oY 10K,
Py:=[(0" hi) oY H][(8"2hiy) o Y10
) Ifye(p—1,2p-1), then for n€ 10,1} and u € W**>*"P(R%, wy . p; X) it holds that

”Pmu“Wk+n,p(Rz,wy+kp;X) <C- [@]Cl -l ulka+2+”'p(Rf,wy+kp;X)’ me{l,2}.

(i) Ifxe (0,1, ye((1-x)p-1,p-1), j€{0,1} and O is a special q{““ -domain, then
fornef{0,1} andue Wk+2+]+”””([Rf, Wyt kp; X) it holds that

”Pmu||Wk+j+”yP(Ri'w}’+kp;X) = C-[@]Cj+l,x-|| u”Wk+2+j+n,p(Ri,wY+kp;X), me{1,2}.

In all cases, the constant C > 0 only depends on p, k,y,x,d and X.

Proof. For notational convenience we write W*P (w)) :== W5P (RY, wy; X).

Step 1: preparations. We prove the estimates for P;, where, from now on, we omit the
subscripts from v and i. The estimates for P, are derived in a similar way.

Fora e Ng and some regular enough u we obtain with the product rule that

10 1(@" hi)oY ™o  ulll Lp (w1,
<Y 110°@ hoo Y 0" P ul] (6.5.3)

B=a
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In the case that |a|,|fl=1and y € R‘f, the multivariate Faa di Bruno’s formula [50, The-
orem 2.1] implies

|8l s
b IS Y 1@ Tty Y [T 104y Lk, (6.5.4)
1<|8]=IpI s=1ps(B,6) m=1

where the sets p;(f,6) are contained in
S S
{(kl,...,ks;ﬁl,...,me(Ngl\{O})sx(N:;’\{O})S: Y kel =161, Y |km||€m|=|ﬁ|}. (6.5.5)
m=1 m=1

By Lemma 2.6.5(ii)+(iv) for Y = ® and Lemma 2.6.6(ii)+(v) for Y = ¥, we have the estimate

[@)]Cjﬂ,x < [@)]Cj+1,1<

SV, . -1 <
(@)Y Gy, 06)BT00 ~ YO

(6.5.6)

forallx €[0,1], j€{0,1},6 € Ng, [lvI=1land y e [Rf. Moreover, by the same lemmas we
also have the (non-optimal) estimate

[@]Cj+1

O~ -1 <
"YW —a—=n,
N

(6.5.7)

forall j€{0,1}, £eNd and y e RY.

Step 2: proof of (i). Let y € (p—1,2p — 1), n€ {0,1} and @ a special C.-domain. To prove
(i) we need to consider (6.5.3) with |a| < k+n.If = 0in (6.5.3), then it follows from (6.5.6)
that

1@ hi) o Y1) (0% 0" u) 2P (wy ) SOl ||ullwk+2+n.19(wy+kp)'

By (6.5.4), (6.5.6) and (6.5.7), we have for § < a with |a|,|B| = 1 that (6.5.3) can be further
estimated as
[10P (@ koY 110" PO  ul] 11,

1Bl

SOl Y, Y Y 10 Po ullrw s )
weirn S5 Y kp181p-53,_, (€ml-DlkmIp

S [@]Cl ”aa—ﬁaﬂu||w|m_p(wy+kp) S [@]Cl II M||Wk+2+n,p(wy+kp))
where we have applied Hardy’s inequality (Corollary 5.3.2) |B| times using that

'5:'5)y+kp—|ﬁ|p>(l—n)p—lz—l,

S
y+kp=161p— Y (€l - Dlklp ®
m=1
sincey > p—1, || < k+ nand n € {0,1}. This completes the proof of (i).
Step 3: proof of (ii). Letk € (0,1], y € (1-x)p—1,p—1), n€{0,1}, j € {0,1} and & a special
CZH’K—domain. Consider (6.5.3) with |a| < k + j + n. In the case that § = 0 it follows from
(6.5.6) that

10" hy) OY_I)(aaa#u)|lLl’(W}'+kp) SOl cjix Nl wszsionp oy, -
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By (6.5.4), (6.5.6) and (6.5.7), we have for § < a with |a|,|B] = 1 that (6.5.3) can be further
estimated as

6P (8" hi) o Y~ 11107 P+

B

SO ginx 10*~Pokul 1 .
~ e 15%51';;75%6) Wy kp-55 | 10mI=G+D)4 lemlp) (6.5.8)

1Bl

. a—Pap
+[Olcinx )IND DD I [ u“Lp(warkp—(\é\fjfk]prfn:l(Ifm\*l)\kmlﬂ)'
J+1=161=Ipl s=1 ps(B,6)

ul |’Lp(wy+k,,)

where the sum over 1 < |§] < j is only present if j = 1 and in this case we have (|6|—j—«)+ =
0. We first consider the case j+1 < |6| < |f| for j € {0, 1}. Note that by (6.5.5) we have

N
Y+kp—U61-j-x)p= Y (€ml—Dikplp=y+kp-(1pl-j—x)p
m=1
>(1-np-1=-1.
Therefore, Lemma 6.3.2 applied with s = |8| — j —x < |B] yields

a—pap a=f gk :
||6 0 u”Lp(W)'Jrkpf(\ﬁlfj—K)p) S IIG 0 ullw\ﬁ|,p(wy+kp) = ||u||Wk+2+]+n,p(wY+kp).

In the case that j = 1, we additionally estimate the sum over |§| = 1 in (6.5.8). In the case
that|€,,|<j+1=2forallme{l,..., s}, we have (|€,,| —2); =0 and

10 P o  ull oy h) S Ntllwissonpi, .y -

If there exists an mg € {1,..., s} such that |€,,,| > 2, then it follows from (6.5.5) and || <
k+1+ nthat

S S
y+kp= Y (€l =2ilknlp =y +kp=( Y (€l =2)slkml+ (€] =2l )

m=1 m=1
m#my

S
=y +kp=( X 1€mllknl +1€m1Kmy) =21k, | p

m=1
m#my
zy+kp-IBlp+2p>2-n-xp-1=-1.
Therefore, Lemma 6.3.2 (applied with s replaced by an:l (1€ m| —2) k| < |B), yields
a—p a-p
o a'uu”Lp(“’y+kp—2§"=1(Iim|—2)+\km|p) <o 6“u||Wlﬂ\,p(wy+kp) = ||u||Wk+3+n,p(wy+kp).
This finishes the proof of (ii). O
We continue with some preliminary estimates for the perturbation term with |u| = 1.

Lemma 6.5.6 (Estimates for |u| =1). Let p € (1,00), k € Ny and let X be a UMD Banach
space. Take |ul =1, |v|=2andie{l,...,d}. LetY € {®,V} and define

P:=[@"h)oY )",
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() Ifye(p-1,2p—-1), then for n€{0,1} it holds that

||Pu||Wk+n,p(|Rtj =C- [@]Cl : ” u”wk+2+n,p(Ri

Wy kps X) Wy kps X))’

for
) { W 2P (R, wy ik X) ifn=0,

k+3, .
W, P RE, wy sk X)) ifn=1.

@) Ifx € (0,1, ye (1-x)p—1,p—1) and G is a special Cé"(—domain, then for u €
[WEPRE, wysp; X), WP (RS, Wy kp; X)I1-x it holds that
1Pl yr @y, ii20 = € OVern Nl @y 530,520 @2 0y 500, g

In particular, for u e Wk”'p([R{f, Wyt kp; X) it holds that

”Pu” Wk'p(Rngy+kp;X) <C- [@]Cl,x . " u” Wk+2'p(Rzlwy+kp;X).

(iii) Ifx € (0,1, ye (01 -x)p—1,p—1) and O is a special C?'K—domain, then for u €
Wk+2"’(lRf, Wy +kp; X) it holds that

||Pu||Wk+l’p(R(i,Wy+kp;X) <C- [@)] c2x * || ul'Wk+2vP(Rf,wy+kp;X)'

In all cases, the constant C > 0 only depends on p, k,y,x,d and X.

Note that in Lemma 6.5.6(i) with n = 1, we need two traces of u to be zero. This will not
be a problem later on, since the Neumann trace will disappear in the complex interpola-
tion space, see Step 1 in the proof of Theorem 6.5.2.

Proof. For notational convenience we write wkp (wy) := wkp (Rf, wy; X).
Step 1: preparations. For a € I\Ig and some regular enough u we obtain with the product
rule that

10% 10" )oY ™Mo  ulll Lr (w1 y,)
<Y 0P @vhy o Y H1[0% PoH
B=<a
In the case that |a|,|fl=1and y € R‘f, the multivariate Faa di Bruno’s formula [50, The-
orem 2.1] implies

6.5.9
o - (6.5.9)

1B s
by ts Y 1@yt oY, Y [T 1Ytk (6.5.10)
1<|61=IpI s=1ps(B,6) m=1

where the sets p;(f, §) are given as in (6.5.5). By Lemma 2.6.5(1i)+(iv) for Y = ® and Lemma
2.6.6(ii)+(v) for Y = ¥, we have the estimate
[@]Cj+l,1( < [@]Cj+l,K
i -1 (I614+1=j=1)+ ~ _(181+1~j-x)+
dist(Y~1(y),00) ¥y

10°0" hi) (Y L)1 < 6.5.11)
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forall x € [0,1], j €{0,1}, 6 e Nd, |v| = 2 and y € RY. Moreover, by the same lemmas we
also have the (non-optimal) estimate

[@]Cl

O~ —1
[0°Y (J’)|§W,
N

(6.5.12)

forall £ € I\Ig and y e RY.

Step 2: proof of (i). Lety € (p—1,2p—1), n € {0,1} and @ a special CC1 -domain. To prove (i)
we need to consider (6.5.9) with |a| < k+ n.If  =01in (6.5.9), then it follows from (6.5.11)
and Hardy’s inequality (Corollary 5.3.2, using that y + (k—1)p > —1) that

100" 1) 0 Y )@ W)l 17 1y ) S 1O 11070 ll 0y 1) S O Ul yykoonn -

By (6.5.10), (6.5.11) and (6.5.12), we have for § < a with |al,|B] = 1 that (6.5.9) can be
further estimated as

[16P (8" hi) o Y~ 1)110% P

1Bl

a—p
SOl 2, 2, 2. 9% UL G0y sy s140p-55,_ (- V1kmp)
1=|61=Ipl s=1 ps(B,0) N

ul “Ll’(wwkp)

S Ol ||aa_ﬁauu”WlﬁHl.p(wwkp) S Ol u||wk+2+n.p(wy+kp),
where we have applied Hardy’s inequality | 8| + 1 times using that

S
y+kp=(061+1p- Y (1€l _1)|km|p(6‘g~5)y+ kp—-(Bl+Dp>-np-1,

m=1
since y > p—1, |Bl < k+ n and n € {0,1}. This shows that for n = 1 we need to take
ue W0k+3’p (wy+kp) by Hardy’s inequality. This completes the proof of (i).
Step 3: proof of (ii). Letk € (0,1], ye (1-x)p—1,p—1) and O a special CCI'K-domain.
Consider (6.5.9) with |a| < k. If = 01n (6.5.9), then it follows from (6.5.11) and Lemma
6.3.3 (applied to s = 1 — x and using that X is UMD) that

-1
10" 1) o Y ™)@ )l a1 S O o1 10°0F Ull o gy s 11y
SOkl u||Wk+1’p(Wy+kp—(l—K)p)
<
~ [@]CI,K [l [Wk’p([Rz,Wy+kp?X)rWk+2'p(Rf,w7+kp;X)]17% .

By (6.5.10), (6.5.11) and (6.5.12), we have for f < a with |a|,|] = 1 that (6.5.9) can be
further estimated as

108 (0" hi) o Y~ 11107 PoH

1]

< a=Pau
SOlewx ) 3 ) 19"7P0 u”Lp(w}#kp*(l(?Hl*K)p*):ﬁn:l(Ifm\*l]\kmlp)'
1=161=Ip1 s=1 p;s(B,6)

ul “L”(Wy+kp)
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By (6.5.5) and the Hardy inequalities from Lemmas 2.2.2 (using y+ kp—(Il+1-x)p > -1)
and 6.3.3, we obtain

10~ Po  ull 1y

— |g2— Byt
Y+kn*(\5\+1fk)n*Z§n=1(\lmlfl)lkm\n) 1o 0 u”Lp(wYJrkpf(lﬁHl*K)p)

§ [lull WEELP (wy s jp—(1=x)p)

<
S lul (WEP Y, Wy kp; X, WE 2P RE, Wy e X1,

This completes the proof of (ii).
Step 4: proof of (iii). Let x € (0,1], y € (1 - x)p—1,p —1) and @ a special Cf'“-domain.
Consider (6.5.9) with |a| < k+ 1. If = 0in (6.5.9), then it follows from (6.5.11) that

10" 1) o Y )@ 1) Loy ) S 1012 10°0* il o0y ) S O ol sz, -

By (6.5.10), (6.5.11) and (6.5.12), we have for § < a with |al,|B] = 1 that (6.5.9) can be
further estimated as
167 (8" hi) o Y1107 PoH

1Bl

~ C>x LP(w. —(|5]- -y S - )
1=161=181 5=1 p, (B.6) Y+kp=(8l-x)p Zm:l(\[m\ Dikmlp

ul ||Lv(wy+k,,)

g [O] c2x ||6“—ﬁ6”u||wlﬁ\,p(wy+kp) f, (O] cax |l u||Wk+2,n(wY+kp),

where we have used Lemma 6.3.2 with s replaced by | 8| — x and that

S
Y+kp—(61-0)p— Y (€ml-Dlkmlp=y+kp-IBlp+xp>-1.

m=1
This finishes the proof of (iii). O

The fact that we need boundary conditions in the spaces in parts of Lemma 6.5.6 will
complicate the proof of perturbing the H*°-calculus in Section 6.5.2. In particular, for the
Dirichlet Laplacian on special C2** -domains, we need an additional estimate, which we
obtain via extrapolation spaces and the adjoint operator.

Let pe (l,00), YR, O < R4 open and let X be a reflexive Banach space (which is
implied by the UMD condition). Then L” (@, w9?; X) is reflexive and with the unweighted
pairing

(28 100,07, 3)x (126,00 X0y = f@<f(x)’g(x)>XxX/ dx,

its dual space is
(P @, w)’; X)) = LV (©,w); X"),

where p’ = p/(p—1) and y' = —y/(p—1). Note thatif y € (-1,p—1), theny’ € (-1,p' - 1).
We have the following characterisation of the adjoint operator of the Dirichlet Laplacian.

We note that for y € (p — 1,2p — 1) the characterisation of the domain of the adjoint is
more sophisticated, see [190, Proposition 6.6].
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Proposition 6.5.7 ([190, Proposition 6.5]1). Letpe (1,00),y€(-1,p—1) and let X be a

UMD Banach space. Let Ay, x := A[RI; on LP (R4 <, wy, X) be the Dirichlet Laplacian as in
Definition 6.4.1. Then the adjoint operator is (Apy, x)' = Ap 1 x'.

To continue, we briefly recall the extrapolation scales, see [174, Appendix E] or [14,
Chapter 5] for more details. Let A be a sectorial operator on a Banach space Y such that
0 € p(A). Then for any a € R, we can define the scale of extrapolation spaces

(D(AY), 1A% 1ly) ifa=0,
(Eq,a Il I B, ) = « - .
‘ Y, 1A% ly) ifa<O0.
where ~ denotes the completion of the space. Let A’ denote the adjoint of A. In the case
that Y is reflexive and «a € R, the extrapolation scale satisfies

E_g,4= (Eqa)', (6.5.13)
with respect to the duality (Y, Y”).

With the extrapolation scale and the characterisation of the adjoint, we can prove the
following estimate for the perturbation terms coming from the Dirichlet Laplacian in
(6.5.1) on weighted Lebesgue spaces.

Lemma 6.5. 8 Letpe(1,00),x€ (0,1, ye (1-x)p—1,p—1) and let X be a UMD Banach

space. LetA onLP([RY, wy; X) be the Dirichlet Laplacian as in Definition 6.4.1. Assume

Dir
that O is a special CCI'K -domain with [O] o1« < 1. Then the perturbation B in (6.5.1) satisfies

1A = AD;r ﬁBu”LP(Rd wy; X) =C:[Olcux-Il(A = ADlr) u”LP([Rd wy;X)?

forall A >0 and ue WP RY, wy; X).

Proof. We write A:=A— A .- Note that (6.5.13), Propositions 6.5.7 and 6.4.6 imply that
_1 _
A~z Bu”LP(R‘f,wY;X) ~ sup |(Bu, V>LD(IR£Z,WY;X)xLﬂ’(Rf,wyr;X’) |

where the supremum is taken over all v € E1 a = D((A’)Z) = (IR+, wyr; X') with

D1r

II U"W‘vﬂ'(Rd CE <1.Fixsuchave WDllf (R+, Wy 1; X"). Recall from (6.5.1) that the pertur-
+r Wyl

bation terms in B are of the form ((8* k1) o ® 1) 648, with |ul =|vl=1and r €{1,2}, or,
with |v| =2, |u| =0 and r = 1. Therefore, by Lemma 2.6.5(iv), integration by parts, Holder’s
inequality, the proof of Lemma 6.3.2 (using the Dirichlet boundary condition to apply
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Hardy’s inequality) and Proposition 6.4.6, we obtain

|(Bu, VY Lo @, wy;X)x 1V ®,wyr;X") |

<0 CIK(HZI 1(0M01 u, V) x| dx+fR x40y, v)XXXr|dx)
H +

1
< [@]Cl,x(fw x) o ully dx)ﬂ

[ 5 (0 ad)? ([0 g af

‘,U|=1 +

1
S_, [@)]Clv’( ” u”Wl'f'([Ri,wy;X) “ U“WIYV’(R{J’Z,W},/;X’) 5 [@]CLK ||A2 u”L”(Rﬁri,w},;X)'

This proves the desired estimate. O

6.5.2. The proofs of Theorems 6.5.2 and 6.5.3
With the preliminary estimates on the perturbation terms, we can now continue with

proving the boundedness of the H*-calculus for the Laplacian on special domains. We
start with the proof of Theorem 6.5.2 for the Dirichlet Laplacian.

Proof of Theorem 6.5.2. Let O be a special domain as specified in the theorem, which is
of the form

= {xeRd:xl > h(X)},

and let ; and @ be as in Lemma 2.6.5. Recall that we introduced A? : Wlicl ([R{f;X) —
lOC([R% ; X) given by

A®:=®,0A0(@7)),
=A=2((Vh) o ®™")-Vay +1(Vh) 0 @20} - (AR 0 @)Dy
=:A+ B; + By + Bs.

Let A‘D denote the realisation of A® in Wk ”’([R+, Wyt kp; X) with domain D(— ADH) =

[’;;2 p([R » Wy kp; X). Due to the isomorphisms in Proposition 6.3.4, the trace charac-

terisation in Proposition 6.3.7 and standard properties of the H*-calculus, the desired

statements in Theorem 6.5.2 for —Ap;, on WEP (@, w? ot k ; X) are equivalent to the cor-

responding statements for —Agir on WhP(R?, Wyt kp; X). We will apply the perturbation
theorems from Section 6.2.2 to show that the H*°-calculus for the Laplacian on the half-
space is preserved under the perturbation B := B; + B, + B3. We note that the estimates
for B; and B, are covered in Lemma 6.5.5 and for B3 in Lemma 6.5.6.

Step 1: the casey € (p—1,2p—1).Lety € (p—1,2p—1) and let @ be a special C.- dornain

Dir +B)
(R+, Wy +kps XD, then by Lemma

d
Let A > 0 and we write Apj; = A — ADH We apply Theorem 6.2.4 to show that A — (A

has a bounded H*-calculus. Let u € D(Apj;) = g;z P
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6.5.5(i), Lemma 6.5.6(i) and Remark 6.4.4, we have

< ,
" Bu” Wk'p(Rﬁri’w}%kp;X) ~ [@] c! “ u” ch+z,p(|Rz’ wy+kp;X)

0] cl ” ADiru ” Wk'p(lRi, Wyt kpiX)?

which shows condition (i) of Theorem 6.2.4. To show that condition (ii) of Theorem 6.2.4
holds, note that by Lemma 6.5.5(i) and Lemma 6.5.6(i) we have that

B: Wk+2,P(|Rd Wyt kp; X) — Wk:P(IRf, Wy kp; X) and 6.5.14)
k+3, e
B: Wy (RS, wyskp; X) = WP RE, wy 41 X)

are bounded operators. Take 6 € (0, %) such that Proposition 6.4.8 for ky = 2 holds and
letue D(Agirg). Then, by Corollary 6.4.7 twice, properties of the complex interpolation
method using (6.5.14), Proposition 6.4.8 and the invertibility of Ap; we have

0 _
. < =
Il Apy, Bull WEPRE, Wy i X) = 1Bul DA 1Bul (WEP R, wy s X), WEHLP (RE, 10y 13 X) 29

S llull

k+3,
(WE2P R, Wy i X, Wy P (RE, w0y i X0

<llu
S ”[WO"*Z'”(Ri,wy+kp;X),Wok*3"’(Ri,wy+k,,;x>120

~ " u” k+2, k+3,
Wi 7 R, Wy ki X), WP RE, w0y 4153 X120

_ _alr
~ ”“D(All;if) ~ AR, u||Wk'p(Rf,wy+kp;X)'

This shows condition (ii) of Theorem 6.2.4. Therefore, Theorems 6.4.2 and 6.2.4 give that

A- Aglr has a bounded H*-calculus of angle zero if [0] 1 is small enough.

Step 2: thecaseye (1-x)p—1,p—1).Letk € (0,1], ye (1-x)p— 1 p—1)andlet C be
a special C, X _domain. We apply Theorem 6.2.4 to show that A — (A .+ B) has abounded

H®°-calculus. Let u € D(Apj;) = S;Z P

6.5.6(ii) and Remark 6.4.4, we have

R?, Wy+kp; X). Then by Lemma 6.5.5(ii), Lemma

”BM” Wk,p([Rd Wytkps X) ~ [@]Cl K ” u” wk+2, p([Rd wy+kp;X)

~ [@]Clv’( ”ADiru” Wk'p([Ri:kap)'

Thus, condition (i) of Theorem 6.2.4 is satisfied. To continue, we verify condition (iii) of
Theorem 6.2.4 for a = % If k = 0, then the required estimate follows from Lemma 6.5.8. If
k € N, then by Proposition 6.3.12 and Corollary 6.4.7, we have

k.p (md . — rrk—1p md . k+1,p ,d .
w p(R+; wy+kp;X) - [W p(R+) wy+p+(k71)er) WD]I‘ p(R+y wy+p+(k71)p)X)]%

= D(ADlr)’

where Apjy:= 1 — ADH on Wk’l'p(lRf, Wy+p+(k-1)p; X). Moreover, note that by definition
of the fractional powers and Lemma 5.6.4, it follows that the fractional powers of Ap;; and
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Zpir are consistent. Therefore, together with Lemma 6.5.5(i), Lemma 6.5.6(i) and Remark
6.4.4, we obtain
_1
”ADierunwk,p(Rz ~ ”A

Bu
Wy skpsX) Dir Dll‘ ”Wk IP(R+,wy+p+(k pX)

- ”Bu”Wk_l'p(Rtj'wYerJr(k—l)ﬂ;X)

1
— 2
S_, ” u||Wk+1'p(RirWy+kp§X) ~ “ADil'u”Wk’p(Rvarrkp;X)’

for u e D(ADH) = I;C;l P (IR% Wy+kps X). Therefore, Theorems 6.4.2 and 6.2.4 give that
A- Aglr has a bounded H*-calculus of angle zero if [0] -1« is small enough. O

We conclude this section with the proof of Theorem 6.5.3 about the H*°-calculus for
the Neumann Laplacian.

Proof of Theorem 6.5.3. Let @O be a special CZH’K-domain with [0O]j+1x = A, where A €
(0,1) is as in Lemma 2.6.6. Let ¥ be the diffeomorphism from Lemma 2.6.6 and define
AY W2 R X) — 1OC(R ;X)by AY := W, 0Ao(¥1),. Recall that AY = A+ B, where the
perturbation term B is a linear combination of terms of the form (6.5.2). In particular, we

define By, B, and Bj as, respectively, all the perturbation terms in B of the form

[0 h;) oW 0K, Vil =1, |lul =2,
(0" hip) o W[ hi) o WTH]OH,  vil=Ival =1, |ul =2,
(0" h;) 0w ]oH, vil=2,|ul=1,

where i1, i € {1,...,d}.
For j € {0,1} let -Af,, denote the realisation of —AY in W /P (RY, wy 1p; X) with

domain D(ANeu) 15;12 P (R4 % Wyikps X). Due to the isomorphisms in Proposition
6.3.4, the trace characterisation in Proposition 6.3.7 and standard properties of the H*°-

calculus, the desired statements in Theorem 6.5.3 for —Aney 0N wk+ip (@, wY Tkp ; X) are

equivalent to the corresponding statements for —Aﬁeu on Wk+/.p (R4 Wy rkp; X). We will
apply the perturbation theorems from Section 6.2.2 to show that the H*°-calculus for the
Laplacian on the half-space is preserved under the perturbation B = B; + B, + B3. We note
that the estimates for B; and B, are covered in Lemma 6.5.5 and for B3 in Lemma 6.5.6.

da
Let /1 > 0 and we write Aney := A — A[R+ . We first apply Theorem 6.2.4 to show that

(ANeu + B; + By) has a bounded H*-calculus on Wk+/> ”(IRQ, Wy kp; X) for k € No. Let
U € D(Anen) = ;Ic:u”z p(R+, Wy kps X). Then by Lemma 6.5.5(ii) and Remark 6.4.4, we
have

|B1u+ B ul'wk+j,p(Rd

+vw}'+kp;X) 5 [@]Cjﬂ,’( ” u” W’”j*Z'?’([Rf

Wy kps X)

~ [@]Cjﬂ,’( ”ANeuu”Wk*f'p(Rﬁf,wﬁkp;X)'

which shows condition (i) of Theorem 6.2.4. Next, we verify condition (ii) of Theorem 6.2.4

fora=1.Tetue D(AZ )= wki+dp

A.Neu (R?, wykp; X), then by Proposition 6.4.11, Lemma

Neu
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6.5.5(ii) and the invertibility of Aneu, we have

A2 (B + Bo)ttl i g, <UBiu+Boull 3 S lullyeejsspg

Neu Wy+kpsX) S Wytkp; X)

Neu

<lul 5 <A

Neuu” WP ®RY, 1wy i X)*

Neu

Therefore, Theorems 6.4.3 and 6.2.4 give that A — (A
calculus of angle zero if [0] -j+1« is small enough.

To obtain that A — Ageu has a bounded H*-calculus, it remains to apply Theorem
6.2.3 to the lower-order perturbatlon Bs. First, for j = 0 we apply Theorem 6.2.3 with
a=1-5¢€ [2, 1).Forue D(A— (ANeu + B + B»)) = D(ANeu) We obtain with Lemma 6.5.6(ii)
and Proposition 6.2.1 (using Theorem 6.4.3) that

+ By + By) has a bounded H*°-

Neu

< <
”B3u”Wk'P([Rf,wy+kp;X) ~ ”u"[Wk'l’([Rf,wy+kp;X),Wk+2vp(R‘1,wﬁkp;X)]P% S lhull 1-%

D(ANeu )

For j =1 we apply Theorem 6.2.3 with a = % Forue D(A - (A
we obtain with Lemma 6.5.6(iii) that

+ B1 + B»)) = D(ANeu)

Neu

”B3u“WkH’p(szkap;X) 5 Il zell Wk+2'p(Rz)Wy+kaX)‘

Observe that by Proposition 6.3.13, the bounded H*-calculus for A — (A
Proposition 6.2.1, we obtain

+ B+ By) and

Neu

k+2 p

Neu

k+3,
RY, Wytps X) = (WP RYE, w3 X), W "’(R+, Wy+ipi X1

= WP RY, w1 X), DA - (A% + By +B)l,

Neu
= D(A- A%+ B+ B},

This shows the required estimate (6.2.1) for both j =0and j = 1. Therefore, the bounded

H®°-calculus for A — (AN o T B1+B2), Theorem 6.2.3 and Proposition 6.2.2(ii) show that
A- Ageu has a bounded H*-calculus of angle zero if [0] j+1« is small enough. Note that
the application of Proposition 6.2.2(ii) requires sectoriality of 1 — A\y , forall >0, which
can be obtained from [126, Theorem 16.2.3(2)] applied to the operator A=A1- ANeu,

provided that [0] ¢j+1« is small enough. O

6.6. Functional calculus for the Laplacian on bounded

domains

In this section, we establish our main results concerning the H*-calculus for the Lapla-
cian on bounded domains. We begin by recalling the definition of the Laplacian in this
setting. The relevant weighted Sobolev spaces with vanishing boundary conditions were
introduced in Definition 6.3.10.
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Definition 6.6.1. Let p € (1,00), k € Np, x € [0,1] and let X be a UMD Banach space.

() Letye((1-x)p-1,2p—-1)\ {p 1} and @ a bounded C'*-domain. The Dirichlet

Laplacian Apj; on wkr@, wy tkp ; X) with k € Ny is defined by
k
Apirui=Au  with  D(Apy) := Wy *P (@, w37, 5 X).

(i) Letye ((1-x)p—-1,p—1), j€{0,1} and G abounded C/*1¥_domain. The Neumann
Laplacian Aney on wktir (@, wi?kp; X) is defined by

k+]+2 p
Neu

ANeult:=Au with D(Aney) := 0, w ; X).

7+kn
(iii) Letye(1-x)p—1,p—1), j€{0,1} and G a bounded C/*1¥_domain. The Neumann
Laplacian Aney on the quotient space

Wkir@,wo. X)/{clg:ce X}

Y+kp

is defined by Aney # := Au with

D(Anew) 1= WP (@, 19

Neu Y+kp X)/{Cl@ ce X}.

We now state the main results of this chapter about the H*°-calculus for the Laplacian
on bounded domains. The proofs of the theorems below are given in Sections 6.6.2 and
6.6.3.

Theorem 6.6.2 (H*°-calculus for A — Ap;; on domains). Let p € (1,00), k € Ny, x € [0,1],
Yye(@-x)p-12p—-1)\{p—-1}, 0 € (0,n) and let X be a UMD Banach space. Moreover,
assume that © is a bounded CV* -domain. Let Api; on WP (@, w? +k ; X) be the Dirichlet

Laplacian as in Definition 6.6.1. Then there exists a A > 0 such that for all A > A the operator
A — Apir has a bounded H*® -calculus with o g (A — Apir) < 0.

Theorem 6.6.3 (H*-calculus for A — Aney on domains). Let p € (1,00), k € Ny, k €
01, ye(@-x)p-1Lp-1), je{0,1}, 0 € (0,7n) and let X be a UMD Banach space
Moreover, assume that @ is a bounded CI*Y* -domain. Let Axey on W**1P (@, w? +kp ; X)
or WHIP(@, wo +k ; X)/{clg : c € X} be the Neumann Laplacian as in Definition 6.6.1(ii)

or (iii), respectively. Then there exists a A > 0 such that for all A > A the operator A — Aneu
has a bounded H* -calculus with @ geo (A — ANeu) < 0.

For X = C we obtain that the spectrum of the Laplacian is independent of the involved
parameters. Hence, for the Dirichlet Laplacian we also obtain the H*°-calculus with 1 =0
since zero is not contained in the spectrum.

Theorem 6.6.4. Suppose that the assumptions of Theorem 6.6.2 hold with X = C. Then the
following assertions hold.

(i) The spectrum o(—Apj;) is discrete, contained in (0,00) and is independent of p €
(1,00), keNpandye(1-x)p-1,2p-1D\{p-1}
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(i) Let A >0 be the smallest eigenvalue of —Apj;. Forall A > -2 the operator A — Ap;; has
a bounded H* -calculus with w goo (A — Apjr) = 0.

The spectrum of the Neumann Laplacian on bounded domains contains the eigenvalue

zero so we cannot allow for A = 0 unless the constant functions are removed from the
spaces.
Theorem 6.6.5. Let p € (1,00), ke Ng, xk € (0,1], ye (1-x)p—1,p—1) and j € {0,1}.
Moreover, assume that @ is a bounded C/*VX -domain. If ANeu is the Neumann Laplacian
on Wk+ir (o, wgfkp) as in Definition 6.6.1(ii) with X = C, then the following assertions
hold.

(i) The spectrum o(—Aneu) is discrete, contained in [0,00) and is independent of p €
(1,00), keNg, ye (1-x)p—-1,p—1) and j € {0, 1}.

(ii) ForallA > 0 the operator A—Aney has a bounded H* -calculus with gy (A — Aneu) =
0.

Moreover, if Axey is the Neumann Laplacian on W*iP (o, w?,fkp

Definition 6.6.1(iii) with X = C, then the following assertion holds.

)/ {clp :ce€ C} asin

(iii) Let A > 0 be the smallest eigenvalue of —ANey. For all A > —A the operator A — ANeu
has a bounded H* -calculus with o geo (A — ANeu) = 0.

Remark 6.6.6.

(i) Itis an open question whether Theorems 6.6.2 and 6.6.3 (in the case where Aney
is defined as in Definition 6.6.1(iii)) with general UMD Banach spaces X also hold
for A = 0. In the following special cases, one can actually conclude the result of
Theorems 6.6.2 and 6.6.3 with 1 = 0.

e If X is a Hilbert space or isomorphic to a closed subspace of an LP-space, then
by redoing the proofs of [124, Proposition 2.1.2 & Theorem 2.1.9] for Sobolev
spaces, one sees that the results in the scalar case with A = 0 (Theorems 6.6.4
and 6.6.5) extend to the vector-valued case.

e If X is a UMD Banach space and k = 0, then using [124, Theorem 2.1.3] and
that the semigroup corresponding to the Laplacian is positive and uniformly
exponentially stable, we can obtain the bounded H*-calculus with A = 0. The
proof of this special case for the Dirichlet Laplacian is provided in Corollary
6.6.7 below. However, the proof does not extend to k = 1.

For the general case (k = 0 and X a UMD Banach space) we expect that one can show
uniform exponential stability for the semigroup corresponding to the Laplacian via
(weighted) kernel bounds for the scalar-valued case. Using a tensor extension and
consistency, one could also obtain the required kernel bounds for the vector-valued
case.

(ii) The p-independence of the spectra of the Laplacian on LP-spaces is well studied.
Moreover, in [64, 171] it is proved that on certain weighted L”-spaces the spectrum
is independent of the weight. However, the power weights wgﬁ that we use do
not fit into their settings. Instead, we will use compactness and consistency of the
resolvent to obtain the spectral independence in Theorems 6.6.4 and 6.6.5.
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6.6.1. An application to Riesz transforms

In this section, we discuss the boundedness of the Riesz transform associated with the
Dirichlet Laplacian on the half-space and bounded domains. This can be derived as a
consequence of the bounded H*-calculus and the interpolation theory developed in
Chapter 3. For an elaborate study of Riesz transforms associated with the Laplacian on
the half-space, the reader is referred to [86].

We start with an extension of the H*°-calculus of —Apj; from scalar-valued Lebesgue

spaces to vector-valued Lebesgue spaces, see also Remark 6.6.6. This extends the result in
[190, Theorem 6.1 & Corollary 6.2].
Corollary 6.6.7 (H®-calculus for —Ap;; on LP (@, w2?; X)). Letp € (1,00), k € [0,1], y €
(1-x)p-1,2p—1)\{p—1} and let X be a UMD Banach space. Let Ap;; on LP (O, wam;X)
be as in Definition 6.6.1. Then the operator —Apj; has a bounded H* -calculus with
wpe (—Apjr) = 0.

Proof. We define the operators
C .
ADir .

A% :=Apy on LP(@, wl%; X)

=Apiy onlLP(O, w?,@) and

as in Definition 6.6.1. Theorem 6.6.4 implies that 0 € p(—Agir) and it follows from [126,
Proposition K.2.3] that the analytic semigroup S; generated by ACDir is uniformly expo-
nentially stable. Moreover, the resolvent R(A, A‘CDir) is positive for A > 0 (this follows from
the L2-case and consistency in Lemma 6.6.11) and [88, Theorem VI.1.8] yields that S; is
positive. Therefore, by [124, Theorem 2.1.3] the operator S; ® idx defined by

(Sieidy)(fex):=Sfex, fell@,wd), xeX,

extends to a bounded operator on L” (O, wgﬁ; X) with equal operator norm. It is straight-
forward to verify that S;®idx is generated by A}, and that R(A, A% ) (f&x) = (R(A,AS, ) e
xfor feLP(O, w?,@), xeXand e p(A%ir) N p(Agir). The semigroup S; ® idy is also uni-
formly exponentially stable, which shows that —Agir is sectorial. Proposition 6.2.2 and
Theorem 6.6.2 now give the desired result. O

We have the following result for the Riesz transform associated with the Dirichlet
Laplacian.

Corollary 6.6.8 (Riesz transform associated with —Ap;;). Let p € (1,00), x € [0, 1] and let
X be a UMD Banach space. Assume that either

(i) 0= [R{f, k=0,ve(-1,2p—-1)\{p—1} and X is a UMD Banach space, or,

(ii) @ is a bounded CY* -domain, k =0, Ye(-x¥)p-1,2p-D\{p—-1} and X isaUMD
Banach space, or,

(iii) @ is a bounded CV* -domain, k€ Ny, y€ (1-x)p—-1,2p—1)\{p—1} and X =C.
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Let Apiy on WP (@, w9 ; X) be as in Definition 6.4.1 or 6.6.1. Then

y+k ’
||V( ADlr)_éfnwkp(@ w X) = C”f”wkp(@ w@ﬁ X)’ fE Wkp(@ w)/+kp X)y
for some C > 0 which only depends on p, k,y,0 and X.
Proof. First, we claim that
_1 Wkl
(~Api) 2 : WhP (@, w97 X) = Wi P (@, w7, 5 X) 6.6.1)
is bounded. Indeed, since
- Wk
(=Api) ™" WRP @, wd) i X) = Wi ™P (0, wdY) i X0

is bounded (see Theorems 6.4.2, 6.6.4 and Corollary 6.6.7) and the identity operator is
bounded on W5P (@, wgfkp; X), it holds by Stein interpolation [268, Theorem 2.1] that

X), WP (6, 10

X)) — [Wk P @, w Dir v+ Icp

o 0],

(=Apir) ™~ 2 Wkp(@ wy+kp

is bounded. To verify the conditions for Stein interpolation, one uses that —Ap;; has BIP,
which follows again from the bounded H*°-calculus in Theorem 6.4.2, Theorem 6.6.4 and
Corollary 6.6.7. The claim (6.6.1) now follows from Proposition 6.3.12.

Therefore, (6.6.1), Proposition 6.3.12 and Proposition 6.2.1 (using that —Ap;; has BIP),

imply

V(= ADlr)_Ef”Wkp[@waﬁ X)<”( ADlr)“f” WEP (0,090 x)

Py+iep’
=~ || (=Apj -3
Il (—Apir) f”[Wk PO, wafk :X), W];C;Z P, wwkp X)]1
I(-~Api) 2 1 SIf
~ — s 2 .
Dir D((—Apir) % ) ~ wkp (0’w$(+7kp;X)
This completes the proof. O

Remark 6.6.9.

(i) Boundedness of the Riesz transforms on LP ([Rd, w; X) holds if and only if w €
Ap([Rd), see [105, Sections 7.4.3 & 7.4.4]. Corollary 6.6.8 also allows for weights
outside the class of Muckenhoupt weights. On the other hand, we are restricted
to power weights since the interpolation results from Proposition 6.3.12 are only
available for this type of weights.

(ii) With the same proof as in Corollary 6.6.8 and using Theorems 6.6.2 and 6.6.3 it
follows that the Riesz transforms associated with A — Ap;; and A — Aney are bounded
on weighted vector-valued Sobolev spaces for A large enough. Following the proof
of Corollary 6.6.7, we could also obtain the bounded H*-calculus for —Ayey on
LP@, w9 X)/{c1gp: c€ X}.

(iii) Inview of Remark 6.6.6(i), the condition in Corollary 6.6.8(iii) on the space X can
be weakened to X being a Hilbert space or being isomorphic to a closed subspace
of an LP-space.
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6.6.2. The proofs of Theorems 6.6.2 and 6.6.3

To transfer the H*-calculus on special domains (Section 6.5) to bounded domains, we
employ a localisation procedure based on the decomposition of weighted Sobolev spaces
as in Lemma 6.3.9. For this localisation of the H*°-calculus, we need the following abstract
lemma, which follows from lower order perturbation results.

Lemma 6.6.10 ([190, Lemma 6.11]). Let A be a linear operator on a Banach space Y and
let A be a sectorial operator on a Banach space Y with a bounded H* -calculus. Assume
that there exist bounded linear mappings ¥:Y — Y and 2?: Y — Y satisfying

G) @7 =id,
(ii) FD(A) < D(A) and ZD(A) < D(A),

(iii) (FA-AS9)P: D(A) — Y and F (AP — P A): D(A) — Y extend to bounded linear
operators [Y,D(ﬁ)]g — ?for someB € (0,1).

Then A is a closed and densely defined operator and for every o > w g (A) there exists a
A >0 such that A + A has a bounded H* -calculus with wgo~(A+ A) < 0.

We now turn to the proofs of Theorems 6.6.2 and 6.6.3 concerning the H*-calculus on
bounded domains.

Proof of Theorems 6.6.2 and 6.6.3. We start with the proof for the Dirichlet Laplacian. Let
xkel0,1],ye(l-x)p-1, Zp 1)\ {p—1} and let @ be a bounded C'*-domain. Define
A := —Api; on WEP(@, w +kp,X) We show that the operator A — Apj; has a bounded
H®-calculus for A sufficiently large

If x = 0, then take (V)_,, (@), )N, from Lemma 6.3.9 such that for all n €
{1,...,N} we have [0y]1 <6 Where 6 € (0,1) is small enough such that Theorem 6.5.2
applies for every @n If x € (0,1], then let € € (0,x) be such that y > (1 - (x —¢€))p—1.
Take (Vn)N v (@n) -1 (nn) o from Lemma 6.3.9 such that for all n € {1,..., N} we have
[Onlcix-= <6 Where € (0, 1) is small enough such that Theorem 6.5.2 (applied with x
replaced by x — €) applies for every 0,,. We define the following operators

(i) A:=@®N ,A,on WHZ as defined in (6.3.12), where

a) Apon WhP(RY; X) with D(Ag) := Wk*2P(RY; X) is given by Agil := —Adl,

b) A, on WEP@,, w7 ;X) with D(A,) 1= WP (@, wI7s 5 X) is given by

Anu =-Apitiforne{l,...,N},
(ii) B: D(A) — Wk'p iven by Bu := ([—A, 5] )N
: vikp B y Bu := nl) g

(iii) C:D(A) — WhP (@, wo

Y+k ; X) given by Cii:= YN [-A,n,) i,

Let A > 0. By Lemma 5.2.1, Proposition 6.2.2 and Theorem 6.5.2 it holds that A — A, for
any n € {0,..., N} has a bounded H*-calculus with wge (1 —A;) =0. Thus A - Ahas a
bounded H*°-calculus with w g (A — A) = 0 as well.
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Let &2 and .# be as defined in (6.3.13). It is straightforward to verify that the conditions
(i) and (ii) from Lemma 6.6.10 hold. It remains to check condition (iii) in Lemma 6.6.10.
From Proposition 6.3.12 we obtain

k+l N

Whir (@n,waﬁ” ; X) formnefl,...,N},

(WP @, 9%, ;X), DA, = et

y+kp’

and in combination with (see [124, Theorems 5.6.9 & 5.6.11])

[Wk’p([Rd;X),D(go)]% =WwhPRY X),

this yields
k,p (md Nk 00 A
[Wy%p D(A)]% = [W*PR?; X), D(Ay)] 1 G_B (w "’(@n,ww;ép;X),D(An)]%
- (6.6.2)
_ ywk+tLp md. wk+rip 00, .
= WP R X)@EB pir | Ony W g5 X).
Note that

FAu-ASu=-Bu, ueD(A), and APiU-PAii=Cii, iicD(A),

and every commutator [—A,7,] is a first-order partial differential operator with smooth
and compactly supported coefficients. This and (6.6.2) yield that

FA-AF: WP @, w90 . xy—w P and

Dir y+kp y+kp
. k+1 p
2. [7//)/+kp D(A)] D1r @, wy+kp ; X)
are bounded. Similarly, we obtain by (6.6.2) that
~ k.
AP -PA: [Wy+kp D(A)]1 - WP (@, wY+kp ;X)  and
k, wkr
g WP (o, wy+kp ; X) — y+kp

are bounded. This shows that (¥ A— A.#)2 and .9 (A2 — 2 A) extend to bounded ope-

rators from [7// YAkp ,D(A)]1 1 to 7//k'p . Applying Lemma 6.6.10 gives that for all o € (0, 7)

there exists a A > 0 such that for all /1 > A the operator A — Ap;; on WEP (@, wY tkp) ; X) has
a bounded H®°-calculus with w g (A — Apir) < 0.

The boundedness of the H*®-calculus for the Neumann Laplacian on W*+/P(@, w? v kp
X) can be shown similarly as for the Dirichlet Laplacian using Theorem 6.5.3 and Pr0p051-
tion 6.3.13.

It remains to prove the boundedness of the H*-calculus for A — Aney On the quotient
space Y/K := Wktir (@, wy+k ,X)/{c 14 : c€ X}. Fix o € (0, ) and let A be large enough
such that A — Aney on W*1P(@, w? +k ;

ANeu) <0.Letwe (o,m) andletp e H1 (Zy) N H®(X,). For any ¢ € K we have that x € Y/K
can be represented as x = y + ¢ with y € Y. Note that for z € p(1 — Aneu) the equation

; X) has a bounded H*-calculus of angle w pjeo (1 —

—(A=Anedu=c
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has the unique solution u = ¢/(z — 1). Therefore, by definition of the functional calculus
and Cauchy’s integral formula, we obtain

1
@A —ANew)C= _f @(2)R(z,A — ANeu)c dz
271 Jos,
1 (2)c (6.6.3)
= Py s, ZT)L dz=¢@pN)ceK, ve(o,w).

By (6.6.3) and the bounded H*-calculus for A — Aney on Y, it follows that for x € Y/K and
c € Kwe have
(@A~ Anew) X) — @A) clly = (@A = ANew) (¥ +€)) — @A) clly = @A — ANew) VI ¥
Slelaec)lyly =lelaec,)lx—cly.
Taking the infimum over ¢ € K yields that [|¢(A — Anew Xlly/x S @l ooz, I XNy x for

x € Y/K, which proves the boundedness of the H*-calculus on Y /K with angle w geo (A —
ANeu) = 0. O

6.6.3. The proofs of Theorems 6.6.4 and 6.6.5

We continue with the proof of Theorems 6.6.4 and 6.6.5, which deal with the H*°-calculus
in the special case of X = C. We start with some preliminary results about the consistency
of resolvents.

Let Xy and X; be two compatible Banach spaces and suppose that By € Z(Xp) and
B; € Z(X1). Then we call the operators By and B, consistent if

Bou=Biu forall u e Xon Xj.

For z € X < C the two families of operators By(z) € £ (Xp) and B (z) € £(X;) are called
consistent if By(z) and B;(z) are consistent for all z € X.

We introduce the forms on the Hilbert spaces V (as dense subspace of L2(@) given by
apir (1, V2) ::f V-V, dx, v, €V = Wol'z(@’),
o
aNeu(Ul,Ug)ZZf VvV, dx, 01,02€V=W1'2(@’).
©

Associated with the forms ap;; and aney are the densely defined closed Laplace opera-
tors —Apjr,2 and — Aney,2 ON [2(0), respectively, see for instance [223, Chapter 12]. The
domains of these operators are

D(Apirp) = 1f € Wy (@) N W22(@) : Af € 17O},

D(Axeu2) =1f € WH@)nW22(0) : Af € I(0)},

see [223, Sections 12.3.b & 12.3.c]. A characterisation of the domains as a closed subspace
of W22 (@) requires more regularity of the domain (compared to the regularity we con-
sider in Theorems 6.6.4 and 6.6.5), see [223, Sections 12.3.b & 12.3.c]. For instance, for the
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Dirichlet Laplacian, C?-regularity is required.

We have the following lemma on the consistency of the resolvents for the Dirichlet
Laplacian.

Lemma6.6.11. Letpe (1,00), keNg, x€[0,1],ye((1-x)p—-1,2p—-1)\{p—1} andlet®
be a bounded CX -domain. Let

k+2 p

D1r (@ w

Apky:=NMpir on whkP (e, w 7+kp)

J/+kp) with D(Ap,y) =

be as in Definition 6.6.1 and let
Apirz =Apir  on L*(0) with D(Apir) = {f € W) (@) n\W22(0) : Af € L*(0)}

loc
be as above. Then there exists a A > 0 such that for all A > A the resolvents R(A, Ap ky) and
R(A, Apir,2) are consistent.
Proof. Take 1 < g <min{p,2} and p€ (0,2g - 1)\ {g—1} such that

>@—1>(1—x)q—1. (6.6.4)

First, we claim that LP (O, w?,@’) — L9o, wzﬁ). Indeed, for u € LP (O, w‘;@) we have by
Holder’s inequality that

p—4q

| tueonmg? o ax< ([ ucorug? oo dx)” fwun o () dx) 7 <co.

The latter integral can be written as an integral over [Rf (using localisation from Lemma
6.3.9 and the diffeomorphism from Lemma 2.6.5), hence the integral is finite since (6.6.4)
implies (up — qy)/(p — q) > —1. This proves the claim.

To continue, we introduce the space

Zny = {f €W (@, W00) "W (@) :Af € L' (@, wi0)}  forre(1,2],v>—1,

loc

and note that D(Ay) = Z, . Now, consider the equation

Au—Apu=f,  fewkP@,w? ynI*©). (6.6.5)

Y+kp
By Theorem 6.6.2 (using that y > (1 —«)p — 1) and [223, Section 12.3.b] there exist unique

up € WP (@6, w

Dir Y+kp) and u € Zg’()

solving (6.6.5) for A sufficiently large. By Hardy’s inequality (for bounded Lipschitz do-
mains, see for instance [169, Section 8.8]) and the claim, we have

k+2p(@ w

90 2,q 00
Wpi, P, wy ) — W, (@,wy ).

y+kp) D1r Dir

Moreover, using p > 0, g < 2 and elliptic regularlty (Theorem 6.6.2 using (6.6.4)), we have

Zo0 = Zayu =Wy (0, w)0).

Dlr

Note that the equation (6.6.5) with right-hand side f € L9(@, wgﬁ) has a unique solution

in Wle @, wzﬁ) by Theorem 6.6.2 (using (6.6.4)). It follows that 1y = u;, which proves

that the resolvents of A, x, and A, are consistent. O
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For the Neumann Laplacian, we have the following result concerning the consistency
of resolvents. Its proof is similar to the proof of Lemma 6.6.11.

Lemma 6.6.12. _Letp €(1,00), keNg,x€[0,1,ye((1-x)p—-1,p—1), j€1{0,1} and letC
be a bounded C/*V¥ -domain. Let

k+]+2 p

Lo k+j.p
Apkjy:=0New oOnW @, w Wyed

7,Jrk,g) with D(Ap ,j,y) =

©,w%,_ )

Y+kp
be as in Definition 6.6.1(ii) and let

ANeuz = Aneu 01 L2(0) with D(Aneu2) = {f € W2 (@) nW>2(0) : Af € L*(0)}

loc

be as above. Then there exists a A > 0 such that for all A > A the resolvents R(A, Apk,jy) and
R(A, ANeu,2) are consistent.

We can now turn to the H*-calculus on scalar-valued spaces.

Proof of Theorems 6.6.4 and 6.6.5. We start with the proof of Theorem 6.6.4(i). Since the
embedding W' (@, w‘a@k )— LP(O, w ) is compact, see [116, Theorem 8.8], we have

k+2 N
D1r

compact
[

)= WKLP (@, w wkr @, w?

D(Api) = 07 )

@, w ).

Y+kp y+kp

Since (A — Apir) ! with A € p(Apj;) exists (by Theorem 6.6.2), the compact embedding
above implies that (1 - Api) "L is compact. Thus by the Riesz-Schauder theorem for
compact operators, the resolvent operator (A — Ap;;) ! has a discrete countable spectrum
{oj:jeNo}, where o j # 0 are eigenvalues of (A—Api;) ~L. Moreover, zero is in the spectrum
of (A — Apiy)~! and is the only accumulation point of the spectrum. Therefore, by the
spectral mapping theorem

o(=Apir) ={A; /1]—0 -\, j €Ng with o ; #0}.

Next, we claim that the spectrum o (—Apj;) is independent of p € (1,00), k € Ny and
ye(@-x)p—1,2p—1)\{p—1}.Let Ay, and A, be as in Lemma 6.6.11. It suffices to show
that g (- Ap k) = 0(—Az). We proceed as in the proof of [19, Proposition 2.6]. Recall that
o(—A) is discrete and only consists of a countable number of positive eigenvalues, see
[223, Theorem 12.26]. By Lemma 6.6.11 and analytic continuation we find that R(z, —A>)
and R(z,—Ap k) are consistent for all z € p(—Az) N p(—Ap k). Now, if 1 € p(— Ay), then
since o (—Ap k) is discrete and countable it follows that there exists an r > 0 such that
B(A, r)\{A} € p(=A2) N p(=Ap k,y). Therefore, by consistency of the resolvents we obtain

/ R(z,—Ap ) dz =f R(z,—A2)dz=0,
0B(A,r) 0B(A,r)

andthus 1 € P(=Ap ky)- The other inclusion follows similarly. This proves that 0(=Apky) =
o (—Ay) and the claim follows.

Finally, using that o(—A) is discrete, o(-Az) < [I, 00) < (0,00) with A= min{l;:je€
Np} > 0 and the claim gives that o(=Apky) is discrete and o(=Apry) [1, 00) € (0,00).
This completes the proof of Theorem 6.6.4(i).
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We continue with the proof of Theorem 6.6.4(ii). From Theorem 6.6.2 we have that for
fixed o € (0, ) and A sufficiently large, A — Apj;; is sectorial with w (A1 —Apj;) < . Combining
this with the analyticity of z — (z — Apir) Y on C\ (o0, —/T] yields that for A > -1 and
o’ > o the operator A — Apy, is sectorial with w(A — Apj;) < ¢’. Therefore, Theorem 6.6.4(ii)
follows from Proposition 6.2.2, Theorem 6.6.2 and the fact that o € (0, 7) is arbitrary.

The proof of Theorem 6.6.5 for the Neumann Laplacian is similar to the proof for the
Dirichlet Laplacian above if we use Theorem 6.6.3 and Lemma 6.6.12. Note that for the
Neumann Laplacian on L?(@), zero is an eigenvalue and the corresponding eigenspace
consists of constant functions, see [223, Proposition 12.24 & Theorem 12.26]. Therefore,

we obtain the bounded H*-calculus for A — Aney with A > 0 on Wk+/P (@, wﬁf kp)- In

addition, on Wk+/P (@, wgfkp)/ {clp : c € X} the eigenvalue zero is removed and we

obtain the bounded H®°-calculus for A — Aney With A > —, where 1 is the first positive
eigenvalue of —Aney- O
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The heat equation on rough
domains

This chapter is based on the applications to the heat equation presented in:

N. Lindemulder, E. Lorist, E Roodenburg and M. Veraar. Functional calculus on weighted
Sobolev spaces for the Laplacian on the half-space. J. Funct. Anal., 289(8):110985, 2025.

N. Lindemulder, E. Lorist, E Roodenburg and M. Veraar. Functional calculus on weighted
Sobolev spaces for the Laplacian on rough domains. J. Differ. Equ., 454:113884, 2026.

R. Denk and E Roodenburg. Trace theory for parabolic boundary value problems with
rough boundary conditions. J. Evol. Equ., 26(3):80, 2026.

In addition, this chapter is complemented with some unpublished results.

Abstract. We prove well-posedness and higher-order regularity for some prototype lin-
ear heat equations in the setting of weighted Sobolev spaces. In particular, we apply the
functional calculus for the Laplacian to obtain maximal regularity for the deterministic
heat equation on the half-space and on rough domains. In addition, using trace theory
for weighted Sobolev spaces, we can also allow for rough inhomogeneous boundary data.
Finally, we study a linear stochastic heat equation on rough domains and derive stochastic
maximal regularity for this equation without artificial compatibility conditions for the
stochastic forcing.

211
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7.1. Introduction

Using the function space theory and functional calculus developed in the foregoing
chapters, we examine well-posedness of some prototype linear heat equations. In parti-
cular, we consider

(i) the (deterministic) heat equation with inhomogeneous boundary conditions on
rough domains,

(i) the stochastic heat equation on rough domains without compatibility conditions
for the stochastic forcing.

The deterministic heat equation
Let @ c R? and consider the heat equation with Dirichlet boundary conditions

oiu—Au=f t>0,x€0,
Ulge = & t>0, (7.1.1)
Ul=0=0 xXeo.

We study this equation in the setting of weighted Sobolev spaces allowing for blow-up of
the solution near the boundary. In the case of homogeneous boundary conditions g =0,
functional analytic properties of the Laplacian on wkr@, w??kp) are studied in [190] and
Chapters 5 and 6. In addition, we can apply the trace theory from Chapter 4 to deal with
inhomogeneous boundary conditions. Our main result for (7.1.1) with inhomogeneous
boundary conditions reads as follows. This is a special case of Theorem 7.4.4, where for
simplicity we omit the temporal weights.

Theorem 7.1.1. Letp,q € (1,00), keNp,k€1[0,1),ye(1-x)p—1,2p—1)\{p—1} with
1- l # 5 YH . Furthermore, let © be a bounded CV* -domain. Then for all

_r+l Y+

feLI®R;WRP@G,w%, ) and gEF 7 (Ry; LP(00) N LI R+; B, T(a@’)),

y+kp

y+1

such that gly=o =0 if1—— > , there exists a unique solution

uewl‘f(R+ W"P(@ w2 NALIR; WP (@, w

Y+kp Y+kpn
to (7.1.1). Moreover, this solution u depends continuously on the data f and g.

Theorem 7.1.1 is proved by combining maximal regularity for (7.1.1) with homogeneous
boundary conditions with the trace result from Theorem 4.1.1. It generalises and unifies
earlier results in [190, Section 7]. The main novelties of Theorem 7.1.1 are:

(i) Rough domains: larger values of y allow for less regular domains. Furthermore,
the required boundary regularity of @ is independent of k, unlike the unweighted
theory, where typically C¥*2-domains are necessary for localisation arguments
(see, e.g., [67, 89, 166]). In particular, we note that in the unweighted setting y = 0,
Theorem 7.1.1 allows for a bounded C**-domain with x > 1 — %. Even in the case

k = 0, this improves the standard C?-condition on the domain which is usually
imposed in the existing literature.
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(ii) Rough boundary data: the boundary regularity required of g is likewise independent
of k. For large y, one can treat a wider class of inhomogeneous boundary data than
in the unweighted case, cf. (4.1.3).

Finally, using Theorem 7.1.1, we expect that well-posedness for the heat equation (7.1.1)
with nonzero initial data can be obtained as well, see Remark 7.4.5.

The stochastic heat equation

One of the main motivations for studying the H*°-functional calculus is that it implies
(stochastic) maximal regularity for a stochastic linear evolution equation. Using the H*°-
functional calculus for the Dirichlet Laplacian, we can study the linear stochastic heat
equation given by

du—Apgudr=fdr+gdw(), relo,T],

7.1.2
u(0) =0, ( 4

where W is a Brownian motion on a filtered probability space (Q, 7, (%) =0, P).

A simplified version of the stochastic maximal regularity result reads as follows.

Theorem 7.1.2. Let p,q € (2,00), keNg, k€ [0,1],ye (1-x)p—-1,2p—-1)\{p—1} and
T € (0,00). Moreover, assume that © is a bounded CY* -domain. Let —Apj; be the Dirichlet
Laplacian on Xy := WP (@, w‘;fkp) with domain D(A) := Wg;z’p(@, wﬁ?kp). Then for all
progressively measurable

fe LYIQx(0,7); Xy) and ge L1(Qx(0,T); [XO,D(A)]%)
there exists a unique strong solution u to (7.1.2) with ulse = 0 and ul;=¢ = 0 which satisfies
lull a@xo,m;00a) S I fllLa@xo,1);x0) + ”g”Lq(Qx(O,T);[XO,D(A)]%)-
By the trace theory developed in Chapter 3, it holds that

k+Lp 90 .
W, @, w ) ifye(=1,p-1),
[Xo, D(A)]y =4 DI rep) ! Y p
2 W +1,P(@’,wy ) lfYE(p_lrzp_l).

+kp
This means that for y € (p — 1,2p — 1) no additional compatibility conditions for the
stochastic forcing g are needed.

Outline

The outline of this chapter is as follows. In Section 7.2 we introduce the notion of maximal
regularity. In Section 7.3 we use the H*-calculus for the Laplacian from Chapter 5 to study
the heat equation on the half-space. In addition, we derive some results on homogeneous
weighted Sobolev spaces. In Section 7.4 we use the H*-calculus for the Laplacian from
Chapter 6 to study the heat equation on rough domains. Finally, in Section 7.5 we consider
stochastic maximal regularity for the stochastic heat equation.
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7.2. Maximal regularity

We introduce the notion of (deterministic) maximal regularity for Cauchy problems. For a
more elaborate study of this topic, we refer to, e.g., [67, 126, 174].

Let T € (0,00] and define the time interval I := (0, T). Let A be a linear operator with do-
main D(A) on a Banach space X. For f € Llloc(l ; X) consider the abstract Cauchy problem

Oru(t)+ Au(t) = f(1), tel,

7.2.1
u(0) =0. ( )

We call a strongly measurable function u: I — X a strong solution to (7.2.1) if u takes
values in D(A) almost everywhere, Au € LIIOC(I ; X) and u solves

t t
u(t) +f Au(s)ds= f f(s)ds, foralmostallzel. (7.2.2)
0 0

Moreover, for g € (1,00), v € A4(I) and f € L9(I, v; X) a strong solution u to (7.2.1) is called
an L9(v)-solution if Au € L9(I, v; X). Here, v is a time weight that belongs to the class of
Muckenhoupt weights Aq4 (1), see Section 2.2,

Definition 7.2.1 (Maximal L9 (v)-regularity). A linear operator A on a Banach space X

has maximal L9 (v)-regularity on I if for all f € L9(I, v; X) the Cauchy problem (7.2.1) has
a unique L9 (v)-solution u on I and

lAullzacr,v;x) < ClfllLaa,vx,
where the constant C is independent of f.

In the following situations we can also obtain an estimate for the solution u instead of
only Au.

Proposition 7.2.2 ([126, Corollary 17.2.9]). Let A be an operator on a Banach space X that
has maximal L9 (v)-regularity on I. Suppose that at least one of the following conditions
holds.
(i) I=(0,T) for someT € (0,00),
@ii) I=(0,T) for some T € (0,00] and 0 € p(A).
Then for all f € L9(I, v; X), the unique L9 (v)-solution u to (7.2.1) satisfies
el wracr,vixy + lullLag,vpa) < ClflLaa,vx),

where the constant C is independent of f. In the case that 0 € p(A) the constant C is also
independent of T.
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7.2.1. Sufficient conditions for maximal regularity

Let X and Y be Banach spaces and let (Q2,.%,P) be a probability space. Thene: Q — C
is called a Rademacher variable if the random variable ¢ is uniformly distributed over
{z € C:|z| = 1}. A Rademacher sequence (€5) =1 is a sequence that consists of independent
Rademacher variables €,,. For N € N} we define the random sequence space £§V(X ) as the
Banach space of finite sequences (xn)lry= 1 in X, endowed with the norm

N
N —
e ” n;g"x” 2ox’
A family of bounded operators I~ < £ (X, Y) is called R-bounded if there exists a constant

C > 0 such that for all N e Ny, (Tn)ﬁlV:1 €9 and (xn)ﬁl\’:1 c X, we have

N N

E enTynxy, SC“ E EnXn
2 .

n=1 LH;Y) n=1

L2(QX)

In particular, we note that R-boundedness implies uniform boundedness, while the con-
verse only holds under more geometric restrictions on the Banach spaces X and Y (for
instance if X and Y are Hilbert spaces). Moreover, any singleton operator {T} € £(X,Y)
is R-bounded.

Recall from Section 2.3 that for a sectorial operator A the set {zR(z, A) : z € C\Z,,} should
be bounded for some w € (0, ). We now introduce the stronger notion of R-sectoriality.

Definition 7.2.3. A sectorial operator (A, D(A)) is called R-sectorial if for some o €
(w(A), ) the family {zR(z, A) : z € C\ Z} is R-bounded. The angle of R-sectoriality wg(A)
is defined as the infimum over all possible o.

The following theorem states that R-sectoriality on UMD Banach spaces is a sufficient
condition for maximal regularity.

Theorem 7.2.4 ([126, Theorems 17.3.18 & 17.2.39]). Let A be a linear operator on a UMD
Banach space X. Suppose that at least one of the following conditions holds.

(i) I=(0,T) for some T € (0,00) and there exists a A € R such that A + A is R-sectorial
with angle wr(A+ A) < 7,

(i) I1=R; and A is R-sectorial with angle wr(A) < %
Then for all q € (1,00) and v € A4(I) the operator A has maximal L9(v)-regularity.

In fact, R-sectoriality provides even a necessary and sufficient condition for maximal
L9-regularity on R,, see [126, Theorem 17.3.1]. Moreover, a bounded H*-calculus implies
R-sectoriality.

Proposition 7.2.5 ([125, Corollary 10.4.10]). Let A be a sectorial operator on a UMD
Banach space X. Additionally, suppose that A has a bounded H* -calculus. Then A is
R-sectorial and w o (A) = wg(A).
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The above proposition also holds under a weaker condition on the Banach space X,
which is called the triangular contraction property. For more details, we refer to [125,
Section 7.5].

The following sufficient condition for maximal regularity in terms of R-sectoriality
holds: if X is a UMD Banach space and A + A is R-sectorial with angle wg(A) < 5 for some
A large enough, then A has maximal L7 (v)-regularity on (0, T) for any T < oo, g € (1,00)
and v € Ay(I). If A = 0, then we obtain maximal L9(v)-regularity on R, as well. This
statement follows from combining the results in [126, Theorems 17.3.1(2), 17.2.26(1) &
17.2.39].

7.3. The heat equation on the half-space

We study elliptic maximal regularity of the Poisson equation and parabolic maximal
regularity of the heat equation on the half-space. To this end, we apply the functional cal-
culus results from Chapter 5, where we studied the Laplace operator on inhomogeneous
Sobolev spaces. On the other hand, there is extensive literature on maximal regularity
for elliptic and parabolic problems on homogeneous weighted Sobolev spaces, which is
obtained via completely different techniques. We refer to [164, 165] for Dirichlet boundary
conditions and [80, 81] for Neumann boundary conditions.

Using our regularity results on inhomogeneous spaces and a scaling argument, we
derive maximal regularity on homogeneous weighted Sobolev spaces as well. Moreover,
in certain cases our regularity results correspond to results earlier obtained in [80, 81, 164,
165].

This section is organised as follows. After introducing the homogeneous weighted
Sobolev spaces, we will first discuss elliptic regularity for the Poisson equation on these
spaces. Subsequently, we derive parabolic maximal regularity for the heat equation on
both inhomogeneous and homogeneous spaces.

7.3.1. Homogeneous weighted Sobolev spaces
For p € (1,00), k€ Np, y € R and X a Banach space, we define the homogeneous space

WEP RS, wy 1 X) 1= {f € D' ®RE X0 : VIl < k,0° f € LPRE, wy1ja1pi X0}

equipped with the canonical norm. In comparison to the existing literature, we have for
Y > —1 by Hardy’s inequality (Corollary 5.3.2)

WEPRY, Wy ks X) = WEPRE, wy41p; X0 = HE RS X0,
where for 6 € R the homogeneous spaces
H];'B(R‘i;X) = {f € ?' R%; X):Vlal < k,0°f € LP(RY, w@,dﬂmp;X)},

are as used in, for instance, [164, 165] with X = C. For these homogeneous spaces, we
recall the following density result.
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Lemma7.3.1. Letp e (1,00), k€ Ng, y € R and let X be a Banach space. Then C°(R%; X)
is dense in W*P (RY, wy 4k p; X).

Proof. This follows from [164, Theorem 1.19 & Corollary 2.3], where it should be noted
that these results also hold in the vector-valued case. O
Forye (-1,2p—1)\ {p — 1}, we define the space with Dirichlet boundary conditions

k+2 p
Dll’ (R+) w}/+ker)

= {f €2’ REX):VIBI=2,00 f e WP RY, wy ks X), Tr(f) = 0}
equipped with the canonical norm. Similarly, for y € (-1, p — 1), we define the space with

Neumann boundary conditions

k+2 p
Neu

(R » Wy+kps X)
- {f €D REX): VI 2,08 f € WP RY, wy, s X), Tr(d: f) = o}
equipped with the canonical norm. Note that for the given ranges of y we have that

k+2 p
D1r

k+2,p
Neu

RE, Wy s ks X0, Wyge” RY, wy s X) = WP RE, wy; X), (7.3.1)
so that the Dirichlet and Neumann traces are well defined. For Neumann boundary
conditions, we will not consider the homogeneous counterpart of wk+Lp (R4 O Wyikp; X)
with y € (-1, p — 1) to avoid weights w, with y < -1.

Definition 7.3.2. Let p € (1,00), k € Ny and let X be a Banach space. The Dirichlet and
Neumann Laplacian on homogeneous spaces are defined as follows.

(i) Forye (-1,2p—1)\{p— 1} the Dirichlet Laplacian Ap;; on W’“”([Rf, Wy +kps X) I8
defined by

k
ADlru—Zazu with  D(Apj) :=W D:rrzp(Ri,wqﬁkp;X)-

j=1

(i) Fory € (-1, p—1) the Neumann Laplacian Ane, on Wk”’(lRf, Wy+kps X) is defined
by

k+2 p
Neu

ANeull:= Zazu with  D(Anew) :=
j=1

R, W4k X).

7.3.2. Elliptic maximal regularity for the Poisson equation

We recall that elliptic regularity on the inhomogeneous spaces W*? ([R{f, Wy +kp; X) has
already been studied in Sections 5.5.1, 5.5.2 and 5.6.2. By Proposition 5.5.4 and a scaling
argument, we obtain the following regularity result for the Dirichlet Laplacian.
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Corollary 7.3.3 (Homogeneous elliptic regularity for —Ap;i;). Letp € (1,00), k€ Ny, y €
(-1,2p-D\{p—-1}, w € (0,7) and let X be a UMD Banach space. Let Apj; on Wk"”(IRf,
Wy+kp; X) be as in Definition 7.3.2. Then for all f € Wk’p([Rﬁf, Wyt kp; X) and A € Z;_q,
there exists a unique solution

~k+2,p

ue W5 =" RY, wysip; X)

such that Au — Apiru = f. Moreover, this solution satisfies

181
Y Al af
2 . < .
|ﬁ|<2|/ll | u”Wk'p(Riwwkn;X) - C”f”Wk'p(Ri:kan;X)’

where the constant C only depends on p, k,y,w,d and X.

Proof. Note that the uniqueness follows from (7.3.1) and Corollary 5.4.7. For existence
and the estimate we use a scaling argument. Let f € C°(R%; X), then Lemma 5.5.3 yields
a smooth solution u to the equation. Let r > 0 and set u,(x) := u(rx) and f; (x) := f(rx).
Then u, satisfies u,(0,-) = 0 and the equation r2Auy — Apirtty = rzfr, so by Proposition
5.5.4 we have for all £ € {0, ..., k} the estimate

18l
2, 1-8 g 200112
2 <
2 [r<Al o ur”WZ,p(RzwaMp;X)—Cg[,y(r Mlr fr”W['p(Rf,wyMp;X)’

|Bl<2
where 8oy is defined in (5.5.3). After the substitution x — r~! x we obtain
> 2 Az F 0 Pl ga L
\Bl=2al=¢ +5r+lpr
< Cgey () 3 10 fll it i

la|<l

Letting r — co and summing over ¢ € {0, ..., k} yields the estimate for f € C‘C’o(lRf;X ). Here
it should be noted that

lim goy (r°A) = lim ge,, () =C,

where C =1 or C =2 depending on ¢ and y. By Lemma 7.3.1 and a similar density argu-

ment as in the proof of Proposition 5.5.4, we obtain that for every f € W*P ([R{ﬂf, Wyt kp; X)

there exists an u € W]I;;z’p ([Rf, Wy tkp; X) solving the equation and the required estimate

holds. O

In a similar fashion, we obtain the following elliptic regularity result for the Neumann
Laplacian.

Corollary 7.3.4 (Homogeneous elliptic regularity for —Aney). Let p € (1,00), k€ Np, y €
(-1,p—1), w e (0,m) and let X be a UMD Banach space. Let ANey ON Wk””(lRf, Wyt kp; X)
be as in Definition 7.3.2. Then for all f € WP (R4, Wy+kp; X) and A € 2, there exists a

unique solution

~k+2,p

ue Wy P R, wysip; X)
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1o Au— Aneult = f. Moreover, this solution satisfies

181
LI
E 2 . < .
Iﬁ|<2|/ll 0 u”Wk'p(Rf:wwkp;x) - C“f”Wk'p(Rf:kap;x)’

where the constant C only depends on p, k,y,w,d and X.
Proof. The proof is analogous to the proof of Corollary 7.3.3 using Proposition 5.5.6.
Remark 7.3.5.

(i) Second order Riesz transforms: for A = 0 we obtain the regularity estimates from
Corollaries 7.3.3 and 7.3.4 as well. Indeed, if u € Wg;z’p(ﬂ@f, Wy ykp; X) is @ solution
to —Apjru = f, then u also satisfies the equation Au — Apj;u = Au+ f with 1 > 0.

Therefore, by Corollary 7.3.3 we obtain
Bl i .
I[;;Z o u“Wk'p(Ri'“’%kp;X) = Cl/{ILIOl IAu+ 7l WP R, wy i X)
= C” f” Wwkp (Ri'wy-%—kp;x) .
The same proof works for the Neumann Laplacian.

(ii) The results from Corollaries 7.3.3 and 7.3.4 with k=0 and y € (-1, p—1) coincide
with the inhomogeneous results in Corollaries 5.4.7 and 5.4.8. Moreover, these cases
have already been obtained in [80, 81] for the scalar-valued case.

(iii) The regularity result in Corollary 7.3.3 with ke Ny, ye (p—1,2p—1) and X =C s
already covered in [164, Theorem 4.1].

7.3.3. Maximal L9-regularity for the heat equation

The following two corollaries on maximal regularity for the Dirichlet and Neumann
Laplacian follow immediately using the functional calculus from Theorems 5.4.10, 5.7.1
and 5.7.2 together with Theorem 7.2.4 and Propositions 7.2.5 and 7.2.2.

Corollary 7.3.6 (Inhomogeneous maximal regularity for —Api;). Let p,q € (1,00), k €
Nou{-1},ye (=1,2p—1)\{p—1} and let X be a UMD Banach space. Let Apji; on Wk’p(IRf,
Wy skps X) be as in Definition 5.4.1. Assume that either

(i) y+kpe(-1,2p—1), T€(0,00] andve Ay(I), or,
(i)) y+kp>2p—1,Te(0,00) andve Ay(l).

Then —Apyy has maximal L9(v)-regularity on 1. In particular, for every T € (0,00) and
felil,v; Wk'”(lRf, Wy +kp; X)) there exists a unique L9(v)-solution u to (7.2.1) with A =
—Apir, Which satisfies

el wracr,vwir @2,y i + | ””Lq(I,u;W"”"’(Ri,wy+kp;X))

Dir

(7.3.2)
= CUflagr,vwtr @2,y ;X007

where the constant C only depends on p, q,k,y,v,T,d and X.
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Corollary 7.3.7 (Inhomogeneous maximal regularity for —Aney). Let p,q € (1,00), k €
NoU{~1},y € (~1,2p—1)\{p—1} and let X be a UMD Banach space. Let Aney on W+ 1P (RY,
Wy skps X) be as in Definition 5.4.1. Assume that either

(i) y+kpe(-1,p—1), T€(0,00] and ve Ay(I), or,
(i)) y+kp>p-1,Te(0,00) andve Ay(I).

Then —Aney has maximal L9 (v)-regularity on 1. In particular, for every T € (0,00) and
feLid,v;Wkbr(Re, Wy+kp; X)) there exists a unique L9 (v)-solution u to (7.2.1) with
A = —ANeu, Which satisfies

” u” Wl'q(l,V;Wk“'p(Rz,wYJrkp;X)) + ” u”Lq(lyV§W£;?'p(R(£va+kp;X))

< C”f”Lq(I,v;Wk“'l’([Ri,wﬂkp;X))’
where the constant C only depends on p,q,k,y,v,T,d and X.
Remark 7.3.8.

(i) Corollaries 7.3.6 and 7.3.7 do not hold for T = co in general. This follows from Dore’s
theorem (see [82] or [126, Theorem 17.2.15]) and Theorems 5.6.1(ii) and 5.6.2(ii),
respectively. On the other hand, the shifted operators A — Ap;; and A — Aney With
A > 0 do have maximal L9 (v)-regularity on R, see [126, Propositions 17.2.27 &
17.2.29].

(ii) Corollaries 7.3.6 and 7.3.7 only concern the Cauchy problem (7.2.1) with zero initial
data. In addition, maximal regularity can be used to obtain existence and unique-
ness for the Cauchy problem with non-zero initial data, see [96, Section 4.4] and
[126, Section 17.2.b]. In particular, if v = ¢7 is a power weight withn e (-1, - 1),
then the space for the initial data is the real interpolation space

(WP RE, wy1ips X, D) 1
o,

with A = —Apjr or A = —Aneu, See [96, Example 4.16]. Characterisations of real
interpolation spaces of weighted Sobolev spaces can be found in [262, Chapter 3].

In the following corollaries, we derive maximal regularity on homogeneous spaces.

Corollary 7.3.9 (Homogeneous maximal regularity for —Ap;;). Let p,q € (1,00), k € Ny,
ye(=12p-1\{p-1}, v € A4(R:) and ler X be a UMD Banach space. Let Ap;: on
WhP (R4, Wy +kp; X) be as in Definition 7.3.2. Then —Apy; has maximal L9 (v) -regularity on
R.. In particular, for every f € LR, v; Wk"’(lRf, Wy +kps X)) there exists a unique L1 (v)-
solution u to (7.2.1) with A = —Apjr, which satisfies

) 14 )
”at””Lq(m,v;wkvp(n@i,wy+kp;X))+ Z llo ”llL‘i(R+,v;W"'P(Riwya,kp;X))
11=2 (7.3.3)

< .
= C“f”L“(R+,U;kap(Rf,wy+k,,;X))’

where the constant C only dependson p, q,k,y,v,d and X.
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Proof. Let f € C°(R, xR%; X), then f e LI((0, T), v; WEP (RS, Wy+kp; X)) forall T > 0. Co-
rollary 7.3.6 yields that for any T > 0 there exists a unique L7(v)-solution ur to (7.2.1) on
(0, T) satisfying the estimate (7.3.2). If T; < T, then the restriction of u7 to (0, T1) coin-

cides with ur,. This allows us to construct a solution u : Ry — ];C:;Z "[R4, Wyikps X) —
II;Z P (rd 4 Wy+kp; X) that coincides with ur on (0, T) for every T > 0. Moreover, u is a

strong solution to (7.2.1) on R, (with —Ap;; considered as an operator on the homogen-
eous space Wk"”([R{f, Wyt kps X)).

To show the regularity of u, let r > 0 and set u, (¢, x) := u(r®t,rx) and f; (¢, x) := f(r?t,rx).
Then u, satisfies the equation 0;u; —Apj: ty = rzfr, so by (7.3.2) we have forall £ € {0, ..., k}
the estimate

+ lluy

19 ct4r (0,13, 0205w 0P @S0y Lo, 002 w2 p @2y, 030

2
= CIrfrllLago, 0025w @2y i)

since v(r2) € Aq4(R,) with the same A, constant by [105, Proposition 7.1.5(1)]. After the
substitutions x — r~1x and ¢ — r~2t, we obtain

lal-¢ la|—0-2) A
2T 10,0 ull Lo, r2),iLP R, wy ;X0 T T llo u”L‘4((O,rz),v;L”(R‘i,wywp;X))
|a|<? la|<l+2

la|—€ A
= CI lZ/ 10% Fll La0,r2), 0500 @, 1y i)
al<

Letting r — co and summing over ¢ € {0,..., k} yields the maximal regularity estimate
(7.3.3). Thus u is an L9(v)-solution and we claim that it is also unique on R, . Indeed, if
f =0, then for every T > 0 we have

. < .
el cqgo, rysvirier @4y s = WA L1 0, 751D @2 0,500

T a1
. Tg-1 q
= ”A””Lfmo,Tl,v;wkvﬂ(Ri,wy+k,,;X))(fo v (@)l dt)

=<0,

which follows from taking the supremum over [0, T] in (7.2.2), Holder’s inequality and
(7.3.3). This yields that # = 0 on [0, T'] for all T > 0. Therefore u = 0 on R, as well and this
proves the uniqueness.

Finally, from [190, Lemma 3.5] and Lemma 7.3.1, it follows that CZ° (R x Rﬁf; X) is dense
in LI (R, v; W*P (RY, wy kp; X)). Therefore, a density argument (see [126, Proposition
17.2.10] using that —Apj; is closed by Corollary 7.3.3) gives the result. O

Similarly, we have maximal regularity for the Neumann Laplacian on homogeneous
spaces.

Corollary 7.3.10 (Homogeneous maximal regularity for —Ayey). Let p, g € (1,00), k € Ny,
Ye(-1,p-1),ve A;(R,) and let X bea UMD Banach space. Let Aney 01 Wk'p(Rf, Wy+kps
X) be as in Definition 7.3.2. Then —Aney has maximal L9 (v) -regularity onR,.. In particular,
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forevery f € LRy, v; W ”([R{Jr, Wyt kp; X)) there exists a unique L9 (v)-solution u to (7.2.1)
with A = —Aneu, Which satisfies

N0 vl Lo @, vk e wy s + 1B Zz 1o? Ul Lo, By i)

= Clf Lo, v ikr @2, wy i 30)°
where the constant C only dependson p, q,k,y,v,d and X.
Proof. The proof is analogous to the proof of Corollary 7.3.9, using Corollary 7.3.7. O

We conclude with some remarks concerning Corollaries 7.3.9 and 7.3.10.
Remark 7.3.11.

(i) The maximal regularity estimate from Corollary 7.3.9forye (p—1,2p—-1)andv =1
is already obtained in [165, Theorem 3.2].

(ii) For k=0andy € (-1, p—1) similar regularity results as those in Corollaries 7.3.9
and 7.3.10 are contained in [80, Theorem 6.4] and [81, Theorem 2.3] for the shifted
operators A — Apjr and A — Aney With A > 0. The time weights for k = 1 appear to
be new in the homogeneous setting. These time weights play an important role in
nonlinear evolution equations, see, e.g., [80], [126, Chapter 18] and [234].

(iii) More general elliptic operators with time and space-dependent coefficients are
treated in for example [79, Theorem 2.1], [80, Theorem 6.4] or [165, Theorem 3.2].
We only proved results for the Laplacian by taking limits in our maximal regularity
estimates for inhomogeneous spaces.

7.4. The heat equation on rough domains

We continue with the study of maximal L9-regularity for the heat equation on rough
domains using the results from Chapter 6. The following two corollaries follow immedi-
ately using the functional calculus from Theorems 6.6.2, 6.6.3, 6.6.4, 6.6.5 together with
Theorem 7.2.4 and Propositions 7.2.5 and 7.2.2.

Corollary 7.4.1 (Maximal regularity for —Ap;;). Assume that the conditions from The-
orem 6. 62 hold. In addition, let g € (1,00), T € (0,00) and v € Ay(I). Then —Ap;; on

wkr@, wy+kp ; X) has maximal L9 (v)-regularity on I, i.e., for all
feLiU,v;WhP@,wl, ;X))
there exists a unique
k+2p

ue WhiIL, v; WhP(@,wl%, s X)nLII,v; W, ©,w ; X))

y+k’
such that 0;u— Apiru = f with u(0) =0 and

Dir y+kp’

<
[l zell wla(r,v;wkp @, w X)) +1 u”Lq(I’U;Wgs;zvl’(@‘w;??kp;x)) ~ “f”Lq(I,U;Wk'p(@,w X))’

y+kp’

where the constant only depends on p,q,k,y, v, T,d and X. Moreover, if X = C, then the
above statement holds for I =R, as well.
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Corollary 7.4.2 (Maximal regularity for —Aneu). Assume that the conditions from The-
orem 6.6.3 hold. In addition, let q € (1,00), T € (0,00) and v € Ay(I). Then —ANeu On
wktir (@, wﬁ?kp; X) has maximal L9(v)-regularityon 1, i.e., for all

feldI,v; WP @, w

0 i X0)

there exists a unique

S X)) N LI, v; WP (6, wl

ue whi(r, v;wktir @, w? 7/+kp

y+kp ;X))

such that0;u — Anewtt = f with u(0) =0 and

Nl wragvweeiviowts, x0T Lag ke gy 30X ~ S Wy X0’
where the constant only dependson p, q, k,v, j, v, T,d and X. Moreover, the above statement
also holds if we consider Aney 0N the spaces without constant functions as in Definition
6.6.1(iii). In this case, if additionally X = C, then the statement also holds for I = R,.

Remark 7.4.3. Corollaries 7.4.1 and 7.4.2 concern the heat equation with zero initial data.
Well-posedness for the heat equation with non-zero initial data can be obtained as a
consequence, see [96, Section 4.4] and [126, Section 17.2.b].

We connect the above results to the existing literature about PDEs on homogeneous
weighted Sobolev spaces, see [163, 164, 197]. For p € (1,00), ke Ny, 0 e Rand O < R% a
bounded C'-domain, the homogeneous Sobolev spaces are given by

H”;ﬂ(@) = {f €2'(0):V|al<k,0*fe L’ 0, wSZHm,,)},

see for instance [197, Proposition 2.2]. Note that L? (O, wgﬁ) = Hg - d(@’). In the setting
for the Dirichlet Laplacian with y € (p — 1,2p — 1) we have the following relation between
the involved homogeneous and inhomogeneous spaces:

k, k
whP@,wi?,,) = Hy . ,©),
k+2p _ rrk+2
Dlr @, wy+kp) H -;H—d Zp(@)'

The first characterisation follows from the fact that @ is bounded and Hardy’s inequal-
ity using that y + kp > —1. The second characterisation follows similarly using that

g;;z P, wy+kp) = k+2 P, wy ) for y € (p—1,2p — 1). Note that we have used that
the domain is bounded, for unbounded domains the homogeneous and inhomogeneous
spaces cannot be compared.

In [149], the authors use homogeneous spaces to study spatial regularity for boundary
value problems with Dirichlet boundary conditions on bounded C!-domains. There, the
boundary condition is encoded implicitly within the function space. In contrast, our
approach imposes boundary conditions explicitly, allowing greater flexibility — partic-
ularly when extending to more regular domains or handling smaller weight exponents

and Neumann boundary conditions. In the homogeneous setting, some results for the
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Neumann Laplacian on the half-space (in the special case k = 0) are contained in [80, 81],
but a general study on bounded domains seems to be unavailable.

Finally, we remark that maximal L9-regularity for the Dirichlet Laplacian on L? (@, wgﬁ)
is also obtained in [157]. Here they treat bounded CY*_domains with ye(l-x)p-1,2p-1)
which corresponds to our result in Corollary 7.4.1 with k = 0.

To continue, we prove well-posedness and higher-order spatial regularity for the heat
equation on rough domains with rough boundary data. This extends the results in Co-
rollaries 7.4.1 and 7.4.2 (homogeneous boundary data), and [190, Section 7.3] (bounded
C?-domains and base regularity for only Dirichlet boundary conditions).

We only consider the case of Dirichlet boundary conditions, but the case of Neumann
boundary conditions can be dealt with similarly. Consider the initial boundary value
problem given by

oru—Au=f (t,x) eRy x O,
% u=g (t,x) €R, x 00, (7.4.1)
u(0)=0 X€eO.

We study this problem with spatial regularity in weighted Sobolev spaces W5P (@, w‘;@),

where k € Ny and
(i) @ is abounded C'-domain ifye(p-1,2p-1),or,
(ii) @ isabounded C'*-domain withx € (0,1)ifye (1-x)p—1,p—1).

Forp,qe(1,00), keNp, y e (=1,2p-D\{p-1}, pe (=1,g-1), vu(1) = |t|# and @ as above,
we define

([R+,v,1,@’ wy+kp) =19 (R+,vu, PO, wy+kp)),
bp R, V50, w97 ) i= WHI R, 0 WEP (0, )9, ) N LI Ry, 0 WE2P (0,097, )),
1 y+1 2 7+1
Gg,pR+, U;00) 1= Fy ™ Ry, 0 LP00) N LI R+, 05 B, " (30)).

Moreover, we introduce

Gg,p(R+, v,;00) if1— A ot
OGq'p(RJ”U”;a@::{ wG+ [}g ;00):g(0)=0} if1 b rh

{ge L]p( +)U/.t) )g( )— } 1 __>—p,
(R+,vu,@ wy+kp) —{u€[U pRe, 050, wy+kp) 1(0) = 0}.

The zeroth-order temporal traces in the above spaces are well defined, see Theorem 3.1.2.

We obtain the following maximal regularity result for (7.4.1).

Theorem 7.4.4. Letp,q € (1,00), keNg, pe(-1,g-1),x€[0,1),ye(1-x)p—-1,2p—-1)\
{p—1} with1- ”—H # 5y y“ . Furthermore, let © be a bounded C“X -domain. Then for all

fe [Fq p([RQ, V; O, w

y+kp) and g€ GgpRy,vy;00),
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. . . k 00 . .
there exists a unique solution u € OUq,p([RLr, vy; 0, wy+kp) to (7.4.1). Moreover, this solution

satisfies
< .
||u||U§,p(R+qu;@w$fkp) < C(“f”[F'é,p(vau;@’,Wf?kp) +1gl6,, ®: v,00)),

where the constant C > 0 only depends on p, q, k, 1, x,y, and d.

Proof. From Theorem 4.5.2 it follows that

Tr‘m:[Uk ([R v; 0, w? )= Gg,p(R, vy;00)

Y+kp
is continuous and surjective. By using the zero extension operator from R, to R, we can
argue similarly as in Step 2 of Theorem 4.4.1 to obtain that

%7 1 USSRy, 050, w07 ) — (G p (R, 13 00) (7.4.2)

y+kp

is continuous and surjective. The corresponding extension operator is denoted by ext? .
First consider

0,ii—Ali=f (t,x) €R, x B,
% a=0 (t,x) ER, x 00, (7.4.3)
7(0)=0 x€0,

where f:: f—0:-A7) exto0 ge [F’;'p([Rer, vy; 0, wgfkp). By Corollary 7.4.1, there exists a
solution

~ k
e WHIR,, v WP (0,007, ) 0 LI Ry, v Wy P (@, w59,)

Dir y+ kp

which satisfies the estimate

" u”Ukp(RJrqu,@ wﬁﬁ ) ~ “f”ﬂ:kﬁ(RJr,Vu;@,w 2 + “(6[ A) eXt g”ﬂ:k (R+'yﬂ’@ WYHCP) ( )
7.4.4

N ”f”[ngp(RJ,,vy;@’,w o )+ lext’ g”wk p R, 050,w, )
Set u := @i + ext®” g. Then u satisfies Tr%C u = Tr%C i + Tr9% ext? g = g by (7.4.3) and
properties of the extension operator. Furthermore, by (7.4.2) and (7.4.3), we have u(0) =
7(0) + ext?® g(0) = 0. Hence, by the construction of & in (7.4.3), we have that u satisfies

(7.4.1) and we have the estimate

”u”lUk (R+ v 0, waﬁ ) ~ ||f||ka(R+,U#;@,w c + " ext g”Uk (R+)V;,lv@ w

Y+kn)

~ "fHIFfin(R“Uﬂ;@'wg?kp) + "g”Gq‘p(Rhl}y;a@);

using (7.4.4) and (7.4.2). Finally, the uniqueness of the solution u to (7.4.1) follows from
Corollary 7.4.1. O

Remark 7.4.5.
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(i) Well-posedness and regularity for the heat equation with non-zero initial data
in a real interpolation space can be obtained as well, see [96, Section 4.4] or [126,
Section 17.2.b]. In the unweighted setting, characterisations of the real interpolation
spaces between Sobolev spaces are well known. However, in the weighted setting,
characterisations of real interpolation spaces and temporal trace spaces are more
difficult, see [190, Section 7.2].

(ii) The results are also valid in the UMD Banach space-valued case if —Apj; is replaced
by A — Apjr with A = A for some Ay = 0 depending on the geometry of the Banach
space. Hence, a version of Theorem 7.4.4 can be obtained in the vector-valued
setting as well. For the special case k = 0, a vector-valued version of Theorem 7.4.4
can be obtained with A =0, see Corollary 6.6.7.

(iii) Instead of the parabolic problem one could also consider the elliptic problem
Au—Au= f on 0 with A >0 and boundary conditions u|ss = g. If g =0, then well-
posedness and regularity (in the weighted setting on rough domains) follow from
Theorem 6.1.1. Combining this with the trace results on rough domains from [140]
yields well-posedness and regularity for the elliptic problem with inhomogeneous
boundary conditions g # 0. We note that trace results similar to [140] are simply
obtained from Theorem 3.1.2 and a localisation argument based on the Dahlberg—
Kenig-Stein pullback in Section 2.6.

7.5. The stochastic heat equation

We introduce the notion of stochastic maximal regularity for linear stochastic equations.
For a more elaborate study of this topic, we refer to [10, 11, 12] or the survey [13].

Let (Q, %, (%) =0, P) be a filtered probability space. Let % and (W, (1)) +=0 be a separ-
able Hilbert space and a cylindrical & -Brownian motion on %, respectively. Often the
noise is modelled on the space % = ¢2.

Let X be a Banach space. By y(%, X) we denote the space of y-radonifying operators,
see [125, Chapter 9]. In the case that X is a Hilbert space, the space of y-radonifying
operators coincides with the space of Hilbert-Schmidt operators £» (%; X).

Throughout the rest of this section, we assume the following standing assumptions:
let Xy and X; be UMD Banach spaces with type 2 such that X; — Xy and A € £ (X3, Xo).
Moreover, we write X% = [Xo, X1] 1

Now, for T € (0,00) consider the equation

du+Audt= fdt+gdWg(1), te(0,T],

7.5.1
u(0) =0, ( )

and we define the notion of stochastic maximal regularity for A. The equation (7.5.1) is
understood in the Itd sense.

We start with the definition of a solution to (7.5.1). Let 7 : Q — [0, T] be a stopping
time. Let f and g be progressively measurable such that f € L!(0,7; Xp) and g € L?(0,T;
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Y@, X1,2)) almost surely. A progressively measurable process u: [0, 7] x Q — X is called
a strong solution to (7.5.1) on [0, 7] if u € C([0,7]; Xo) N L?(0,7; X;) almost surely, and for
all ¢ € [0, 7] we have almost surely

t t t
u(t)+f Au(s) ds=f f(s) ds+f g(s) dWy,(s).
0 0 0

Definition 7.5.1. Let g € [2,00) and p € [0,4/2—1) U {0}. We say A € SMRy, if for all
T € (0,00) there exists a constant Cr such that for every stopping time 7 : Q — [0, T], every
progressively measurable f € L9(Q; L9(0,7, vy; Xo)) and g € LY(Q; L9(0, 7, vy; Y (%, X112))),
there exists a unique strong solution u to (7.5.1) on [0, 7] such that u € L9(Q; L9(0, T, v X1)),
and moreover the following estimate holds

Il La@;zao,r,v5x00 < CrllfllLa@;La0,7,0,x0) + Crl8 I La@;L90,7,v57@ X1 120 -

In the deterministic situation, estimates for the time derivative u’ can be obtained
directly from the equation. In the stochastic case, this is not possible, and the time
regularity needs to be studied separately.

Definition 7.5.2. We consider the case g > 2 and g = 2 separately.

e For g € (2,00) and p € [0,g/2—-1), we say A € SMR:W if A€ SMRy,, and for all
0€(0,1/2) forall T € (0,00) there exists a constant Crg such that for all [0, b] < [0, T1,
for every progressively measurable

FeLTQ;L9(0,b,vy; X)) and g e LY(Q;LY(0, b, vy (U, X1/2))),
the strong solution u to (7.5.1) on [0, b] satisfies

N2l pa(0; 1090, 5,05, 90 = CTON N L0(@3L90,b,0x00) + CT0 1811 L9 (@;L90,b,v57 @, X1 12)))-

* Wesay A€ SMR;  if A€ SMR; and forall T € (0,00) there exists a constant C7 such
that for all [0, b] < [0, T1, for every progressively measurable f € L2 (; L?(0, b; X))
and g € L(Q; L?(0, b;y(%, X1,2))), the strong solution u to (7.5.1) on [0, b] satisfies

Nl 22o;c0,01:x120) < CTI 220,600 + CTIE N 20051200, 3722 X1 120

In case A€ SMRy, , we will say that A has stochastic maximal L9(vy,)-regularity.

Now, we present the cornerstone result in the theory of stochastic maximal regularity.
The result provides a sufficient condition for stochastic maximal regularity in terms of
the H*-calculus of A. The result for u = 0 was obtained in [219] and [221]. The weighted
setting was obtained in [10].

Theorem 7.5.3. Let (0,Z,Vv) be a o -finite measure space and let p € (2,00). Suppose that
Xo = LP(O) or Xy is isomorphic to a closed subspace of LP (0). If there exists a A = 0 such
that A + A has a bounded H* -calculus of angle w g~ (A + A) <n/2, then A€ SMRy, , for
all g € (2,00) and p € [0, q/2 — 1). Moreover, if the above conditions hold for p = 2, then
A€SMR; .
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As a direct consequence, we obtain the following well-posedness and regularity result
for the stochastic heat equation. Again, we only consider the case of Dirichlet boundary
conditions, but the case of Neumann boundary conditions can be treated similarly.

Corollary 7.5.4. Letpe (2,00), keNp,x€[0,1],ye(1-x)p—-1,2p—-1D)\{p—1} andletC
be a bounded CY* -domain. Consider the Dirichlet Laplacian Api; on

wk
Xo:= WhP (@, w?fkp) with domain Xi := D(Apjy) = D:;Zp(@’ w

Y+kP)

Then —Apjr € SMRy, |, for all g € (2,00) and p € [0, q/2 —1). Moreover, if p = 2, then —Apir €
SMR; ;.

An important advantage of using the weighted setting with y € (p —1,2p — 1) for
stochastic equations is that we do not need any compatibility conditions for the stochastic
forcing. Indeed, the spatial regularity of g in (7.5.1) is

k+2 p

[XO’Xl]l = [Wkp(@ y+kp) pir (O, w y+kp)]% wkP e, wy+kp)

forall ke Ny and y € (p—1,2p — 1), see Theorem 3.6.5. This is in contrast to the case

k+1 p

Y € (=1, p — 1) where the Dirichlet trace operator exists in X 1= D1r (o, wy ). So for

Y € (=1, p—1) one has to impose compatibility conditions on g at the boundary 6@’ while
fory € (p —1,2p —1) this is not necessary. Another advantage of the spatial weights with
y € (p—1,2p—1) is that we can consider a rougher domain @ with only C!-regularity.



A structurally damped plate
equation on rough domains

This chapter is based on:

R. Denk and E Roodenburg. Higher-order regularity for a structurally damped plate
equation on rough domains. Math. Ann., 395(2):32, 2026.

Abstract. We prove well-posedness and higher-order regularity for a linear structurally
damped plate equation with inhomogeneous Dirichlet-Neumann boundary conditions
on the half-space and on bounded domains. To this end, we study maximal regularity
properties of the related first-order system on weighted Sobolev spaces of arbitrarily high
smoothness. In particular, we consider Sobolev spaces with power weights that measure
the distance to the boundary. This allows us to avoid unnatural compatibility conditions
for the data and treat the plate equation with rough inhomogeneous boundary conditions
on bounded C*X -domains, wherex € (0,1) depends on the exponent of the spatial power
weight, but is independent of the smoothness of the data.

229
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8.1. Introduction

In this chapter, we consider the linear structurally damped plate equation with inhomo-
geneous Dirichlet-Neumann boundary conditions given by

6%u+A2u—pA6tu=f (t,x)€(0,T) x0,

= t,x)€(0,T)x00,

u=_8o (t,x)€(0,T) x B.L1)
Op=g1 (t,x)€(0,T) x 00,

Uli=0 = 0:u)=0=0 xXe0.

Here, p > 0 is a fixed parameter and d,, denotes the inner normal derivative. Furthermore,
T € (0,00] is a time horizon and we consider the case of the half-space ¢ = [RZ and the
case of a bounded domain @ < R?.

The plate equation occurs as a linear model for vibrating stiff objects where the potential
energy involves curvature-like terms which lead to the bi-Laplacian as the main ‘elastic’
operator, see, e.g., [180, Chapter 12] and [241]. The equation (8.1.1) relates to the Kirchhoff
model of thin plates; for mathematical modelling of thin elastic plates, we also refer to
[177, Chapter 2]. In the undamped situation (corresponding to p = 0in (8.1.1)), there is no
energy dissipation, and the equation has no smoothing effect. Apart from thermoelastic
damping effects (as discussed in a semigroup context in, e.g., [178]), a standard damping
model is given by structural damping as above. This model describes a situation where
higher frequencies are more strongly damped than lower frequencies. In (8.1.1), the
damping term has ‘half of the order’ of the leading elastic term. For mathematical models
of internal damping mechanisms leading to structural damping of second-order, we also
refer to [242, Section 4.2]. The generation of an analytic semigroup for the plate equation
with structural damping was investigated, e.g., in [41] and [74].

The Dirichlet-Neumann boundary conditions in (8.1.1) are also called generalised Di-
richlet conditions and are known in the context of the plate equation as clamped boundary
conditions. We remark that these boundary conditions are mathematically more involved
than the boundary conditions u = Au = 0, which can be treated by operator-theoretic
methods, see, e.g., [40, 42, 246].

In this chapter, we study well-posedness and regularity of (8.1.1) in a framework with
weighted L7-LP-Sobolev spaces. Specifically, we consider spatial power weights of the
form w?ﬁ :=dist(-,00)" for some suitable y > —1. These weights are well suited to control
boundary singularities of solutions and their derivatives as we have seen in previous
chapters. Our main result for (8.1.1) on bounded domains reads as follows. This is a
special case of Theorem 8.6.3, where for simplicity we omit the temporal weights. We
recall that F;, p and Bf,y p denote the Triebel-Lizorkin and Besov spaces, respectively.

Theorem 8.1.1. Letp, g€ (1,00),x€(0,1),y€ (1-x)p—1,p—1) and let k = 2 be an integer.

Suppose that 1 — é # }'2—;1 and % — % # 72—;1. Furthermore, let © be a bounded CY* -domain.
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Then for all
feL'R;WE2P@,w)F, ),
1 3 LH +1
g €F,,” R;LP(60)) mL‘f(R+, P (00)) with gol=o =0 if1-1 > sz
A,L“ 7+1
g€ F;,,, 7 Ry; LP00) N LIRs, By, ), (00)) withgli=0=0 if 3 =% > 12,

there exists a unique solution

ue WrIR,; wk=27@, w ))nL‘f(R+,Wk+2P(@ w

y+kp))

to (8.1.1). Moreover, this solution u depends continuously on the data f, gy and g .

To prove Theorem 8.1.1, we rewrite (8.1.1) as a first-order system for v = (1,0,u) T, i.e.,

(8.1.2)

6tv+Av:(;), withA:(O _ld)

A2 —pA)”

We establish results on sectoriality and R-sectoriality of the operator matrix A. With this
operator-theoretic approach, in the first step, we obtain unique solvability and maximal
regularity results for (8.1.1) with homogeneous boundary conditions u = 6,u=0.Ina
second step, we include inhomogeneous boundary data, using trace results for weighted
spaces obtained in Chapter 4. The theory for temporal traces in the weighted setting is
delicate and therefore we only consider zero initial values in (8.1.1).

The main novelties of Theorem 8.1.1 can be summarised as follows.

(i) Fewer compatibility conditions for the data. Due to the introduction of a spatial
power weight, there is no need to include additional conditions of compatibility
type on the right-hand side of (8.1.1). We discuss this in more detail below.

(ii) Higher-order regularity. We establish maximal regularity results in weighted Sobolev
spaces of arbitrarily high smoothness.

(iii) Rough domains. The theory applies to bounded C!"*-domains, independent of the
regularity order k. In this sense, one can speak of a rough domain.

(iv) Rough boundary data. We obtain higher-order regularity of the solution in weighted
spaces, even if the boundary data is in the standard low-regularity trace spaces. In
this sense, we can also handle rough boundary data.

It is remarkable that, due to the introduction of a spatial power weight, we can give a
fairly complete well-posedness and regularity theory for (8.1.1) that avoids additional
unnatural compatibility conditions as encountered in [74]. It was shown in [74] that
the operator A in (8.1.2) is R-sectorial in the basic space W;'* ®9) x LP(R%), but not in
the space W?P(R?) x LP(R?). Therefore, one has to include the additional boundary
conditions h; = d0,h; =0 on 6[Rf for the first component of the right-hand side of the
equation (A — A)v = h. It was shown in [66] that such compatibility conditions are in
general necessary for the sectoriality in unweighted spaces. For higher-order regularity
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results, even more compatibility conditions on the data have to be assumed, see [66,
Theorem 3.6]. We can avoid any compatibility conditions on the data, independent of the
smoothness order of the solution, by introducing weighted Sobolev spaces. We obtain
R-sectoriality of A in the basic space

k' —
Xy RY) := WEP®RY, wy i) x WE2PRE, wy ),

where p € (1,00), Y€ (-1,p—1), ke Ng and wy 1) = dist(-,alR{f)Y*k’”, see Theorem 8.5.7.
In particular, setting k = 2, we can replace the basic space WO2 P ([R{f) x LP ([Rf) from [74]
by the weighted space WP (R?, Wy12p) X LP R%, wy+2p). The advantage of the weighted
space wap ([R%f, Wy+2p) is that the Dirichlet and Neumann trace operators do not exist, in
this way omitting the compatibility conditions.

We obtain R-sectoriality of A on X;f’p (R%) by the following method. We start with R-

sectoriality of A on the space Woz'p(lRZf, Wy) x L’”(Rf, wy) for y € (-1, p - 1), which can
be obtained by extending the results in [74] to the weighted setting. Then we lower
the smoothness of the spaces by extrapolating the operator in the sense of Amann’s
interpolation-extrapolation scales (see Section 8.2 for details on these spaces). For the
extrapolated operator on L? ([Rf, wy) % w—2p ([Rf, wy), due to the low regularity, the bound-
ary conditions are not seen, so there are no compatibility conditions needed. This proves
R-sectoriality on X?,’p ([Rf).

Afterwards, with an induction argument on k, we raise the smoothness and the weight
with a similar technique as developed in Chapter 5 which essentially relies on Hardy’s in-
equality (Lemma 2.2.2). In this way, we can get R-sectoriality in weighted spaces X)’f’p (39)
of arbitrary smoothness k € Ny without artificial compatibility conditions.

Once the R-sectoriality is obtained on R?, a localisation argument allows us to treat the
case of bounded domains. For the localisation, we make use of a special diffeomorph-
ism known as the Dahlberg—Kenig-Stein pullback, which straightens the boundary and
preserves the distance to the boundary. The blow-up of higher-order derivatives of this
pullback near the boundary is compensated by the weights in the space. Therefore, we
can establish the results for domains with C>*-boundary, even for higher-order regularity.
Note that even for the standard regularity k = 2, the classical localisation would require
a domain of class C?%, as can be seen from [74, Section 5]. The Dahlberg-Kenig—Stein
pullback was already used in Chapter 6 to obtain higher-order regularity for the Laplacian
on rough domains.

The operator A in (8.1.2) is an example of a mixed-order system, also called a Douglis—
Nirenberg system as considered in [6, 7]. In general, semigroup theory for mixed-order
boundary value problems is not yet available. For a general mixed-order system in the
whole space, the Newton polygon theory developed in, e.g., [69, 73, 101] leads to equi-
valent conditions for maximal regularity. For mixed-order boundary value problems, the
Newton polygon approach is known only in special cases, see, e.g., [75] and for some
recent results, see [224]. One of the difficulties for mixed-order systems lies in the fact that
one cannot take a product of LP-spaces as a basic space, due to the Douglis-Nirenberg
order structure of the system. Instead, the basic space necessarily is a tuple of Sobolev
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spaces, where now the question of compatibility conditions arises, similarly to the discus-
sion above. We hope to provide a first step for a maximal regularity theory for mixed-order
systems in weighted spaces, omitting compatibility conditions.

Outline

The chapter is organised as follows. In Section 8.2, we recall the necessary background
on interpolation-extrapolation scales. Section 8.3 is devoted to weighted Sobolev spaces
with power weights on the half-space and on rough domains. In Sections 8.4 and 8.5,
we establish R-sectoriality of the elliptic operator associated with the damped plate
equation on the half-space and on bounded domains, respectively. Finally, in Section 8.6,
we apply these results to prove well-posedness and higher-order maximal regularity for
the structurally damped plate equation with inhomogeneous boundary conditions.

8.2. Interpolation-extrapolation spaces
We recall the theory of interpolation-extrapolation scales. For a detailed study, we refer to
[14, Chapter V] or [118, Section 6.3].

Let A be a sectorial operator on a Banach space X that satisfies 0 € p(A). Hence,
(X, 1AL | x) is a normed space and we can define the extrapolated space

Eoia=X 1A 1507,

where ~ denotes the completion of the space. Since X — E_; 4 and D(A) = X, we have that
D(A) 3 x — Ax € X extends to an isometric isomorphism T_; 4 from X to E_; 4. The ope-
rator A induces a closed linear operator A_; := T_LAAT_’II,A which satisfies A_;|p4) = A.
Since (R-)sectoriality and boundedness of the H*°-calculus are preserved under similarity
transforms, we obtain the following result.

Proposition 8.2.1. Let A be a sectorial operator on a Banach space X that satisfies 0 € p(A).
Then A_y with D(A-1) = X is the closure of A in E_;, 4. Moreover, the following statements
hold:

(i) Ay on E_, 4 is sectorial with angle w(A-1) = w(4),
(i) if Ais R-sectorialon X, then sois A_y on E_1 4 and wg(A) = wr(A-1),
(iii) if A has a bounded H*-calculus on X, then so does A_; on E_1 4 and wge(A) =
wp=(A_1).

Proposition 8.2.1 shows that for a > 0 the fractional powers (A-;)¢ are well-defined
closed operators on E_; 4 (see, e.g., [126, Definition 15.2.2]). We denote the domain of
(A_1)% as

E_11a,4:= (D((A—1)a),||(A—1)a-IIE,LA), az=0,
and note that Ey 4 = X by Proposition 8.2.1.
Let a = —1 and let A4 be the realisation of A_; on Ej 4, i.e,

D(Ag):={x€Eqa: A_1x€ Eg a},
Agx:=A_1x forxeD(Ap),
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and note that Ay = A. The scale (Eq 4, Aa)a=-1 is called the interpolation-extrapolation
scale of A and forms an interpolation scale with respect to complex interpolation.

Proposition 8.2.2 ([118, Theorem 6.6.9]). Let A be a sectorial operator on a Banach space
X that satisfies 0 € p(A). Furthermore, assume that A has BIP. Then

Eq(1-0)+p0,A = | Ea,4, Ep Al > a,f=-1,0€(0,1).
Furthermore, the following characterisation of the extrapolated spaces holds.

Proposition 8.2.3 ([14, Theorem V.1.4.12]). Let A be a sectorial operator on a reflexive
Banach space X that satisfies 0 € p(A), and let A’ be the adjoint operator in X'. Then, for
allf€(0,1) wehave E_g 4 = (Eg,A/)’ with respect to the duality induced by (X, X'), where

Ep a = (DAY, 1(AY° - Ix).

8.3. Weighted Sobolev spaces

Recall the definitions of the weighted Lebesgue and Sobolev spaces from Section 2.2. We
introduce weighted Sobolev spaces with vanishing traces by means of taking the closure
of test functions.

Let p € (1,00), k€ Np, y > —1 and let X be a Banach space. We define

o = WP O,wlX)

WP @, wl; X) = C(0; %) S

Alternative characterisations of this space in terms of traces are available, see [190] and
Chapters 5 and 6. These characterisations are based on the mapping properties of the dif-

feomorphism in Lemma 2.6.5. We distinguish three cases: the half-space, special domains
and bounded domains.

Trace characterisations on the half-space

For pe(1,00), keNp, Yy e (-1,00)\ {jp—1:jeN;} and X a Banach space, we define
WP ®RE, wy; X) = {fe WRPRY, wy; X) 1 Tr(0% ) = 0 if k — |a| > Y—;l} 8.3.1)

All the traces in the above definition (8.3.1) are well defined. Indeed, this follows from the
embedding
WP Ry, w; X) — C([0,00); X),

for p € (1,00), w such that w_ﬁ € Llloc(IRJr) and X a Banach space, see [190, Lemma 3.1].
For details, we refer to Section 5.3.1.

Let p € (1,00) and X a Banach space. To be able to deal with negative weights, we define
for k e Ny and y < —1 the space

k,
W, P (RY, wy; X) = WP R, wy; X),
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which is an appropriate definition in view of [190, Lemma 3.1(2)]. For k € N; and y €
(-1,00)\ {jp—1:j €N}, weighted Sobolev spaces with negative smoothness are defined
as

WP @RY, wy; X) := (W @Y, wy; X)),

where y' = —y/(p - 1) and the duality is with respect to the unweighted pairing.

From [190, Proposition 3.8] (see also Proposition 6.3.1) the following trace characterisa-
tion follows.

Proposition 8.3.1 (Trace characterisation on Rf). Letpe(l,00), keNg, yeR\{jp—1:
Jj €Ny} and let X be a Banach space. Then

° £, k,
W, P RE, wy; X) = Wy P R, wy; X).

Note that Proposition 8.3.1 means that Cgo([R{frl; X) is dense in Wok'p(ﬂ'\?f, wy; X) for the
given ranges of parameters. In particular, we also have

5)

d
CP®REX) S WP RE, wy; Xy fory> kp—1. (8.3.2)

Trace characterisations on special domains

The diffeomorphism ® in Lemma 2.6.5 will allow us to define weighted Sobolev spaces on
special domains with vanishing traces. We first note that @ gives rise to an isomorphism
between weighted Sobolev spaces on special domains and the half-space.

Proposition 8.3.2. Letp € (1,00), ¢ €Ny, x€[0,1], keNp, y € (—=1,00)\ {jp—1:jeNy}
and let X be a Banach space. Moreover, let © be a special Cf *_domain with [O]cex < 1. Let
®:0 — R? be as in Lemma 2.6.5 and consider the change of coordinates mappings

@, Whr o, w?ﬁ;X) — wkr R4, wy; X) fory> (k- +x)+p-1,
@, WP @, w7 X) — WP RY, wy; X),

defined by ®. f := fo® L. Then ®. is an isomorphism of Banach spaces for which (®™1),
acts as inverse.

Proof. The statement of the proposition follows from Proposition 6.3.4 and Remark 6.3.5.
O

With the aid of the isomorphism in Proposition 8.3.2, we can now define traces of
functions in weighted Sobolev spaces on special domains with low smoothness compared
to the smoothness of the Sobolev space. We note that the standard localisation procedure
in, e.g., [67, 89, 166] is not sufficient in our case since the regularity of the domain is too
low, see Remark 6.3.8.

Definition 8.3.3. Let p € (1,00), £ € N, k¥ € [0,1], k € Ny and X a Banach space. Let
Y€ (=1,00)\{jp—1:jeN;} besuchthaty> (k- (£ +x))+p—1and let O be a special
Cﬁ *-domain with [0] ¢« < 1. Let ®, be the isomorphism from Proposition 8.3.2. We
define

WEP @, wd%; X) = {fe WEP (@, wd%; X) : Tr@%(@. f)) = 0 if k—a| > %1}
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Note that the traces in the above definition are considered on the half-space and are
thus well defined by Proposition 8.3.2. Moreover, provided that y is large enough, Lemma
2.6.5 ensures that the definition of the space is consistent in the sense that viewing & as
either a special Cf **_domain or a special C}-domain yields the same space.

We now obtain a trace characterisation for the spaces Wok"[J (0, w?ﬁ; X) if @ is a special
domain.

Proposition 8.3.4 (Trace characterisation on special domains). Let p € (1,00), £ € Ny,
x €[0,1], k € Ny and let X be a Banach space. Lety € (—1,00)\ {jp—1: j € N1} be such that
Y > (k—(+x))+p—1 and let O be a special Cf”(—domain with [0l cex < 1. Let @, be the
isomorphism from Proposition 8.3.2. Then

WP (0, w3 x) = Wy P (0, wi; X).

Proof. The proof is the same as the proof of Proposition 6.3.7 using Proposition 8.3.2. O

Trace characterisations on bounded domains

To define traces on bounded domains, we employ a localisation procedure based on
the following decomposition of weighted Sobolev spaces, see also [190, Section 2.2] and
Lemma 6.3.9.

Lemma8.3.5. Let/ €Ny, x€[0,1], and letC < R% be a bounded C** -domain. Then the
following statements hold.

(i) Foralle € (0,x) there exists a finite open cover (Vn)ﬁ;’=1 of 00, together with special
Cf”( -domains (@n)gzl which satisfy [Oy] cex-e < 8, such that

onv,=0,nV, and oonv,=00,nV,, nefl,...,N}L

Ifx =0, then for any & > 0, the special C. -domains (@n)gzl can be chosen such that
[@n] C[ < 6.

(ii) There existng € C°(0) andn, € CX(Vy) forallne{l,..., N} such thatzlryzo rﬁl =1
on O (partition of unity).

(iii) For p € (1,00), k€ Np, v € R and X a Banach space, the space Wk"’(@’, w‘m;X) has
the direct sum decomposition
N
WP = whr®e X) e EBI WwkP (@, wd"; X). (8.3.3)
n=
Moreover, the mappings
7 WP, wX) = WP and @ WP — whP@©, 1000 X)
given by
N
If=wnfhz and P(fpo= Y Mnfu (8.3.4)

n=0

are continuous and satisfy 2. =id. Thus, & is a retraction with coretraction .¥.
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In addition to (8.3.3), we define spaces incorporating zero boundary conditions as

N
k, k, n
W = WP RY X) @ @1 Wy P @, w)""; X0. (8.3.5)
n=
Using the above decomposition, we can define weighted Sobolev spaces on bounded
domains with vanishing traces.

Definition 8.3.6. Let p € (1,00), £ € Ny, x € [0,1], k € Ny and let X be a Banach space.
Letye (-1,00)\{jp—1:jeN;}besuchthaty> (k- (¢£+x));p—1. Moreover, let 0 be a
bounded C¢ K_domain, let (@’n)ﬁ)’=1 be special Cf ’_domains and let .# be the coretraction
from Lemma 8.3.5. We define

N
k, k, n.
Wy'" (@, wd%; X) = {f e WP @, w)%; X): 9 f e WP RY; X) @ @1 W, P @, w)""; X0}
n=

This space is well defined by Lemma 8.3.5 and Definition 8.3.3. Moreover, the definitions
are independent of the chosen covering of 0 and the partition of unity in Lemma 8.3.5.
Similar to Proposition 8.3.4, we obtain the following trace characterisation for bounded
domains. For the proof of this trace characterisation, we refer to Proposition 6.3.11.

Proposition 8.3.7 (Trace characterisation on bounded domains). Letp € (1,00), £ €Ny,
x €[0,1], k € Ny and let X be a Banach space. Lety € (-1,00)\{jp—1: j € N1} be such that
Y>(k—(¢+x)+p—1and letC be a bounded C!*-domain. Then

e k,p 00 .y _ 1a7kop a0 .
W, (@’,w}, ; X) =W, (@,wY ; X).

8.4. R-sectoriality for the elliptic operator on the half-space

In this section, we study the elliptic operator corresponding to the damped plate equation
(8.1.1). This elliptic operator on [Rd, Rf, and bounded domains is studied in [74], and these
results will be the starting point for our analysis on weighted spaces. Therefore, we will
first recall several results from [74] in a slightly more general setting with Muckenhoupt
power weights.

On R the system (8.1.1) without boundary conditions can be written in the form

1
{6%u+p326tu+Bu=f for >0, 8.4.1)

Ul=0 = 0:W)l=0 =0,

where B := A? on L? (R9) with D(B) := W4P (RY). Equation (8.4.1) is related to the quad-
ratic operator pencil V: W*? (R%) — LP (R?) given by

V(A):= A2+ ApB? + B = (s A+ B)(a_A + B2),

where

i

+i\/1-£ foro<p<2,
L1

4

N N
H+

forp=2.
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The roots can be written as a. = e*'¥ for 0 < p <2 and @ > 0 for p = 2, where the angle
9 =9(p) is given by

19(1))__{arctan% 1—”72 foro<p<2,

forp=2.

Note that arga. = +9(p) and 9(p) | Z as p | 0.

By the classical theory of quadratic operator pencils and second-order Cauchy prob-
lems, the operator V(1) can be inverted to show maximal regularity for (8.4.1). We refer to
[40, 42, 93, 246] and, in particular, see [93, Theorem 3.4] and [42, Theorem 4.1]. In [74],
the related first-order system is studied which is obtained by setting v := (1,0,1)". Then
we can write

0:;v+Av = (0) for >0,
f
U|t:0 :Ov

where, formally, the operator matrix A is given by

0 -id
A::(AZ _;A), p>0. (8.4.2)

In addition, we occasionally study the closely related operator

0 —id

Ap:= (TI+A2 —pA)’ 1n=0,p>0. (8.4.3)

In the case of unbounded domains, the operator A, with 7 > 0 behaves slightly better
than A= Ay, sincen+ A? is invertible while A2 is not.

Following [74, Section 2], the operator A on the full space can be defined via its symbol,
i.e, A:= F 1 A({)Z, where the matrix-valued symbol A(¢) is given by

0 -1

€1t pll?

For p € (1,00), y € (-1, p— 1), we define the Banach spaces

A(f)::( ) EeR?,

X:= W2P R, wy) x LPRY, wy),
D:= WP R, wy) x W2PRY, wy).

Recall that the notion of R-sectoriality is introduced in Section 7.2. We record the
following version of [74, Proposition 2.4]. The proof of [74, Proposition 2.4] only relies on
arguments involving Mihlin’s multiplier theorem (for operator-valued symbols). Since
Mihlin’s multiplier theorem is also available on spaces with Muckenhoupt weights, the
results can be extended. Furthermore, in Proposition 8.5.9 we will provide an extension of
Proposition 8.4.1 concerning higher-order regularity.

Proposition 8.4.1 (Weighted version of [74, Proposition 2.4]). Letpe€ (1,00),y€(-1,p—1)
and p > 0. Let A be the realisation of the operator in (8.4.2) on X with domain D(A) := D.
Then, for all A > 0, the operator A + A is R-sectorial with angle wr(A + A) = 9(p).
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Proof. The proof is similar to that in [74, Lemma 2.1, Propositions 2.2 & 2.4] using
weighted versions of Mihlin's multiplier theorem. For scalar-valued symbols, a weighted
version of Mihlin’s multiplier theorem can be found in, e.g., [214, Proposition 3.1]. For
operator-valued symbols one has to apply [91, Theorem 5.12(b)] instead of [102, Corollary
3.3] to obtain R-boundedness. O

In the rest of this section, we consider the operator A on the half-space. First, in Section
8.4.1 we establish R-sectoriality of A on spaces with Muckenhoupt power weights. Sub-
sequently, in Section 8.4.2, we lift the R-sectoriality to higher-order Sobolev spaces with
power weights that do not belong to the class of Muckenhoupt weights.

8.4.1. R-sectoriality on spaces with Muckenhoupt power weights
For p € (1,00) and y € (-1, p — 1), we define the Banach spaces

Xy i= Woz'p(Rz» wy) % Lp(Rf’ wy),

Do := (WP ®RY, wy) n WP RY, wy)) x WP RE, wy).

Similar to [74, Theorem 4.4] we obtain R-sectoriality of A, on spaces with Muckenhoupt
power weights.

Theorem 8.4.2 (Weighted version of [74, Theorem 4.4]). Letp € (1,00),y € (-1,p—-1),
n=0,p>0ando € (9(p),n). Let Ay, be the realisation of the operator in (8.4.3) on X, with
domain D(Ay) :=D,. Then there exists a A =0 such that for all A > X, the operator A + Ay
is R-sectorial with angle wr(A + Ay) < 0.

Proof. Tt suffices to consider n = 0, since a lower-order perturbation result [126, Corollary
16.2.5] yields the case 1 > 0. For i = 0 the result follows from adapting the proof of [74,
Theorem 4.4] to include weights. We briefly sketch how [74, Theorem 4.4] can be extended
to the weighted setting. First, note that the representation formulas for the solution in
[74, Lemmas 3.1 & 3.2] do not depend on the underlying space. Then a weighted version
of [74, Proposition 3.3] can be proved using a weighted version of [67, Proposition 4.12]
and verifying that the integral operator related to the kernel (x; + y;)~! is bounded in
LP(R,, wy) for y € (-1, p—1). The proof of [67, Proposition 4.12] directly carries over to
the weighted setting, and the boundedness of the integral operator follows from [17,
Theorem 1], where the condition on the weight functions in this theorem is satisfied
for power weights exactly for y € (=1, p — 1). Moreover, [74, Lemma 4.3] also holds on
L? ([Rf, wy). This provides all the ingredients for the proof of [74, Theorem 4.4] including
weights. O

The zero boundary conditions in the base space X, are necessary for the result of
Theorem 8.4.2 to be true, see [66] and [74, Proposition 3.4]. The existence of the zeroth
and first-order trace of functions in W7 (RY, wy) is problematic here. We aim to obtain
R-sectoriality for A on spaces without the unnatural boundary conditions. The results in
Chapters 5 and 6 indicate that this can be achieved on higher-order spaces with suitable
power weights. The main advantage of these weighted spaces is that fewer traces exist
than in the unweighted case. In particular, no traces exist for functions in the weighted
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space W>P (RY, Wy+2p) with y € (=1, p — 1). This allows us to obtain R-sectoriality for A
on W2P(RY, wy.2p) x LP (RY, wy.2p) in Section 8.4.2.

To be able to deal with spaces with more general power weights outside the Mucken-
houpt class, we first study R-sectoriality of A on spaces with negative smoothness in The-
orem 8.4.7. This is done by extrapolating the R-sectoriality result for A on Wo2 PRe, wy) x
L (Rﬁf, wy) to the space LP (I]%R‘f_, wy) x w—2p ([Rf , wy), similar to [70, Section 3] where the
case p =2 is considered for bounded domains.

For proving Theorem 8.4.7 we need some preliminaries. We start off with the study of
A? in the strong and weak setting, where we have the following result that can be proved
similarly to [67, Theorem 7.4].

Theorem 8.4.3. Let p € (1,00) andy € (-=1,p—1). Then A? on L”(R‘f, wy) with domain
D(A?) = W4""([R€ﬁf, wy)N Woz'p([Rﬁf, wy) has a bounded H®*-calculus with angle @ g (A% =
0.

Using the interpolation-extrapolation scale (Section 8.2), we can obtain results for A
in the weak setting. For this, we first determine the adjoint operator of A% on L” (R%, wy).
Y

We recall that we use the notation y’ = — 1

Lemma8.4.4. Letp € (1,00) andy € (=1,p—1). Let By := A on L”([Rﬁf, wy) with domain
D(Bp,y) = WP R%, wy) W, P (RY, wy). Then the adjoint operator is B, = Byy .

Proof. By integration by parts we obtain
2 _ 2
(A°f, g>Ln(Rf,wy)an’(M,wy,) =(f,A g>Lﬂ(Rf,w},)xLﬂ'(Rﬁri,wy,)

for f € D(Bp,y) and g € D(Byy ;). In particular, by definition of the domain of the adjoint
(see for instance [138, Section IIL.5.5]) we obtain B}, < B;,,Y, and By, € B;m,. For the
other inclusion B),, < By, it suffices to show that By, is surjective and By, , is injective,
see [88, Exercise IV.1.21(5)]. The surjectivity of B, follows from Theorem 8.4.3. By
reflexivity and Theorem 8.4.3 it also follows that B;,’y}, = By is surjective, hence B; Ly is
injective.

For A? in the weak setting, we now obtain the following regularity result.

Proposition 8.4.5. Letp € (1,00), y € (—1,p—1), andn>0. Thenn+ A% on W=2PRZ, wy)
with domain D(A?) := WO2 P4, wy) has a bounded H* -calculus with angle w g (n+A?) =
0.

Proof. Let B,y =A%?on L? R?, wy) be asin Lemma 8.4.4 and let B;m, = By, beits adjoint.

Note that the bounded H*-calculus (Theorem 8.4.3) implies that By, on i (Rf, wyr)
has bounded imaginary powers. Therefore, by [126, Corollary 15.3.10] and Lemma 8.4.4
we obtain
1 I d
D((B;,,Y)Z) = [L7 (R}, wy), D(B, ,y)]%

p
(8.4.4)

= [V @4, wy), W ®E, wy) n Wy RS wy]y = Wy RE, wy),
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where the last identification follows from Theorem 3.6.5 (see [251] for the unweighted
case). Using the interpolation-extrapolation scale (see Proposition 8.2.3), (8.4.4) and
duality, we obtain

E "= (DB, ,Y)%))’ =W P RY, wy). (8.4.5)

_%'n"'Bp,y - (E%y(n*'Bp,y)’) p

From Theorem 8.4.3, Propositions 8.2.1 and 8.2.2, and (8.4.5), it follows now that n + A% on
WP (R4, wy) has abounded H*-calculus with angle zero. Moreover, (8.4.4) (with p’ and
y' replaced by p and y, respectively) shows that the domain of + A% on W27 R%, w,) is
given by W, (R%, w,). m

With the above results for A? at hand, we can now study the more sophisticated operator
Ay, from (8.4.3) for n > 0. Again, we make use of the interpolation-extrapolation scales to

obtain properties of A, on spaces with less smoothness than those in Theorem 8.4.2. We
first determine the adjoint of A;,.

Lemma8.4.6. Letpe€ (1,00),y€(-1,p-1),n>0andp > 0. Let A; be the realisation of
the operator in (8.4.3) on X, with domain D(Ay;) := D . Then the adjoint operator A;l on
W2 RY, w,) x LV RS, wy) is given by

0 +A2 . ’ ’
A= (_id "_pA ) with DA = L7 R, wy) x Wy'P RY, wy).

Proof. For notational convenience we write W(g’)p (wy) := W(Iéap ([Rf, wy) for p € (1,00),
ye(-1,p—Dand ke Z Let v = (v1,v2) € L” (wy) x WP (wy) € W2P (wy) x L (wy)
and u = (w1, uz) € D(Ap) = (W4’p(wy) n Woz’p(w,,)) x Woz’p(wy). By integration by parts
and the definition of the distributional derivative, we obtain
_ 2
<AT] u, U) - <_ uz, yl>Lp(wy)pr/(wy/) + <Tlu1! U2>LP(WY)XLP’(WY!) + (A uy, U2>Lp(wy)pr’(wy/)
+{=pAuy, V2>Lp(w7)pr’(wy,)
_ 2
= (U2 =00 1y« 1 ) HOTIV2) 1o 10y 12 () WD ATV2 b w20 (0
+ <u2r _pAv2>LP(u}7)xLl”(w},/)
= <u) ;{T[ l/),
where )
~ 0 +A . ~ ! 2,p'
Ay = (—id n—pA ) with  D(Ap) :=LP (wy) x Wy P (wy).
Forve D(;{n) it holds that the mapping (u — (A, u, v)) : D(A;) — C is continuous with
respect to the norm on Wo2 "P(wy) x LP (wy). Hence, we have that A, < Ay
For the converse inclusion, we need to show that if v € D(A%), then v € D(Kn). First,
note that if v € W27’ (wy) x L”/(wy/) and u € D(Ay), then we have
— [ 2 !
<A17 u, U) = < Uz, Ul)W()Z'p(wY)XW_Z'p’(er) + ((n +A )ulr U2>Lp(wy)pr (w}/,)

(8.4.6)

+(=pAuy, vz>L,,(wy)XLpf(wY,).
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Now, let v € D(Ay). Note that the mapping (u— (Apu, v)) : D(A;) — C can be extended to

a linear and continuous mapping from WO2 P (wy) x LP (wy) to C. Moreover, the mapping
2,
0 W (wy) A Wg (wy) = €, = @) := (O + A1, 02) )1y (847)
is continuous with respect to the norm on wap (wy). Indeed, this follows from

|<(n + Az)ulr UZ)LP(WY)XL-D’(WY/)l = |<A17(ul;0)) V>|

= C"(ul,o)”WZ.p(wT)pr(wy) =Cllu ||W2yp(wy),

for u; e WP (wy) x Wo2 P (wy). Furthermore, from Proposition 8.4.5 and 1) > 0, we obtain
that
2, -
n+A%: WP (wy) — WP (wy) (8.4.8)

is an isomorphism. Combining (8.4.7) and (8.4.8) gives
(ﬁl — (p((n + AZ)_I 171) =i, UZ)U’(LUY)XL-”’(WY/)) : Lp(w},) —C

is continuous as mapping from (L” (w,), |l - IIsz,p(wy)) to C. Since LP (wy) is dense in
W‘z’p(wy), there exists a unique continuous extension ¢ : W‘Z"”(wy) — C which we
identify with & € (W27 (wy)) = Wy'” (w,) and it holds that

(uy, ) W2 () XWOZ’”’(wy,) =y, U2>W_2'V(wy)>< W()Z‘p, )
for 1; € LP (wy). We conclude that v, =@ € WO2 P (wy1) and this implies that the last term
on the right-hand side of (8.4.6), given by
- WP (1)
(2 — (=pAuz, U2>LP(WY)XLI”(WY/) = {-pAuz, VZ)W—Z,p(wy)XWOZvP’(wy/)) tWo (wy) = G,
is continuous on L” (wy). Since (8.4.6) needs to be continuous, by setting u; = 0 it follows
that also the first term on the right-hand side of (8.4.6), given by

. weP
(2 = o 1) 2y vga ) Wo () = €

can be extended continuously to L” (wy). This implies that v; € LP ( wy) and thus we have
v € D(Ap). Therefore, D(A}) = D(Ay) and A} = Ay, which completes the proof. O

The above lemma allows us to obtain R-sectoriality for A, on L? ([Rf ) Wy)x w—2p (Rf, wy).

Theorem 8.4.7. Letpe (1,00),y€(-1,p—-1)n=0, p>0ando € (J(p),n). Let A, be the
realisation of the operator in (8.4.3) on L”(Rf, Wy) % W‘Z"”([Rﬁf, wy) with domain D(Ay) :=
Woz’p(lRf, wy) X L? (Rf, wy). Then there exists a 1> 0 such that for all A > A, the operator
A+ Ay is R-sectorial with angle wr(A + Ap) < 0.
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Proof. First consider n > 0. Take A from Theorem 8.4.2 and let A > 1. From Theorem 8.4.2
and Proposition 8.2.1 we obtain R-sectoriality on the extrapolation space E_j 1+ 4,, which
by Proposition 8.2.3 and Lemma 8.4.6 (using n > 0) is

E_yava, = (Eyasay) = (DAYD)

= (L7 ®RY, wy) x WP R, wy) = LPRY, wy) x W2PRY, w,).

Again, by Proposition 8.2.1 the domain is given by X, = Woz’p(Rf, wy) x L’”([Rf, wy).
The case 77 = 0 can be obtained with the lower-order perturbation result [126, Corollary
16.2.5] for R-sectoriality upon taking A larger. O

8.4.2. R-sectoriality on spaces with more general power weights

In this section, we study the R-sectoriality of A on higher-order spaces with power weights
that do not belong to the class of Muckenhoupt weights. For fixed p € (1,00) and y €
(-1, p—1), we define for k € Ny the Banach spaces

k, _
Xy RY) 1= WEPRY, wyr i) x WE2P RE, wy 1), 649)
k, k+2, o

DyP ®Y) := Wy P RY, wy ) x WP RE, w4k p).
In particular, note that no traces exist of functions in X;f’p (R%), see (8.3.1). Furthermore,

only the zeroth- and first-order trace exist of functions in IDIYW (R%), modelling the correct
Dirichlet-Neumann boundary conditions of (8.1.1).

Theorem 8.4.8. Let p e (1,00),ye(-1,p—1) ke Ny, p >0 and o € (9(p),n). Let A be
the realisation of the operator in (8.4.2) on X)If’p (R%) with domain D(A) := [D)If’p (R%). Then
there exists a A > 0 such that for all Ay > A, the operator Ay + A is R-sectorial with angle
wr(lg+A) <o0.

Before we prove Theorem 8.4.8, we collect a few preliminary results. We start with a
density result.

Lemma8.4.9. Letpe (1,00), keN;,ye(=1,00)\{jp—1:jeN;} and let X be a reflexive
Banach space. Then ch(Rﬁ; X) isdense in W”“”(Rf, wy; X).

Proof. From [190, Proposition 3.8] we have

d ! d ’
CP®E XN EEW R, wy; x) and  CP®RYEX) S LY ®RE, wy; XY,
where we recall that y' = —%. Hence, Wok’p’ ([R{ﬁf, wyr; X') is dense in L (Rﬂf, wy; X') as

well. Since X is reflexive, it also holds that Wok'p (Rﬁf, wyr; X ") is reflexive. Hence, it follows
that

dense

LPRY, wy; X) " (Wok'”'(uqef,wy,;x’))’:W*"v”(Rf,wy;X),

and since C°(R%; X) is dense in L” (R?, wy; X), the result follows. O
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We continue with some estimates on functions in weighted Sobolev spaces.

Lemma8.4.10. Letp € (1,00),y€ (-1,p—1) and k € Ny. Then, it holds that

k+1, d
||f||W1c,p(Mva+kp) < C”f"Wk+1,p(R£'wy+(k+l)p), fe W PPRE, wyt (ks1)p)s

k-1, d
”f”W}c—Z,p(leriwa*_kp) = C”f" Wkilyp(Rfvai—(kH)p)’ f ew p(R+, w},+(k+1)p).

Proof. We only consider the second estimate for k € {0, 1}. All the other estimates follow
immediately from Hardy’s inequality (Lemma 2.2.2). For k € {0, 1} it suffices by duality to
prove

2-k,p' md
”g" Wol—k,p’ ([Rf,w g€ W(] (IR+J wy’—kp’);

=Cligll 2-kp
y'—kp’—p’) g WO2 k.p

(Rﬁri,wy/_kp/)’
which again follows from Hardy’s inequality noting that ' = — % e(-1,p -1. O
Let 6 € R and define the pointwise multiplication operator
M?:CPREX) - CP®EX) by MPu)=x-u(x), xeRr’

By duality the operator extends to M? : 2'(R?; X) — 2'(R%; X), and M~9 acts as inverse
for MY on 2'(R%; X). Moreover, we write M := M'. We have the next estimates involving
the multiplication operator M on weighted Sobolev spaces.

Lemma8.4.11. Letp€ (1,00),y€ (-1,p—1) and k € Ny. Then, it holds that

a _ k+1,p md
| §‘<1 ||M0 f“kap(szw}Urkp) ~ ”f”Wk+1,p(Rzwa+(k+l)p), f eWwW (IR+; wY+(k+1)p)r
al=

k+3,p md
Mo* ~ eW, Ry, w .
‘0;1 I f||W0k+2'p(Rin}’+kp) ~ ”f”W0k+3'p(Rﬂ£va+(k+1)p)’ f 0 (RS, y+(k+1)p)

Moreover, for |a| < 1, we have the estimate

a k-1,p md
||M0 f”Wk72.p([Rfywy+kp) = C”f”Wkil'p(Rilwy+(k+l)p)' f€ w (Rer wY+(k+1)l7)'

Proof. Note that by Lemma 5.3.5 it follows that
l, l,
MWy RE, wyseenp) = Wy ¥ RE, wy1kp)

is an isomorphism for all ¢ € Ny. Moreover, if ¢ = k, then M : Wk””([Rﬁf, Wyt (k+1)p) —
wkr (Rﬁ, Wy kp) is an isomorphism since in this case no traces exist. Hence, we have

— a — a
”f”W’C*lvP(Rﬁf,wakH)p) ~ |a|Z<1”a f”Wk'p(Ri:wy+(k+l)p) ~ leq”Ma f||W’C"’(Rf,wy+kp)’

for fe wk+Lp ([R{f , Wy+(k+1)p)- The second estimate follows similarly.
Using that M: WOP (RY, wy+ k+1)p) — WEP (RY, wy k) is bounded for £ € Ny (Lemma
5.3.5), we obtain for kK =2 and |a| < 1 that

a a
||M6 f”Wk_z'p(Riva+kp) = C“a f”Wk‘ZvP(R‘jr‘ = C”fllwk—l.p([Rz

Wyt (k+1)p) Wy (k+1)p)’
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for f € WELP(RY, wy, (k41)p). It remains to prove the above estimate for k € {0,1}. By
duality, it suffices to prove

2-k,p’ md
M - =C 2 ew, 7" RL, w,_
” g” Wol kp' (RZ:wy’fkap’) ”g” WOZ kp' (Rivaf,kp’)’ g 0 ( + y’ kp’)y

where by integration by parts (—1)'#/% M is the adjoint operator to Md%. Let a = (@, @) €
Np x Ng‘l with |a| = 1. Then, 0* M = Md* + a;. Moreover, since

MW R, wy) — WP ®RY, w, )
is an isomorphism for all £ € Ng and g€ R\ {jp’ —1: j € Ny}, it follows that

oM k! < | Ma* k! +a k!
I g”wol B R wy gy | g”WO1 RACIRTNIN 1||g||W01 R CIRTNI

+a; IIgllwol_k,pr

-p) ~kp

< C(10°gl 1ty
0

d d
R, wyr_gpr) R Wyt gt _pt)

<Clgl iy g e WP R Wy,
Wy P R wy ) 0 Y -kp

where we have additionally applied Hardy’s inequality (Lemma 2.2.2). O

Furthermore, in the proof of Theorem 8.4.8, we need an elliptic regularity result in the
case that the right-hand side of the equation is smooth.

Lemma 8.4.12. Let p >0, 0 € (9(p),w) and Ay > A with A as in Theorem 8.4.7. Then,
forall f e C‘C’O([sz) x CSO(R‘D and A € Ay + Z,_o, there exists a unique u = (uy,up) ' €
F(RY) x #RY) such that

Au+Au=f, u1(0,-) = (01u1)(0,-) =0. (8.4.10)

Proof. We fix A > 1. Note that, in particular, we have f = (fl,fg)T €1 (Rﬁf) X W‘Z'z([Rf).
Then, by Theorem 8.4.7, we know that for every 1 > /T, equation (8.4.10) has a unique
solution u = (11, up)" € WOZ’2 (R?) x [?(RY). By the definition of A, this shows that u; is a
solution of the scalar equation

Ay —ApAur +APur = o+ A—pA) fi,  u1(0,-) = (8111)(0,-) =0. (8.4.11)

Let L(D) := A = ApA + A?. We extend g := f> + (A — pA) fi € C(RY) by zero to § € CP(RY)
and consider the equation
LD)v=g

in R%. The operator L(D) can be written as &% “1mZ with the symbol
m@):=[E1* + ApléP + 1%, feR™

Using m(¢) # 0 for all ¢ € R?, we obtain v = Pg:= ' L F g As P is a pseudodifferential
operator of order —4 (see, e.g., [1, Definition 3.1]), we obtain v = Pg € F(RY by [1,
Theorem 3.6].
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We use the ansatz u; = v|ga + w, which yields for w the boundary value problem

LD)w=0, (w,01w)ls51 = ~(1,010)]550 € SR x SR, (8.4.12)

Such boundary value problems were studied in [123]. As the principal part of L(D) is given
by AZ ) itis easily seen that the ellipticity conditions (E) and (LS) in [123, Section 2.5.2] are
satisfied for any ¢ € [0, 7). By [123, Proposition 4.16], there exists a solution w € % (Rf) of
(8.4.12), which is given by the application of a Poisson operator to the right-hand side.
By construction, 4 := UIM +Wwe 5’([}'@1) solves (8.4.11). Setting il = Al — fi € y([R‘f)
yields a solution (i, &) | of (8.4.10). By unique solvability of (8.4.10), we obtain uj=1uje
F(RY) for j € 11,2}. 0

Remark 8.4.13. Alternatively, the result of Lemma 8.4.12 can be derived from proper-
ties of the Boutet de Monvel calculus for pseudodifferential boundary value problems.

The boundary value problem «f := (L(D), (Tr, Trod)) " belongs to the class %ﬁl’z(ﬂ?ﬁf) of
classical operators in Boutet de Monvel’s calculus of order 4 and type 2 in the sense of
[249, Definition 5.1]. Therefore, by [249, Theorem 5.11], there exists a parametrix of the
form 8= (P, +G, K) € %54’0 R%), i.e., S:= Bt —id is a regularizing Boutet de Monvel
operator. Using (8.4.11) we write

uy = Bt uy — Suy = (P +G)(fo+ (A—pA) f1) - S1.

As g:= fo+(A—pA)fi € CP(RY), we get (P, + G) g € & (R?) by [249, Corollary 5.5]. Since
<f has constant coefficients it even belongs to the SG-calculus in the sense of [248, Defini-
tion 2.9], so we can even choose S to belong to the class of smoothing operators in the
SG-calculus, see [248, Definition 2.18]. By the mapping properties of such operators [248,
Theorem 4.5], we get Su; € y(lRf). Hence, u; € Sﬁ(Rf) andup=Auy—fi € SP(R‘D.

We now turn to the proof of R-sectoriality of the operator A as stated in Theorem 8.4.8.

Proof of Theorem 8.4.8. For notational convenience we write lef’p = Xl;'p ([Rff) and |]]>7]f”!J =

IDI;'p(Rf) for pe (1,00), v € (-1, p—1), and k € Z. Moreover, for vectors we write u = (1, uy)
and for sequences of vectors we use the notation (u("))lryz1 for some N € Nj.

Step 1: elliptic regularity. Let o > 9(p) and let A be as in Theorem 8.4.7. Let Ag > A and
N e N;j. We first prove the following elliptic regularity result: for all sequences (/l,,)ﬁ)’:1 in

Ao+Zq—g and (NN € z—:f\,(X’}f’p), there exists a unique (u')N_ € E?V(D)]f’p) such that
At + AU = £ eyl =Tro,ul” =0, (8.4.13)

holds for each n € {1,..., N}. Moreover, this solution satisfies the estimates

N N
1Y endnu™] iy S l n;sn ! Zaxkry (8.4.14a)

n=1

N N
[ n; eau™| e <| n; enf™ “LZ(Q;X,;,,)- (8.4.14b)
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The case k = 0 follows from Theorem 8.4.7. For k € N, the uniqueness of ()Y in

the above statement follows from the uniqueness in X?,’p and Lemma 8.4.10. The proof
of the existence and (8.4.14) goes by induction on k = 0. Now assume that (8.4.13) and
(8.4.14) hold for some k € Ny. It remains to show existence of a solution to (8.4.13) and
the estimates (8.4.14) for k+1.

Fix N € Nj and let n € {1,..., N}. Moreover, let (f")N_ € €% (CX(RY) x C®([RY)) and
consider the equations (8.4.13) with A, € Ag + 2. For each f € C®R%) x CP(RY),
the unique solution u™ to (8.4.13) is in #(RY) x #®R%) and u\" (0,-) = (1 u{")(0,) = 0.
This follows from Lemma 8.4.12.

For |a| < 1 we define v := M8%u™ . We claim that for n € {1,..., N} and |a| < 1, v
satisfies the equation

0

2 (n)+A (n) = Mo% (n)+
nv Ay T 40,0980 — 200,074

(8.4.15)
and the boundary conditions Tr vi") =Tro; vin) =0. Indeed, note that we have the com-
mutation relations
[A, M0%)g =20,0%g,
(A%, M%) g = 40,0%Ag,
forge ¥ ([R%f). Therefore, we obtain

AnMo*u'™ + AM6®u'™ = M ") )

(MO“ A2u{"” + A, ul? - pAu®)
s 0
4616"‘Au§”) —200,0% ué”)
and appealing to (8.4.13) yields (8.4.15). Moreover, note that Tr Mo® ui”) =0and
Troy Mo ul™ = Tr (M0, 0% ul™ +0%u\”) = Tro*u® = o,

where the last identity follows from Tr ugn) =Tro, ui") =0(@{fa=0o0ra=(1,0,...,0) and
Traaugn) =8%Tr ui") =0ifa=(0,a) e Ny x I\Ig‘l with |@| = 1. This proves the claim.

From the induction hypothesis (8.4.14b) applied to (8.4.15) and (8.4.13), we obtain for
|a| <1 that

N N N
|| ngl En l/(”) ”L2 [Q;I]])I;'p) ,S, ” n;l EnMaaf(”) ”LZ (Q;Xl;’p) + ” n;l En ug”) ”L2 (Q;Wlﬁz'n(Ri:w)Hkp))

N
+ ” Zl En uén) ”L2 (Q;Wk'p(RZ»wwkp))
n=

N N
S enM0® g +1 X enf iz,

n=1

N
S enf™ ||L2<Q;x"“"’)’
n=1 Y
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where in the last estimate we have used Lemmas 8.4.10 and 8.4.11. Using Lemma 8.4.11
once more gives

N N N
I n; ent™] , @t < MZSI I n; ent™|, D7) < n; enf® ”Lm;x;;ﬂ,p). (8.4.16)

The equation A, u™ + Au'" = £ and (8.4.16) yield
o ) S ) S
I nglg”;t”u ! “LZ(Q;X’;“‘”) S| n;l‘g”Au ! HLZ(Q;X’;“"’) +| n;lg”f " ”LZ(Q;X’;”"’)

& w &

S n;‘?”” " “LZ(Q;D’;“"’) + n;'?”f " “LZ(Q;X’;“'”)
N

S| X enf™ ||L2(Q-x’”1"’)’
n=1 Y

which proves the desired estimates for (f")N_, € £ (C2(R?) x C®(R%)).

The general case follows by a density argument. First, note that C2°(R%) x C®(R?)
is dense in Xl;ﬂ'p by Lemma 8.4.9 and (8.3.2) for negative and positive smoothness,
respectively. Let (f")N_, € e?v(xlfl'p), then for every n € {1,..., N} there exists a se-
quence (f"™),,=1 € CP[R?) x CP(RY) such that f7»™ — 0V in Xl;ﬂ’p as m — oo.
Moreover, (f"™)N_— (f0)N_ in si,(X)IfH"J) as m — oo. Bvery (f"""™)N_ defines a

(MmN e si,(lDl;H'p) such that 1, u"™ + Au»™ = fum for all n € {1,..., N} and
m = 1. In addition, by (8.4.16) we have

N N
” n;fn(u(n,mn —u™") ”LZ(Q;DIYM"’) < n;lg"(f(n,mn Al @yt 0

Lps o . .
as my, my — co. Completeness of ez?\,([[bl;+ ”) implies that there exists a (u™)N_, € £,

(Dk+l,p

y ) such that (M(”’m))l,:]:l — (u(n))l,;[:l in E?V(Djlfﬂ'p) as m — oco. Moreover, we have

N N
Y enAn+A)@™™ —u™) ||L2(Q.X¢+1.p) S Y en@™™ —u™)| 0,
n=1 ! n=1

rzapyth
as m — oo. This implies that

(A + ™) = Tim (A + Au™™) = Tim (790 = (F™))L,.

Thus, forany (f")N_ € Ef\,(Xl}fH’p) there existsa (u™)N_, € Efv([[l))lfﬂ’p) such that A,,u" +
Aul™ = £ for every n € {1,..., N} and the required estimates hold. This finishes the in-
duction.
Step 2: R-sectoriality. To show that 1y + A is R-sectorial, we prove that for o > 9(p) the
set
{A=20)A+A) 1A€A +Zq0}
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is R-bounded. Note that Step 1 implies that Ao+ A: [DI;'p — X)]f’p is a closed and surjective
operator. Hence, it has dense range, and [125, Propositions 10.1.7(3) and 10.1.9] imply
dense domain and injectivity.

Fix N € N; and let n € {1,..., N}. By the Kahane contraction principle [125, Theorem
6.1.13] and Step 1, we obtain for 1, € 1o+ X;_o

N
I n;enmn A+ A7 g,

< max
~1=<nsN

N
An)l__nlo| I n;lgnﬁn(/ln + A7 ”Lz(g;x’;'p)

N
SI X enf®™ ”LZ(Q;X""’)’
n=1 ¥

where we have used that

A ifoe(Z,
Ay — Aol = lm”" ifoelz,m ., for A€o+ Za .
sin?o) ifo € @(p), 2
This shows that 1y + A is R-sectorial with angle wgr (1o + A) < 0. O

8.5. R-sectoriality for the elliptic operator on domains

In this section, we apply perturbation and localisation techniques to transfer R-sectoriality
of A on the half-space to bounded domains. Localisation techniques are quite standard in
the literature, see, e.g., [67, 89, 166]. In the weighted setting, one can use a more advanced
localisation procedure based on the diffeomorphism in Lemma 2.6.5. In this way, we can
deal with domains that have low regularity and cannot be treated by applying standard
localisation techniques.

We will use a similar strategy as in Chapter 6, where the H*°-calculus on weighted
Sobolev spaces for the Laplacian on bounded C'-domains is derived. For the convenience
of the reader, we will include the details of the perturbation and localisation argument.
We proceed in three steps.

1. Use R-sectoriality for Ay + A on R¢ (Theorem 8.4.8) and known perturbation theory
for R-sectoriality to obtain R-sectoriality for 1o + A on special domains with 1¢
large enough.

2. Perform a localisation procedure to transfer R-sectoriality for 1o + A on special
domains to bounded domains.

3. Use discreteness of the spectrum of A on bounded domains to obtain R-sectoriality
for the unshifted operator A.

These three steps are carried out in the subsequent Sections 8.5.1, 8.5.2 and 8.5.3.
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8.5.1. Perturbation of R-sectoriality to special domains
Let p € (1,00), k € Np, and y € (-1, p — 1). We define the following spaces on domains
Xy (@)= WP @, ) x WP ©,wiT,

) x WEP @, w7, ),

)Y
(8.5.1)
kp(@) k+2 p(@ w

Y+kp
where the space with zero boundary conditions is as in Section 8.3 if @ is a special or
bounded domain. Note that this definition for @ = R? coincides with (8.4.9).

We start with the perturbation of the R-sectoriality of A to special domains.

Theorem 8.5.1. Let p € (1,00),x€ (0,1),ye (1-x)p—-1,p—1), k=2 an integer, p > 0,
o € (9(p), ), and let O be a special CCI’K -domain with [0] c1x < 1. Let A be the realisation
of the operator in (8.4.2) on X;f’p(@) with domain D(A) := IDI;’ID(@). Then there exist A > 0
and 6 € (0,1) such that, if [0 1« <6, then for all Ay > A, the operator Ay + A is R-sectorial
with anglewr(lp+ A) <o0.

Remark 8.5.2. The conditions that @ is a special C2’¥-domain and Y > (1-x)p—1areonly
required to obtain the domain characterisation D(A) = Df’p (0), see Proposition 8.3.4. In
fact, the rest of the proof as given in this section also works for special C}-domains and
Y € (=1, p—1). Therefore, Theorem 8.5.1 remains valid for special Cé -domains and A with
domain

) x WEP (@, w?

D(A) := W, P (6, w? ).

y+kp y+kp
Indeed, using these spaces, @, is an isomorphism without any additional conditions on

the smoothness of the domain or weight exponent, see Proposition 8.3.2.

To relate the operator A in (8.4.2) on special domains and the half-space, let hy, h»
and ® be as in Lemma 2.6.5 defining a diffeomorphism between a special Cl*-domain
and the half—space Recall that @, f := fo®~! for f € L] (0) and define A®: Wl‘écl (RY) x
w2 (R — W2 R x L (RY) by

loc loc(

A®:=®,0A0(@ 1), = A+ B, (8.5.2)

where A is the operator on [R%ﬁf and B is a perturbation term. Since A con51sts of the
Laplacian and the bi- Laplacian, we introduce the coordinate changes A® W loc (Rd) —

(RY) and (A%)®: W21 (RY) — L _(RY), which are given by

loc loc

A®:=®,0A0 (@ 1), and AHP:=d,0A%0@7),. (8.5.3)

More generally, if C is a linear differential operator of order N € N;, we can define
the coordinate change C® := @, o Co (®71),. We will compute the perturbation terms
corresponding to this coordinate change if C has constant coefficients. To this end, we
introduce the following class of differential operators.
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Definition 8.5.3. For N € Nj, we call a differential operator P in Rf an operator of special
form of order N if it is a linear combination of terms of the form p; (y)-...- p¢(y)o* with
ue Nd, where each p;(y) is of the form

pi =" @ '(y) or pi(y=08"hy(y), ie€ll,... 0}, yeRY,

with v; € Ng \ {0} for i € {1,...,¢}. Here, £ € {1,...,N} and |u| € {1,..., N} are such that
lul+ X4 vil=¢+N.

The following lemma provides the necessary properties of differential operators of
special form and the coordinate change C®.

Lemma 8.5.4. The following statements hold.

(i) IfC is alinear differential operator of order N € Ny with constant coefficients, then
P :=C® - C is of special form of order N, where additionally all coefficients p; have
the form p; = (0" hy) o® 1,

(i) Let P be a differential operator of special form of order N € Ny. Then 3° P is a differ-
ential operator of special form of order N + |6| for alld € Ng.

Proof. Proof of (i). By Lemma 2.6.5, the Jacobian of @ is given by

1 —dlhl(x) —62h1 (x) —adh1 (x)
0 1 0
(DD)(x) =
0 0 1

From this and the chain rule, we see that
Ok(uo®) = (Oxu) o® — (Arh1)((01w) 0 D), ke{l,...,d}, (8.5.4)

for sufficiently smooth u: R? — C. We show by induction on N that for every differential
operator C of order N with constant coefficients, the difference (C(u o ®))(x) — (Cu)(®(x))
is a linear combination of terms of the form

4
([Te"mw)e*w@w), xeo, (8.5.5)
i=1

where 4, v;, 1 are as in Definition 8.5.3. From this, the statement in (i) follows by taking
x=071(y).

For N =1, this follows immediately from (8.5.4). Now, let C be a differential operator
of order N + 1. By linearity, we may assume that C = 8% with a € Ng, |al = N+ 1. Writing

0% = 0,0 withke{l,...,d}and &’ € Ng, la’| = N, we get by induction and (8.5.4) that
0% (o ®) — (0%u) o ® = 8;0% (uo®) — (0%u) o ®
=0k((6“’u)0<l>+Bu)—(6“u)oq)
= (6k6a/ u)yod— (6kh1)((616a’ 1) o®) + 03 Bu— (0%u) o ®
= —(0ch1)((010% w) o ®) + ;. Bu,

(8.5.6)
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where Bu is a linear combination of terms of the form (8.5.5). The first term in (8.5.6) is
obviously of special form (8.5.5) of order N + 1. For the second term, we use the product
rule to see that 0, Bu is a linear combination of terms of the form

0 4
0k( 10" m)(@ wow) = Y (10" h1)©0x0" h)((0u) o ®)
i=1 J=1 Vi)

~

4
+ (10" m) (040w 0®) = dch ([0 1y ) (@10 w) 0 @),
i=1 i=1

where we have again used (8.5.4). From this we see that all terms are of special form (8.5.5)
of order N + 1, which finishes the proof of (i).
Proof of (ii). In the same way as above, we see that

0r(h o® 1) = (0rhy) o @+ Orh2)((01h1) o ®@7Y),  kefl,...,d}. (8.5.7)

To show (ii), it is sufficient to consider |6] =1, i.e., 3% = 0 for some k € {1,...,d}. By the
product rule, we have

¢ ¢ ¢
on([17:)o" = (I1Joco* + X (T pi)0xpno*.
i= i= i=1"j#i

Here, each term on the right-hand side is an operator of special form of order N + 1. This
is obvious if p; = Vi hy and follows from (8.5.7) if p; = (0¥ hy) o oL O

As a special case of Lemma 8.5.4 we obtain the perturbation terms arising from the
change of coordinates corresponding to the (bi-)Laplacian and A in (8.5.2) and (8.5.3).

Corollary 8.5.5. Let A® and (A*)® be as in (8.5.3). Then for j € {1,2} it holds that
(AH®=A +Bj,

where B; is an operator of special form of order 2 j. Moreover, for A% as in (8.5.2), we have

0 0
A® = A+B, with B:=( )
B, -pB;

Proof. The statements on (A/)® follow immediately from Lemma 8.5.4(i). The perturba-
tion term B for A® simply follows from the structure of A in (8.4.2). O

To apply perturbation theorems for R-sectoriality to B, we provide the necessary estim-
ates on these perturbations.

Lemma 8.5.6. Letp € (1,00),x € (0,1),ye (1-x)p—1,p—1), k =2 an integer, p > 0,
and let G be a special CCI’K -domain with |01« < 1. Then the perturbation term B from
Corollary 8.5.5 satisfies the estimate
. . kp rd
”Bu”Xf'p(R'jf) =C-[Olcux-|l u”[D,’f’p(Ri’)’ ue Dy (RY),

where the constant C > 0 only depends on p, k,x,y,p and d.
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Proof. Let u=(u1,up) € IDllf’p(IR{f) = WP R, w4 1) x WEPRY, w1 1,). By Corollary

8.5.5, it suffices to prove the estimates

k+2, d
u € WO p(R+, wy+kp)’

[[Bauy |l Wk_z'p(szwarkp) <C- [@]Cl.x el Wk+2’p(Rfrwy+kp)’

k, d
”Bl u2”wk—2,p(Ri ) <C- [@]CI-K . ” u2”Wk'p([Rf Uup € w p(R.p wj/+kp)-

Wy +kp Wytkp)’

Letje{l,2} andsetv;:=us3 ;€ Wok_2+2j’p(lRf, Wy+kp), Where it should be noted that

for j =1 wehave vj = up € W*P(RY, wy1 1)) = Wok’p(lR’f, Wy+kp) by (8.3.1). Thus, we have
to show that

”B] Uj "Wk_z'p(Ri’w}H—kp) ,S [@]Cl,x . ” Vj ||Wk—2+2j,p(Rg,wy+kp); (858)
k=2+42j,p ;mpd
for vj e W, RE, Wy+kp)-

Leta e Ng with |a| < k—2. By Corollary 8.5.5, we know that B; is an operator of special
form of order 2j. Moreover, by Lemma 8.5.4(ii), the operator 0% B; is of special form
of order 2 +|a|. More precisely, 3 B;v; is a linear combination of terms of the form
Hle b;0*u, where b; = (81 hy) o® ! or b; = 8¥i hy with £ € {1,...,2j +|al}, v; € Ng \ {0},
lul €{l,...,2j + |al} satisfying

¢
lul+ Y lvil=€+2j+]al. (8.5.9)
i=1
To estimate a factor of the form b; = (V1 h;) o ®~!, we apply Lemma 2.6.5(ii) and (iv) to
obtain the (non-optimal) estimate

10" )@ ()] < Ol < Ola

, eRY. 8.5.10
~ dist(®~1(y),00)vil-1 ~ y|1v,-|71 YeRy ( )

For factors of the form b; = 8" hy, we use the same lemma to get

, 6l
1@ ) ()] < 220t

—cr Ve RY. (8.5.11)
n

For a term of the form Hle b;0*v;, we obtain, using (8.5.10), (8.5.11), the fact that
[O]cix <1, and Hardy'’s inequality (Lemma 2.2.2 applied Zle (Iv;] — 1) times),

¢
b,-d"v'“ <1O)cir - 10* V11, p e
” 1:1—[1 J L!’(Rf,w7+kp) JL (R+’wy+kp—2€:1(|vi|—l)p)

S Ol lvjll ‘
~ C J W'“'*Zi=1”"i"l]'p[R‘f,wﬁk,,)

S [@]Cl.x o vj ||Wk—2+2j’p(Rf'wy+kp)’
where in the last estimate we have used (8.5.9) and |«a| < k — 2 to obtain
¢ ¢
lul+ Y (vil-D =lpl—€+) vil<sk-2+2j.
i=1 i=1

As 0%B ;v; is a linear combination of such terms, this proves the desired estimate (8.5.8)
and finishes the proof. O
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With the estimates on the perturbation terms at hand, we can now prove Theorem 8.5.1.

Proof of Theorem 8.5.1. Let € be a special CCI'K-domain and let hy, hy and @ be as in
Lemma 2.6.5. Recall that we introduced A® : W2 ®R?) x W2 RY) — W2 (RY) x LL (RY)
given by
A®:=®,0A0(@ 1), =A+B,

with B as in Corollary 8.5.5. Consider the realisation of A® in X)If'p (R%) with domain
D(A®) := IDJIf’p ([Rf). Due to the isomorphisms in Proposition 8.3.2, the trace characterisa-
tion in Proposition 8.3.4 and standard properties of R-sectoriality, the desired statements
in Theorem 8.5.1 for A on lef’p (0) are equivalent to the corresponding statements for
A® on X)If'p (R%). To prove that Ao + A® on X’;‘p (R?) is R-sectorial for A large enough and
[0] 1« small enough, we apply the perturbation result [126, Theorem 16.2.4]. Indeed, by
Lemma 8.5.6 and Theorem 8.4.8, we have for all u € [[I)I;'p (R?) that

< . — )
1Bt gy < Ot Nl gy = (@)t Ao+ Al g

Therefore, applying [126, Theorem 16.2.4] gives the desired result. O

8.5.2. Localisation of R-sectoriality to bounded domains

To obtain R-sectoriality on bounded domains, it remains to apply a localisation procedure
based on lower-order perturbations.

Theorem 8.5.7. Let p € (1,00),x€ (0,1),ye(1-x)p—-1,p—1), k=2 an integer, p > 0,
o € (9(p), ) and let © be a bounded CY¥ -domain. Let A be the realisation of the operator
in (8.4.2) on Xf’p(@) with domain D(A) := IDI;"H(@’). Then there exists a A > 0 such that for
all Ay > A, the operator Ay + A is R-sectorial with angle wgr(Ag+ A) < 0.

To transfer R-sectoriality from special domains to bounded domains, we use the follow-
ing abstract lemma based on lower-order perturbations. A version of the lemma below for
the H®°-calculus can be found in [190, Lemma 6.11].

Lemma 8.5.8. Let A be a linear operator on a Banach space Y, and let A be an R-sectorial
operator on a Banach space Y . Assume that there exist bounded linear mappings ¥: Y — Y
andP:Y — Y satisfying

G) PF=id,
(ii) #D(A) < D(A) and ?D(A) < D(A),

(iii) (FA- ﬁy)gz; D~(AT) — f and F (AP -2 A): D(A) — Y extend to bounded linear
operators [Y,D(A)lg — Y for some0 € (0,1).

Then A is a closed and densely defined operator and for every o > wg(A) there exists a A >0
such that A + A is R-sectorial withwr(A+ A) <o.

Proof. The proof is similar to the proof of [190, Lemma 6.11] if one uses the perturbation
theorem [126, Corollary 16.2.5] for R-sectoriality. O
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To apply the localisation procedure from Lemma 8.5.8, we use the decomposition
of weighted Sobolev spaces as in Lemma 8.3.5. This requires the R-sectoriality of A on
special domains (Theorem 8.5.1) and on the full space R?. From Proposition 8.4.1 and a
lifting argument, we obtain higher-order regularity for A on R%.

Proposition 8.5.9. Letpe (1,00), Y€ (-1,p—1), k=2 an integer, p >0, o € (I(p), w) and
let A be the realisation of the operator in (8.4.2) on wkp(Rd, wy) x wk-2r R4, wy) with
domain D(A) := Wk+2"”([R€d, wy) x Wk'p([Rd, wy). Then there exists a 1> 0 such that for all
Ao > A, the operator Ay + A is R-sectorial with angle wr(lo+ A) < 0.

Proof. Recall that the Bessel potential operator is defined by
Jsf=0-02f=F HA+|-P:Ff, feF'RY, seR.

Then, J,_¢, is an isometry from worRre, wy) to wlop (R4, wy) for all p € (1,00) and
2,0y € Ny with ¢ = ¢. Indeed, for the Bessel potential scale this follows from the definition
and by [214, Proposition 3.2] it also holds for Sobolev spaces.

Let fe y(le) x F(RY), Ao >0and A € 1y +2;_,. Consider the equation (A + A)u = f
which has the solution representation

u) =F 11— AT ENFNQ) )

where, following the notation of [74, Section 2], we have that

A -1
A N) =
EN=[ds 1ipie)
is invertible and its inverse (see [74, Equation (2.3)]) is given by
_ 1 A+ plél? 1)
ATNED = .
©A (@ A+ER @A+ e\ -T2

Now, the solution to (A + A) & = Jx_, f € L [R?) x F(RY) is given by
i) = F 7§~ AT GV (F Jk-2))(©) (x)
=Z(E— A+ KD T ATENFNHEO)W = Ui ) ).
This proves that R(A, —A) Jx—2 f = Jx—2R(A,—A) f, which is equivalent to
Rz Ao+ A)Jk—af = Jx_oR(z,Ag+ A f, forzeC\Z,. (8.5.12)
We can now lift the R-sectoriality to higher-order spaces. Fix N € Ny, let (A n)ﬁyzl be a

sequence in C\ X, and let (f™)N_ | € % (#(R?) x #(R?)). By Proposition 8.4.1 and the
definition of R-sectoriality, we have the estimate

N
[ Zlfn/lnR(/lnvAO + A" ”L2(Q;WZ"’(Rd,w}/)XLP(Rd,wy))
=

(8.5.13)

N
S ” Zlenf(") ”LZ(Q;WZ'P([R{‘I,WY)xLP(Rd,wY))'
n=
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From (8.5.12) and (8.5.13) it follows that

N
” Z EnAnR(An, Ao+ A)f(n) ” LZ(Q;W"'p(Rd,wYJ x Wk‘z"’(Rd,wy))
n=1

N
~ || Z En/lnR(/ln,A() + A)]k—Zf(n) || LZ(Q;WZ'V(IRd,wy)XL”([Rd,wy))

n=1

N
< len]k_zf(”) “LZ(Q;WZvV(Rd,wy)xLP([Rd,wy))
n=

~| nZ,lEnf(m "LZ(Q;W"J’(R"I,wy)xWk‘Z'P([Rd,wy))‘

By a density argument, this proves the required R-sectoriality estimate. O
We can turn to the proof of our main result concerning R-sectoriality on domains.

Proof of Theorem 8.5.7. The result will be proved using Lemma 8.5.8 together with The-
orem 8.5.1 and Proposition 8.5.9.

Let € € (0,x) be such that y > (1 - (x — €))p — 1. Take (V)_,, @), )N from
Lemma 8.3.5 such that forall n € {1,..., N} we have [0}] c1x-- <0 where § € (0,1) is small
enough such that Theorem 8.5.1 (applied with x replaced by x — ¢) applies for every G,.
Note that this is possible due to the discussion below Definition 2.6.1. We define the
following operators, where the spaces are as defined in (8.3.3) and (8.3.5).

@) A:=@N A, onw" o Wy’ikz P with D(A) = ’“;fk’; x 7//Y’j§p, where
a) Ag on WEP®R?) x WP (RY) with D(Ap) = W*2P ®R?) x WP (R) is given
by Ayil = Afl,
b) A, on WEP(@,, wdTy ) x WH2P (6, wITh ) with D(A,) = Wy P (@, w7y )
x WhP (@, w 6@" )1s given by A, 7i = Au for allnefl,..., N}
(i) B:D(A) =Dy (@) — W5 < W) 5P givenby

_ up| 0
B”‘B(uz) N (([Az,nnlul—

(i) C:D(A) — X} (@) given by

N
PIA M, uz))nzo'

~ i 0
Cu=C|.|= ~ ~ .
" (uZ) (Zlyy:o([Azrnn]ul,n_p[Arnn]MZ,n))

For Ay > 0 large enough, A + ﬁn forall n€{0,..., N} is R-sectorial with wgr(Ag + En) <o
by Proposition 8.5.9 and Theorem 8.5.1. Hence, for 1y > 0 large enough, also 1o + A is
R-sectorial with wg(Ag+ A) < 0.
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Let 22 and .# be as in (8.3.4). It is straightforward to verify that the conditions (i) and
(i) from Lemma 8.5.8 hold. It remains to check condition (iii) in Lemma 8.5.8. We first
characterise the complex interpolation space

k,p k-2,p _ kp k+2,p k 2,p k,p
[7/7/+kp ><7//y+kp D(A)]l =, y+kp’ 71/0}/+kp]1 W, y+kp ’71/)/+kp]*

Recall that (@n)N , are special C ¥_domains. Hence, using Propositions 8.3.2 and 8.3.4 to
reduce to [Rf and applying Proposition 3.6.2, it follows that

00, k+2, 36, k 1, 90,
(WP @, w) i) Wy ™7 @y wy Ty )1y = Wy Oy w)Th ). (8.5.14)

From (8.5.14) and interpolation on R? (see, e.g., [124, Theorems 5.6.9 & 5.6.11]), we obtain

[ k,p k+2,p]
y+kp? " 0,y+kp’ 3
k d k+2 d 2 k 00, k+2,p 00,
— P +2,p P n ) n
=[WHPRD, WHP (R )]%®691[W @y wy 3 ) Wy ™ Oy w3 )1
n=

N
_ wk+1,pmd k+1,p 00, k+1p
= WP R )@@IWO @y w, 2) =W sk
n=

Similarly, since ®. : wko.p (™ wgoﬁ") — Whkop ([R{f, Wy,) is an isomorphism for all ko € Ny
and all yp € ((kg—1)p—1,00)\{jp—1:j € Ni} (see Proposition 8.3.2), it follows from
Proposition 3.6.6 that

(W22 @, wiTy ), WHP (@, w00y )11 = WEP (6, Wl ).

y+kp v+kp
Hence, we obtain [7//k Zp Wkp ]1 k Lp and thus we have proved that
’ y+kp * 7 y+kp 3 y+kp p
k,p k-2,p k+1 P k-1,p
[7//)/+kpx7//y+kp D(A)]1 = 0Y+kp><7f/y+kp . (8.5.15)

To continue, note that
FAu-AFu=-Bu, ueD(A), and APU-PAli=Ci, iicDA.

Furthermore, the commutators [A,7,,] and [A?,7,,] are first and third-order partial differ-
ential operators with smooth and compactly supported coefficients, respectively. This
and (8.5.15) yield that the operators

k+1,p k-1, k,p k=2,p
FA-Ag Wy 0,030 ) x W@, w0 ) W w2,
k-2,p k+1p k-1,
AV A vakp X Y yikp D(A)]1 - , wy+kp) x WP (o, w7+kp)

are bounded. Similarly, it can be shown that the operators

)ka Zp(@w

whop DAy — WP (@, w) o )

X
p y+kp ’ Y+kP

k,p k-2,p L ykr k-2,p
FL WP (0, wy+kp)xW (o, wy+kp) 71/}’+kpx7//y+kp

AP -2 AW
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are bounded. This shows that (£ A — A.9)2 and .# (A% — 2 A) extend to bounded opera-
tors from [7I/Yk"[J < W B DA 1 to WEP 2P Applying Lemma 8.5.8 gives that for

+kp v+kp v+kp v+kp
all o € (9(p), ) there exists a A > 0 such that for all 1 > A the operator 1p + A on Xl;'p ©)
is R-sectorial with wg(1g + A) < 0O. O

8.5.3. R-sectoriality for the unshifted operator

In this section, we prove the following improved version of Theorem 8.5.7, which, in
particular, yields R-sectoriality for the operator A without a shift.

Theorem 8.5.10. Letpe (1,00),x€(0,1),ye(1-x)p—1,p—1), k=2 an integer, p >0,
and let @ be a bounded CY* -domain. Let A be the realisation of the operator in (8.4.2) on
X)If'p (0) with domain D(A) := I]ZDI;"[J (0). Then the following assertions hold.

(i) Thespectrumo(A) is a discrete set of eigenvalues which is contained in the open right
half-plane. Furthermore, o (A) is independent of pe (1,00),y € (1-x)p—1,p—1),
and k = 2.

(ii) There exists a A>0andao < % such that for all Ay > —Z, the operator Ay + A is
R-sectorial withwr(Ag+ A) < 0.

Essentially, the R-sectoriality result in Theorem 8.5.10(ii) follows from Theorem 8.5.7
and Theorem 8.5.10(i). However, since we are dealing with weighted spaces and domains
with low regularity, we cannot argue immediately as in the proof of [74, Theorem 5.1]. To

prove Theorem 8.5.10(i), we consider the operator A on Xl;'p (@) and on WOZ’2 (@) x [2(0).
Then it suffices to show that the spectra of these two operators are equal and that the
spectrum of A on WOZ'2 (@) x L?(0) has the desired properties.

We start with the analysis of the operator in the unweighted L2-setting. For sufficiently
smooth domains, the following result is an easy consequence of classical elliptic regularity.
As the domain @ is of class C''* only, we have to argue slightly differently.

Lemma 8.5.11. Let p >0 and let© be a bounded C' -domain. Let o be the realisation of
the operator in (8.4.2) on WOZ'Z(@) x L?(0) with domain

D(sf) = {ue Wy*(0) x [*(0) : S ue W,*(0) x L*(0)}.
Then the following assertions hold.
(i) The operator & is densely defined and closed.

(ii) Letse€ (0, %). Then we have the higher regularity u; € Wlf)f (O) foreach u = (uy, u)' e
D(<f) as well as the continuous embedding

D(sf) € (H**2(0) n W2 (0)) x W (0), (8.5.16)

where H**$2(0) stands for the Bessel potential space.
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(iii) The spectrum o () is a discrete set of eigenvalues which is contained in the open
right half-plane.

Proof. Proof of (i). As C°(0) x C°(0) < D(), the operator & is densely defined. To show
closedness, let (u®)en = ((ugk), uék))T)keN € D(«) be a sequence with u®¥ — u and
Lu® — yask—ooin WOZ’2 (@) x L?(0). By the definition of <, this implies uék) et 41
in WOZ‘Z(@). As we also have uék) — uy in L2(0), the uniqueness of the limit in L2(0) yields
Up=—U] € WOZ’Z(@).

Similarly, we have the convergence A2 uik) - pA ugk) — 1y in L2(©) which implies
A ulP — vy + pAuy  in L2(0), (8.5.17)

using that uék) — —v1 = up in WOZ'Z(@). By the continuous embedding L?(0) € W~22(0),
the convergence in (8.5.17) also holds in W~22(@). On the other hand, from ugk) — up in
W2 (0) and the continuity of A?: W% (0) — W~22(6), we also get

A u® — A’uy inw22(0).

Again by the uniqueness of the limit, we see that A2y = vy + pAu,. Therefore, u =
(u1,u)" € D(of) and o/ u = (—up, A2y — pAuz)T = (v1, v2) T, which shows that the opera-
tor < is closed.

Proof of (ii). Let u = (u,, uy) " € D(of). Then we obtain u; € Wlicz (0) by a similar argu-
ment as in the proof of [223, Lemma 11.36]. Setting f = (f1, o) | := «/ u, we get

A%uy = pAus + fo = —pAfi + > € L2(0).

Let s € (0, 3). By [244, Theorem 6], the function u; belongs to H>*¥2(@), and we have the
estimate

Iy ||Hs+2,2 ©) = C” - pAfl + f2 ||H5’2'2(@) = C“ - ‘DAfl + fZ ||L2(@) = C||f||W2,2 (@) xI2(0)-

From this and ||uz |l 22y = || f1lly22(s), We obtain the continuous embedding (8.5.16),
where we endow D(<f) with the graph norm.

Proof of (iii). By the Rellich-Kondrachov theorem, the space on the right-hand side
of (8.5.16) is compactly embedded into WOZ’2 (©) x L?(0). Therefore, the operator </ has
compact resolvent and, consequently, its spectrum is discrete and consists of eigenvalues
of finite algebraic multiplicity. Therefore, to show the statement on the spectrum in (iii), it
is sufficient to show that for each A with Re A = 0, the operator &/ + A is injective.

Let A € CwithReA = 0. On WOZ’2 (@) x L2(0), define the inner product

(W, w) = (01, W1) 20y + (AL, AW 26y + (V2, W2) 126y, Uy W E WP (O) x L*(O).

For u = (u;, up)" € D(of) with (of + A)u = 0, we obtain by integration by parts and using
the boundary conditions,

0= Re(('«d + A)ur u> = (ReA)U'Aul ”iZ(@) + ” uz"iZ(@)) + p”vuZHiZ(@;(yl)'
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As Re A = 0, this yields Vuy, = 0. Hence, since uy € Woz'z(@), we obtain 1, = 0. Furthermore,
the second component of the equation (< + A)u = 0 implies that, A%u; = pAuy — Aup = 0.
Since u; € WOZ'Z(@), this implies, using integration by parts again, that 0 = (A%u;, u1) 2 ©) =
1ALy IIi2 © and therefore u; = 0. So we see that u = 0, which shows that the operator </ + A
is injective. O

In order to show that the spectrum of A on lec’p (0) is independent of p, y and k, we
need the following lemma about the consistency of resolvents.

Lemma8.5.12. Letpe (1,00),x€(0,1),ye(1-x)p—1,p—1), k=2 aninteger and letO
be a bounded C'* -domain. Let

k, . k,
Apiy=A onX,” (@) withD(A, ) :=D," @)

beasin (8.4.2). Let o/ be the operator from Lemma 8.5.11, i.e., the realisation of the operator
in (8.4.2) on Wy*(0) x L*(0) with domain

D(of):={ue W2 (©) x [*(0) : S ue W2*(©0) x [*(0)}.

Then there exists a A > 0 such that for all A > A the resolvents R(A, —Ap k) and R(A, —<f)
are consistent.

Proof. Let f € Xl;'p (@) n (WZ*(0) x L*(©)). We have to show that, for sufficiently large A,
the resolvents R(A, — A, x,y) and R(A, —«/) exist and are equal when applied to f. For this,
we first show an embedding result.

Take 1 < g <min{p,2} and p € (2q —1,3g —1) such that

ps AY*H2PHD s gg-1, (8.5.18)

Using thaty € (1 -x)p—1, p—1), we can always find a p such that (8.5.18) holds. First,
we claim that

L0, wd,,) — L0, wy?). (8.5.19)

Indeed, for u e L” (0, wf,?z p) we have by Holder’s inequality that

P=q

00 q
([0 W up-qy+zp) (X) dx) < oo.

p-q

<l

f@ |4(x)| 7w (x) dx < (f@ ()P 3T, (x) dx)

The latter integral can be written as an integral over R? (using the localisation from
Lemma 8.3.5 and the diffeomorphism from Lemma 2.6.5), hence the integral is finite
since (8.5.18) implies (up — g(y +2p))/(p — q) > —1. This proves the claim.

We introduce for r € (1,00) and v > —1 the space

Zny = {ue WP ©@,w%) x L'(0,w): due W2 (@, wl%) x L (@, wI?)}.
Note that D(«/) = Z, . For A large enough, consider the equation

AT+AT=f,  [eXP@)n (W) x [20)). (8.5.20)



8.5. R-sectoriality for the elliptic operator on domains 261

Then by Theorem 8.5.7, there exists a unique solution wy, € [[I)I;’p (0). Hardy’s inequality
(for Lipschitz domains, see e.g., [169, Theorem 8.8]) and (8.5.19) yield

—_— k, ) )
W) € D,” (0) — Dy (©) = Wy P (0, 0l7,,) x WP (0, ), ,)

— Wy @, w) x w1, ).

Furthermore, for each A € C with Re A = 0, we have A € p(—«/) by Lemma 8.5.11(iii). As
&f is closed by Lemma 8.5.11(i), this is equivalent to the bijectivity of the operator A + <.
Therefore, there also exists a unique solution w € Z o of (8.5.20). Using u >0, g <2 and
the elliptic regularity (Theorem 8.5.7 using (8.5.18)), we find

W1 € Zyo— Zgyu =Wy 10, w0) x W90, w?).

Note that (8.5.20) with right-hand side f € L9(@, wgﬁ) has a unique solution w by The-
orem 8.5.7 (again using (8.5.18)). It follows that wy = w7, which proves that the resolvents
of —A, k,y and —«f are consistent. O

Using the above lemmas about the spectrum of < and the consistency, we can now
prove Theorem 8.5.10.

Proof of Theorem 8.5.10. Proof of (i). Since the embedding W7 (@, w)?) — L* (0, w3?)
is compact for all p € (1,00) and yp > —1 (see [116, Theorem 8.8]), it follows that the
embedding IDlyc‘p (O) — X;f’p (0) is compact as well. Hence, the resolvent operator R(A, A)
with A € p(A) is compact. By the Riesz-Schauder theorem for compact operators, the
resolvent operator R(A, A) has a discrete countable spectrum {0 ; : j € Ng}, where g ; # 0
are eigenvalues. Furthermore, zero is contained in the spectrum of R(A, A) and is the only
accumulation point of the spectrum. Therefore, the spectral mapping theorem implies
that o (A) is a discrete set of eigenvalues.

To continue, we prove that the spectrum o (A) is independent of p, k and y. Let Ay
and o/ be as in Lemma 8.5.12. It suffices to prove that 6 (A k,y) = 0(<f). Note that (/)
is a discrete set of eigenvalues contained in the open right half-plane by Lemma 8.5.11.
By Lemma 8.5.12 and analytic continuation it holds that R(z, A, «,y) and R(z, /) are
consistent for all z € P(Apky) N p(). If u € p(), then since 0(Apk,y) is discrete and
countable, there exists an r > 0 such that B(u, 1) \ {u} € p(Ap k,y) N p(<f). Therefore, by
consistency of the resolvents, we find

f R(z, Ap ky) dz =f R(z,«)dz =0,
0B (u,1) 0B(u,1)

which implies that p € p(Ay,k,y). The other inclusion follows similarly. This proves that
0(Ap,k,y) = 0(f) and thus o (A k) is independent of p, k and y.

Using the properties of o(</) from Lemma 8.5.11 now yields that o(Apky)isa discrete
set of eigenvalues contained in the open right half-plane.

Proof of (ii). By Theorem 8.5.7, it holds for Ay large enough that Ay + A is R-sectorial
with wr(Ag + A) < % From this and the fact that the spectrum of A is discrete, we see
that for each r > 0 only finitely many eigenvalues A with Re A < r exist. As the imaginary
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axis belongs to p(A) by (i), this yields minjes(4)Red > 0. We set A= %minAEU(A) ReA.
Using the analyticity of the resolvent, it follows that there exists some o < 7 such that for
Ao > —X, the operator Ay + A is R-sectorial with wr(1o + A) < 0. O

8.6. Maximal regularity for the damped plate equation

We prove our main results on maximal regularity for the damped plate equation on the
half-space and on bounded domains.

8.6.1. Damped plate equation with homogeneous boundary conditions

We first study the damped plate equation with homogeneous boundary conditions, i.e.,

Ou+A’u—pAdu=f (t,x) € (0,T) x O,
u=0,u=0 (t,x)€(0,T) x 00, (8.6.1)
Ulp=0 = (0rt)]s=9 =0 x€e0.

Throughout, p > 0 is fixed, we write I := (0, T') for some T € (0,00] and n denotes the
inward pointing unit normal vector at 6. Furthermore, for g € (1,00) and pe€ (-1, -1),
we denote by vy, () := || a temporal weight.

We recall that the spaces Xl}f'p (@) and ID;f’p (©) are as defined in (8.5.1). Furthermore, we
introduce the following short-hand notation. Let p, g € (1,00), y € (-1, p—1), pe (-1,g-1),
k =2 aninteger and T € (0,00]. We define the space for the data f as

[Fk 2 (I V; 0, wd

):= L1, v WE2P (@, w99, ).

y+kp y+kp

For the solution u we define the spaces

U_Jk y v 0, w7 )= WL v WP, w"@k ) NLIU, v WE2P (6, w

90,0
(I V0, w ): u|t:0=(atu)|t:0=0}-

Y+kp) —{ME[U 2(], v; 0, w?

7+kn
Similarly, we define the spaces with zero boundary conditions at 6C as

)i= W2, v WE2P (0,089, ) 0 L9, vy W, Wy P @, w
)i Ule=0= (atu)|t=0 = 0}-

LS (L, 0,30, W ),

y+kp Y+kP

OIquo(I 0, w0, ): —{uetquo(l V30, WP

y+kp y+kp

Using R-sectoriality of the operator matrix A obtained in Sections 8.4 and 8.5 for the
half-space and bounded domains, respectively, we can establish maximal regularity for
the damped plate equation.

Theorem 8.6.1. Letp,ge(1,00),ye(-1,p—1),pe(-1,q-1), k=2 an integer and p > 0.
Assume that either

(i) 6 =R% and T € (0,00), or;

i) x€(0,1),y>1-x)p—1, 0 is a bounded CY* -domain and T € (0,00].



8.6. Maximal regularity for the damped plate equation 263

Then the following assertions hold.

(i) Therealisation of the operator A in (8.4.2) on lef’p (0) with domain IDI;"[J (O) has max-
imal L9(vy,) -regularity on 1. Furthermore, — A generates an analytic Cy-semigroup

on X)]f’p (O). Moreover, if © is a bounded domain, then this semigroup is uniformly
exponentially stable.

(ii) Forallf(—:[F’C 2(I,v;0, w +kp) there exists a unique solution

ueo[U pO(I vy 0, wy+kp)

to (8.6.1). Moreover; this solution satisfies
ully k-2 ma0 y<C k-2 5 1,00
a2 1,050,089, ) < OV lgt2,0,0,000,

where the constant C > 0 only depends on p,q,y, 11, k,p,d and T. If O is a bounded
domain, then the constant C is independent of T .

Proof. Theorem 8.4.8 (for 0 = Rf) and Theorem 8.5.10(ii) (for @ a bounded domain)
together with [126, Theorems 17.3.1(2), 17.2.26(1) & 17.2.39] (using that C is a UMD
Banach space and 9(p) < %) give maximal L9(v,,)-regularity of A on I. Furthermore, [126,
Theorem 17.2.15] implies that — A generates an analytic Cy-semigroup. If © is a bounded
domain, then 0 € p(A) by Theorem 8.5.10(i), hence [126, Proposition 17.2.8 & Corollary
17.2.25] imply that this semigroup is uniformly exponentially stable. This proves (i). For
(ii) it follows from (i) and [126, Propositions 17.2.7 & 17.2.8] that there exists a unique
solution & = (@i, i2) T € Wh4(1, v#;Xl}f’p(@)) NLI(I, vy;[Dl;’p(@’)) to the first-order Cauchy
problem

-~ .~ (0 ~
Gtu+Au:( ), Uli=o=0. (8.6.2)
f
Furthermore, this solution satisfies
||”||w1vq(1,y,1;x’;"’(@)) + ”u||mu,u#;u}$”(@’)) = C“f”Lbi([yyu;wkfln(@’wg?kp))- (8.6.3)

Next, by setting u := 7} we obtain that d,u = ﬁg by the first component in (8.6.2). Hence,

u solves (8.6.1). Moreover, it holds that u € [U - 0(I v; 0, wy+kp) and

”u”Uk 2([ Vi, waﬁ ) ~ Z ”a u”wl A(1,v; swk-2p@, w@@ )) + “u”Lq(I Vs sWk+2.p (@, w00

+kp))

iy Iet 2.0,

where we have used that (71, iip) = (1,0,u) and (8.6.3).
Conversely, if u € o[Ug,_pz,o(Ir vu; 0, wf/fkp) solves (8.6.1), then i := (1,0, u) T belongs to

whaqq, Vs Xf’p(@)) NLII,vy; D]}f’p(@)) and solves (8.6.2). Indeed, this follows from the
embedding

Ul o 00, wd%, ) — WL v WEP (6, w (8.6.4)

y+kp))
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To prove (8.6.4), note that by [189, Proposition 5.5], [190, Theorem 3.18] (which also holds
on I by a restriction argument) and Proposition 3.6.2 (using k = 2 and a localisation
argument based on Proposition 8.3.2 and Lemma 8.3.5), we obtain

W29(1, v WE2P @, w39, )) L9 (1,0 Wy 2P @, w 7+,Cp))

— WY(1, v, [W’C 206, w0, ), Wy P (6, wl

Y+kp
1, k,p
=WhI(1,v; WEP (O, wy+kp))

)]

y+kp %)

Thus, the solution u to (8.6.1) is unique and this completes the proof of (ii). O

8.6.2. Damped plate equation with inhomogeneous boundary conditions

We turn to maximal regularity for the damped plate equation with inhomogeneous bound-
ary conditions. Consider

Ou+Nu—-pAd;u=f (t,x) € (0,T) x O,
u= t,x)€(0,T) x 00,
& (10 € 0,17 (8.6.5)
Onu=g1 (t,x)€(0,T) x 80,
Ulp=0 = (0] =9 =0 xXe0O.

Again, p > 0 is fixed, we write I := (0, T) for some T € (0,oc0] and n denotes the inward
pointing unit normal vector at 6. The functions gy and g; denote the boundary data.
As is known from the standard unweighted theory for boundary value problems [68], the
optimal space for the boundary data is an intersection space of Triebel-Lizorkin spaces in
time and Besov spaces in space. In Chapter 4 the trace theory has been extended to the
weighted setting with rough domains. The theory for the temporal trace in the weighted
setting is more delicate than in the classical unweighted setting, see, e.g., [190, Section 7].
Therefore, we will not consider non-zero initial data.

For the definition of weighted Triebel-Lizorkin spaces, we refer to, e.g., [211, Section 3.1].
Similar to Chapter 4 (and, e.g., [262, Definition 3.6.1] in the case of smooth domains), we
define spaces on 00 as follows. Let & be a bounded C'-domain and fix (V,,)_, (@,)_,
and (17,;)12’:0 from Lemma8.3.5.Forne {1,...,N},let®,,: 0, — Rf be the Dahlberg—Kenig—
Stein pullback from Lemma 2.6.5. Recall that for any f defined on @, the change of
coordinates mapping is (®,) f := f o ®,!. Furthermore, for any g defined on 46, we
write (©,(0,-)). g = g(®;,'(0,-) which defines a function on R¥1.

Let p € (1,00) and s > 0. Let L” (00) be the Lebesgue space with respect to the surface
measure. We define

q(a@) :={g e LP(00) : (@,(0, ))*nngeB [Rd_l)forallne{l,...,N}},

pal

equipped with the norm

N
2
Iglss ,o0) = n;||<¢>n(0,-))*nnguB;’q(RH), g € By, ,(30).
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Note that this definition is independent of the partition of unity and the diffeomorphisms
up to equivalent norms.

In addition to the notation in Section 8.6.1, we introduce the following short-hand
notation for the spaces for the boundary data. Let j € {0,1}, p,g€ (1,00), Y€ (-1,p—1),
pe(-1,g-1), k=2 aninteger and ¢ € (0,00]. We define

. _f_r _jort
GV, (I,v;00) :=F, )} ™ (I,v; LP@0) N LI, v By, 7 (00)),
I . ; J_y+l _p+l
Gjry (I, v 6@) = Gq:p(l’_vﬂ’a@) if1- 5 - W < T’
07 apt {8 6T, 0,;00): glizg =0} if1-§ -1 >0

The temporal traces in the above spaces are well defined, see Theorem 3.1.2. Furthermore,
it should be noted that the first-order temporal trace in G{Z’L (I, vu;00) only exists if

j +1 +1
P e P

2 2p q
Using that j € {0,1}, y € (-1,p—1) and p € (-1,g — 1), we see that % + 72—;1 >0> —“T“.
Hence, for the given parameter ranges the first-order temporal trace never exists and,
therefore, no compatibility conditions on d; gy and 0;g; are needed. This is in contrast to
the unweighted setting, see [74, Theorem 4.6 & 5.2] and, in particular, [74, Equation (4.10)].

For @ a bounded C'-domain and u € C! (@), we define the spatial trace as

—00
Tr; = (ulgg, n- (V) lse),

where n denotes the inner unit normal vector at 66.

The following theorem gives the optimal space for the boundary data in the weighted
setting. It should be noted that, due to the spatial weights, the trace space is independent
of the smoothness parameter k. Also note that more smoothness of the domain is required:
C1*, while for homogeneous boundary conditions we could allow for C!-domains.

Theorem 8.6.2 (Spatial trace operator). Let p,q € (1,00),y€e (-1,p—1),pe(-1,g-1),
k=2 aninteger and T € (0,00]. Furthermore, assume that either

(i) ©=R%, o,
(@) x€(0,1),y>1-x)p—1and0 is a bounded CY¥ -domain.
Then the trace operator
00 | k-2 00 L iy
Try :gUg, vy 0, Wyikp) = ]E)OG,W(I, vy;00)

is continuous and surjective.
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Proof. If I =R, then the result follows from Theorems 4.4.1 and 4.5.2 applied with k, ki, ¢
and y replaced by k -2, 4, 2 and y + 2p, respectively. By using the zero extension operator
from R, to R, we can argue similarly to Step 2 of the proof of Theorem 4.4.1 to obtain
the result for I = R, . The result for I = (0, T) with T < oo follows by using an extension
operator from I to R. Such an extension operator can be obtained as in [11, Proposition
2.5]. O

We can now prove the main theorem of this chapter concerning well-posedness and
regularity of the plate equation (8.6.5) with inhomogeneous boundary conditions.

Theorem 8.6.3. Letp,ge(1,00),y€(-1,p—1),pe(-1,q-1), k=2 an integer and p > 0.

Suppose that 1 — YH # and L 3- v ptl ’“Hl

7 %D . Moreover, assume that either
(i) ©=R% and T € (0,00), or;
(i) x€(0,1),y>1-«x)p—1, 0 is a bounded CY¥ -domain and T € (0,00].
Then for all

feFs 20, v0,w

1,
Mp), goeoa;qpu vu;00) and g € G, (1,v,;00),

there exists a unique solution u € [U'C 2(I V0, wo
satisfies

. kp) to (8.6.5). Moreover, this solution

ull k-2 =C 2 + ; + :
I ”uJ’;_,fu,u,l;@,wgfkp) (||f||[F’,f7,,f(I,vp;@,w3fkn) ”g‘)”@%u,yu;a@) ”glnq;;;u,yu;a@))'

where the constant C > 0 only depends on p, q,y, u, k, p,d and T. If O is a bounded domain,
then the constant C is independent of T .

Proof. From Theorem 8.6.2 we obtain a continuous extension operator

1 .
exty”: [1 o607 (I vu:00) — UE-2(1, 0,0, wI%y,)- (8.6.6)
Jj=0
First, consider the damped plate equation
0%+ A%ii— pAd,ii = f (t,x)€(0,T) x O,
U=0,u=0 (t,x)€(0,T) x 00, (8.6.7)

Ulp=0 = (0;W)] =9 =0 x€e0.

where
fi=f—(02+A%- pA@t)ﬁ?@(gorgl)-

By Theorem 8.6.1 there exists a solution

e W29, 0, WE2P (0,030, ) 0 LU, v Wy 2P 0, w07, ) — UK 2L, 00,020, )

y+kp y+kp
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to (8.6.7) which satisfies the estimate

(21 (P ——
Ugp Lv0,wily )

2 2 —00
< ”f”[F’,jfpz(I,vﬂ;@,wifkp) + /(87 + A% — pAd,Jexty (g0, 1) P2 (00,07 (8.6.8)

o
+kp)

—00
< _ . + |[ext ) —. . )
~ ”f”[F]cCl,pz(I’y/“@’w?/?kp) ” 1 (gO gl)”[ulg';(l,yw@,wgfkp)
where for the last estimate we have also used the embedding

k-2 . 00 1, wk 00
Mq,p (I) Vﬂ)@r wy+kp) — W q(Iy U[J) W p(@y wy+kp))

This embedding can be proved similarly to (8.6.4), using the localisation procedure in
Proposition 8.3.2 and Lemma 8.3.5. Note that we may apply Proposition 8.3.2 for spaces
without zero boundary conditions, since y + kp > (k+1-x)p — 1.

We now set u:= i + ﬁ?@ (g0, &1)- Then, u satisfies
—00 =00 . —00—o0
Try u=Try u+Tr ext; (8o, 81) = (8o, &1),
by (8.6.7) and properties of the extension operator. Furthermore, by (8.6.6) and (8.6.7), we
have
~ —30
Ulr=0 = Uls=0 +exty (80,81)lr=0 =0,

@1 )] =0 = (0, T0)| 10 + (3,6XC° (g0, €1)) | 1=0 = 0.

So, by construction of iz, we have that u satisfies (8.6.5) and we have the estimate

Nl 21.0 0000 ) SNTGE2 00 6 w0+ 1EXE (80, €D IE2(1 0 6 w0
ap HVO Wy qp LV Wy ey qp LV Wy ey

—o0
S ||f||w§;,2(1,vu;@,w$?kp> +llexty (go’gl)||U§f’,2(1,vu;@,wgfkp)

< - + +
~||f||[Fg,p2(1,u,t;@,w$§’kp) Igollgor 1,:00) * 181 0GLY 1 1 00y

using (8.6.8) and (8.6.6). Finally, the uniqueness of the solution u to (8.6.5) follows from
Theorem 8.6.1. O
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Summary

In this dissertation, we investigate well-posedness and maximal regularity of boundary
value problems on rough domains and with singular data. To this end, the problems
are formulated in the setting of weighted Sobolev spaces, where the weights are powers
of the distance to the boundary. We develop the necessary mathematical framework to
treat boundary value problems in this weighted setting, including the theoretical study of
weighted function spaces, the abstract operator-theoretic study of the Laplace operator,
and the application of these tools to prototype boundary value problems.

In Part I of this dissertation, we establish the required function space theory by charac-
terising the trace and complex interpolation spaces of weighted vector-valued function
spaces. Specifically, we develop a general higher-order trace theory for Besov, Triebel-
Lizorkin, Bessel potential and Sobolev spaces in the weighted setting, crucially allowing
for power weights that fall outside the class of Muckenhoupt A, weights. From these trace
theorems, we subsequently derive characterisations of the complex interpolation spaces
for weighted Sobolev spaces subject to boundary conditions.

In addition, we develop a trace theory for intersections of weighted Sobolev spaces.
By analysing boundary traces within the setting of anisotropic Triebel-Lizorkin spaces,
we can identify the optimal trace space of an intersection of weighted Sobolev spaces.
This provides the machinery required to handle parabolic boundary value problems with
rough inhomogeneous boundary data.

With the underlying function space theory established, we continue with the operator-
theoretic analysis of the Laplace operator in Part II of this dissertation. We prove that
the Laplacian with Dirichlet or Neumann boundary conditions admits a bounded H*°-
functional calculus on the half-space in the setting of weighted Sobolev spaces. In addi-
tion, we study the corresponding Dirichlet and Neumann heat semigroup and it is shown
that these semigroups, in contrast to the unweighted LP-case, have polynomial growth.

By a localisation procedure, the H*-calculus results for the Laplacian are then gen-
eralised to bounded domains. For the localisation procedure, we employ a version of
the Dahlberg—Kenig-Stein pullback, which is a boundary-straightening diffeomorphism
specifically tailored to the weighted setting. In particular, we obtain that the Dirichlet
Laplacian has a bounded H*-calculus on bounded C>*-domains, where « € [0,1] de-
pends on the exponent of the spatial power weight, but is independent of the smoothness
of the underlying Banach space. The analysis reveals a crucial trade-off: lower boundary
regularity can be compensated for by enlarging the exponent of the spatial power weight.

In Part III of this dissertation, the trace theory and functional calculus developed in
Parts I & IT are applied to prove maximal L7-regularity for several evolution equations. We
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first examine the deterministic and stochastic heat equations on rough domains. A pro-
found consequence of the weighted setting is that we can avoid unnatural compatibility
conditions for the data, which are in general required in the unweighted case.

Finally, the weighted framework is applied to a linear structurally damped plate equa-
tion with inhomogeneous Dirichlet-Neumann boundary conditions. To this end, we study
maximal regularity properties of the related first-order system on weighted Sobolev spaces
of arbitrarily high smoothness. In this way, we obtain a fairly complete well-posedness
and higher-order regularity theory for the damped plate equation on rough domains,
while avoiding unnatural compatibility conditions for the data.



Samenvatting

In dit proefschrift onderzoeken we de goedgesteldheid en maximale regulariteit van
randwaardeproblemen op ruwe domeinen en met singuliere data. Daartoe worden de
problemen geformuleerd in de context van gewogen Sobolevruimten, waarbij de gewich-
ten machten zijn van de afstand tot de rand. We ontwikkelen de benodigde wiskundige
theorie om randwaardeproblemen in deze gewogen context te behandelen, waaronder
de theoretische studie van gewogen functieruimten, de abstracte operatortheoretische
studie van de Laplace-operator, en de toepassing van deze theorie op prototypische rand-
waardeproblemen.

In Deel I van dit proefschrift behandelen we functieruimtetheorie en karakteriseren we
de spoor- en complexe interpolatieruimten van gewogen vectorwaardige functieruimten.
We ontwikkelen een algemene hogere-orde spoortheorie voor Besov-, Triebel-Lizorkin-,
Bessel-potentiaal- en Sobolevruimten in de gewogen setting, waarbij het cruciaal is
dat machtsgewichten worden toegestaan die buiten de klasse van Muckenhoupt A,-
gewichten vallen. Uit deze spoorstellingen leiden we vervolgens karakteriseringen af
van de complexe interpolatieruimten voor gewogen Sobolevruimten onderworpen aan
randvoorwaarden.

Daarnaast ontwikkelen we een spoortheorie voor doorsneden van gewogen Sobo-
levruimten. Door sporen op de rand te analyseren binnen de setting van anisotrope
Triebel-Lizorkinruimten, kunnen we de optimale spoorruimte identificeren van een door-
snede van gewogen Sobolevruimten. Dit geeft de benodigde theorie om parabolische
randwaardeproblemen met ruwe inhomogene randdata te behandelen.

Nadat de onderliggende functieruimtetheorie is behandeld, gaan we in Deel II van dit
proefschrift verder met de operatortheoretische analyse van de Laplace-operator. We
bewijzen dat de Laplaciaan met Dirichlet- of Neumann-randvoorwaarden een begrensde
H®-calculus toelaat op de halfruimte in de context van gewogen Sobolevruimten. Daar-
naast bestuderen we de corresponderende Dirichlet- en Neumann-warmtehalfgroepen
en we laten zien dat deze halfgroepen, in tegenstelling tot het ongewogen L”-geval,
polynomiale groei vertonen.

Middels een lokalisatieprocedure worden de resultaten voor de H*-calculus van de
Laplaciaan vervolgens gegeneraliseerd naar begrensde domeinen. Voor de lokalisatie-
procedure gebruiken we een variant van de Dahlberg—Kenig-Stein-pullback; dit is een
diffeomorfisme waarmee de rand lokaal rechtgemaakt kan worden en dat specifiek is afge-
stemd op de gewogen setting. In het bijzonder verkrijgen we dat de Dirichlet-Laplaciaan
een begrensde H*-calculus heeft op begrensde C'"*-domeinen, waarbij x € [0, 1] afhangt
van de exponent van het ruimtelijke machtsgewicht, maar onafhankelijk is van de glad-
heid van de onderliggende Banachruimte. De analyse onthult een cruciale wisselwerking:
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lagere randregulariteit kan worden gecompenseerd door de exponent van het ruimtelijke
machtsgewicht te vergroten.

In Deel III van dit proefschrift worden de spoortheorie en functionaalcalculus, die
ontwikkeld zijn in Delen I en II, toegepast om maximale L9-regulariteit te bewijzen
voor verscheidene evolutievergelijkingen. We onderzoeken eerst de deterministische en
stochastische warmtevergelijkingen op ruwe domeinen. Een diepgaand gevolg van de
gewogen setting is dat we onnatuurlijke compatibiliteitsvoorwaarden voor de data, die in
het algemeen vereist zijn in het ongewogen geval, kunnen vermijden.

Tot slot wordt deze gewogen methode toegepast op een lineaire structureel gedempte
plaatvergelijking met inhomogene Dirichlet-Neumann-randvoorwaarden. Hiertoe bestu-
deren we maximale regulariteitseigenschappen van het gerelateerde eerste-ordesysteem
op gewogen Sobolevruimten van willekeurig hoge gladheid. Op deze manier verkrijgen
we een relatief complete theorie voor de goedgesteldheid en hogere-orde regulariteit voor
de gedempte plaatvergelijking op ruwe domeinen, terwijl we de artificiéle compatibili-
teitsvoorwaarden voor de data volledig omzeilen.
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