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Abstract: In Hérmander inner product spaces, we investigate initial-boundary value problems for an arbitrary second
order parabolic partial differential equation and the Dirichlet or a general first-order boundary conditions. We prove
that the operators corresponding to these problems are isomorphisms between appropriate Hérmander spaces. The
regularity of the functions which form these spaces is characterized by a pair of number parameters and a function
parameter varying regularly at infinity in the sense of Karamata. Owing to this function parameter, the Héormander
spaces describe the regularity of functions more finely than the anisotropic Sobolev spaces.
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1 Introduction

The modern theory of general parabolic initial-boundary problems has been developed for the classical scales of
Holder—Zygmund and Sobolev function spaces [1-9]. The central result of this theory are the theorems on well-
posedness by Hadamard of these problems on appropriate pairs of these spaces. For applications, especially to the
spectral theory of differential operators, inner product Sobolev spaces play a special role.

In 1963 Hormander [10] proposed a broad and meaningful generalization of the Sobolev spaces in the framework
of Hilbert spaces. He introduced the spaces

By = {w e S'(RF) : n(&)W(&) € Lo(RF, d)}.

for which a general Borel measurable weight function p : RF — (0, 00) serves as an index of regularity of a
distribution w. (Here, w denotes the Fourier transform of w.) These spaces and their versions within the category of
normed spaces (so called spaces of generalized smoothness) have found various applications to analysis and partial
differential equations [11-19].

Recently Mikhailets and Murach [20-24] have built a theory of solvability of general elliptic systems and elliptic
boundary-value problems on Hilbert scales of spaces H**® := By ,, for which the index of regularity is of the form

1@ = L+ EP) o1 + £,
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Here, s is a real number, and ¢ is a function varying slowly at infinity in the sense of Karamata [26]. This theory
is based on the method of interpolation with a function parameter between Hilbert spaces, specifically between
Sobolev spaces. This allows Mikhailets and Murach to deduce theorems about solvability of elliptic systems and
elliptic problems from the known results on the solvability of elliptic equations in Sobolev spaces. This theory is set
force in [18, 25].

Generally, the method of interpolation between normed spaces proved to be very useful in the theory of elliptic
[27-29] and parabolic [4, 8] partial differential equations. Specifically, Lions and Magenes [4] systematically used
the interpolation with a number (power) parameter between Hilbert spaces in their theory of solvability of parabolic
initial-boundary value problems on a complete scale of anisotropic Sobolev spaces. Using the more flexible method
of interpolation with a function parameter between Hilbert spaces, Los, Mikhailets, and Murach [30, 31] proved
theorems on solvability of semi-homogeneous parabolic problems in 2b-anisotropic Hérmander spaces H -5/ (20):¢
where 2b is a parabolic weight and where the parameters s and ¢ are the same as those in the above mentioned elliptic
theory. These problems were considered in the case of homogeneous initial conditions (Cauchy data).

The purpose of this paper is to establish the well-posedness of inhomogeneous parabolic problems on
appropriate pairs of the Hormander spaces, i.e. to prove new isomorphism theorems for these problems. We consider
the problems that consist of a general second order parabolic partial differential equation, the Dirichlet boundary
condition or a general first order boundary condition, and the Cauchy datum. We deduce these isomorphism theorems
from Lions and Magenes’ result [4] with the help of the interpolation with a function parameter between anisotropic
Sobolev spaces. The use of this method in the case of inhomogeneous parabolic problems meets additional difficulties
connected with the necessity to take into account quite complex compatibility conditions imposed on the right-hand
sides of the problem. The model case of initial boundary-value problems for heat equation is investigated in [32].

2 Statement of the problem

We arbitrarily choose an integer n > 2 and a real number 7 > 0. Let G be a bounded domain in R” with an infinitely
smooth boundary I' := dG. We put Q := G x (0,7) and S := I" x (0, 7); so,  is an open cylinder in R”*!, and
S is its lateral boundary. Then Q := G x [0, 7] and S := T x [0, 7] are the closures of €2 and S respectively.

In 2, we consider a parabolic second order partial differential equation

Au(x. 1) = du(x.0) + Y aa(x.t) DIu(x.t) = f(x.1)
lo|<2 (h

forall x € G and ¢ € (0, 7).

Here and below, we use the following notation for partial derivatives: 3; := 9/0¢ and DY := D' ... Dy", where
D;:=id/oxj,x = (x1,...,x) € R", and o := (1, ...,0p) WithO < a1, ...,y € Zand || := 0ot] +--- + 0.
We suppose that all the coefficients aq, of A belong to the space C °° (). In the paper, all functions and distributions
are supposed to be complex-valued, so we consider complex function spaces.

We suppose that the partial differential operator A is Petrovskii parabolic on £, i.e. it satisfies the following
condition (see, e.g. [1, Section 9, Subsection 1]):

Condition 2.1. For arbitrary x € G, t € [0,1], £ = (§1....,&,) € R", and p € C withRe p > 0, the inequality

p+ Z ag(x, 1) EY1 - EX" #£ 0  holds whenever |§] + |p| # 0.
la|=2

In the paper, we investigate the initial-boundary value problem that consists of the parabolic equation (1), the initial
condition
u(x,0) = h(x) forall x € G, 2)

and the zero-order (Dirichlet) boundary condition

u(x,t) = g(x,t) forall x eI and t € (0,7) 3)
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or the first order boundary condition

n
Bu(x,t) = Z bj(x,t)Dju(x,t) + bo(x,Hu(x,t) = g(x,t) forall x e " and 7 € (0, 7). (@)
Jj=1

As to (4), we assume that all the coefficients bg, b1, ..., b, of B belong to C°°(S) and that B covers A on S [,
Section 9, Subsection 1]. The latter assumption means the fulfilment of the following:

Condition 2.2. Choose arbitrarily x € T, t € [0, 7], vector n = (1, ...,10n) € R”" tangent to the boundary T at
the point x, and number p € C with Re p > 0 so that |n| + |p| # 0. Let v(x) = (v1(x),...,vu(X)) be the unit
vector of the inward normal to I at x. Then:

a) the inequality Z7=1 bj(x,t)v;(x) # 0 holds true;

b) the number
n n —1
¢ = —( > bj(x,t)nj)( Y bix0v; (x))

Jj=1 Jj=1

is not a root of the polynomial

p+ Z ag(x,1) (N1 + v (X)) - (n + va(x)*" of ¢ eC.
l|=2

It is useful to note that if all the coefficients b1,..., b, are real-valued, then part b) of Condition 2.2 is satisfied. This
follows directly from Condition 2.1.

Thus, we examine both the parabolic problem (1), (2), (3) and the parabolic problem (1), (2), (4). We investigate
them in appropriate Héormander inner product spaces considered in the next section.

3 Hormander spaces

Among the normed function spaces B, introduced by Hérmander in [10, Section 2.2], we use the inner product
spaces H*(RX) := By, defined over RX, with 1 < k € Z. Here, u : RK — (0,00) is an arbitrary Borel
measurable function that satisfies the following condition: there exist positive numbers ¢ and / such that

wE) <c(l+|g—n) forall &neRF.

wu(m —

By definition, the (complex) linear space H* (RX) consists of all tempered distributions w € S’ (R¥) whose Fourier
transform W is a locally Lebesgue integrable function subject to the condition

/ 126 [DE)P dE < oo,

Rk

The inner product in H“(RX) is defined by the formula

(W1, W2) gy = / 12(6) T (E) T2 (8) dE,

]Rk
where wi, wa € H* (Rk). This inner product induces the norm

1/2
Il ey = (W, w) 2 -

According to [10, Section 2.2], the space H* (RX) is Hilbert and separable with respect to this inner product. Besides
that, this space is continuously embedded in the linear topological space S’ (R¥) of tempered distributions on R¥ | and
the set C§® (]Rk) of test functions on RX is dense in H* (R¥) (see also Hormander’s monograph [33, Section 10.1]).
We will say that the function parameter j is the regularity index for the space H* (RK) and its versions H ™ (-).
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A version of H*(RK) for an arbitrary nonempty open set V' C R is introduced in the standard way. Namely,
H*(V):={w MV : we H*RN)},
Nl zriqyy i= inf{llwll e : w e HA®RY), u=w v}, ®)

where u € H™(V). Here, as usual, w | V stands for the restriction of the distribution w € H*(R¥) to the open
set V. In other words, H* (V') is the factor space of the space H“(R¥) by its subspace

HE®RY) := {w e H*R¥) : suppw € 0} with Q :=R\V. (6)
Thus, H* (V) is a separable Hilbert space. The norm (5) is induced by the inner product
i u2)guyy = (w1 — Ywi, w2 — Yw2) g u(gk)

where w; € H*(RK), w; =u; in V for each j € {1, 2}, and Y is the orthogonal projector of the space H*™(RK)
onto its subspace (6). The spaces H* (V) and H 5 (R¥) were introduced and investigated by Volevich and Paneah
[11, Section 3].

It follows directly from the definition of H™(V) and properties of H*™(RK) that the space H“(V) is
continuously embedded in the linear topological space D’(V) of all distributions on V' and that the set

CEV)={wlV:we COOO(Rk)}

is dense in H* (V).
Suppose that the integer k > 2. Dealing with the above-stated parabolic problems, we need the Hérmander
spaces H* (Rk) and their versions in the case where the regularity index p takes the form

pE &) = (1+ E12 + &) Po((1 + 1812 + 1&D?)  forall € e R and & e R (7)

Here, the number parameter s is real, whereas the function parameter ¢ runs over a certain class M.
By definition, the class M consists of all Borel measurable functions ¢ : [1, c0) — (0, co) such that
a) both the functions ¢ and 1/¢ are bounded on each compact interval [1, b], with 1 < b < oo;

b) the function ¢ varies slowly at infinity in the sense of Karamata [26], i.e. ¢(Ar)/¢(r) — 1 as r — oo for each
A>0.

The theory of slowly varying functions (at infinity) is expounded, e.g., in [34, 35]. Their standard examples are the

functions
o(r) := (logr)?" (loglogr)?2 ... (log...logr )% of r>> 1,
——
K times
where the parameters k € N and 601, 6>, ..., 0k € R are arbitrary.

Lets € Rand ¢ € M. We put H5-5/2:¢(RK) := H*(R¥) in the case where i is of the form (7). Specifically, if
@(r) = 1, then H**5/2:%(RK) becomes the anisotropic Sobolev inner product space H**5/2(RK) of order (s, s/2).
Generally, if ¢ € M is arbitrary, then the following continuous and dense embeddings hold:

HA1SV2(RFY e [5-5/220(RF) < [150-50/2(RK) - whenever 5o <5 < 51. (8)

Indeed, let so < s < s7; since ¢ € M, there exist positive numbers co and ¢ such that co r50™% < @(r) < cy r¥1=5
for every r > 1 (see e.g., [35, Section 1.5, Property 1°]). Then

co(1+1E T + 16 )™ < L+ 1€ + &) 20 (A + 1 + 18 D?) < et (1+ 11 + (&))"

for arbitrary & € RK~1 and & € R. This directly entails the continuous embeddings (8). They are dense because
the set C§° (R¥) is dense in all the spaces from (8).
Consider the class of Hormander inner product spaces

[HSS/29@®RK): s e R, g e M}. )
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The embeddings (8) show, that in (9) the function parameter ¢ defines additional regularity with respect to the basic
anisotropic (s, s/2)-regularity. Specifically, if ¢(r) — oo [or ¢(r) — 0] as r — o0, then ¢ defines additional
positive [or negative] regularity. In other words, ¢ refines the basic smoothness (s, s/2).

We need versions of the function spaces (9) for the cylinder 2 = G x (0, ) and its lateral boundary S =
' x (0, 7). We put H55/2:¢(Q) := H () in the case where /1 is of the form (7) with k := n + 1. For the function
space H*-5/%:%(Q), the numbers s and s/2 serve as the regularity indices of distributions u(x, #) with respect to the
spatial variable x € G and to the time variable ¢ € (0, ) respectively.

Following [36, Section 1], we will define the function space H*-5/2:¢(S) with the help of special local charts
onS.Lets > 0and ¢ € M. We put H%/2®(IT) := HM(II) for the strip IT := R”~! x (0, 7) in the case
where u is defined by formula (7) with £ := n. Recall that, according to our assumption I' = 9S2 is an infinitely
smooth closed manifold of dimension n — 1, the C °°-structure on I" being induced by R’. From this structure we
arbitrarily choose a finite atlas formed by local charts 6; : Rl & T ; with j = 1,...,A. Here, the open sets
I'1,..., Ty make up a covering of I". We also arbitrarily choose functions y; € C*°(I"), with j = 1,..., A, so that
suppx; CI'jand y1 +---xx =1onT.

By definition, the linear space H*5/2%(S) consists of all square integrable functions g : § — C that the
function

gj(x,t) = x;j(0;(x)g0;(x),t) of xe R"™! and 1 € (0,7)

belongs to H**$/%%(I1) for each number j € {1,...,A}. The inner product in H%-5/2¢(S) is defined by the

formula
A

(g, g,)Hs,:/Z:w(S) = Z (gj,g.;)Hs,S/Z:w(l'[)a
Jj=1

where g, g’ € H/%¢(S). This inner product naturally induces the norm

1/2
gl 752005y = (& &) pyassziocs)-

The space H**S /20 (S) is complete (i. e. Hilbert) and does not depend up to equivalence of norms on the choice of
local charts and partition of unity on I" [36, Theorem 1]. Note that this space is actually defined with the help of the
following special local charts on S':

0F M =R"""x(0.71)T;x0.7), j=1...2, (10)

where Qj.‘(x,t) = (0j(x),t) forall x e R"“!and ¢ € (0, 7).
We also need isotropic Héormander spaces H'? (V') over an arbitrary open nonempty set V C RX with k > 1.
Lets € Rand ¢ € M. We put H**® (V) := H* (V) in the case where the regularity index u takes the form

) =(1+ ISIZ)S/Zgo((l + |;§|2)1/2) for arbitrary ¢ € R¥. (11)

Since the function (11) is radial (i.e., depends only on |£|), the space H**¢ (V) is isotropic. We will use the spaces
H*S (V) given over the whole Euclidean space V := RX or over the domain V := G in R”.

Besides, we will use Hérmander spaces H*'“(I') over I' = dQ2. The are defined with the help of the above-
mentioned collection of local charts {; } and partition of unity {x;} on I" similarly to the spaces over S. Lets € R
and ¢ € M. By definition, the linear space H**¢(T") consists of all distributions @ € D’(T") on I' that for each
number j € {1,...,A} the distribution w; (x) := yx, (0 (x)) (8, (x)) of x € R"~! belongs to H**¢(R"~1). The
inner product in H**#(T") is defined by the formula

A

(w,a)’)Hs:w(r‘) = Z (wj,w]/-)Hs;w(Rn—1),
Jj=1

where w, w’ € H**%(T"). It induces the norm

1/2
”(,l)”HSQ(ﬂ(F) = (w7w)[_1/s;w(r)~
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The space HS*¢(T") is Hilbert separable and does not depend up to equivalence of norms on our choice of local
charts and partition of unity on I" [37, Theorem 3.6(i)].
Note that the classes of isotropic inner product spaces

{Hs;(p(V) iseR, pe /\/l} and {[-]siw([*) :seR, e M}

were selected, investigated, and systematically applied to elliptic differential operators and elliptic boundary-value
problems by Mikhailets and Murach [18, 25].

If ¢ = 1, then the considered spaces H**5/%®(.) and H**¢(-) become the Sobolev spaces H5/2(-) and H*(-)
respectively. It follows directly from (8) that

HS1USU/2(0) s HSS/230 () s H50:50/2()  whenever s <5 < 1. (12)

Analogously,
H*' () = H%%() < H®() whenever so<s <s51; (13)

see [18, Theorems 2.3(iii) and 3.3(iii)]. These embeddings are continuous and dense. Of course, if s = 0, then
HS(-) = H*%%/2(.) is the Hilbert space Lo(-) of all square integrable functions given on the corresponding
measurable set.

In the Sobolev case of ¢ = 1, we will omit the index ¢ in designations of function spaces that will be introduced
on the base of the Hérmander spaces H*-5/2¢(-) and H**¢ ().

4 Main results

Consider first the parabolic problem (1)—(3), which corresponds to the Dirichlet boundary condition on S. In order

that a regular enough solution u to this problem exist, the right-hand sides of the problem should satisfy certain

compatibility conditions (see, e.g., [1, Section 11] or [3, Chapter 4, Section 5]). These conditions consist in that the

partial derivatives Bfu(x, t)| 10’ which could be found from the parabolic equation (1) and initial condition (2),

should satisfy the boundary condition (3) and some relations that are obtained by means of the differentiation of the

boundary condition with respect to ¢. To write these compatibility conditions we use Sobolev inner product spaces.
We associate the linear mapping

Ao:ur> (Au,u } S, u(-,0)), where ue C>®(Q), (14)

with the problem (1)—(3). Let real s > 2; the mapping (14) extends uniquely (by continuity) to a bounded linear
operator
AO . HS'S/z(Q) N HS—Z.S/Z—l(Q) @ HS—I/Z.S/2—1/4(S) P HS_I(G). (15)

This follows directly from [38, Chapter I, Lemma 4, and Chapter II, Theorems 3 and 7]. Choosing any function
u(x,t) from the space H*5/2(Q), we define the right-hand sides

fe HT25/271(Q), ge HSTV/25/27V4§) and he HT(G) (16)

of the problem by the formula ( f, g, ) := Aou with the help of this bounded operator.

According to [38, Chapter II, Theorem 7], the traces Btku(-, 0) € H5~172kK(G) are well defined by closure for
all k € Zsuchthat 0 < k < s/2 — 1/2 (and only for these k). Using (1) and (2), we express these traces in terms of
the functions f'(x, ) and & (x) by the recurrent formula

u(x,0) = h(x),
k—1 k—1
Hux,00=- > Z( . )af—l—"aa(x,O)Dga‘;u(x,O)+a’;—‘f(x,0) (17)
lo|<2g=0

foreach ke€Z suchthat 1<k <s/2—1/2,
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the equalities holding for almost all x € G.
Besides, the traces Blfg(-, 0) € H53/272K(T") are well defined by closure for all k € Z such that 0 < k <
s/2 —3/4 (and only for these k). Therefore, owing to the Dirichlet boundary condition (3), the equality

Blfg(x,O) = Blfu(x,O) for almostall x e I' (18)

holds for these integers k. The right-hand part of this equality is well defined because the function 9% u(-,0) €
HS~172K(G) has the trace Blt‘u(-, 0) N[ € H573/272K(T") in view of s — 3/2 — 2k > 0.
Now, substituting (17) into (18), we obtain the compatibility conditions

gl =vx IT, with k€Z and 0<k <s/2—3/4. (19)

Here, the functions v are defined by the recurrent formula

vo(x) := h(x),
o (k= 1) k1 k—1
w ==, ) |7 i aa(x.0) DYvg () + 37 (x.0) (20)
le|<2 =0

foreach k€Z suchthat 1<k <s/2-1/2,

these relations holding for almost all x € G. Since
vk € HS7172K(G) foreach k € ZN[0,s/2—1/2) 1)

due to (16), the trace vi |} I' € H$73/272K(T") is defined by closure whenever s — 3/2 — 2k > 0. Thus, the
compatibility conditions (19) are well posed.

For instance, if 2 < s < 7/2, then formula (19) gives one compatibility condition g ' " = A }I". Next, if
7/2 < s < 11/2, then (19) gives two compatibility conditions g | T" = & | T and

dig T = (— > a(x.0) DYh(x) + f(x,O)) T,

lal<2

and so on.

We put Eg := {2r +3/2: 1 <r € Z}. Note that E is the set of all discontinuities of the function that assigns
the number of compatibility conditions (19) to s > 2.

Our main result on the parabolic problem (1)—(3) consists in that the linear mapping (14) extends uniquely to
an isomorphism between appropriate pairs of Hérmander spaces introduced in the previous section. Let us indicate
these spaces. We arbitrarily choose a real number s > 2 and function parameter ¢ € M. We take H*5/2¢(Q)
as the source space of this isomorphism; otherwise speaking, H*5/2¢(Q) serves as a space of solutions u to the
problem. To introduce the target space of the isomorphism, consider the Hilbert space

HEV)—Z,S/2—1:(/J = HS—Z,S/Z—I;(/)(Q) ® Hs—l/2,s/2—1/4;<p(S) ® Hs—l:w(G).

In the Sobolev case of ¢ = 1 this space coincides with the target space of the bounded operator (15). The target
space of the isomorphism is imbedded in 7-{,8_2'” 2=1:¢ and is denoted by QS_Z‘S/ 210 We separately define
this space in the s ¢ Eg case and s € Eq case.

Suppose first that s ¢ Eg. By definition, the linear space QS_Z’X/Z_I;‘D consists of all vectors (f,g.h) €
’}-[‘8_2’3/ 2719 that satisfy the compatibility conditions (19). As we have noted, these conditions are well defined
for every (f.g.h) € Hg_z_g’s/ 2=1=e/2 fop sufficiently small ¢ > 0. Hence, they are also well defined for every

(frg.h) e ’H(S)_z’s/z_l *? due to the continuous embedding
7_[8—2,5'/2—1;(;) s ,Hg—z—s,s/z—l—s/z. (22)

The latter follows directly from (12) and (13). Thus, our definition is reasonable.
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We endow the linear space Qf)_z’s/ 2=1: \ith the inner product and norm in the Hilbert space 7—[(5)_2’5 /2-1i0

The space Qf)_z’s/ 2=1@ is complete, i.e. a Hilbert one. Indeed, if the number & > 0 is sufficiently small, then

Qé—Z,Av/Z—l;w — Hé—Z,S/Z—l;(p n Q‘(v)—Z—s,s/Z—l—a/z.

Here, the space Q‘B—z_s’s/ 2-1=e/2 44 complete because the differential operators and traces operators used in the
compatibility conditions are bounded on the corresponding pairs of Sobolev spaces. Therefore the right-hand side of
this equality is complete with respect to the sum of the norms in the components of the intersection, this sum being
equivalent to the norm in Hg_z’s/ 2719 que to (22). Thus, the space QS_Z'S/ 2=l g complete (with respect to
the latter norm).

If s € Eo, then we define the Hilbert space Qf > +$/2=1:¢ 1y means of the interpolation between its analogs
just introduced. Namely, we put

QS_Z"Y/Z_I;W - [Qg—z—a,s/z—l—s/Z;zp’ Qg—z-l—a,s/z—l—{—a/z;(p] (23)

1/2°
Here, the number ¢ € (0, 1/2) is arbitrarily chosen, and the right-hand side of the equality is the result of the
interpolation of the written pair of Hilbert spaces with the parameter 1/2. We will recall the definition of the
interpolation between Hilbert spaces in Section 5. The Hilbert space Qf)_z’s/ 2=13 gefined by formula (23) does
not depend on the choice of ¢ up to equivalence of norms and is continuously embedded in H(S)_Z‘S/ 2=1¢ This will
be shown in Remark 6.3 at the end of Section 6.

Now we can formulate our main result concerning the parabolic initial-boundary value problem (1)—(3).

Theorem 4.1. For arbitrary s > 2 and ¢ € M the mapping (14) extends uniquely (by continuity) to an isomorphism
Ao : HS.S/2;</>(Q) PN Qé—Z,s/Z—l:w_ (24)

Otherwise speaking, the parabolic problem (1)—(3) is well posed (in the sense of Hadamard) on the pair of Hilbert
spaces H*-5/2:¢(Q2) and Qg_z’s/z_l *? whenever s > 2 and ¢ € M, the right-hand side (frg.h) € Qg_z’s/z_l @
of the problem being defined by closer for an arbitrary function u € H5/2:¢(Q).

Note that the necessity to define the target space Qg_z $/2-Le separately in the s € Eq case is caused by the
following: if we defined this space for s € Eq in the way used in the s ¢ Eq case, then the isomorphism (24) would
not hold at least for ¢ = 1. This follows from a result by Solonnikov [39, Section 6].

Consider now the parabolic problem (1), (2), (4), which corresponds to the first order boundary condition on S.
Let us write the compatibility conditions for the right-hand sides of this problem.

We associate the linear mapping
Ay u (Au, Bu,u(-,0)), where ue C*®(Q), (25)

with the problem (1), (2), (4). For arbitrary real s > 2, this mapping extends uniquely (by continuity) to a bounded
linear operator

A] . HS,S/Z(Q) — HS—Z,S/Z—](Q) @ HS—3/2,S/2—3/4(S) @ HS_I(G). (26)
Choosing any function u(x, t) from H*5/2($2), we define the right-hand sides
f c HS—2,S/2—1(Q)’ g€ HS_3/2’S/2_3/4(S), and K e HS—I(G)

of the problem by the formula (f, g,h) := Aju with the help of this bounded operator. Here, unlike (16), the
inclusion u € H*-$/2(Q) implies g = Bu € H5~3/2:5/2=3/4(8) due to [38, Chapter II, Theorem 7]. According to
this theorem, the traces 9% g (-, 0) € H$™5/272K(T") are defined by closure forall k € Z suchthat0 < k < s/2—5/4
(and only for these k). We can express these traces in terms of the function u(x, ¢) and its time derivatives; namely,

35 g(x,0) = (95 Bu(x,1))li=0

k n

q=0 Jj=1

©2))
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for almost all x € I". Here, all the functions u(x, 0), d,u(x, 0),..., Blfu(x, 0) of x € G are expressed in terms of the
functions f(x,t) and /(x) by the recurrent formula (17).
Substituting (17) in the right-hand side of formula (27), we obtain the compatibility conditions

alfng=Bk[vo,...,vk]fF, with k€Z and 0<k <s/2—5/4. (28)

Here, the functions vg, vy,..., v are defined on G by the recurrent formula (20), and we put

k n
Bi[vo, ..., vi](x) := Z (l;)( Z atk_"bj(x,O) Djvg(x) + atk_‘ibo(x,O) vq(x))

q=0 Jj=1

for all x € G. The right-hand side of the equality (28) is well defined because the function Bx[vo, ..., vx] belongs
to HS—272k (G) due to (21) and therefore the trace

Bi[vo....,vx] [T € HS™>/272k(T)

is defined by closure whenever s — 5/2 — 2k > 0. Note that if s < 5/2, then there are no compatibility conditions.
Weset E1 := {2r + 1/2 : 1 < r € Z}. Observe that E is the set of all discontinuities of the function that
assigns the number of compatibility conditions (28) to s > 2.
To formulate our isomorphism theorem for the parabolic problem (1), (2), (4), we introduce the source and target
spaces of this isomorphism. Let s > 2 and ¢ € M. As above, we take H55/2¢(Q) as the source space. The target

space denoted by Qi_z’s/ 271:¢ i embedded in the Hilbert space

,Hi—z,s/z—l;(p = Hs—2,s/2—1:w(Q) ® Hs—3/2,s/2—3/4;w(s) D Hs—l;w(G).

In the Sobolev case of ¢ = 1 this space coincides with the target space of the bounded operator (26).
If s ¢ Ej, then the linear space Q‘i_z"v/z_l“p is defined to consist of all vectors (f,g.h) € 7—[‘;_2"?/2_1;@
that satisfy the compatibility conditions (28). The definition is reasonable because these conditions are well defined

for every (f, g.h)e Hi_z_s‘s/z_l_g/z for sufficiently small € > 0 and because
7_[A;—Z,‘v/z—l;(p PN H;—Z—s,s/Z—l—a/Z. (29)

This continuous embedding follows immediately from (12) and (13). The linear space Qi_z $/2=Le

with the inner product and the norm in the Hilbert space 7—[‘;_2"?/ 219 The space Q‘i_z’s/ 2719 s complete, i.c.
a Hilbert one. This is justified by the same reasoning as we have used to prove the completeness of Q‘S_z’s/ 2-Le
Note that if 2 < s < 5/2, then the spaces Hi_z‘s/z_l;w and Qi_z‘sﬂ_l;w coincide because the compatibility

conditions (28) are absent.

is endowed

If s € Ey, then we define the Hilbert space Q3 ~2**/27 1 by the interpolation, namely

Qsl—2.s/2—l;(p — [ §—2—s,s/2—1—e/2:w7 Qi—2+s,s/2—1+5/2;¢7]1/2’ (30)

with the number ¢ € (0, 1/2) chosen arbitrarily. This Hilbert space does not depend on the choice of ¢ up to
equivalence of norms and is embedded continuously in Hi_z’s/ 21 *?  which will be shown in Remark 6.3.

Now we can formulate our main result concerning the parabolic initial-boundary value problem (1), (2), (4).

Theorem 4.2. For arbitrary s > 2 and ¢ € M the mapping (25) extends uniquely (by continuity) to an isomorphism
Al . Hs,s/2;<p(Q) < Qi—z,s/Z—I;(p. (31)

In other words, the parabolic problem (1), (2), (4) is well posed on the pair of Hilbert spaces H**5/%% () and
Q‘i_z’s/z_l;‘p whenever s > 2 and ¢ € M, the right-hand side (/. g, %) € Q‘i_z’s/z_l;‘p of this problem being
defined by closer for an arbitrary function u € H*5/%(Q).

Note that the necessity to define the target space Qi_z’s/ 2-Le separately in the s € E case is stipulated by a

similar cause as that indicated for the space Qg_z's/ 2=Le, Namely, if we defined this space for s € E in the way
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used in the s ¢ Ej case, then the isomorphism (31) would not hold at least when ¢ = 1 and (4) is the Neumann
boundary condition (see [39, Section 6]).

Theorems 4.1 and 4.2 are known in the Sobolev case where ¢ = 1 and neither s nor s/2 is half-integer. Namely,
they are contained in Agranovich and Vishik’s result [1, Theorem 12.1] in the case of s,s/2 € Z and are covered
by Lions and Magenes’ result [4, Theorem 6.2]. Solonnikov [39, Theorem 17] proved the corresponding a priory
estimates for anisotropic Sobolev norms of solutions to the problem (1)—(3) and to the problem (1), (2), (4) provided
that (4) is the Neumann boundary condition. Note that these results include the limiting case of s = 2.

In Section 6 we will deduce Theorems 4.1 and 4.2 from the above-mentioned results with the help of the method
of interpolation with a function parameter between Hilbert spaces, specifically between Sobolev inner product
spaces. Therefore we devote the next section to this method and its applications to Sobolev and Hormander spaces.

5 Interpolation with a function parameter between Hilbert spaces

This method of interpolation is a natural generalization of the classical interpolation method by S. Krein and
J.-L. Lions to the case when a general enough function is used instead of a number as an interpolation parameter; see,
e.g., monographs [40, Chapter IV, Section 1, Subsection 10] and [28, Chapter 1, Sections 2 and 5]. For our purposes,
it is sufficient to restrict the discussion of the interpolation with a function parameter to the case of separable complex
Hilbert spaces. We mainly follow the monograph [18, Section 1.1], which systematically expounds this interpolation
(see also [37, Section 2]).

Let X := [Xo, X1] be an ordered pair of separable complex Hilbert spaces such that X1 € Xo and this
embedding is continuous and dense. This pair is said to be admissible. For X, there is a positive-definite self-adjoint
operator J on Xo with the domain X such that ||Jv|x, = |v||x, for every v € X;. This operator is uniquely
determined by the pair X and is called a generating operator for X; see, e.g., [40, Chapter IV, Theorem 1.12]. The
operator defines an isometric isomorphism J : X1 <> Xo.

Let B denote the set of all Borel measurable functions ¥ : (0, 00) — (0, 00) such that  is bounded on each
compact interval [a, b], with 0 < a < b < 00, and that 1/ is bounded on every semiaxis [a, 00), with a > 0.

Choosing a function ¥ € B arbitrarily, we consider the (generally, unbounded) operator ¥ (J) defined on
Xo as the Borel function ¥ of J. This operator is built with the help of Spectral Theorem applied to the self-
adjoint operator J. Let [Xo, X1]y or, simply, Xy denote the domain of 1 (J) endowed with the inner product
(v1,v2)x, = (¥ (J)v1, ¥ (J)v2)x, and the corresponding norm ||v|x,, := [[¥(J)v|x,. The linear space X, is
Hilbert and separable with respect to this norm.

A function ¥ € B is called an interpolation parameter if the following condition is satisfied for all admissible
pairs X = [Xo, X1] and Y = [Yo, Y] of Hilbert spaces and for an arbitrary linear mapping 7' given on Xj: if the
restriction of 7 to X; is a bounded operator T : X; — Y; for each j € {0, 1}, then the restriction of T to Xy, is
also a bounded operator 7' : Xy, — Yy, .

If ¥ is an interpolation parameter, then we say that the Hilbert space Xy, is obtained by the interpolation with
the function parameter v of the pair X = [Xo, X1] or, otherwise speaking, between the spaces X and X7. In this
case, the dense and continuous embeddings X; < X, < Xo hold.

The class of all interpolation parameters (in the sense of the given definition) admits a constructive description.
Namely, a function ¥ € B is an interpolation parameter if and only if v is pseudoconcave in a neighbourhood
of infinity. The latter property means that there exists a concave positive function 1 (r) of r > 1 that both the
functions ¥/¥1 and ¥ /vy are bounded in some neighbourhood of infinity. This criterion follows from Peetre’s
description of all interpolation functions for the weighted Lebesgue spaces [41, 42] (this result of Peetre is set forth
in the monograph [43, Theorem 5.4.4]). The proof of the criterion is given in [18, Section 1.1.9].

An application of this criterion to power functions gives the classical result by Lions and S. Krein. Namely,
the function ¥ (r) = r¢ is an interpolation parameter whenever 0 < 6 < 1. In this case, the exponent  serves as
a number parameter of the interpolation, and the interpolation space X, is also denoted by Xg. This interpolation
was used in formulas (23) and (30) in the special case of 6 = 1/2.
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Let us formulate some general properties of interpolation with a function parameter; they will be used in our
proofs. The first of these properties enables us to reduce the interpolation of subspaces to the interpolation of the
whole spaces (see [18, Theorem 1.6] or [29, Section 1.17.1, Theorem 1]). As usual, subspaces of normed spaces are
assumed to be closed. Generally, we consider nonorthogonal projectors onto subspaces of a Hilbert space.

Proposition 5.1. Let X = [Xo, X1] be an admissible pair of Hilbert spaces, and let Y be a subspace of Xo. Then
Y1 = X1 N Yo is a subspace of X1. Suppose that there exists a linear mapping P : Xo — Xo such that P is
a projector of the space X onto its subspace Y; for each j € {0, 1}. Then the pair [Yo, Y1] is admissible, and
[Yo,Y1ly = Xy N Yo with equivalence of norms for an arbitrary interpolation parameter W € B. Here, Xy, N Yo
is a subspace of Xy;,.

The second property reduces the interpolation of orthogonal sums of Hilbert spaces to the interpolation of their
summands (see [18, Theorem 1.8].

Proposition 5.2. Let [Xéj), ij)], with j = 1,...,q, be a finite collection of admissible pairs of Hilbert spaces.

Then
T ) T ) T ) )
[@Xoj’@xl ] = Plx”. xi”’],
j=1 =1 v j=1
with equality of norms for every function ¥ € B.

The third property shows that the interpolation with a function parameter is stable with respect to its repeated
fulfillment [18, Theorem 1.3].

Proposition 5.3. Let o, B8,V € B, and suppose that the function o/ B is bounded in a neighbourhood of infinity.
Define the function w € B by the formula w(r) := a(r)y(B(r)/a(r)) forr > 0. Thenw € B, and [Xo. Xgly = Xo
with equality of norms for every admissible pair X of Hilbert spaces. Besides, if a, B, \ are interpolation parameters,
then w is also an interpolation parameter.

Our proof of Theorems 4.1 and 4.2 is based on the key fact that the interpolation with an appropriate function
parameter between margin Sobolev spaces in (12) and (13) gives the intermediate Hérmander spaces H**S / 2@ ()
and H5'?(-) respectively. Let us formulate this property separately for isotropic and for anisotropic spaces.

Proposition 5.4. Let real numbers sq, s, and sy satisfy the inequalities so < s < s1, and let ¢ € M. Put
(s—s0)/(s1—50) 1/(s1—s0)y ;
r o(r ) if r=1,
y(r) = . (32)
(1) if 0<r<l.
Then the function € B is an interpolation parameter, and the equality of spaces

[—]S_)‘;(p(W) _ [HSO_)”(W), HS'_A(W)]U, (33)

holds true up to equivalence of norms for arbitrary A € R provided that W = G or W = T. If W = RX with
1 < k € Z, then (33) holds true with equality of norms in spaces.

This result is due to [21, Theorems 3.1 and 3.5]; see also monograph [18, Theorems 1.14, 2.2, and 3.2] for the cases
where W = RK W =T, and W = G respectively.

Proposition 5.5. Let real numbers so, s, and s1 satisfy the inequalities 0 < so < s < §1, and let ¢ € M. Define an
interpolation parameter v € BB by formula (32). Then the equality of spaces
—A.(s—A)/2; _ —A.(s0—A)/2 —A.(s1—A)/2
H7AE (W) = [HoA 0 (W), H¥1 4 "], (34)

holds true up to equivalence of norms for arbitrary real A < so provided that W = Q or W = S. If W = RK with
2 < k € Z, then (34) holds true with equality of norms in spaces without the assumption that 0 < sq.
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This result is due to [36, Theorem 2 and Lemma 1] for the cases where W = S and W = R respectively. In the
W = Q case, the proof of the result is the same as the proof of its analog for a strip [36, Lemma 2].

6 Proofs

To deduce Theorems 4.1 and 4.2 from their known counterparts in the Sobolev case, we need to prove a version
of Proposition 5.5 (with A = 0) for the target spaces of isomorphisms (24) and (31). This proof will be based on
the following lemma about properties of the operator that assigns the Cauchy data to an arbitrary function g €
Hs.s/2;w(S)_

Lemma 6.1. Choose an integer r > 1, and consider the linear mapping

R:gr (g0 d;gIT,....0 7 "gIT), with geC(S). (35)
This mapping extends uniquely (by continuity) to a bounded linear operator
r—1
R:HS/%9(8) — @O H 72 719(T) = H**(I) (36)
k=0

for arbitrary s > 2r — 1 and ¢ € M. This operator is right invertible; moreover, there exists a linear mapping
T : (L2(T))" — Lo(S) that for arbitrary s > 2r — 1 and ¢ € M the restriction of T to the space HS*?(T') is a
bounded linear operator

T : HS?(I') — H*$/%9(8) (37)
and that RTv = v for every v € HS?(T').

Proof. We first prove an analog of this lemma for Hormander spaces defined on R” and R”~! instead of S and I".
Then we deduce the lemma with the help of the special local charts on S.
Consider the linear mapping

Ro:w s (wli=0, dwli=0,...,8 "wli=0), with we CR"). (38)

Here, we interpret w as a function w(x, ) of x € R? ! and ¢ € Rsothat Row € (c§° (R"~1))". Choose s > 2r—1
and ¢ € M arbitrarily, and prove that the mapping (38) extends uniquely (by continuity) to a bounded linear operator

r—1
Ro: HS/ZO®R") — @ HS 7B @) =t H¥ R" ). (39)
k=0
This fact is known in the Sobolev case of ¢ = 1 due to [38, Chapter II, Theorem 7]. Using the interpolation with a
function parameter between Sobolev spaces, we can deduce this fact in the general situation of arbitrary ¢ € M.
Namely, choose 5o, s1 € R such that 2r — 1 < 59 < s < 51 and consider the bounded linear operators

Ro : H%5i/2(R") - H% (R"™Y), with j €{0,1}. (40)
Let v be the interpolation parameter (32). Then the restriction of the mapping (40) with j = 0 to the space
[HSO.SQ/Z(RIZ)’ HS1-51 /Z(R”)]w — HS,S/ZZ(D (Rn) (41)
is a bounded operator
RO . HS,X/Z;(p (Rn) - [HSO (Rn—l ), HS[ (Rn_l)]w ) (42)

The latter equality is due to Proposition 5.5. This operator is an extension by continuity of the mapping (38) because
the set C5°(IR") is dense in H*$/2:%(R™). Owing to Propositions 5.2 and 5.4, we get
r—1
[HS() (Rn—l), HS1 (Rn—l)]w — @ [H.S‘()—Zk—l (Rn—l )’ Hsl—Zk—l (Rn—l )]11/
k=0
r—1
— @ Hs—2k—l K% (Rn—l) — H5¢ (Rn—l).
k=0

(43)
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Hence, the linear bounded operator (42) is the required operator (39).
Let us now build a linear mapping

To: (L2R"™1)" — Lo(R") (44)

that its restriction to each space H**% (R"~1y with s > 2r — 1 and ¢ € M is a bounded operator between the spaces
HS¢(R”~1) and H55/%%(R") and that this operator is right inverse to (39).
Similarly to Hérmander [10, Proof of Theorem 2.5.7] we define the linear mapping

r—1
To:ve Fil, [ﬂ((%‘)zt) > %ﬁi(é) x rk]<x,r) (45)
k=0

on the linear topological space of vectors
v:=(vg,...,Vp—1) € (S/(R”_]))r.

We consider Tov as a distribution on the Euclidean space R” of points (x,t), with x = (x,...,x;—1) € Rr—1
and ¢ € R. In (45), the function 8 € C§°(R) is chosen so that 8 = 1 in a certain neighbourhood of zero. As usual,
Fé_,_l)x denotes the inverse Fourier transform with respect to £ = (£1,...,&,—1) € R"~1 and (§) := (1 +|§]%)1/2.
The variable £ is dual to x relative to the direct Fourier transform w(£) = (Fw)(§) of a function w(x).

Obviously, the mapping (45) is well defined and acts continuously between (S’ (R”~1)" and &’ (R"). It is also
evident that the restriction of this mapping to the space (L2 (R”~!))" is a bounded operator between (L (R~ 1))”
and L, (R™).

We assert that

RoTov =v forevery ve (S(R”_l))r. (46)
Here, as usual, S(R” 1) denotes the linear topological space of all rapidly decreasing infinitely smooth functions
on R”~!. Since v € (SR )" implies Tov € S(R™™!), the left-hand side of the equality (46) is well defined. Let

us prove this equality.
Choosing j € {0,...,r —1}and v = (vo,...,v,—1) € (S(R"1))” arbitrarily, we get

r—1
FIO! Tovl=ol® = 0 Famelonl€.0] o = 9/ (B((020) 1 @t )|
k=0"" =

r—1

; 1
=)o/ ¥ ")

PN .
= BO)j! — 5 E) =5 ®)
for every £ € R”~!. In the fourth equality, we have used the fact that 8 = 1 in a neighbourhood of zero. Thus, the
Fourier transforms of all components of the vectors RoTov and v coincide, which is equivalent to (46).
Let us now prove that the restriction of the mapping (45) to each space
r—1
HZm(Rn—l) — @ Hzm_Zk_l(Rn_l) (47)
k=0
with 0 < m € Z is a bounded operator between H2" (R”~!) and H?"*-"(R™). Note that the integers 2m — 2k — 1
may be negative in (47).
Let an integer m > 0. We make use of the fact that the norm in the space H2™-"*(R") is equivalent to the norm

n—1 1/2
ol i= (I + 3 1827w + ||a§"w||2)

Jj=1
(see, e.g., [44, Section 9.1]). Here and below in this proof, || - || stands for the norm in the Hilbert space Ly (R").
Of course, dx; u and d; denote the operators of generalized partial derivatives with respect to x; and ¢ respectively.
Choosing v = (v, ..., v,—1) € (S(R”1))” arbitrarily and using the Parseval equality, we obtain the following:

n—1

17003 = ITovll? + 3 1337 Tov| + 137" Tovll?
Jj=1
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n—1
= | Tovll® + Y 182" Tov |l + 8" Tov|?
Jj=1

r—1
=3 & [Iernm@ it Paga
k=0"gn

n—1r—1

+ 3 Y o [18msernme ¢ Pasar
J=1k=0"gn

r—1
+ 3 4 [lereuern ) me e,

k=0 R?

Let us estimate each of these three integrals separately. We begin with the third integral. Changing the variable
T = (£)?¢ in the interior integral with respect to t, we get the equalities

/ 197 (B((E)21) 1) T (&) ddr = / T )Pt / 97 (B((E)20)1%) Pt
R” RrR2—1 R

- / (64452 [ ()P d e / 197 (B(0) T P,
R

RrRr—1

Hence,
[l 20 Mm@ Pasdr = sy
Rn

with

cy = / |8’r"(,3(r)rk)|2dt < 0.
R
Using the same changing of the variable ¢ in the second integral, we obtain the following:

[ 1627 B((8)20) T () 1 [Pdgdr = / & 147 T ) Pd e [ IIGRR
]Rnfl R

R7

- / & 147(8) 42 |5 6)Pd e / (o) P
n—1 R

R
= [ @ merds [10poPdx
Rn—l R
Hence,
[18m bern m @ *Pagdt < calonlyam 1oy
Rn
with

e = | |T*B@)Pdt < 0.
/

Finally, replacing the symbol &; with 1 in the previous reasoning, we obtain the following estimate for the first
integral:
2y =~ k|2
‘ﬂ((é) vkt | d§dt < c2 ”Uk”i[—zk—l(Rn—l) <ca vk ”%_IZm—Zk—l(Rn—l)'
Rl?
Thus, we conclude that
r—1

2
”TOU”HZm.m R =c ”Uk ”2 2m—2k—1(gn—1y — € ”v”Hz.HZm RrRn—1
(R™) H (R7—1) ( )
k=0
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for any v € (S(R”~1))”", with the number ¢ > 0 being independent of v. Since the set (S(R”_l))r is dense in
H>?" (R”~1), it follows from the latter estimate that the mapping (45) sets a bounded linear operator

To : HZ(R"™1) — H?™™[R") whenever 0 <m € Z.

Let us deduce from this fact that the mapping (45) acts continuously between the spaces H*¢(R"~!) and
H*S/2:%(R") for every s > 2r — 1 and ¢ € M. Put so = 0, choose an even integer s; > s, and consider the
linear bounded operators

To: HY (R* ™) — H%SiI/2(R"), with | €{0,1}. (48)

Let, as above, ¥ be the interpolation parameter (32). Then the restriction of the mapping (48) with j = 0 to the
space
[HSO(Rn_l), Hsl (Rn—l)]w — Hs;(p(Rn—l)

is a bounded operator
To : Hs;(O(Rn—l) — Hs,‘v/Z;w(Rn). (49)

Here, we have used formulas (41) and (43), which remain true for the considered s and s7.

Now the equality (46) extends by continuity over all vectors v € H%*®(R”~1). Hence, the operator (49) is right
inverse to (39). Thus, the required mapping (44) is built.

We need to introduce analogs of the operators (39) and (49) for the strip

= {(x,t):xeR”_l,O<t <t}

Lets > 2r — 1 and ¢ € M. Givenu € H*5/2¢(I1), we put Rju := Row, where a function w € H*5/%% (R")
satisfies the condition w | IT = u. Evidently, this definition does not depend on the choice of w. The linear mapping
u — Rju is a bounded operator
Ryt HS¥/Z9(T1) - HY ¢ (R, (50)
This follows immediately from the boundedness of the operator (39) and from the definition of the norm in
HS$/29(10).
Let us introduce a right-inverse of (50) on the base of the mapping (45). We put T1v := (Tpv) | II for arbitrary
v € (L2(R"1))". The restriction of the linear mapping v +— Tjv over vectors v € H**¢(R”~!) is a bounded

operator
Ty HSCR"™Y) — HSS/Z9(T0). 1)

This follows directly from the boundedness of the operator (49). Observe that
RiTiv = Ry ((Tov) M) = RoTov =v forevery veH"*R"1).

Thus, the operator (51) is right inverse to (50).
Using operators (50) and (51), we can now prove our lemma with the help of the special local charts (10) on S.
As above, let s > 2r —1 and ¢ € M. Choosing k € {0,...,r —1}and g € C°°(S) arbitrarily, we get the following:

A
”8;(57 I\FH?_]:kafl;w(r) = Z ”(Xj (a/lcg FF)) o gj ”i]sfzkflzw(]gnfl)
Jj=1

A
= 3195 (0 ©) 0 87) PRI o gt
Jj=1

A
= ? Z ”(Xj g)o 0; ”%_[s,.r/Z:w(]-[) =c? ”g”%_]s,s/Z:w(S)-
Jj=1
Here, ¢ denotes the norm of the bounded operator (50), and, as usual, symbol "o" designates a composition of
functions. Recall that {f; } is a collection of local charts on I" and that {; } is an infinitely smooth partition of unity
on I'. Thus,
||Rg||H.\':w(1") <c \/;”g”HS‘S/le(S) for every g € COO(S)
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This implies that the mapping (35) extends by continuity to the bounded linear operator (36).
Let us build the linear mapping T : (L2(I"))” — L2(S) whose restriction to H*:?(T") is a right-inverse of (36).
Consider the linear mapping of flattening of T’

L:ve ((x1v)obi,....(xav)o6y), with ve Ly().
Its restriction to H?:¥(T") is an isometric operator
L:H%*T) - (HZ¢®")"  whenever o > 0. (52)

Besides, consider the linear mapping of sewing of I'

A
K:(hi.....hp) = Y 0;((jh;)06;"). with hy.....hy € Ly@®R"™").

Jj=1

Here, each function n; € C§° (R”~1) is chosen so that 7 ; = 1 on the set 9]._1 (supp x; ), whereas O; denotes the
operator of the extension by zero to I of a function given on T';. The restriction of this mapping to (H ¢ (R"~1))*
is a bounded operator

K: (H":“’(]R”_l))’l — H?T) whenever o >0,

and this operator is left inverse to (52) (see [18, the proof of Theorem 2.2]).
The mapping K induces the operator K of the sewing of the manifold S = I' x (0, t) by the formula

(K1(g1. ... 80))(x. 1) := (K(g1(.1). ... g2 (1)) (x)

for arbitrary functions g1,...,gx € L>(IT) and almost all x € I" and ¢ € (0, 7). The restriction of the mapping K1
to (H%-°/%%(11))* is a bounded operator

Ky : (H%°/Z9(M)* - H%°/%%(S) whenever o >0 (53)
(see [36, the proof of Theorem 2]).

Given v := (vg,v1,...,vr—1) € (L2(T))", we set

Tv := Ky (Tl(v()’l, ey Vr—=1.1)s - T1 (Vo Ay - - s vr_l,)t)),
where
(Vk.10- - VK. 2) i= Lvg € (Lo(R*1))*
for each integer k € {0, ...,r — 1}. The linear mapping v + T'v acts continuously between (L>(I"))" and L>(S),
which follows directly from the definitions of L, Ty, and K. The restriction of this mapping to HS*¢(T') is the
bounded operator (37). This follows immediately from the boundedness of the operators (51), (52), and (53). The
operator (37) is right inverse to (36). Indeed, choosing a vector v = (vg, vy, ...,vr—1) € H**%(T) arbitrarily, we
obtain the following equalities:
(RTU)k = (RK1 (T1 (v(),l, ey vr_l,l), ey T1 (v()’)b, PN vr—l,A)))k
= K((R1T1(vo.1.- - vr—1.1)) g+ (R1T1(W0. A+ - - Vr—1.0)) 1)
= K(vksl, ey vk,x) = Kka = V.

Here, the index k runs over the set {0, ..., r — 1} and denotes the k-th component of a vector. Hence, RTv = v. [

Using this lemma, we will now prove a version of Proposition 5.5 for the target spaces of isomorphisms (24) and
(31). Note that the number of the compatibility conditions (19) and (28) are constant respectively on the intervals

Jo.1:=2,7/2), Jo.r:=Qr—1/2,2r +3/2), with 2 <r €Z,

and
Ji.0:=2,5/2), Jir:=Qr+1/2,2r+5/2), with 1 <r eZ,

of the varying of 5. Namely, if s ranges over some J; ,, then this number equals r.
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Lemma 6.2. Let ]l € {0, 1} and 1 < r € Z. Suppose that real numbers so,s,s1 € Jj , satisfy the inequality
S0 < § < §1 and that ¢ € M. Define an interpolation parameter W € B by formula (32). Then the equality of spaces
Q?'—Z,s/z—l {7 [Q;‘o—Z,.S‘()/Z—l i Qlﬁ —2,s1/2—1]

y (54)

holds true up to equivalence of norms.

Proof. Recall that Qf_z"y/2_1;w and Q;_/_Z,Sj/Z—l

s—2,8/2—1;¢ §j—=2.8;/2—1
H,; and H,;

, with j € {0, 1}, are subspaces of the Hilbert spaces

respectively. According to Propositions 5.2, 5.4, and 5.5 we obtain the following:

s0—2.850/2—1 s1—2.81/2—1
[ H) ly

— [HSO_Z’SO/Z_I(Q) @ HSO_(21+1)/2,SO/2—(21+1)/4(5) o HSO—I(G)
s1—2.851/2—1 s1—RI+1)/2.,51/2—Q2I+1)/4 s1—1
H ! (Q) @ H ! (S)ye H' (6],
_ so—2,50/2—1 s1—2.51/2—1
—[H @), H @],
® [HS()—(21+1)/2,S0/2—(21+1)/4(S) Hsl—(21+1)/2,S1/2—(2l+1)/4(S)]
’ v

P [HSO—I(G)’Hsl—l(G)]w
_ pgs—2.s/2—1; s—QI+1)/2.s/2—Q21+1)/4; s—1; _ ys—2.5/2—1:@
= H57%S Qe H® $ “(S)ye H™%(G) =H, .

Thus,
[H;O_Z,SO/z_l . ,H;I —2.51/2—1 ]w _ ,H;—Z.S/Z—l K% (55)

up to equivalence of norms.
We will deduce the required formula (54) from (55) with the help of Proposition 5.1. To this end, we need to

. . - - . . —2,8;/2—1 .
present a linear mapping P on ;° 2:50/2=1 quch that P isa projector of the space ’H;’ /271 ontoits subspace

Q;j ~25/271 for each J € {0, 1}. If we have this mapping, we will get

$0—2.50/2—1 ~$1—2.51/2—17  _ [7,5—2.50/2—1 5,51—2.51/2—1 $0—2.50/2—1
(9] 9 I, =" M l,ne
— H.[S‘—Z,S/Z—l;(p n Q§0—2,s0/2—1

_ Qs—Z,s/Z—l N7
- =

due to Proposition 5.1, formula (55), and the conditions sg, s € J; , and so < s. Note that these conditions imply the

last equality because the elements of the spaces Q?O_Z’SO/ 271 and @5 72/27 1 qatisfy the same compatibility
so—2,50/2—1
) .

conditions and because H;_z’s/ 2~1:¢ i5 embedded continuously in
We will build the above-mentioned mapping P with the help of Lemma 6.1. Consider first the case of / = 0.

Given (f, g, h) € HBO_Z’SO/z_l , we put
g =g+ T(wo T —gIT,....,v—1 N[ =0/ 'g IT).

Here, the functions vy € H So—1-2k (G), with k = 0,...,r — 1, are defined by the recurrent formula (20), and
the mapping T is taken from Lemma 6.1. The linear mapping P : (f, g,h) + (f, g™, h) defined on all vectors
(f.g,h) € ’HSO_Z'SO/Z_I is required. Indeed, its restriction to each space ng_ % _1, with j € {0, 1},is a
bounded operator on this space. This follows directly from Lemma 6.1 in which we take s := s; — 1/2. Moreover,
if (f.g.h) € Qf =2:57/271 then P(f.g,h) = (f. g, h) due to the compatibility conditions (19).

Consider now the case of [ = 1. Given (f, g, h) € ’Hio_z‘s(’/z_l, we put

g =g+ T(Bolvo] ' T —g ' T,..., Br—i[vo,...,vp—1] I T =3, 'g }T).

Here, the functions vo,...,v,—1 and mapping 7 are the same as in the / = 0 case. The linear mapping P :
(f.g,h) — (f,g™*, h) defined on all vectors (f, g, h) € ’H{O_Z’SO/ =g required. Indeed, its restriction to each

space Hij T8 /2_1, with j € {0, 1}, is a bounded operator on this space due to Lemma 6.1 in which s := s; —3/2.

Moreover, if (f, g, 1) € Q) ~25/271 then P(f.g.h) = (f. g.h) by the compatibility conditions (28). O
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Remark 6.3. If Il = 1 and r = O, then the conclusion of Lemma 6.2 remains true. Indeed, in this case
Qi_z’s/z_l;w = "Hi_z’s/z_l;w and Qij_z’sj/z_l = ’Hij_z’sj/z_l for each j € {0, 1} so that (54) coincides
with the equality (55). The latter is valid in the case considered as well.

Now we are in position to prove the main results of the paper.

Proofs of Theorems 4.1 and 4.2. Lets > 2,9 € M,and ! € {0, 1}. If | = 0 [or [ = 1], then our reasoning relates
to Theorem 4.1 [or Theorem 4.2]. We first consider the case where s ¢ E;. Then s € J; , for a certain integer r.
Choose numbers sg,s1 € J7, such that sp < s < §1. According to Lions and Magenes [4, Theorem 6.2], the
mapping

u— Aju, with ue C°(Q), (56)
extends uniquely (by continuity) to an isomorphism

Ay HS2(Q) & @Y 72927 foreach j € {0,1}. (57)
Let i be the interpolation parameter from Proposition 5.4. Then the restriction of the operator (57) with j = 0 to

the space
[HSO.SO/z(Q)’ HS1;$1/2(Q)]W — Hs,S/Z;w(Q)

is an isomorphism
INE Hs,s/Z;w(Q) PN [Qfo—2,50/2—1’9;1—2.51/2—1]1” _ Qf—2.s/2—1;<,0. (58)

Here, the equalities of spaces hold true up to equivalence of norms due to Proposition 5.5 and Lemma 6.2 (see
also Remark 6.3). The operator (58) is an extension by continuity of the mapping (56) because C *° () is dense in
H*$-5/2:¢(Q). Thus, Theorems 4.1 and 4.2 are proved in the case considered.

Consider now the case where s € E;. Choose ¢ € (0, 1/2) arbitrarily. Since s + ¢ ¢ E; and s — & > 2, we have
the isomorphisms

A HSZE&(SZES)/Z;(P(Q) N Q;v:l:e—Z,(s:l:e)/Z—l;w. (59)
They imply that the mapping (56) extends uniquely (by continuity) to an isomorphism

A, :[Hs—s,(s—S)/Z;w(Q) Hs+s,(s+€)/2:w(9)] 12

(60)
s—e—2.(s—¢e)/2—1:@ s+e—2.(s+e)/2—1:¢@ o As—2.,5/2—1:@
< [9 -9 ]1/2—Q1 :
Recall that the last equality is the definition of the space Qf_z’s/z_l;‘p.
It remains to prove that
HS.S/ZZW(Q) — [HS—S,(S—&‘)/le(Q)7 HS+€.(S+8)/2;(P(Q)]1/2 61)

up to equivalence of norms. We reduce the interpolation of Hormander spaces to an interpolation of Sobolev spaces
with the help of Proposition 5.3. Let us choose real § > 0 such that s — & — § > 0. According to Proposition 5.5 we
have the equalities

Hs—s,(s—s)/Z;(u(Q) — [Hs—s—S,(s—s—S)/Z(Q) Hs+s+8,(s+e+6)/2(9)]
’ o

and

s+te.(s+e)/2:p _ s—e—8.(s—e—68)/2 s+e+68.(s+e+6)/2
H Q) =[H (Q),H (Q)]B.
Here, the interpolation parameters « and f are defined by the formulas
8/(2e+248)

1/Qe428)) gy = pQRe+8/Qe428) 5, 1/2e428)) jp 4 > g

a(r) :=r o(r o(r

and a(r) = B(r) := 1if 0 < r < 1. Therefore, owing to Propositions 5.3 and 5.5, we get

[Hs—s,(s—s)/zl‘/’(ﬂ) Hs+s,(s+e)/2;<ﬂ(9)]l/2
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— I:[HS—S—S,(S—S—s)/Z(Q) Hs+8+8,(s+a+8)/2(9)]

bl a’

[Hs—s—S,(s—a—S)/Z(Q) Hs+s+§,(s+£+8)/2(9)]ﬁ:|
1/2

— [Hs—e—S.(s—e—S)/Z(Q) Hs+s+8,(s+s+8)/2(9)] — HS.S/ZZ(/J(Q)

, o .

Here, the interpolation parameter w is defined by the formulas

o) = a()BE) /a2 = 1121/ CF2D) it >

and w(r) := 1if 0 < r < 1. Thus, (61) is valid. O

Remark 6.4. The spaces defined by formulas (23) and (30) are independent of the choice of the number ¢ € (0,1/2)
up to equivalence of norms. Indeed, let | € {0, 1}, s € Ey; then according to Theorems 4.1 and 4.2 we have the

isomorphisms

Al . Hs,s/zgw(Q) PN [Q‘lv—z—es,s/z—1—‘>9/2;(p7 Q;‘—2+8,.C/2—1+8/2;¢] (62)

1/2°

whenever 0 < & < 1/2. This means the required independence.
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