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CHAPTER 1

Introduction

In the 19th century Navier and Stokes developed an equation for studying hydro-
dynamics which is today known as the Navier-Stokes equations:

Ou—Au+ (u-V)u+Vep=0 in R® x (0,7)
(NSE) div(u) =0  in R* x (0,7)
u(0) =uy in R,

Here u: [0,T) x R?* — R? describes the velocity of the fluid and ¢: [0,7) x R* - R
its pressure. The initial velocity of the fluid is given by wuy.

While the Navier-Stokes equations might be best known for their appearance
as one of the Millennium problems [41], another interesting question is about the
function space of the initial value.

Note that the Navier-Stokes equations have a natural scaling, meaning that if
u(x,t) is a solution of NSE, then also uy(x,t) := Mu(\?t, A\x) is a solution of the
same equation. A Banach space X is called critical for the Navier-Stokes equations
if the norm in L*(0,7; X) is invariant under the natural scaling. Existence of
solutions in such critical spaces is a particularly interesting topic.

For the Navier-Stokes equation the first result of this form is due to Fujita
and Kato [42] from 1964 where they proved global well-posedness for initial data
ug € Hz(R?) whenever [uol| 3 is sufficiently small. The smallness condition is
important for the global existence, otherwise only local well-posedness, i.e., local-
in-time existence and uniqueness is obtained.

For the Lebesgue space L?(R?) global-in-time well-posedness, again under a small-
ness condition for the initial value, was proven independently by Kato [58], Giga
and Miyakawa [51], and Giga [50] in 1984, 1985 and 1986 respectively. Let us



1 Introduction

mention here that the approach of Giga consists of an abstract result which is not
restricted to the Navier-Stokes equations and also includes the case of smoothly
bounded domains.

In 1989, Giga and Miyakawa [52] considered the setting where the vorticity of
the initial condition, i.e., curlug, is a measure belonging to some Morrey space.
Moreover, Kato [59] in 1992 showed that for small initial data there exists a unique
global-in-time solution in the Morrey space LP3~?(R3) without considering the ini-
tial vorticity. Note that for p = 3 the Lebesgue space result is recovered.

Later in 1995, Cannone generalized Kato’s theorem in his PhD thesis [16] as he
first considered data ug € L3(R?®) but with the smallness condition in the homoge-
3

neous Besov space B;i: (R3) for 3 < p < 6. In the subsequent paper [17] from

143
1997, he lifts the assumption uy € L*(R?) to uy € By, ” (R?) which further allowed
him to prove an existence and uniqueness result for self-similar solutions in that
Besov space.

143
In 1996, Planchon [78] extended Cannone’s result to ug € LP(R3) N B2p17;2" (R?)

for all p > 3/2. Moreover, he conjectured that p > 3/2 might only be a technical
hurdle and that the lower bound could be decreased to 1. For a proof of this fact
we refer to [12, Theorem 5.40].

In their seminal paper [62] from 2001, Koch and Tataru showed global-in-time
well-posedness under a smallness condition in the space BMO™'. Note that this
space contains the critical Lebesgue, Morrey and Besov spaces mentioned before.
Thus, their result is indeed an extension of previous results.

In a recent preprint from 2025, Coiculescu and Palasek [21] proved that the small-
ness condition in [62] is sharp in the sense that there exists large data admitting
two distinct smooth global solutions.

In the light of the so far mentioned results it is a natural question which is the
largest critical space where the Navier-Stokes equations are locally well-posed for
small data. In fact any critical space is continuously embedded in the Besov space
B;%OO(RZ‘) see, e.g., [18, Proposition 7]. In 2001, Montgomery-Smith [72] considered
an equation of Navier-Stokes type, which he called cheap Navier-Stokes equations
and showed blow-up the in the endpoint Besov space. However, the case of the
full Navier-Stokes equations was open until 2008 when Bourgain and Pavlovié¢ [15]
showed ill-posedness in B;O{OO(Ry’). To be precise, they proved that there exist
arbitrarily small initial data in Bgol,oo(R?’) producing solutions which are arbitrarily
large in B;O{OO(R?’) after an arbitrarily short time.

More results on ill-posedness include the work of Yoneda [99] from 2010, in
which the author proves ill-posedness in the Besov space Bgol’q(]RS) for ¢ > 2 and a
generalized Besov space in between Bgofz(R3) and Bgo{q(R?’) for ¢ > 2. Moreover,
using different techniques Wang [95] extended this results to the case 1 < ¢ < 2.




Turning to the half-space, literature is much more sparse. Difficulties are gen-
erated for example by the fact that Helmholtz projection and Laplacian do not
commute. Moreover, having a boundary requires to choose boundary conditions
where Dirichlet boundary conditions are the most popular ones, i.e.,

ou—Au+ (u-VYu+ Vo =0 inRixRJr
divu=0 inR3 xR,
u(z,t) =0 on OR% x Ry

u(r,0) =up in R3.

(HNSE)

In 1987 Ukai [93] deduced a solution formula for the Stokes system which implied L-
L9-estimates for the Stokes semigroup. These estimates allow to construct a global
strong solution to (HNSE) under the condition that  is small in L*(R3 ). Later,
Cannone, Planchon and Schonbek [19] improved on this result by imposing the
smallness condition in the homogeneous Besov space B; 1+3/p (R%) with 3 < p <6.
Recently, Watanabe [96] proved the existence of a unique strong solution whenever
uy € B;}H/p(Ri) with 2 < p < oo. In 2024, Diebou [28] examined steady-state
solutions of the Navier-Stokes equations using tent spaces.

However, as mentioned by Watanabe, the approach of Koch and Tataru for initial
values in BMO™ is not applicable on the half-space. In 2017, Auscher and Frey
[8] provided an alternative proof for the Koch-Tataru theorem which allows them
to treat Navier-Stokes type equations where the Laplacian is replaced by a general
divergence form operator which is not necessarily self-adjoint. The question whether
their approach can be applied to the half-space case sets the starting point for the
second part of this thesis.

A different direction of study starts with the works of Giga and Miyakawa [52]
and Kato [59] on Morrey spaces. Also in 1992, Taylor [88] considered general
parabolic equations as well as the Navier-Stokes equations on compact Riemannian
manifolds, thus complementing the aforementioned results. For another result on
the full space but on the related Morrey-Campanato space we refer to the work of
Lemarié-Rieusset [64]. Further results on R? but not for the Navier-Stokes equations
include the work of Wu [98] from 1997 on equations of quasi-geostrophic type
and the work of Wakabayashi [94] from 2018 on parabolic-parabolic Keller-Segel
systems. An overview of the importance of Morrey spaces for the Navier-Stokes
and Euler equations can be found in [65]. Turning to the elliptic setting we refer
to the work of Lieberman [66] from 2003 and the references therein.

Going away from the full space, the literature again is much more sparse. In
2013, de Almeida and Ferreira considered the Navier-Stokes equations on the half-
space equipped with initial and boundary data in suitable Morrey-(type) spaces,
see [25]. They prove existence and uniqueness of mild solutions in said spaces.
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Maekawa, Miura and Prange [68] considered the Navier-Stokes equations in locally
uniform Lebesgue spaces on ]Ri which are somewhat similar to Morrey spaces.
They showed analyticity of the Stokes semigroup as well as short time existence to
the Navier-Stokes equations. For domains, Shen [83] in 2003 considered boundary
value problems for elliptic systems on Lipschitz domains with boundary data in
L2-based Morrey spaces. Other than that we are not aware of works on parabolic
equations or related ones on Lipschitz domains.

In 1987, Chiarenza and Frasca [20] considered the Hardy-Littlewood maximal
function as well as Riesz potentials in Morrey spaces. There is quite some literature
on extrapolation to weighted Morrey spaces with weights in the Muckenhoupt class.
In 2013, Shi, Fu and Zhao [86] consider an operator bounded on a weighted LP-space
that additionally satisfies point-wise estimates under suitable vanishing conditions
on the argument. Then, they deduce boundedness of this operator on certain
Morrey spaces with the same weight.

Further results on weighted Morrey spaces are due to Rosenthal and Schmeisser
[80] as well as Duoandikoetxea and Rosenthal [30]. In difference to the aforemen-
tioned result they assume boundedness in weighted LP-spaces for all Muckenhoupt
weights (for some pg) and obtain Morrey space boundedness for a much larger class
of spaces, in particular for all integrability exponents 1 < p < co. In our context,
however, p-sensitivity is crucial and so these results do not seem to be appropriate
here. This sets the need for a different extrapolation technique from Lebesgue to
Morrey spaces.

Overview

This thesis is structured as follows. In Chapter 2 we introduce the concept of
sectorial operators and the function spaces we will be working in. Moreover, we
define Lipschitz domains and collect important results on this topic.

The main part of this thesis is split into two parts. In Chapters 3-5 we con-
sider elliptic operators on Morrey spaces on Lipschitz domains. We first establish
the notion of weak reverse Hdélder estimates. We then examine under which cir-
cumstances a bounded linear operator has an extension from the scale of Lebesgue
spaces to the one of Morrey spaces. As for the techniques employed in that part
of this thesis, Shen’s LP-extrapolation theorem [84] serves as an important tool to
extrapolate operators from Lebesgue to Morrey spaces. Thus, in our results we will
complement LP-boundedness with suitable weak reverse Holder estimates to obtain
estimates in Morrey spaces. In Chapter 4 we apply the extrapolation results from
Chapter 3 first to elliptic operators and then, to some extent, also to the Stokes
operator. In the case of elliptic operators we consider Dirichlet as well as Neumann




boundary conditions. As both operators emerge through form theory the proofs are
mostly similar, however, at times suitable restrictions are necessary in the case of
Neumann boundary conditions. As an example we mention LP#-L%#-estimates for
the corresponding semigroup which for Neumann boundary conditions are uniform
only in a finite time interval [0, 7], even for mean value free functions. Turning
to the Stokes operator our results are much more sparse. This is primarily due
to the lack of LP-L*>-estimates which, at least to our understanding, are crucial
for LP#-L%"-estimates. In Chapter 5, we provide the Morrey space version of an
iteration scheme for semilinear problems of the form

Oyu(t) + Au(t) = Fu(t),

that were first established by Giga [50] in the LP-setting and later refined by Tolks-
dorf [90]. Here, LP-L%estimates are replaced by LP#-L%#-estimates so that the
Stokes operator is currently not treatable in this set-up. Subsequently, we apply
this iteration scheme to solve semilinear parabolic problems where the elliptic part
is an elliptic operator in divergence form with Neumann or Dirichlet boundary con-
ditions. Moreover, we assume a certain form of the non-linearity. The original goal
of this first part was to transfer the well-posedness result of Kato on the Navier-
Stokes equations in Morrey spaces, see [59], to Lipschitz domains. However, at least
to our knowledge, this is currently still out of reach as LP#-L%"-estimates for the
Stokes semigroup do not seem to be available.

The starting point for the second part of this thesis was the aforementioned
question of whether the approach of Auscher and Frey for the well-posedness of the
Navier-Stokes equations is also applicable on the half-space. In their approach they
write

+ t
[ €98 Biva(s, ) ds = [ 6095 A(sA)(1d - )P div stas, ) ds
0 0

-l—/ et DA P diva(s,-)ds
0

—/ (92 Pg=3 div s%a(s, ‘) ds

t

:3./41 +A2—|—A3.

The term Aj represents an error term and usually is well-behaved. Whilst the
Hardy estimates appearing in estimating the operator 4; remain open, we were
able to prove boundedness of the maximal regularity operator on the tent space
T°2 which plays a crucial role in estimating A;. To this end, in Chapter 6 we
investigate how to extend the Stokes semigroup to non divergence-free functions.




1 Introduction

The natural way via the Helmholtz projection is not suitable as it does not respect
so-called off-diagonal estimates. However, this type of estimate is crucially used for
extending the maximal regularity operator from L? to the Tent space T°2. It is
for this reason that we take a detour via the Stokes resolvent system. The solution
formula for the Stokes resolvent problem on the half-space allows to extend the
Stokes resolvent to non divergence-free functions. Nonetheless, we need to spend
some time to show that this extended resolvent, while possibly not being an actual
resolvent, still enjoys important properties of resolvents.

In Chapter 7 we use this extended resolvent to define the maximal regularity
operator for the Stokes operator on non divergence-free functions. One obstacle
in this procedure stems from the fact that in the non divergence-free setting the
pressure can not be disregarded. This motivates the definition of an extended
Stokes operator defined on a tuple of functions. In this setting we can then show L2-
boundedness of the extended maximal regularity operator as well as the desired off-
diagonal estimates. Finally, in Chapter 8 we take advantage of a general procedure
for lifting operators from Lebesgue spaces to Tent spaces and show that the maximal
regularity operator on the Tent space T°? is bounded. Moreover, in the spirit of
[10] also time weights and Tent spaces T?? with finite p are considered. Our work
can be seen as a complement of the recent work [9] which considers parabolic
problems and addresses the difficulty of initial values in tent spaces.

Acknowledgement

For reasons of privacy protection, the acknowledgements are left blank in the elec-
tronic version of this thesis.




CHAPTER 2

Fundamentals in the theory of function spaces

2.1 Sectorial operators and semigroup theory

The aim of this section is to introduce sectorial operators and give a short overview
on basics of semigroup theory needed in this thesis. The goal of semigroup the-
ory is to extend the exponential functions from real numbers, matrices or bounded
operator, all cases in which the exponential series converges, to unbounded opera-
tors. In this setting, an approach via the exponential series is clearly not available.
However, there are several alternatives, for example the Hille approximation using
Euler’s approximation e = limy_, 4, (1 + i)k Moreover, Yosida’s approximation
which is based on approximating the unbounded operator in question by bounded
operators has to be mentioned. For more details we refer to [36, Chapter II, 3.3].
In this thesis we use the approach via the Cauchy integral formula. For ¢ > 0, a
complex number a € C and a suitable curve v we have

1 tz
e e = —/ ¢ dz.
2miJy z+a

If we want an analogue of this formula but for an operator A, resolvent estimates

in a suitable sector of the complex plane are required. This leads to the notion
of sectorial operators we introduce now. Before that let us make precise what we
mean by a sector.

Definition 2.1.1. For 6 € (0, 7) define the sector in the complex plane
S ={z€ C\ {0}: |arg(z)| < 6}
and for § = 0 define Sy :== (0, 00).
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Definition 2.1.2. A linear operator A in a Banach space X with domain D(A) C X
is called sectorial of angle w if there exists w € [0, 7) such that the spectrum o(A)
is contained in S, and if for every 6 € (w,n] there exists a constant C' > 0 such
that

IAA+A) e <€

for all A € S;_g.

Remark 2.1.3. A sectorial operator is closed as closedness is preserved under
taking inverses.

As an example we note that the operator A = —A on L?(R%) (in fact on LP(R?)
for all p € [1,00]) is sectorial. For a proof we refer to [54, Chap.8]. It is a classical
result, see, e.g., [36, Sect. I1.4], that if A is sectorial of angle w € [0,7/2), then —A

generates an analytic semigroup via the Cauchy integral of the resolvent. For ¢ > 0
define

1
et = / e (z 4+ A)~tdz,
0l

27

where « is any piecewise smooth curve in S,_, going from oo e ("9 to oo (™7

for some 0 € (w,7/2). The semigroup can be defined for complex numbers in a
suitable sector, for the scope of this thesis, however, positive real arguments are
sufficient.

Note that we do not require A to be densely defined. Consequently, (e=*4),~q
might not be strongly continuous. To be precise, [67, Proposition 2.1.4.] states that
1y = g if and only if z € D(A).

Recall that reflexivity of the Banach space implies that a sectorial operator is
densely defined, see [54, Proposition 2.1.1]. We will later use this fact to show that

Morrey spaces are not reflexive.

lim;_,o+ e~

2.2 Function spaces

In this section we introduce the underlying spaces for our work, namely tent spaces
as well as Morrey spaces.

2.2.1 Tent spaces

Tent spaces, with elliptic scaling, were first introduced by Coifman, Meyer and Stein
in 1985, see [22]. For 1 < p,q < oo the authors defined the space T%{((0,00) x R?)
as the equivalence classes of those functions f: (0,00) x R? — R? such that

% dydt\e \7
t g d .
(L[, renrts) ar) <o
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Here, the elliptic scaling is manifested by the use of balls B(z,t), meaning center x

d+1) I this thesis we are concerned

and radius ¢, and normalization parameter ¢~
with the (Navier)-Stokes equations which are a system of parabolic equations so
that a parabolic scaling seems more appropriate. In our setting we restrict ourselves
to ¢ = 2, however, we need to include the case p = oo in which the definition is
slightly different. We now consider the half-space case, i.e., functions defined on
(0,00) x RZ. By R% we mean R x R, and elements x € R% will sometimes be

denoted as x = (2/,z4) with 2/ € R and x4 > 0.

Definition 2.2.1 (Parabolic tent spaces). For p € [1,00) we define the tent space
TP2((0,00) x R%) (with parabolic scaling) as the space of (equivalence classes of)
measurable functions f on (0,00) x R% with values in R? such that

4 F oy
ooty = (Lo (7 e A drat) ) <0

For p = oo we define T*%((0,00) x R%) as the space of (equivalence classes of)
)

measurable functions f on (0,00) x R% with values in R? such that

t d 2
oo = sup s t72|f(s,y)|*dyds| < oo.
sty = s ([ et agas)

Rd t>0

Remark 2.2.2.  « The tent space T??((0, 00) x R?) is defined analogously after
replacing ]Ri by R<.

« Note that one can switch between the two scalings as explained in [8]. To
be precise for 1 < p < oo we have f € TP?((0,00) x R?) if and only if
tf(t2,-) € T%((0,00) x RY). Indeed, the substitution s = > shows

</Rd<// It f (12 iidlt)gdx); -
</Rd<// S|f8y|td/(3:+yl/2d§>2dx>p
(L e t) )

The same proof applies on the half-space a2nd for general 1 < ¢ < oo with
the adaptation that ¢ f(¢?,-) is replaced by ta f(t?,-). For p = oo the situation
is more involved as the definition of T?((0,00) x R?) varies in this case.

3=

However, the same correspondence as for p < oo holds.
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o As long as there is no confusion about the set the functions are defined on,
we do not mention the set in the norm.

For p < oo the inner integral in the definition of the tent space norm is taken
over a cone, i.e., over a set of the form {(y,t) € R% x R, : |z — y| < v/t} for some
xr € Ri. It is natural to ask whether the corresponding function space changes
when replacing v/t by ay/t for some a > 0, denoting the angle of aperture of the
cone. Additionally, we consider time weights of the form ¢ with 5 € R.

Definition 2.2.3. Let « > 0 and § € R. For p € [1,00) define the tent space
T22((0,00) xR, ¢ dt dz) as the space of measurable functions f: (0,00)xR% — R?
such that

b
o [e%¢] _d 9 3 2 P
hzean = ( Ly ([ s PO P0) ) <

Moreover, define the tent space T*?((0,00) x R, s” dsdz) as the space of those
measurable functions f: (0,00) x R? — R? such that

d
+

1
2

t _d
[l Toe2(5 asde) = SUp sup (/ / L2 f(s y) P dy sﬂd8> < 0.
veR? t>0 0 JB(z,vVH)NRL
As in the whole space setting, the definition of TP?((0,00) x R%,¢” dt dz) sim-

plifies, with the same proof, for p = 2 as follows:

Proposition 2.2.4. Let 3 € R. Then it holds T?>?((0,00) x R, t?dtdx) =
L2((0,00) x R, 7 dt dz) with equivalence of norms.

Proof. Writing y 4 for the characteristic function of a set A and applying Fubini’s
theorem, for f € T*2((0,00) x R%,t7 dt dz) we have

2 o o0 _d 9 3
120 aramy = [, . 1/ e P Ay s
o d
= dzt™z|f(t,y)|* dyt’de
/0 /Ri R X (Y) det™2[f(t y)|" dy

~ " t.y)|? dy t2dt.
/O/Rilf(,yﬂ y

In the last step we used that due to z € R% the intersection B(z,v/t) N R? is of
size 12 O
Next, we establish boundedness properties of the extension-by-zero operator.

These will be useful to transfer results from the full-space case to the half-space
one.

10
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Proposition 2.2.5. Let « > 0 and 8 € R. Forp € [1,00) and f € T2*((0,00) X
R, % dt dz) define

Eof: (0,00) x RY — R?
t.2) o {f(t,x), reR?,

0, else,

and do so analogously for f € T>2((0,00) x R, s? dsdx). Forp € [1,00) we then
have Eof € TP2((0,00) x R% % dt dz) with

HfHTg’Q((O,oo)xRi,tﬁ dt dx) < |‘E0fHTg’2((0,oo)><Rd7tﬁ dtdz) < 2HfHT£’2((O,oo)><]Ri,tﬁ dtdz)-

For p = oo the same statement holds true.

Proof. For simplicity, we only prove the statement for « = 1 and § = 0. For
general parameters the same proof applies.

Note that first inequality is trivially satisfied. For the second inequality let
f € TP2((0,00) x RL) and Ey f as defined above. We first consider the case p = oc.
By definition, we need to estimate

2.1 t t5|E 2dyd
21) L Lo e E B0 s ) dy s

uniformly in z € R? and t > 0. For z € RZ and ¢ > 0, we can estimate (2.1) by
[/l o02((0,00)x2 ) 88 Eof =0 on R?. Let us now consider x € R? and ¢ > 0. Then

we have B(z,v/t)NRL C B(z*,/t) where z* is the reflection of x at the half-space.
As Eyf =0 in R?, we obtain

L 1

t d 2 t d 3
t72|E ’ 2 dud < // +3 : 2 qud
(] [t s anas) < ([ sty

so that also in this case (2.1) is controlled by ||f||Too,2((07oo)xRi). Hence, we obtain

Eof € T*2((0,00) x R?) with [1f [l 2 (0,00 xRL) = [1E0 f [ m0.2((0,00) xR -
Now, we consider the case p < oco. To show Eyf € TP?((0,00) x R?), writing
B = B(z,+/t) for x € R? and t > 0, we split the norm defining integral as follows

</Rd </()OO/Bt_g|Eof(t,y)|2 dydt>§dx>; .
</Rd (/OOO/Bt_g'EOf(tv?J)dedt)gdx>;
" </R (/ooo/Bt_g|Eof<t7y)|2dydt)gdx)p.

2

[un

11
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As before, the first integral can be bounded by |]f\|Tp,2((O7OO)XRd+). For the second we

use again that B(z,vt)NRY C B(z*,v/t) holds for z € R? and ¢ > 0 and conclude
as for p = oc. n

Note that for investigating the effect of changing the aperture it is sufficient to
understand the unweighted case as explained in [10, Corollary 2.2]. It was already
shown by Coifman, Meyer and Stein in [22, Proposition 4] that the function space
stays the same and [|-||p> defines an equivalent norm on T??((0, 00) x R?). Tn 2008,
the equivalence constants were improved by Hytonen, van Neerven and Portal in
[57, Theorem 4.3], to be precise the power of o was lowered from d to d/ min (p, 2)
which later will be crucial. Moreover, they proved sharpness of this estimate up to
the logarithmic factor which was removed by Auscher [5] in 2011. Our result then is
the half-space version in the weighted case, however, sharpness remains open. Here,
and in the remainder of this thesis we use the notation A < B as an abbreviation
for the existence of an implicit constant C' > 0 such that A < C'B holds. If both
A < B and B < A hold, we write A ~ B.

Proposition 2.2.6. Let 1 < p < 00, a« > 1 and € R. Then there exists a
constant C' > 0 such that, for all f € TP*((0,00) x R, % dt dz) we have

d
||f||TPv2(tﬁdtdx) < HfHTg’?(tﬁdtdw) S (1 + log oz)cw ||f”TP*2(t3dtdx)

where T = min(p, 2) and the implicit only depends on d and p.

Proof. Let f € TP?((0,00) x R%,¢” dt dz). Using its extension by zero E,f and
Proposition 2.2.5 followed by Corollary 2.2 in [10], we obtain

”fHTN((o,oo)xRi,tﬂ dtdzx) < HEOfHTN((o,oo)de,tﬁ dt dz)
< HEOfHTg’Q((O,oo)XRd,tB dt dz)
< C(1+log @)ag | Eo f | To-2((0,00) x R228 dt der)
< 20(1 +108 0)0™ | £l o ((0,00)x ke 7 at )

where C' is the constant from Corollary 2.2 in [10]. Using Proposition 2.2.5 for
TP2((0,00) x R ¢ dt dx), we conclude the proof. O

We end this subsection with a remark on a slightly different definition for tent
spaces and a notational convention.

Remark 2.2.7. Sometimes it is more convenient to work with cubes instead of
balls in the inner integral of the tent space norm. To be precise, instead of a ball
B(x,+/t) we can also choose a cube Q(z,+/t) with center z and side length 2v/t.

12



2.2 Function spaces

This defines the same space of functions with an equivalent norm. Indeed, for
z € R4 and t > 0 we have

B(x,Vt) C Q(z,Vt) C B(x,Vavt).

For p = oo this concludes the proof as the supremum is taken over all ¢t > 0. For
p € [1,00) the claim follows from Proposition 2.2.6 on changing the aperture.

Convention 2.2.8. In the remainder of this thesis we will only work with tent
spaces on (0,00) X Ri so this part of the notation of the norm will be dropped
from now on. Moreover, if « = 1 or = 0 we also drop the respective parts, i.e.,
for 1 < p < co we write TP? == TP?(0dt dz).

2.2.2 Morrey spaces

Morrey spaces were introduced by Morrey in 1938, see [73]. For further works on
Morrey spaces we refer to the overviews [76] and [1] as well as the references therein.

Here, we want to work on R? as well as on bounded domains. As the definition
of Morrey spaces on bounded domains is at first sight slightly different, we have
two different definitions.

Definition 2.2.9. For 0 < A < d and 1 < p < oo define the Morrey space LP*(IR%)
as the space of all f € L (R?) such that

loc

1
Hf”ip,A(Rd) ‘= sup /\/B( )|f(x)\pd.7c < 00.
z9,r

:BoERd r
r>0

In the following, let Q C R? be a bounded measurable set.

Definition 2.2.10. For 0 < A < d and 1 < p < oo the Morrey space Lp“\(Q) is
defined as the space of all f € LP(€2) that satisfy

ey = s = [ el T@)F 2 < oo

Notice that Holder’s inequality together with A < d and r < 1 implies that the
Morrey spaces are nested for increasing p. Next, we show that it is not necessary
to restrict to small radii in the previous definition, which will be useful later on.
Moreover, we consider Ey, the extension by 0 from a bounded domain to R¢ similarly
to Proposition 2.2.5 and prove that this is a bounded operator.

13



2 Fundamentals in the theory of function spaces

Lemma 2.2.11. Let Q C R? be bounded and measurable. On LPA() we consider
the norm || - || q) defined by

P 1

= sup — x)|Pdx

e N N FC)]
0<r<oo

and constitutes an equivalent norm on LPA(Q).

Proof. Note that || f| e < \m\Lm(m is trivially true for f € LPA(Q).
For the reverse inequality we start by noting that for zy € Q and r > diam({2)
the expression

1

X JB(zo,m)n0

()| dz

is decreasing in r as for such r we have B(xg,7) N = Q. Hence, it suffices to
treat the case r < diam(2). It is clear that for diam(Q2) < 1, there is nothing to
show. Otherwise, let 2o € Q and r € (1,diam(2)) be arbitrary. We then want to
cover B(zg,r) with balls B(z;,7) where x; € Q for i = 1,..., N for some N € N.
Those balls shall all have the same radius 7 < 1, furthermore the radius 7 needs to
be comparable to r. One way to achieve that is to choose 7 = m. Then, the
number of such balls necessary to cover B(z,r) depends only on diam({2) and the
dimension d.

In fact, N = [diam(Q)v/d]? balls suffice. To see this, note that B(z,r) is
contained in Q(zo,7), the cube centred in xy with side length 2r. Moreover, the
largest cube in a ball with radius 7 has side length 27#/v/d. Then, [diam(Q)v/d]?
of such cubes cover the cube Q(zo, 7). In particular, the corresponding balls cover
the ball B(xg,r).

Hence, there are N balls with centres z;, « = 1,..., N and radius diarg(Q) such
that B(zo,r) C UX, B(x, G )- Using the triangle inequality we have
1 X diam(0)* z
S alora) <3 (5 / P an)
(r* /B(ac,r)ﬂﬂ ; diam () rA B(®, gy )0
, _A
< diam(Q2)"? N|| f{lto @)
which shows the desired estimate. Now that ||f-v||pr s 1s well-defined, it is clear
that it also defines a norm on LP*((). O
From now on, we do not distinguish betweens these two norms and use || - [|pz.x )

for both. Equipped with the previous result, we now compare Morrey spaces with
Lebesgue spaces.

14



2.2 Function spaces

Proposition 2.2.12. Let Q C R? be a bounded measurable set, 1 < p < oo and
0 < A <d. Then LP*Q) C LP(Q) with

. A
||f||Lp(ﬂ) < (diam(2))» ||f||LPa>‘(Q)

for all f € LPAQ).

Proof. Let f € LP*Q) and xy € Q be arbitrary. Then B(zg,diam(Q)) NQ = Q
holds true. Consequently, we have
(diam(Q))* /
Py —
/Q|f(x)| v (diam(£2))* J B(zo,diam(2))ne
< (diam( Q) f yrey

f ()P dy

which after taking the p-th root concludes the proof. n

The inclusion of L4(€2) into LP*(Q) (for suitable ¢ > p) can be proven without
any boundedness assumption.

Proposition 2.2.13. Let Q C RY be either a bounded measurable set or R and let
0<A<dandl <p<oo. Then,forq:ﬁpzp we have

1fllea@) S 1 Lo

forall f € L4(Q). Moreover, if Q2 is bounded, the result is true even for all ¢ > ﬁp.

Proof. Let f € L4(Q2) be arbitrary. In order to estimate the LP*(2)-norm, fix
xo € {2 and r > 0. By Jensen’s inequality we then have

1 > N v
el P = |B(zo, ) N Q|rr~ > ][ Pd
(TA L a7 ) [B(zo,r) N QY5 (B(Wm!f(:v)! )

< [Blao.r) N O ( / |f<a:>|qu)
B(zo,r)NQ2

Q=

d=X\_d

St fllew,
as + — % > 0. Note that ¢ = %p is equivalent to
the proof of the first part. The second statement is a direct consequence of the
inclusion of Lebesgue spaces on bounded sets (sets of finite measure to be precise)
due to Hoélder’s inequality. O]

a2 — g and this concludes

iS]

To conclude our introductory part on Morrey spaces, we show that functions in
LP*(2) can continuously be extended to R?.

15



2 Fundamentals in the theory of function spaces

Lemma 2.2.14. Let 1 < p < oo and 0 < XA < d. For a bounded and measurable
set Q C RY the extension operator Ey: LPA(Q) — LPANR?) is bounded.

Proof. Let 7o € R? and r > 0 be arbitrary. If B(zg,7) N = 0, then there
is nothing to show. So, assume B(xg,7) N Q # (), in other words, there exists
y € B(xg,7) N Q. Then we have B(y,2r) D B(xg,r) and thus

| (1 z
— Bof )l dy) = [ Ef(y)l d
<T')‘ /B(:Do,r) ’ Of(y)‘ y) (7’)‘ B(zo,r)NQ ‘ f(y)‘ y)

p 1 p
<2 ((2r)*.[;uhmomﬁ|f(y)| dy)

< 22| fllore)-

B =

We then conclude that Fj is bounded with || Ep| < 27 O

2.3 Lipschitz domains

In this section we introduce Lipschitz domains. In the literature on partial differ-
ential equations on a domain 2 C R? it is often assumed that §2 has smooth enough
boundary, usually meaning at least C'-boundary. This, however, is not suitable for
applications as in real life, the domains in question may have edges or corners. In
this thesis, we will consider elliptic systems as well as the Stokes equation on do-
mains which are not C! but merely Lipschitz. We will make this definition precise
in a second but for now we think of a domain lying above the graph of a Lipschitz
continuous function (a so-called special Lipschitz domain). In view of Rademacher’s
theorem (a Lipschitz continuous function is differentiable almost everywhere) this
is a natural extension of C'-domains.

As for notation, for z € R%, we write 2/ = (z1,...,74_1) and for sets A, B C R,
we define A+ B = {a+b: a € A and b € B}. Let us now rigorously define Lipschitz
domains following [85].

Definition 2.3.1. A bounded, open and connected set 2 C R? is called a bounded
strong Lipschitz domain, or short, bounded Lipschitz domain, if there exist ro, M >
0 such that for each point y € 0f) there exists a Lipschitz continuous function
ny: R — R with 7, (0) = 0 and ||V, ||« gra-1) < M, and a rotation R, : R — R?
such that for all 0 < r < rg we have

R,(Q—{y}) N D(r) = D
R,(0Q - {y}) N D(r) = I

16



2.3 Lipschitz domains

where

D(r) ={(2',zq): |2'| <7, |z4] < 10d(M + 1)r},
Dy, (r) =A{(2",zq): |2'| <7 n.(a") < xqg < 10d(M + 1)r},
{

L, (r) = {(a,zq): |2| <7 m(2’) = za}.

Sets of the form D, (r) with 7,y and r as above will be called Lipschitz cylinders.
Lipschitz cylinders are indeed Lipschitz domains on their own. However, the proof
is technical and we refer to [90, Lemma 1.3.25].

Another useful notion is the one of special Lipschitz domains.

Definition 2.3.2. Let p: R4™! — R satisfy

(") —p(y)] < M|z —yf

for all /.y’ € R4, i.e., ¢ is Lipschitz continuous with Lipschitz constant at most
M. Then, a set D is called special Lipschitz domain if

D = R{(2',24) € R?: 24> p(a')}

for some rotation R. The smallest M for which the above holds is called bound of
the special Lipschitz domain D.

In order to define surface measures on the boundary of Lipschitz domains, we
first need to introduce some notation. The next part is taken from [90, Section 1.3].

For a bounded Lipschitz domain 2, y € 92 and 0 < r < rq, let R, denote the
rotation according to Definition 2.3.1. Define Uy, = {y} + R, *D(r). Moreover,
we call the function

®,,: B'(0,r) = 0QNUy,,

=y + R;l
ny(')

coordinate function, where B'(0,r) denotes the ball in R*"! centred in 0 and with
radius 7.

An important notion concerning Lipschitz domains is the so-called Lipschitz char-
acter. We follow the discussion in [77, Section 5].

Definition 2.3.3. Let Q@ C R? d > 2 be a bounded Lipschitz domain and
Ty, ..., T, € 0 be such that {U,, .}, covers 0f2. We say that a constant C' > 0
depends on the Lipschitz character of € if it depends on n and M, where M is
constant from the definition of Lipschitz domains in Definition 2.3.1.

17



2 Fundamentals in the theory of function spaces

Now, we are able to introduce surface measures. To this end let O C R? be
a bounded Lipschitz domain, fix finitely many points z1,...,z, € 0 and a ra-
dius 0 < r < rg such that the family (U,, )i, covers 0€). Such points exist by
compactness of 0€).

Definition 2.3.4. A set A C 0Q is measurable if for all 1 < i < n the set &1 (AN
Uy, ») is measurable with respect to the (d — 1)-dimensional Lebesgue measure.
Define the sets

A1 =AN Um,m Ak+1 = (A N ka+1ﬂ’) \ U Ai’

1=1
Then we define the surface measure o(A) as follows
n 1
(22) o) =3 [ (1 V)P dy.
i=1 7 ®ayr(Ai)

Recall that due to polar coordinates for f € Ll _(RY) and any ball B(x,r) we

have T
/B(J:,r) fly)dy = /0 /63(3;78) f(z)do(z)ds

where ¢ is the surface measure on 0B(x,s). We aim to use a similar argument
later on in the derivation of reverse Holder estimates, but with B(x,r) replaced by
a Lipschitz cylinder. In order to make this argument precise we need the so-called
co-area formula. For a proof we refer to [40, Theorem 3.2.12].

Theorem 2.3.5 (Co-area formula). Let d > 2. If f: RY — R is Lipschitz contin-
uous and g is the representative of a function g € LY(R?), then

/Rdg(ﬂi) Lz: \@f(x)ﬂ 2 dr = /R/fl(y) a(z) dmg_(z) dy,

where my_1 denotes the (d — 1)-dimensional Hausdorff measure on R

Recall that the (d — 1)-dimensional Hausdorff measure on R?~! coincides up to a
constant with the (d —1)-dimensional Lebesgue measure, see, e.g., [35, Satz I11.2.9].
We apply the co-area formula to prove the following lemma. We will see in the proof
that it is crucial to exclude the set [,(2) on the right-hand side of the assumption.

Lemma 2.3.6. Let 1 < p < oo and u € L2(RY) satisfy

N

P
(/ Jul? dx) <C lul? do
Dy (1) 0Dy (H)\1n(2)

18



2.3 Lipschitz domains

for some C >0 and all t € (1,2), then also

; :
(/ |ul? dx) < </ |ul? dx)
Dn(l) D"(Q)

holds true for some C' > 0 depending on C' and d.

Proof. We integrate the inequality for ¢ between 1 and 2 to obtain

, 2
(/ |u\pdx> < C’/ / lu|? do dt
Dy(1) 1 JODy(t)\In(2)
2
< C/ / lu|® dmy_; dt
1 oDy (t)\I5(2)

where we used that the surface measure is comparable to the (d — 1)-dimensional
Lebesgue measure and the previous note about comparability of Hausdorff and
Lebesgue measure. It remains to apply the co-area formula in the following way.
Define a function f via

f:R* >R
r—t < xedD(t)
0+~ 0.

For z € 0D(t) and y € 0D(s), by definition of the cylinders, we have

[f (@) = f)| = |t = s] <[z =y

so that f is Lipschitz continuous with Lipschitz constant 1. In particular, the partial
derivatives appearing in the co-area formula are bounded by 1 in light of the mean
value theorem. Moreover, note that D,(2) N f~(¢t) = dD,(t) \ 1(2). Hence, an
application of the co-area formula with g = |u|*xp, 2) concludes the proof. ]

Later on we need to extend functions from a bounded Lipschitz domain €2 C
R? to the full space. If a function satisfies Dirichlet boundary conditions, the
extension by zero works as expected. However, dealing with Neumann boundary
conditions, things are more delicate. In general, the question whether there is a
bounded extension operator from W*P(Q) to W*P(R?) is its own field of study
and leads to the notion of W*P-extension domains or universal Sobolev extension
domains. Using this theory, one can show that Lipschitz domains are universal
Sobolev extension domains but a lot of definitions would be required. For the
sake of completeness we remark that every Lipschitz domain is an (g, §)-domain,
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2 Fundamentals in the theory of function spaces

see [32, Lemma 2.2.20], and every (e, d)-domain is a universal Sobolev extension
domain, see [79, Theorem 8§].

However, such a sophisticated method is not necessary in our setting. For our
purpose the extension result by Stein [87, Section VI Theorem 3.5] suffices. We
now introduce the notion of a minimally smooth boundary.

Definition 2.3.7. Let D be an open set in R? and let D denote its boundary. We
say that 0D is minimally smooth if there exists an € > 0, an integer N, a constant
M > 0 and a sequence Uy, Us, ..., of open sets so that:

(i) If z € 9D, then B(x,e) C U; for some 1.
(ii) No point of R? is contained in more than N of the U;.

(iii) For each i there exists a special Lipschitz domain D;, whose bound does not
exceed M so that

Theorem 2.3.8. Let Q C R? be a bounded Lipschitz domain. Then, 090 is mini-
mally smooth.

Proof. For x € 09 let R, denote the rotation from Definition 2.3.1. Then the
family (R, *(R.z + D(r9/2)))zco0 is an open cover of 9. As rotations are linear
maps, these sets in fact coincide with the sets U,,,/» introduced earlier. As ()
is bounded, its boundary 0f) is compact and thus there are finitely many points
ry,..., oy € 0Q such that the family (U, ,,/2)i=1,..n covers 0f).

We then claim that with the choice of U; = U,, ,, and ¢ = ry/4, the conditions
of Definition 2.3.7 are satisfied.

The second condition is trivially satisfied, as we only use finitely many U;. The
first condition is a consequence of the fact that U, , /2 covers 01 and for y €
Uz, roj2 also B(y,r0/4) C Uy, is true. As Q is a Lipschitz domain, we have
R,, (2N U;) = Dy, (ro). Hence, choosing D; == {(z/,z4) € R?: zq > 1y, (')} we
have QNU; = U; N R;il D;. Then, the claim follows because the property of special
Lipschitz domains, by definition, is preserved under rotations. O]

Let us now state the announced extension theorem by Stein.

Theorem 2.3.9. Let Q C R? be a bounded Lipschitz domain. Then there exists an
operator € mapping functions on Q to functions on R with the properties

(i) €(f)|a = f, that is, € is an extension operator.
(i) For 1 <p < oo, € maps WHP(Q) continuously into WHP(RY).

A consequence of the extension theorem is that a bounded Lipschitz domain is a
so called d-set in the following sense.
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2.3 Lipschitz domains

Theorem 2.3.10. Let Q C R? be a bounded Lipschitz domain and ro > 0. Then
there exists a constant C' > 0 depending on ry such that for allz € Q and 0 < r < rg
it holds

|B(z,7)NQ| > Cre,

Proof. For z € 2 and ry = 1 this is the statement of [55, Theorem 2|. General radii
ro > 0 are a consequence of [32, Lemma 1.2.23]. General centres follow from the
fact that for z € Q and r > 0 there exists y € Q satisfying B(y,r/2) C B(x,r). O

To conclude this introductory chapter, we establish a Poincaré inequality on
Lipschitz cylinders. Again, this can be proved in more generality, see [34, Section
7], but requires more technical tools. As the general case is not necessary in this
thesis, we restrict ourselves to Lipschitz cylinders. Moreover, in contrast to the
classical Poincaré inequality where the function is required to vanish on the whole
boundary, we only assume this on a part of the boundary. More precisely, we later
consider solutions to a resolvent problem on €2 with Dirichlet boundary values. If,
for a second, we assume the solution u to be smooth, then our boundary condition
on the Lipschitz cylinder would read v = 0 on I(r). Hence, we need to define
Sobolev spaces with partially vanishing trace.

Definition 2.3.11. Let Q C R? a domain and E C €. Define

C¥(RY) == {u € C(R?): dist(supp(u), E) > 0}
CH(Q) = {ug: u € CF (R}

and finally the Sobolev space with partially vanishing trace as the completion of
Cx () in WrkP(Q), i.e.,
Wi (©) = CF (@) .

This indeed is an extension of the classical Sobolev spaces as Wh () = Wi ()
holds true. For a proof of this fact and further details on Sobolev spaces with
partially vanishing trace we refer to [32, Section 1.2.5]. Coming back to the Poincaré
inequality, the general version mentioned before require technical tools which go
beyond the scope of this thesis. However, in our situation of a Lipschitz cylinder
D,(r) and WiP(Q) with E = I,(r) an elementary proof is available which we
present next.

Proposition 2.3.12 (Poincaré inequality on Lipschitz cylinders). Let Q be a boun-
ded Lipschitz domain and D, (r) with 0 < r < 1y a corresponding Lipschitz cylinder.
Define E = I,(r). Then, there exist a constant C' depending only on d and the
Lipschitz character of Q such that for all u € W5*(Q) we have

J,

lul? dz < C’/ |Vul?dz.
(r) Dy (r)

n
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2 Fundamentals in the theory of function spaces

Proof. The strategy of the proof is essentially the one for Wy?(Q) where € is a
bounded domain. By density it suffices to consider u € C3(D,(r)). Denote by @ its
extension by 0 to D(r). It is clear that u € C®(D(r)). Writing 2’ = (z1,...,%4-1),
for all x € D, (r) we have

Td

w(xy, ..., xa-1,n(2)) + /( ) Oqti(1, ..., Tq_1,t)dt.
n(x

Hence by Holder’s inequality,

10d(M-+1)ro 2
S </ 1-|8da(x1,...,xd1,t)\dt>
n(z’)
< (2:10d(M + ro) [ |aa(e, e D d,

n(z

x < ’ (3 xr v Lg— t dt

g

Integrating this point-wise estimate with respect to |x4| < 10d(M + 1)rg implies

s , [10d(M+Dro )
la(2) |2 dag < (2- 10d(M + 1)) / 10aii(z1, . .. w1, 1) dt.

/10d(M+1)7“()
—10d(M+1)ro

—10d(M+1)ro

Integrating over D(r) with respect to the first (d —1) components yields the desired
estimate for all u € Cg(D,(r)) due to |0qt| < |Vu|. We conclude the proof by
density. O]
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CHAPTER 3

Extrapolation on Morrey spaces: abstract results

In this chapter we are concerned with the question of when and how boundedness of
operators transfers from Lebesgue to Morrey spaces. The crucial ingredient in this
matter are so-called weak reverse Holder estimates. They were first studied in [48]
to obtain regularity results for certain higher order elliptic partial differential equa-
tions. For a relation of weak reverse Holder estimates to generalized Muckenhoupt
weights we refer to [61].

Starting with a (sub)linear bounded operator on an L2-space satisfying weak
reverse Holder estimates, it was shown by Shen in [84] that this operator is bounded
on certain LP-spaces. Here, we want to establish similar results in Morrey spaces.
First, we introduce weak reverse Holder estimates and study some of their important
properties. Next, we turn to extrapolation results for Morrey spaces, first on the
full space and then on bounded sets. The general strategy for bounded sets will be
to extend the operator in question to the full space and then use the corresponding
results on the full space.

3.1 Weak reverse Holder estimates

In this section we introduce the notion of weak reverse and uniform weak reverse
Holder estimates and prove several results which will be useful later on.

Definition 3.1.1 ((uniform) weak reverse Hélder estimates). Let Q C R? be mea-

surable and T be a bounded linear operator on L?(€2). Assume that there exist
constants ¢ > 2, Ry > 0 and C' > 0 such that the following holds.
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o Forallzp €, all 0 <r < Ryand all fe L2() with f =0 on B(zg,3r) N

the estimate

1 . 1 g
3.1 - / THlede| <O = / T#2d
(3:1) (rd B(zo,r)NQ Tl x) - (rd B(0,2r)NQ Tl x)

holds. Then we say that T satisfies weak reverse Holder estimates. For ¢ = oo
replace the left-hand side by the L*°(B(xg,r) N §2)-norm of T'f.

Let moreover v > 0. For all 0 < 2r < R < Ry, 79 € Q and all f € L*(Q) with
f =0on B(xg,2R) NS the estimate

(/ T £ da:) C <oty ((T) / T fP dx)
Bl(zo,r)NQ2 R B(z0,R)NQ

holds. Then we say that T satisfies uniform weak reverse Hélder estimates
with parameter v. Again, for ¢ = oo replace the left-hand side by the
L*(B(zg,r) N Q)-norm of T'f.

A few remarks are in order.

Remark 3.1.2. o In the original paper [84] by Shen, the author assumes the

weak reverse Holder estimates for bounded measurable functions (with com-
pact support in case of Q@ = RY). Working in an LP-setting this is sufficient
as one has several density arguments at their disposal. Unfortunately, such
arguments are not available for Morrey spaces which is why we work with
f € L*(Q). We will later return to the topic of dense subspaces in Morrey
spaces.

By a result by Giaquinta and Modica [48, Proposition 5.1], weak reverse
Holder estimates are self-improving in the following sense. Let ¢ > 1 and
f € LL.(©) be a non negative function. Suppose that for some constants

C>0,Ry>0

1
( ][ fi dx) <C fdz
B(zo,r) B(xo,2r)

holds for all x5 € Q, 0 < r < min(Ry, w). Then f € LEF(Q) for some

loc

e =¢(d,q,C) > 0 and there exists a constant ¢ = ¢(d, ¢, e, C') such that

1 1
q+e q
( ][ foe dm) <e ( ][ fa dm)
B(zo,r) B(zo,2r)

holds for all zyp €  and 0 < r < min(Ry, M) We will see later in

this section that a similar result is also true for uniform weak reverse Holder
estimates.
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3.1 Weak reverse Holder estimates

o If T satisfies uniform weak reverse Holder estimates for some p > d, then T
is local, i.e., if f =0 in B(zg, R) N Q for some 0 < R < Ry, then Tf =0 in
B(zg, R) N Q. Indeed, let y € B(zg, R) N Q and set § = dist(y, 0B (o, R)).
For 0 < 2r < ¢ we then find

% r\* 1 %
Tfl7d < -] = Tf*dx| .
(é(w)bm f x) _C<(5) Td/B(y’dm\ f x)

Since p > d, the right-hand side tends to 0 as » — 0. The Lebesgue differen-
tiation theorem then implies that T'f = 0 in B(xg, R) N Q.

o The definition of (uniform) weak reverse Holder estimates is tailored to what
is necessary to prove extrapolation results. However, in applications the sit-
uation is more delicate. Usually, one can show weak reverse Holder estimates
for balls centred on the boundary or balls completely contained in €2, see
e.g., [97, Corollary 3.1]. Nonetheless, for our desired extrapolation results on
bounded domains, this is too weak. Fortunately, it turns out that this is not
a problem due a covering argument presented in [90, Lemma 3.2.2]. To be
precise, the following result is true.

Lemma 3.1.3. Let Q C R? be a measurable set. Moreover, let T be a bounded
linear operator on 12(Q). Assume that there erist constants ¢ > 2, Ry > 0 and
C' > 0 such that for all balls B(zo,r) with 0 < r < Rq that satisfy either xo € OS)
or B(xg,3r) CQ and all f € L2(Q) with f =0 on B(xg,3r) NQ we have

1 i 1 2
7/ ITfledz) <C 7/ ITf[? dz
7% JB(zo,r)N0 7% JB(zo,2r) 00

Then there exists a constant C' > 0 depending on d,q and C' such that T satisfies
weak reverse Holder estimates with constant C”.

Proof. Let zp € Q and 0 < r < Ry be arbitrary. Moreover, let f € L*(2) with
f =0 on B(zg,3r) N . As announced, we want to apply [90, Lemma 3.2.2]. To
this end we need to show the existence of a constant C' > 0 independent of xq,r
and f (so that the same is true for C”) such that

1 7 1 3
(= [ imsmdn) <o (5 [ TsPdn)
7 JBna 7 Japna

holds for all balls B = B(,7) satisfying B(Z,37) C B(xo,3r) which are either
centred on 9 or satisfy B(Z,37) C Q. We write 2B = B(&,27. So let B(&,7)
be such a ball. Then, f = 0 on B(Z,37) N Q C B(xp,3r) N Q is true and the
desired estimate is an immediate consequence of the assumptions on 7'. Finally, an
application of [90, Lemma 3.2.2] with a = 2 yields the claim. ]
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3 Extrapolation on Morrey spaces: abstract results

One can generalize the notion of weak reverse Holder estimates by considering
an LP-norm instead of instead of the L2-norm in the right-hand side of (3.1). This
leads to the following definition.

Definition 3.1.4. Let 1 < p < oo. Moreover, let Q C R? be measurable and T
be a bounded linear operator on L?(£2). Assume that there exist constants g > p,
Ry > 0 and C > 0 such that the following holds. For all zp € Q, all 0 < r < Ry
and all f € LP(Q) with f = 0 on B(xg,3r) N Q the estimate, with the suitable
adaptation for ¢ = oo,

1 7 1 v
3.2 = / Tfede) <O (= / TfPd
( ) (’T’d B(zo,r)NQ ’ f‘ QJ) - (Td B(z0,2r)NQ | fl x)

holds. Then we say that T" satisfies LP-weak reverse Holder estimates.

Note that if  C R? is a bounded d-set, e.g., a bounded Lipschitz domain, then
due to Holder’s inequality L2-weak reverse Holder estimates imply LP-weak reverse
Holder estimates for p > 2. For an extension of this implication for p < 2 the
following result by Barton and Mayboroda [13, Lemma 4.38] is of great use.

Lemma 3.1.5. Let 0 < py < g < 0o. Suppose that U C R is a domain and that
w s a function defined on U with the property that, whenever B(xg,2r) C U, we
have the bound

| i 1 o
—/ lulffdz | <C —/ |ulP° dx
Td B(zo,r) Td B(zo,2r)

for some constant C' > 0 depending only on py, q, d and u. Then for every 0 < p <
00, there is some constant C(p) > 0 depending only on p, po, q and C such that

1 1
1 a 1 g
. qd < _ / Pd
(Td »/B(Io,’l”) |U| x> B (p) <Td B(zo,2r) |U| x)

holds.

Let us now prove that, under suitable assumptions, L2-weak reverse Holder esti-
mates imply LP-weak reverse Holder estimates.

Theorem 3.1.6. Let Q C R? be a bounded measurable set. Moreover, let 1 < p <
00, max{2,p} < q < oo and T € L(LP(Q)) N L(L*()) be a bounded operator on
LP(Q) and on L2(Q). If T satisfies L*-weak reverse Holder estimates with constants
q and Ry > 0, then T also satisfies LP-weak reverse Hoélder estimates with the same
constants.
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3.1 Weak reverse Holder estimates

Proof. The case p > 2 is an immediate consequence of Holder’s inequality. Let
now p < 2. We only consider ¢ < oo, but the same proof applies for ¢ = co. Fix
79 € Qand 0 < r < Ry. By Lemma 3.1.5 applied to the extension by zero of T'f
to B(zo,2r) we get the desired inequality for all f € LP(2) N L*(Q) with f =0 on
B(z,3r) N (even for all p > 0). It remains to upgrade this to all f € LP(Q) with
f=0o0n B(xg,3r) NS via a density argument.

So let f € LP(Q2) with f = 0 on B(xo, 3r) N2 be arbitrary and choose a sequence
(fr)neny C CX(Q) with f,, — f in LP(Q2). Then,

fo = fall = XBaoan) € LP(Q) NL*(Q)

and f, = 0 on B(zg,3r) N Q for all n € N. Moreover, f, — f in L?(Q) for n — oo
as f =0 on B(xg,3r) N Q. By means of the LP-weak reverse Holder estimates for
fn we have

P

1
1 . . a 1 L
f/ Tf, — Tialtde| < / T(fs — )P dz) =0
rd B(zo,r)NQ2 rd B(z0,2r)NQ

for n,m — oo as T is a bounded operator on LP(§2). By completeness of the space
L4(B(zo,7)NQ) we deduce that (T'f,,)nen is convergent in said space. As the bound-
edness of T on L?(Q) implies that (T'f,,)nen converges point-wise almost everywhere
(at least along a subsequence) to T'f we obtain T'f, — T'f in LI(B(zo,7) N Q) as
n — oo. Combining the previous arguments yields

1
1 q 1 - q
f/ Tf9dz)| = lim f/ ITfo ¢ de
r® JB(zo,r)N02 n—=00 \ 14 JB(zo,mNQ
: 1 z
< lim (d/ |Tfn‘1’dx>
n—=00 \ 1% JB(x0,2r)NQ

1 I3
— (d/ |T f|P dx)
" JB(x0,2r)N2

and this concludes the proof. ]

RS

Sometimes weak reverse Holder estimates might not be sufficient and uniform
weak reverse Holder estimates are required instead. However, this does not compli-
cate matters as weak reverse Holder estimates imply uniform weak reverse Holder
estimates, at least for certain parameters v.

Proposition 3.1.7. Let Q C R? be measurable, Ry > 0, ¢ > 2. Assume that T sat-

isfies weak reverse Holder estimates with constants Ry and q. Then T also satisfies

uniform weak reverse Hélder estimates with constants Ry, q and v = 2d (% — l).

q

27



3 Extrapolation on Morrey spaces: abstract results

Proof. Let 0 < 2r < R < Ry and 7y € Q. For f € L*) with f = 0 on
B(z9,2R) N Q) we have

1

3 d
/ Tflidz | < R/ ITf]¢ dz
B(z0,r)N R JB(zo,R/2)n0

Il
I/~
L

"
—~
Q=

|
[S1E
N—
<
QU
—~
Q|
|
SIS
S~—
7N
S
=
O
’;U
'ﬂ
-
T
o,
8
~_—
[SIE

= C'rd(%_%) ((;)V/(JE()R |Tf‘2dx>%

with v = 2d (f — 5) For the second inequality we note that we have both 2R =

R < Ry and f = 0 on B(xzy, 5R) N Q C B(xy,2R) N Q so that the weak reverse
Holder estimates for T" apply. O

The proof of the next result follows the lines of [90, Lemma 3.2.3] but for uniform
weak reverse Holder estimates. The philosophy of the result is the same, namely
that the constant Ry in Definition 3.1.1 is not of great importance. This will be
particularly useful in the case of bounded domains as we will see in the proof of
Theorem 3.2.3.

Lemma 3.1.8. Let f € L}(RY), let ¢ > 2, u > 0 and ¢, > 1. Moreover, let
z0 € R and 0 < or’ < R' < R} for some R} > 0. Assume that for some Ry < R},
there exists a constant C > 0 such that for all y € B(xo,r’") and 0 < cr < R < Ry
with B(y,2R) C B(xo,2R’), the function f satisfies

e 3 )

Then, there exists a constant C' > 0 depending only on c¢,c, Ry, Ry, C and d such
that

q om0y () :
(/B i dx) < ') >((R,) /B(%’R,)|f|2d$> .
1Ry

Proof. We denote B := B(xo,r’) and define 7 := er” RS where ¢ = min{ <= 11 =

Then, 7 < " and the family {B(y,T)},ep is a covering of B. Thus Vitali’s covering
lemma, see [37, Theorem 1.5.1], states that there exists an at most countable index-
family F such that the balls {B(y,T)},cr are pairwise disjoint and additionally
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3.1 Weak reverse Holder estimates

satisfy B C Uyer B(y,57). Let #F denote the number of elements in F. Then,
due to the choice of € and 7 < r’ we have

B0, D)|F3#F = > [B(y,7)| < |B(x,2r")| = (2r')*|B(0, 1)

yeF

and hence #F is finite with an upper bound which depends on ¢, Ry, R}, and d only.
Then we have

(/B(W,)\f\w) <y ([, )

yeF

5¢ RIF K
< S opili-3) | [ 20 / 24
> Z r (C’—l)R'Ro B(y7C,c71R/gg)|f| x

yeF

1
2

In the second step we applied the uniform weak reverse Holder estimates with
r=>5r and R = CIC—_,lR’ %. A simple estimates show
0

, Ro RRy d—-1FR
SCT—SCETR—O<5C —,ﬁog = ﬁRO<R0

by definition of . Moreover, we obtain B(y,2R) C B(zg,r’ + 2R) for y € F. Note
that
R d—1_,Rg

(3.3) r+2R<—+2 7 R’R,<2R’

is true, so that B(y,2R) C B(xo,2R’) holds for all y € F. This validates the use
of the uniform weak reverse Holder estimates. To complete the proof, note that
B(y, R) C B(xg, R') follows by adapting the calculation in (3.3). Indeed, this yields

/

1 1
E 1 1 v 2
1da | < Cnymreaew ()G 8 ([ L / 24
(/B(:Eo,r’) ’f| x) = Y HRoBpsde, (T) R B(zo,R) ‘fl !

what was to be shown. O

Equipped with this result we shall now show that uniform weak reverse Holder
estimates indeed imply weak reverse Holder estimates, as the name suggests.

Lemma 3.1.9. Let Q C R? be measurable and assume that T satisfies uniform
weak reverse Holder estimates with constants ¢ > 2, Ry > 0 and parameter v > 0.
Then, T also satisfies weak reverse Holder estimates with the same constants q and

Ry.
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3 Extrapolation on Morrey spaces: abstract results

Proof. By an application of the previous lemma with ¢ = 2 and ¢ = 3/2, we can
assume that T' satisfies uniform weak reverse Holder estimates but for 0 < %r <
R < Ry. Let now 2o € Q, 0 <7 < Ry and f € L2(Q) with f =0 on B(zg,3r) N Q.
With R = 3r we have B(xo,2R) = B(zo,3r) and the uniform weak reverse Holder
estimates apply:

7 >
Tfidz | < cr*la—s) 1T f|?dx
3
B(z9,r)NQ B(zo,57)NQ

2

In view of B(xg,3/2r) C B(xg,2r) the claim follows. O

Taking into account that weak reverse Holder estimates imply uniform weak
reverse Holder estimates and that the former are self-improving, the same results
also follows for the latter. However, there might be a price to pay with respect to
the parameter v as in the following result v/ is independent of v

Proposition 3.1.10. Let Q C R? be measurable, Ry > 0, ¢ > 2 and v > 0.

Assume that T satisfies uniform weak reverse Hélder estimates with constants q,

Ry and parameter v. Then there exists p > q such that T satisfies uniform weak
1

reverse Holder estimates with constants p, Rg and parameter v/ = 2d (% — ;).

Proof. This is a direct consequence of the previous lemma combined with the self-
improving property of weak reverse Holder estimates mentioned in Remark 3.1.2
and Proposition 3.1.7. O

To conclude this section on weak reverse Holder estimates let us prove result in
the spirit of [90, Lemma 3.2.2] but not on the radius Ry but on the size of the ball
where f is supposed to vanish.

Lemma 3.1.11. Let Q) be bounded and measurable, 1 < p < oo, T be a bounded
operator on 1P(Q), ¢ > p and o > 3. Assume that there exists Ry > 0 and C > 0
such that for all balls B(xg,7) with xg € Q and 0 < r < Ry that satisfy either
B(zg,ar) CQ or xg € 0 and all f € LP(Q) with f =0 on B(zg, ar) N Q we have

1
1 a 1 P
=1 Tfrde) <c (= [ TP da
rd B(zo,r)NQ rd B(z0,2r)NQ

Then, there exists a constant C' > 0 depending on p, q, o, d and C' such that T
satisfies LP-weak reverse Holder estimates with constants q¢ and Ry.

Proof. Let 2p € Q and 0 < r < Ry with B(zg,3r) C Q if 29 & 0Q be arbitrary.
Moreover, let f € LP(Q) with f =0 on B(zo,3r) N Q. In the spirit of the proof of
[90, Lemma 3.2.2] set

(o m)
= 1m _— .
R SRR T
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3.1 Weak reverse Holder estimates

Moreover, introduce the sets

T, ={y € B(xo,7)NQ: B(y,cr) CQ},
T, ={y € 0Q: Jy € B(xg,7) N QA s.t.y € B(y,cr)}.

Then, for all y € Z := Z; UZ, it holds B(y, 10cr) C B(xq, 2r) as well as B(y, baer) C
B(zg, 3r). Moreover,

B(zo,r)NQ C QN (J B(y,cr)

yeT

is satisfied. Then, Vitali’s covering lemma, see [37, Theorem 1.5.1], states that
there exist a at most countable index set F C Z such that the balls {B(y, cr)},er
are pairwise disjoint and

U B(y.cr) € | B(y, 5er).

yeT yeF

As in the proof of Lemma 3.1.8, for the number of elements in F, #JF, we have

B(0, )|e"r#F = 3 [Bly, cr)| < ||B(xo, 2r)| = |B(0, 1) 2%

yeF

so that #F < %;‘ follows. Then,

1 1 5 ‘
= |Tf|de 2l NEEE
rd B(zo,r)N2 d (y 5cr)n

d d
qp(ijd/ uvwm)
ye}-?" B(y,10cr)N

as B(y,aber) C B(xg, 3r). Moreover, due to B(y, 10cr) C B(xg, 2r) we can further
estimate

P

p

d a p
2 rd/ 2r) |Tf| de
yeF B(wo,2r)

1
2N\ [ 1 v
—Z(> <d/‘ |Tdem>
C " JB(x0,2r)NQ2

and this is the desired LP-weak reverse Holder estimate. O]

QR

< C(5¢)
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3 Extrapolation on Morrey spaces: abstract results

3.2 Morrey extrapolation on R? and bounded sets

In this section we first prove extrapolation results on the full space and then use
those to obtain similar results on bounded measurable sets. Our results will be
similar to those in the LP-extrapolation theorem by Shen [84, Theorem 3.1]. A
natural starting point is to complement Shen’s assumption of L2-boundedness and
weak reverse Holder estimates with L?*-boundedness for some 0 < A < d. This
yields extrapolation to L?*-spaces for suitable ¢ > 2 and 0 < u < d. Note that in
the Morrey space setting the usual strategy of dealing with ¢ < 2, namely duality is
not available, see e.g., [1, Chapter 5]. In order to extrapolate L2*-boundedness to
L%*-boundedness uniform weak reverse Holder estimates are required. However, we
show that in certain situations the assumption of L>*-boundedness can be waived.
Moreover, we will see that for suitable v we can obtain LP¥-boundedness from L?-
boundedness as well as weak reverse Holder estimates. This strategy then allows
to also consider g < 2.

Before we present our first extrapolation result, we first deduce a condition on p, g
for the space L%#(R?) to be included in L**(R%). Notice that Hélder’s inequality
implies for g > 2

(1 /B(W)\f(x)lzdx>2 < Oy ( / (W)|f<:c>erx)

1

1 q a
= (5 [ )

where C'(d) > 0 depends only on d and where

Q=

q

Next, the condition

A
—— < =<
2d — q —

DN | —
|
(NN

implies that 0 < u < d. We deduce that for such numbers ¢ the inclusion
Lo#(RY) C L**(RY)
is valid. Our first extrapolation result then reads as follows.

Theorem 3.2.1. Let 0 < A < d and q > 2 satisfy

A
2d

—55;<-<

Y

N —
|
N —
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3.2 Morrey extrapolation on R? and bounded sets

and define
q
=d—=(d—\).
Il A=)

Let T be a linear operator mapping L2(R%) boundedly into L*(RY) and L**(R?)
boundedly into L2*(RY). Assume furthermore, that T satisfies weak reverse Holder
estimates with exponent q and Ry = oo. Then, the restriction of T to L4*(R?) is a
bounded operator from LE*(RY) into L4*(RY). The operator norm of T on L4*(R?)
depends on d, q, A\, the constant in the weak reverse Holder estimates as well as
the operator norm of T on L*(RY) and on L**(RY).

Proof. First of all, let zp € R? and » > 0, and abbreviate B(zy,r) = B. Fix
f € Le#(RY) C L2 RY).
We divide the proof into two parts, by treating each of the terms of the splitting

(3.4) Tf=T(fxss) +T(fxr35)

separately. Notice that this is well-defined, as f € L&#(R?) implies fya € L4#(R%)
for any measurable set A.

For the estimate of the first term recall that f € L9#(R?) implies fysp € LI(3B)
(see Proposition 2.2.12). This indicates that an L?-theory of the operator might
suffice in order to estimate the first term. The classical Li-extrapolation theorem
of Shen [84, Theorem 3.3] together with the self-improving property of weak reverse
Holder estimates mentioned in Remark 3.1.2 implies that the operator T" extrapo-
lates to a bounded operator on LI(RY) with operator norm bounded by constant
depending on d, g, the operator norm of T on L2(R%) and the constant in the weak
reverse Holder estimates. Then,

ITfxsBllLa@s) < N TfxspllLarey < Tl cwa@eyllfllLass)-
A multiplication by r~#/¢ implies
. 1 . 1
_ q _ q
39 (% fmantan) < e [ 1) < Ol

It remains to estimate the second term in (3.4). Since the argument of the opera-
tor is vanishing on 3B, a further application of the weak reverse Holder estimate
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3 Extrapolation on Morrey spaces: abstract results

might help. Indeed, an elementary estimate involving only the weak reverse Holder
estimate, the L2*-boundedness of T, and (3.2) implies

1
2

1 é Lg— 1
(s au) scrten (G vt o)

[NIES

A (g —dyA 1
:C227’q(d 1) 2+2<(27~))\ /2B|T(fXRd\3B)‘2 dy)

< Cra @3S | | Lo zay
1eg_,y_d A
< CpalTE [ f | ey

Notice that the definition of p implies
1 d XN 1 q d A
—(d—p)—=-+=-=-(d—|d—=(d—-N)|)—=+==0.
T T q( { 5 >D p Ty =0
Consequently,

1 q
56 (35 LT Cxssnl )" < Ol avess

with C being independent of x and r. Combining (3.4), (3.5), and (3.6) delivers

1
1 a
(2 s ) < Ol

with C' being independent of  and r. Taking the supremum over x and r concludes
the proof. O

Next, we present an extrapolation theorem where the parameter A does not
change. In contrast to the previous theorem we now assume uniform weak reverse
Holder estimates. However, in this situation the inclusion L4*(R%) C L2A(RY) is
no longer valid. Hence, our operator is only defined on the intersection L%*(RY) N
L2’)‘(Rd).

Theorem 3.2.2 (Whole space case). Let v > 0, 0 < A < min{v,d}, and g > 2
satisfy the relation

A 1 1 v
3.7 - d( - ) <7
(3.7) TN, <3
Let T be a linear operator mapping L2(R%) boundedly into L*(RY) and L**(R?)
boundedly into L>*(R?). Assume furthermore, that T satisfies uniform weak reverse
Holder estimates with exponent q, parameter v and Ry = oo. Then the restriction
of T to LPMR?) N LINRY) is bounded with respect to the L(RY)-norm with a

constant depending only on d, q, A\, v, the constant in the weak reverse Holder
estimates and the operator norm of T on L*(R%) and on L>*(RY).
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3.2 Morrey extrapolation on R? and bounded sets

Proof. Let k € N and f € L**(R?) N L%*(R?). Denote by B := B(x,r) the ball
with center zy € R? and radius r > 0. By linearity of T, we can write

k
Tf= T(fX4B> + Z T(fX2"+2B\2n+1B> + T(fXRd\2k+2B)'

n=1
Step 1: Estimate of the first term.

Recall that we showed in Lemma 3.1.9 that uniform weak reverse Holder es-
timates imply weak reverse Holder estimates. Hence, this term can be handled
analogously to the first step in the proof of Theorem 3.2.1, i.e., there exists a
constant C' > 0 independent of zy and r such that

1 q
(59 (55 [rtramias) " <l s,

Step 2: Estimate of the second term.
To estimate the sum, we employ the uniform weak reverse Holder estimates.
More precisely, for 1 <n < k we have

D=

% 1_1 _n
</B|T<fX2n+QB\2n+lB)|q d:L‘) S C?”d(q 2) (2 'u/nB|T(fX2n+2B\2n+1B)|2 d:L‘) .

An application of Jensen’s inequality delivers

1 1)_n;4

S C2dn(§_§ 2 (/ |T(fX2n+QB\2n+lB)|q d:L‘) .
2" B

Finally, as in Step 1, we note that since T is L?(R%)-bounded and satisfies weak
reverse Holder estimates, it is also LI(R%)-bounded by [84, Theorem 3.1] together
with the self-improving property of weak reverse Holder estimates. Consequently,

1 1 ny

(/ I T(fXan+2p\2n1B)|? dx) <02z </ | f(x)]? dx) :
B 2n+213

Dividing by ra delivers

1
(7’)‘ /B ’T(fXQn-‘rQB\Qn-‘rlB) ’q dl‘)
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3 Extrapolation on Morrey spaces: abstract results

Altogether, there exists a constant C' > 0 not depending on xg, r, and n such that

1

k 1 E S 1 1 ny
B9) Y (M / |T(fx2n+23\2n+13)|ng;> <Oy gDt
n=1 B n=1

An

B ||f||L‘1’)‘(Rd)-

By virtue of (3.7) the sum is finite.
Step 3: Estimate of the third term.

Finally, we check that the third term vanishes in the limit & — oco. This follows
by a simple computation that combines the uniform weak reverse Holder estimates
with the L?*-boundedness of 7. More precisely,

1
11 2

1
(/ ‘T(fXRd\2k+QB)’qd$> <corfa? (2_”(k+1)/ T (fXwarar+2p)|” dﬂ?)
B okt

4395 (k+1

[V

1_
< C||T||£(L2A(Rd))7‘d(q )||f||L2A(Rd)

with the right-hand side going to zero as k — oo since A < pu.
Summarizing (3.8), (3.9), and the third step, we deduce

| S ;
(5 fyrseac) <t { (L [ i ac)

k 1 q
+ Z (M /B]T(fx2n+23\2n+13)]q dl’)

n=1

1 q
+ <M /B|T(fXRd\2k+2B)|q dx) }
< O fllLor@a)-

|=

By taking the supremum over all 7o € R? and 7 > 0, we have

HTJC||L‘1’*(JR<"’) < CHfHLM(Rd)

and this shows the desired estimate as f € L?* N L%* was arbitrary. O

In the previous theorems we proved two different extrapolations on the full space.
Next, we consider the case of bounded measurable sets. Note that no assumptions
on the connectedness of () or the regularity of 02 are made.

Theorem 3.2.3. Let Q C R? be bounded and measurable. Let v > 0, 0 < \ <
min{v, d} and q > 2 satisfy
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3.2 Morrey extrapolation on R? and bounded sets

Let T be a linear operator mapping L2(Q) boundedly into L*(Q)) and L>*(Q) bound-
edly into L) satisfying uniform weak reverse Hélder estimates with exponent
q, parameter v and radius Ry > 0. Then T restricts to a bounded operator from
LaA(Q) to LaA(Q) with operator norm depending on d, q, \, v, Ry, S, the constant
in the weak reverse Holder estimates and the operator norm of T on L*(Q) and on

L2 (Q).

Proof. The strategy of the proof is to define an operator acting on the full space
which satisfies the assumptions of Theorem 3.2.2. The natural way is to proceed

as follows: We define 7 on L?*(R¢) by
Tf = Eo(Tfla),

where Ej denotes extension by zero as in Lemma 2.2.14. First, we need to check
that 7 is in fact well-defined. Clearly, flo € L?(2) holds true for f € L2(RY).
Taking a closer look at the definition of the Morrey-norm, also f|o € L**(Q) with
I fllza@ < [ flellizamay < || fllizaga is clear. By assumption on T' we then know
T(fla) € L2(Q) NL2A(€2). As the extension by zero does not change the L2-norm,
we conclude 7 f € L%(R?). Using Lemma 2.2.14 we infer 7 f € L**(R%). Moreover,
the previous arguments imply that 7 is bounded on L?(R%) and on L>*(R%). Hence,
it remains to verify the uniform weak reverse Holder inequality.

First of all, we note that the inequality is fulfilled for R large enough due to
the condition f = 0 in B(zo,2R) N Q and this is where the boundedness of 2 is
crucial. To be precise, assume that R > diam(Q2) and B(zg, R) N Q # 0 (otherwise
the inequality is trivially true). By choice of R we then have B(x,2R) D 2 and
thus f = 0 in Q. By definition of 7 we deduce T f = 0 and the inequality holds.
Hence, we already showed uniform weak reverse Holder estimates for zy € R% and
0 < 2r < R whenever R > diam(Q2).

Next, we show that the inequality is satisfied for all 2o € R* and 0 < 8 < R < R,
for some Ry > 0. In case of B(xg,7) N = there is nothing to show. Otherwise,
if B(xzg,r) N O # O there exists y € B(zg,r) NQ and as By, R) C B(xo, 2R) the
uniform weak reverse Holder estimates from the assumption apply. Hence, we have

( / |Tf!qu)q < ( / |Tf!qu>q
B(zo,r)NQ B(y,2r)NQ
1
11 4r\* 2
< C(2r)2i—3) <) / Tf2d
< @) ( R B(y,R/?)ﬁQ| fde
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3 Extrapolation on Morrey spaces: abstract results

For the second step to be valid the following inequalities need to hold

(S R=v

R
dr < s%g&
The first and second one are true by choice of r and R. The last one is true if
we choose for example Ry = 2R,y. Hence, we established the uniform weak reverse
Hélder inequality for all zop € R? and all 0 < 87 < R < 2Ry. By Lemma 3.1.8 this

is sufficient to conclude the proof. m

Next, under slightly weaker conditions we show local LP*-regularity. Note that
the weakening consists of not having uniform weak reverse Holder estimates for
balls centred on 0f2.

Theorem 3.2.4. Let Q C R? be bounded and measurable and K C Q compact. Let
pw>0,0<\<min{u,d} and ¢ > 2 satisfy

A 1 1 1
als-ot) < B
Sra(y-1)<h
Let T be a linear operator mapping L2(Q) boundedly into L?(K) and L**(Q) bound-

edly into L>*(K) such that there exists a constant C > 0 such that for all x € Q and
all 0 < 2r < R with B(x, R) C Q and all f € L?>*(Q) with f =0 on B(z,2R)NQ

it holds
% 11 I %
(/ |Tf|qdy> < oY) ((7") / |Tf|2dy> .
B(z,r)NQ R B(z,R)NQ

Then T restricts to a bounded operator from LI*(Q) to L4 K) with operator norm
depending on d, q, \, v, K, Q, C and the operator norm of T on L2(Q) and on
L22(Q).

Proof. We proceed as in the proof of the previous theorem. Define on L?(R¢) the
operator T f = Eo(T f|q). Again it remains to verify the uniform weak reverse
Holder inequality for x € R? and 0 < 2r < R < Ry for some chosen R,. We first
remark that for Ry := 3 dist(K,0Q) and z € R? one of following two scenarios
occurs. We either have B(x, Ry) N K = () or B(x, Ry) C €. In the first case there is
nothing to show as the inequality is trivially true. In the second case the inequality
holds for 0 < 2r < R < Ry by assumption. One can then proceed as in the proof
of Theorem 3.2.3 to conclude the proof. O

The next result was at first only considered for p = 2 in order to show that
the assumption of L**(R?)-boundedness is superfluous (at least for a certain \).
However, it turns out that the results remains true for general p which is particular
useful to deal with Morrey spaces LP* where p < 2.
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3.2 Morrey extrapolation on R? and bounded sets

Theorem 3.2.5. Let p € [1,00), ¢ > p and 0 < X < d — L. Let T: L’(R?) —
LP(R%) be a linear and bounded operator satisfying LP-weak reverse Hélder estimates
with exponent ¢ and Ry = oo. Then the restriction T : LP(R?)NLPA(R?) — LP(RY)N
LPMRY) is bounded with respect to the LPA(RY)-norm. The operator norm of T
depends on p, q, A\, the constant in the LP-weak reverse Holder estimate and the
LP-norm of T.

Proof. Let f € LP(RY) NLPA(RY) and zp € R? and r > 0 be arbitrary but fixed.

For R > r we have

Lo TIPS [ TP e+ [ TG xaam)F de.
Zo,T)

B(zo,r)

Again, we estimate both terms separately. By virtue of the LP-boundedness of T’
we can estimate the first one as

L T Xw0sn) 4@ S RS sy
B(zo,r)

For the second one, we use the condition r < R together with Holder’s inequality
and the LP-weak reverse Holder estimates (3.2) to obtain

(/B(xom)lT(f(l = XBo3m))|" dx)

d_d _d
q9 41

1 a
<rr aR 7/ T(f(1— - a4
~T (Rd ey | L= XBosm))] x)

3=

d_d _d 1
< rr aRa 7/ T(f(1 - XB@ Pd
ST (Rd B(x072R)| (f(1 = XB(zo3R)))] 30)
Taking the p-th power and using the linearity of T" we get
T(f(1=XB( Pd
S TG OB 3) P e
< ERY (o [ T e da
~ R JB(z0,2R) 0

d—4p

T q
< | —= TP dx + T - Pdx.
N(R) /B(xO,ZR)| fIrde B(:ro,QR)| (FXBao sm)I" d

Note that » < R and d — %” > 0, so we were able estimate (%) v < 1 in the

second summand. Combining this with the estimate for the first term yields

d—4dp
r q
TfPde < {5 / TP A
/B(:vo,r)| rde s (R) Bl(zo ’ 17 dz + R FIIEs.a (R4)"
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3 Extrapolation on Morrey spaces: abstract results

Defining ¢(s) = [p(y,s [TfIP dz, we are in the situation of [47, Lemma 5.13],
provided that d — dq—p > \. Applying the lemma we deduce

1 1
3 L TPz S g [ TP e e

Next, use the LP-boundedness of T and R — oo to obtain

1

7‘7)‘ Blxo |Tf|pd17< HfHLpA (R4)*

Taking the p-th root and the supremum with respect to r and xg completes the
proof. O]

A result similar to Theorem 3.2.5 also holds for bounded sets.

Corollary 3.2.6. Let Q C R? be bounded and measurable. Let p € [1,00), ¢ > p
and 0 < A < d — %p and let T: LP(QY) — LP(Q) be a linear bounded operator
satisfying LP-weak reverse Hélder estimates with exponent q and radius Ry > 0.
Then the restriction of T: LPA(Q) — LPAQ) is bounded with respect to the LPA(Q)
norm with operator norm depending on d, p, q, A\, Ry, €2, the constant in the
LP-weak reverse Hélder estimate and the operator norm of T on LP(€).

Proof. We show that the operator 7 defined on LP(R?) via Tf = Eo(T(fjn))
satisfies the weak reverse Holder estimates for all radii. Here Ey denotes as before
the extension by zero outside of 2. For large R this follows from the boundedness
of € as explained in the proof of Theorem 3.2.3. For the intermediate radii we
appeal to [90, Lemma 3.2.3]. Note that the lemma remains true, with an analogous
proof, for LP-weak reverse Holder estimates. Now, the claim follows from Theorem

3.2.5. -

To complete this chapter we formulate two results on how we will later use the
extrapolation results presented here.

Theorem 3.2.7. Let Q C R? be bounded and open. Let T: L2(2) — L2(Q) be
bounded and linear. Assume further that T satisfies weak reverse Hdélder estimates
for all exponents 2 < q < oo and radius Ry > 0. Then for all p > 2 and all
0 <\ <d, T restricts to a bounded operator from LPAQ) — LP(Q).

Proof. We plan on using the previous corollary. Let p > 2 and 0 < A < d be
arbitrary. Then, the LP-boundedness is a consequence of the L2-boundedness and
the weak reverse Holder estimates as Tolksdorf [90, Theorem 3.1.2] generalized
Shen’s extrapolation theorem to hold on arbitrary open sets {2 instead only the full
space or bounded Lipschitz domains. As the weak reverse Holder estimates hold
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3.2 Morrey extrapolation on R? and bounded sets

by assumption for all exponents ¢ > 2, they particularly hold for ¢ large enough
so that A < d — %” is satisfied. Note that we assumed only L2-weak reverse Holder
estimates but the previous corollary requires LP-weak reverse Holder estimates.
However, these follow due to Theorem 3.1.6. Hence, we can apply the previous
corollary which immediately yields the desired result. O]

In applications, our operators may not satisfy reverse Holder inequalities for all
2 < g < o0 but only for 2 < g < ¢ for some gy > 2. Under these assumptions we
have the following result.

Theorem 3.2.8. Let Q C R? be bounded and open. Let T: 12(2) — L2(Q) be
bounded and linear. Assume further that for some qy > 0 the operator T satisfies
weak reverse Holder estimates for all exponents 2 < q < gy < 0o and radius Ry > 0.
Then for all 2 < p < qy and all0 < A < d — %, T restricts to a bounded operator
from LPA(Q) — LPA(Q).

Proof. The proof essentially is the same as the one of the previous theorem. How-
ever, in the light of the previous proof, the restriction on the exponents in weak
reverse Holder estimates directly corresponds to the range of p and A stated in this
theorem. O]

41






CHAPTER 4

Applications

4.1 Elliptic operators on Morrey spaces

In this section we examine elliptic operators in divergence form on Morrey spaces.
As we work on Lipschitz domains, boundary conditions are required. In this thesis
Dirichlet as well as Neumann boundary conditions are considered. Our results are
similar in both cases even though for Neumann boundary conditions some results
require the restriction to mean-value free functions. Our goal is to obtain a solution
theory for semilinear parabolic problems in Morrey spaces similar to the original
result by Giga [50] and the refinement by Tolksdorf [90]. In this context an LP#-
L%*-estimate is necessary. With the methods presented here, those are available
only in dimension 3. We later discuss this issue in more depth. From now on,
unless stated otherwise, let Q2 C R? be a bounded Lipschitz domain.

This section is structured as follows. On L?*(Q2) we introduce elliptic operators
in divergence form subject to Dirichlet or Neumann boundary conditions via form
theory. For an introduction to form theory we refer to the book by Kato [60].
This approach has the advantage that both boundary conditions can be considered
simultaneously. Building on an L2-theory, weak reverse Hélder estimates provide
an LP-theory in the light of Shen’s extrapolation theorem [84, Theorem 3.3]. For
Neumann boundary conditions those were proved by Wei and Zhang in [97] while
for Dirichlet boundary conditions they are consequences of results by Shen [82]. As
we were not able to find the latter results in the literature, we provide a proof in
this thesis.
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4 Applications

4.1.1 L%-theory and weak reverse Holder estimates

As mentioned in the introduction of this section in the L2-setting we use form theory.
Here, we consider systems of m equations. Consequently, we write L?(Q2) for the
space of LP-functions with values in R™ and do so analogously for other function
spaces. Let Wy () € V € W'2(Q). For later purposes we only consider the cases
V = Wy?(Q) which corresponds to Dirichlet boundary conditions and V = W1(Q)
which corresponds to Neumann boundary conditions. Other boundary conditions
can be encoded via other choices of V. Define the form

a:VxV —=C
m 3
(u,v) »—>/Q >y a?jﬁajuﬁf)iva dx
a,f=11,5=1
B

where the coefficients af; are constant, real, symmetric and strongly elliptic. By
the latter we mean that there exists A > 0 such that

m 3
AP < Y S aiferel < Ate?

a,f=11,5=1

holds for all £ = (£) € R*™. Note that this assumption is as in [97] and is stronger
than the Legendre-Hadamard condition in [82]. For further discussion on this topic
we refer to [97, Remark 1.4]. Then, by classical form theory, see [60, Chapter 6],
this gives rise to a sectorial operator A, on L*(Q) defined via

D(4s) = {u e V: 3If € LA(Q): alu,0) = /Qf wde Yo e V)
AQ'LL = f

For 2 < p < oo, we define the operator A, as the part of Ay in LP(Q):

D(A,) ={u e D(A) NLP(Q): Ayu € LP(Q)}
Apu = Asu.

For 1 < p < 2 we use duality to define A,. It is now natural to ask whether A, is
sectorial, too. Answering this questions requires knowledge of the behaviour of the
resolvent of A, on LP(§2) which hints that Shen’s LP-extrapolation theorem might
be of use.

Next, we introduce the relevant resolvent problems. Let 6 € (7/2,7) and for
A€ Sy={z€C\{0}: |arg(z)| < 0} consider the problem

(4.1) A+ Asu = f
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4.1 Elliptic operators on Morrey spaces

for f € L*(Q). For V = Wh2(Q) this is the Neumann resolvent problem which then
reads

A — div(LVu) = f in ©

4.2
42) @ =0 on 912
ov
where
8U @ UL 3 ap 8
(4.3) — | =) Zaij Oju”N;, a=12,...,m.
v B=1ij=1

Here N = (Ny, Ny, N3) is the outward unit normal to 9Q. For V = W?(Q), (4.1)

is the Dirichlet resolvent problem:

Au— div(LVu) = f in ©

4.4
(44) u = 0 on 0f2.

In the Dirichlet case also A = 0 is allowed. In both cases L represents the coefficients
of the corresponding operator.

Returning to the question of sectoriality of A,, recall that sectoriality of A
includes L2-boundedness of the resolvents. Hence for an application of Shen’s ex-
trapolation theorem, it remains to show weak reverse Holder estimates. In [97], Wei
and Zhang considered the case of Neumann boundary conditions and obtained weak
reverse Holder estimates for the resolvent and its gradient. Note that in [82], Shen
uses Green functions to obtain LP-boundedness of the resolvent. However, his paper
contains all necessary ingredients to prove weak reverse Holder estimates which will
be useful for Morrey space theory, too. Before we provide a proof of those, let us
now precisely state the aforementioned result by Wei and Zhang [97, Proposition
3.1].

Theorem 4.1.1. Let V.= W'(Q), 6 € (n/2,7) and ro > 0 the radius from
the definition of Lipschitz domains, see Definition 2.3.1. Then there exists € > 0
depending only on 0, € and A such that for all X € Sy the following holds. For
all xg € Q and 0 < r < ry satisfying either xo € 9Q or B(zy,3r) € Q and all
f e L2(Q) with f =0 on B(xg,3r) NS the solution u to (4.2) satisfies

1 T (1 >
(4.5) f/ Vultde) < f/ Vul?dz) V2<g<3+e,
7% JB(zo,m)N02 r? JB(2o,2r)NQ

1
1 a 1 2
(4.6) —/ lulfdz | < —/ lu|? dz V2 < g < oo
rd B(zo,r)NQ2 rd B(z0,2r)NQ

The implicit constants only depend on q, 6, 2 and A.
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For the Dirichlet resolvent problem the general idea is to follow the strategy of
[97] but using the results from [82]. Here, we note that instead of the sets used
by Wei and Zhang we work with Lipschitz cylinders. The interior estimate is the
same as the first part of the proof of [97, Proposition 3.1] and also the boundary
case follows the idea presented there.

Theorem 4.1.2. Let V. = Wy*(Q), 0 € (7/2,7) and ro > 0 the radius from
the definition of Lipschitz domains, see Definition 2.3.1. Then there exists € > 0
depending only on 0,  and A such that the following holds for all A € Sy U {0}.
For all xg € Q and 0 < r < rq satisfying either zg € O or B(xg,3r) C Q and all
f € L2(Q) with f =0 on B(xg,3r) NQ the solution u to (4.4) satisfies

1 1
1 q 1 2
(4.7) f/ Vultds| < f/ Vu?dr| V2<q<3+e
rd B(zo,r)NQ rd B(z0,2r)NQ

1 1
1 g 1 2
(4.8) —/ lulfdz | < —/ u|? do V2 < g <oo.
7% JB(zo,r)N0 7% JB(z,2r)NQ

The implicit constants only depend on q, 6, 2 and A.

Proof. Interior balls are taken care of by the point-wise estimate in [97, Lemma
3.2] and the argumentation in [97, Proposition 3.1]. For zy € 09, after a rotation
and translation, we may assume xg = 0. As (Q is a Lipschitz domain, there exists a
Lipschitz function n: R? — R with 1(0) = 0 such that for all 0 < r < ry we have

D(r)n (Q\ {0}) = {(2/,23) € R®: |2/| < r,n(a’) < 23 < 30(M + 1)r} = D,(r)

where M > [|Vn||L~®2) and D,(r) denotes the Lipschitz cylinder introduced in
Definition 2.3.1. Moreover, recall

L(r) = {(2',23) € R®: |2/| < r,n(2') = 3}

and that a Lipschitz cylinder is a Lipschitz domain. We will first prove the desired
estimate on the level of Lipschitz cylinders and then argue why this is sufficient.
By scaling it suffices to consider r = 1 as the scaled function n,(z) = r~'n(rx) also
satisfies || V|| ®2) < M and so the Lipschitz constant is invariant under scaling.
Let now the function f € L?(Q) satisfy f = 0 on D, (6). For z € 9 introduce the
non-tangential maximal function (Vu)* defined by

(Vu)*(z) = sup{|Vu(y)|: y € Q s.t. |y — x| < 2dist(y, 0Q)}.
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4.1 Elliptic operators on Morrey spaces

For s € (1,2) by [85, Equation (5.20)] and [82, Theorem 0.12] we have

2
3
(/ |Vu|3dx> SV Pdol)
Dy (1) dDny(s)

< Viante]? + [|A2uf? + Juf? do(z)
0Dy (s)

= |V iantt|® 4 | A Ju* + [u* do(z).
9Dy (s)\I5(2)

Here V., denotes the tangential derivative. Both this term and u vanish on 0f2
and consequently on I, (r) by the boundary condition so that the last equality is
justified. Next, apply Lemma 2.3.6 and use |Viau| < |Vu| to obtain

2
3
</ \vuﬁdx) 5/ |Vu|2dx—i—/ W|u|2dx+/ lul? da.
Dy (1) Dy (2) Dy (2) Dy (2)

In order to get rid of the first two terms we apply the Caccioppoli inequality [82,
Lemma 2.1] for £ = 0 (which is not stated there but is proved first) to obtain

1

(4.9) (/ |Vu|3d:v> 5(/ |u|2dx).
Dy (1) Dy (4)

In light of working in dimension 3, an application of Sobolev’s inequality implies
that for all 2 < ¢ < oo we have

(4.10) (/ |u|qu>q5</ |u|2dx> .
Dy (1) Dy (4)

Moreover, for the gradient note that u = 0 on 9D (4)No) by the boundary condition
on u, so an application of Poincaré’s inequality (see Proposition 2.3.12) together
with Jensen’s inequality to (4.9) yields

(4.11) </ ]Vu]qd:v> q S </ ]Vu]2d$>
Dy(1) Dy (4)

for all 2 < ¢ < 3. This concludes the proof on the level of Lipschitz cylinders for
r = 1. Let us now make the scaling argument precise. To this end let 0 < r < ry/6
and f € L*(Q) with f =0 on D,(6r). Then, u,(y) = u(ry) is the solution of (4.4)
with right-hand side f,(y) = f(ry) and f, satisfies f, = 0 on D,(6). Thus, the
transformation rule implies

(o) =L,

T

1=
1=

u(ry)fraz)
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4 Applications

Applying the previously proven estimate and again the transformation rule implies
weak reverse Holder estimates on Lipschitz cylinders.
Now, let us argue that it suffices to consider Lipschitz cylinders. Note that both

B(xo,7) N C Dy(r)
D, (4r) C B(xg,ar) N

hold where a := \/32 -102(M +1)2 442 > 3. Then if f =0 on B(xg, (a+4)r) N1,
also f =0 on D, (6r) follows. Hence, for 2 < ¢ < 0o we obtain weak reverse Holder
estimates of the form

1
1 a 1
—/ lulfdz | < —/ |u|? do
rd B(zo,r)NQ rd B(zo,ar)NQ

under the condition f = 0 on B(xg, (a+4)r)N2. Applying [90, Lemma 3.2.2] allows
to change the factor o on the right-hand side of the integral to 2, while Lemma
3.1.11 changes the vanishing condition to f = 0 on B(z,3r) N 2. The condition
0 < r < rginstead of 0 < r < 1¢/6 is obtained by [90, Lemma 3.2.3]. This proves
the desired result in the range 2 < ¢ < oo for v and in the range 2 < ¢ < 3 for Vu.

(NI

Finally, the self-improving property of weak reverse Holder estimates, see Remark
3.1.2, improves the range for exponents for the gradient to 2 < g < 3 + € for some
e > 0. ]

Remark 4.1.3. o Note that the above estimates are not the weak reverse
Holder estimates we introduced in Section 3.1. However, recall that Lemma
3.1.3 shows that the above estimates indeed imply weak reverse Holder esti-
mates. In particular, in view of [90, Lemma 3.2.3] the constant Ry is not of
great importance and for any Ry > 0 there exists an implicit constant such
that weak reverse Holder estimates hold for any 0 < r < Rj.

o Higher dimensions, i.e. d > 4, can also be considered. Then, the weak reverse
Holder estimates for the gradient hold for 2 < ¢ < d%dljtg and for the resolvent
for 2 < g < d%dg + e. For the Neumann problem this was proved by Wei and
Zhang and for the Dirichlet problem it is contained in our proof analogously
to the Neumann problem.

Working in dimension 3 allows to obtain L2-L°°-weak reverse Holder estimates by
combining weak reverse Holder estimates for (A + Ay)™' and V(A + Ay)~! with the
Gagliardo-Nirenberg inequality. Note that Neumann boundary conditions require
more attention as, unlike for Dirichlet boundary conditions, an extension by zero
operator is not available.
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4.1 Elliptic operators on Morrey spaces

Lemma 4.1.4. Let 0 € (1/2,7) and V = W"2(Q) or V = Wy*(Q). Then for the
radius ro from the definition of a Lipschitz domain the following holds for all A € Sy
if V.=W"2(Q) or A € SpU{0} if V = W5(Q). Forallzg € Q and 0 < r < 7y
and f € L2(Q) satisfying f =0 on B(xg,3r) N the solution u to (4.1) satisfies

1

] 2

U||T,00 r S 7/ u de '
[ullLoe(Baomne) S (rd B(ajO,Q'r’)ﬂQ| | >

The implicit constant only depends on 0, €2 and A.

Proof. By a covering argument in the spirit of Lemma 3.1.3 and [90, Lemma 3.2.2]
it suffices to consider the cases zg € 02 or B(xg,3r) C Q. The interior estimate is
a consequence of [97, Lemma 3.2].

For balls centred on the boundary, the idea is to estimate the L°°-norm by the
Gagliardo-Nirenberg inequality on R3. Note that for zy € 9Q and r > 0 the inter-
section B(xg,r) N2 is not necessarily a domain so that Stein’s extension theorem
is of no use here. For Dirichlet boundary conditions extension by zero is possible.
Recall that we denote this operator by Ejy. For Neumann boundary conditions how-
ever, as already mentioned, a different approach is necessary. Let us first consider
the case of Dirichlet boundary conditions as this serves as a blueprint for how to
proceed for Neumann boundary conditions.

Let xg € 092, 0 < r < rg where rg > 0 is the constant from Definition 2.3.1
belonging to 2 and f € L*(Q) with f = 0 on B(xg,7) N 2. Moreover, denote by
u the solution to (4.1). By a scaling argument as in the proof of Theorem 4.1.2 it
suffices to consider = 1. Let p = 3 +¢/2 with € > 0 as in Theorem 4.1.2 and set
¥ = 3/p < 1. Note that then p depends on 6, Q2 and A. Then, the extension by
zero and the Gagliardo-Nirenberg inequality [74] deliver

|||Loe (B(zo,1)n0) S HEouHﬂwlm(Rd)HEOUH;(%@)
1—9

9
p P
< (/ [ul” + [VulP da:) (/ lulP da:) :
B(z0,1)NQ B(z0,1)NQ

where the implicit constant depends on 6, €2 and A. Now apply the weak reverse
Holder estimates from Theorem 4.1.2. In the first factor use [90, Lemma 3.2.2] to
obtain a ball with radius 3/2 instead of radius 2 as the domain of integration on
the right-hand side. This yields

1—9

9

b 2
112) Juleepennn S | [ o+ VuP ) ude)
(4.12) e Beonne S ( seasyana 1V L

where the implicit constant depends on p, 6, 2 and A. Finally, appeal to Cacciop-
poli’s inequality [82, Lemma 2.1] to estimate

3 ;
(4.13) </ |Vu|2da:> 5(/ |u\2dx> ,
B(z0,3/2)NQ2 B(z0,2)NQ
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where the implicit constant depends on A. Combining (4.12) and (4.13) then yields
the desired weak reverse Holder estimates for r = 1.

For Neumann boundary conditions we employ an extension procedure described
by Tolksdorf in [90, Proposition 7.1.3]. Note that in that chapter of his thesis a
more general definition of Lipschitz domains was used, see [90, Assumption 7.1.1
and Remark 7.1.2 (1)]. It is explained in [53, p. 7f.] that the there used definition is
indeed more general than ours. Moreover, Tolksdorf introduces a constant M>1
which in his setting bounds the Lipschitz constant of the coordinate charts. In
particular, this constant M corresponds to the Lipschitz constant M in our setting.

His extension operator, which essentially is an even reflection, operates on func-
tions defined on a set Uy, ., for xy € 022 and 0 < r < 1/4, instead of a ball B(xg, ).
For a precise definition we refer to [90, Remark 7.1.2 (2)]. Important for our work
is that these sets satisfy the following relation, see [90, Remark 7.1.2 (3)]:

B(xg,r) C Uportvar B(ZL’O,M2\/§T).

This then serves to extend functions, defined on €2, from B(zg,7) N Q to B(zo, 7).
From this ball we then can extend to R? via Stein’s extension theorem and use the
Gagliardo-Nirenberg inequality.

Again by the aforementioned scaling argument it suffices to cover r = 1. Let
f € L2(Q) satisfy f = 0 on B(wg,3ar) NQ with a = M?/3 > 1. Denote by u the
solution to (4.2) with right-hand side f. As for Dirichlet boundary conditions, set
p = 3+¢/2 with € > 0 as in Theorem 4.1.1 so that weak reverse Holder estimates
for the gradient hold. With ¥ = 3/p < 1 we obtain by Gagliardo-Nirenberg and
the WhP-boundedness of Tolksdorf’s extension operator that

[ 1-9
[ullioeBo.nne) S Ul @z vang 1U L (s e vano)

holds true with implicit constant depending on 6, 2 and A. Now proceed as in the
Dirichlet case, i.e., use the weak reverse Holder estimates from Theorem 4.1.1 as
well as Caccioppoli’s inequality for Neumann boundary conditions [97, Corollary
3.1]. This yields weak reverse Holder estimates of the form

4.14 < S [ [ 24
g iz < ([, )

for f € L2(Q) with f =0 on B(zg,3). The implicit constant depends on 6, © and
A.

Finally, apply [90, Lemma 3.2.2] to change the radius on the right-hand side
of (4.14) to 2 and Lemma 3.1.11 for (4.14) to hold under the condition f = 0 on
B(zg,3r)NQ. Note that while in both results an L?-norm with finite ¢ is considered,
the same proofs apply for the L>°-norm as well. n
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4.1 Elliptic operators on Morrey spaces

4.1.2 1P-theory

In view of the weak reverse Holder estimates (Theorems 4.1.1 and 4.1.2) together
with Shen’s extrapolation theorem the following result can be obtained.

Theorem 4.1.5. Let V. = Wy*(Q) or V.= W"3(Q) and 1 < p < co. Then, the
operator A, is sectorial of angle 0 on LP(2) and hence —A, generates a strongly
continuous analytic semigroup on LP(£2).

Proof. For the Neumann problem this was proved by Wei and Zhang, see [97,
Theorem 1.1 and Corollary 1.1]. For Dirichlet boundary data the same proof applies
in light of Theorem 4.1.2. However, Shen used Green functions, see [82, Theorem
0.3], to prove the result as he proved his extrapolation results 10 years later. O

Remark 4.1.6. Recall that sectoriality requires a resolvent estimate of the form

A+ A)7 Y < ‘—}\' for A € Sy with 6 € (7/2, 7). However, for Dirichlet boundary

conditions the stronger estimate

1
1+ ||

(4.15) I+ Ap) " fllee) S 1 e

is valid for f € 1P(Q2) and A € Sy, see [82, Theorem 0.3]. In particular, by analyticity
of the resolvent map, this implies 0 € p(A,) with the same estimate so that (4.15)
holds for all A € SyU{0}. For the Neumann resolvent problem such an estimate can
not hold for all f € LP(2) as invertibility of A, fails. However, restricting to mean
value free functions, estimate (4.15) holds true for A € Sy U {0}, see [97, Theorem
1.1).

Having an LP-theory for the resolvent we can use results from Chapter 3 to obtain
LP-L*>°-weak reverse Holder inequalities for any p > 1.

Corollary 4.1.7. Let 0 € (n/2,7), 2 < ¢ < 00 and 1 < p < q. Moreover, let
V = WY2(Q) or V. = Wy*(Q). Then for the radius ro from the definition of a
Lipschitz domain the following holds for all X € Sy if V.= WL2(Q) or for all
A e SyU{0} if V.=Wy*Q). Forallzg € Q and 0 < r < ro and f € LP(Q)
satisfying f =0 on B(xg,3r) NQ the function u = (A + A,)~'f satisfies

1

1 P

UL (B(xo.r N 7/ ul? do
[[ull (B(wo,r)N$2) ~> <rd B(;po,Qr)mQ‘ | )

if ¢ =00 or

1
1 0 1 v
f/ wlrde | < f/ lu]? de
r® JB(zo,m)NQ 7% JB(zo,2r) N0

if ¢ < oo. The implicit constant only depends on q, p, 6, Q0 and A.
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4 Applications

Proof. We want to apply Theorem 3.1.6 to T := (A + A,)~'. By Theorem 4.1.1,
Theorem 4.1.2 and Lemma 4.1.4, T satisfies the necessary L2-weak reverse Holder
estimates. Hence, the claim follows from Theorem 3.1.6 as T is continuous on LP(£2)
for 1 < p < oo by Shen’s LP-extrapolation theorem. O

From now on we will drop the index p and only write A instead of A,. As
mentioned in the introduction, an important step for a Morrey space theory for
semilinear parabolic problems are LP#-L%#-estimates for the semigroup. Examin-
ing the proof of [59, Lemma 2.1] suggests that uniform estimates play a crucial role
in establishing such LP#-L%#-estimates. Thus, we first aim for an LP-L.*°-estimate
for the resolvent. The strategy of the proof is to proceed similarly to the proof of
weak L2-L>®-reverse Holder estimates so that gradient estimates for the resolvent
are necessary. Wei and Zhang proved gradient estimates for 2 < p < 3 + ¢, see
[97, Proposition 4.1], for the Neumann resolvent problem by means of Shen’s ex-
trapolation theorem. For the Dirichlet resolvent problem Shen in [82, Theorem 0.5]
obtained gradient estimate for 2 —§ < p < 3 + § for some § > 0. Here, we prove

2
that in both cases those gradient estimates remain true for 1 < p < 2.

Theorem 4.1.8. Let 0 € (7/2,7) and V € {W"2(Q), W*(Q)}. Then there exists
e > 0 depending on 0, Q and A such that for all \ € Sy the operator N2V (A+A)~!

is bounded on 1P(Q2) for 1 < p < 3+¢€. The operator norm depends on p, 0, Q0 and
A.

Proof. Let € > 0 as in Theorem 4.1.1 or Theorem 4.1.2 depending on V. Then, for
2 < p < 3+ ¢ the claim follows from Shen’s extrapolation theorem. Thus, let now
p < 2. For f € LP(Q) we estimate ||[V(A+ A)~! f|lLr() via duality. For g € C2°(Q)
with ||g||re() < 1 where ;17 + é = 1 we have

(V(A+ A)ilfa Dpg < (A + A)71f7 div g),q < (f, (X + A*)il div g)pq
<[ Fllee |(X 4 A) = div g e

by Holder’s inequality. Here, (:,-),, denotes the dual pairing between LP({2) and
L9(Q). Hence, it suffices to understand (A + A)~' div on L(€2). Note that A has
real, symmetric coefficients and we can write A instead of A as Sy is stable under
taking conjugate. Moreover p < 2 implies ¢ > 2 so that we are in the realm of
Shen’s Li-extrapolation theorem.

In order to apply this theorem we need to define our operator on L%(2) which is
not immediate as we are dealing with 7' = (A + A)~! div. We proceed by the form
method and define T'f for f € L2(2) as the unique solution of

m 3
)\/u-@dx—k > Z/a%ﬂ@juﬁ@iv“dx:—/vadx
Q Q Q

a,B=14,j=1
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4.1 Elliptic operators on Morrey spaces

for all v € V. Choosing v = u and using Holder’s and Young’s inequality together
with [90, Lemma 5.2.4] we recover that |A|2(A + A)~*div is uniformly bounded on
L2(Q) with respect to .

In order to apply Shen’s extrapolation theorem it remains to show weak reverse
Holder estimates for u = (A+A) ! div f. To this end consider some ball B(x,r) with
xr € Qand 0 <r <rgwith rg as in Theorem 4.1.1 or Theorem 4.1.2, respectively,
and f € L*(Q) with f = 0in B(z, 3r)NQ. Then u by definition solves Au+ Au = 0
in B(x,3r)NQ. By Theorem 4.1.1 or Theorem 4.1.2, u satisfies weak reverse Hoélder
estimates for any exponent ¢ € (2,00) and by Shen’s extrapolation theorem T is
bounded on L4(Q) for ¢ € (2,00) and this concludes the proof. O

Remark 4.1.9. For V = W;?(Q) (i.e. Dirichlet boundary conditions) a stronger
estimate in the spirit of Remark 4.1.6 remains true also for the gradient. To be
precise, in this case for A € Sy, with € as in the previous theorem, the operator
(1+[AD2V(A 4+ A)~! is bounded on LP(Q) uniformly in A so the boundedness
extends to A = 0. For a proof we refer to [82, Theorem 0.5].

In [84] the author shows that L2-reverse Holder estimates with exponent p imply
LP-boundedness of the Riesz transform if V = W?() in the case of scalar equa-
tions. However, this results remains true in the context of systems and even for
Neumann boundary conditions. For systems under Dirichlet boundary conditions
Shen’s proof essentially stays the same, only noting that [11, Theorem 4] needs to
be replaced by the corresponding results for systems in [33].

Theorem 4.1.10. Let V = W'2(Q), 0 € (n/2,7), € > 0 as in Theorem 4.1.1 and
2 <p<3+e. Then, for all X\ € Sy and all f € LP(Q) the function u given by
u= N+ A)"Lf satisfies

1
(4.16) IVullie@) S 11(1+ A)2ulluq).-

The implicit constant only depends on p, 6, Q and A.

Proof. The case p = 2 is classical in form theory as the form in question is real
and symmetric, see [60, Theorem 2.23]. Let now 2 < p < 3+¢. Note that it suffices
to prove

V(1 + A) 2 Al S [kl

). Again we proceed by testing with g € C°(Q2) satisfying

+ i = 1. By applying Hélder’s inequality it remains to

for all h € R((1 + A)
19/l (@) < 1 where

ST TN

estimate
S
sup [|(1 4+ A%)"2 div g1 q)

where the supremum is taken over all g € C*(Q2) with [|g[lr ) < 1. As in the
previous proof we omit the adjoint. Next, we write

(4.17) (1+A) 2divg= 14+ A)7AZA7(1+ A)2(1+ A) 2 divyg.
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4 Applications

Here L2 (1 + A)~z is well-defined as R((1+ A)~2) = D((1 + A)z) = D(A2) where
the last equality is due to [54, Proposition 3.1.9 a)]. Note that A~% well-defined, as,
in the above formula, it acts on divergence-free functions. Indeed, (1 + A)~!divg
is mean value free by the equation as can be seen by an integration by parts. As
Az preserves this property by [54, Theorem 2.3.3.d)], we can restrict ourselves to
mean value free functions and there A is bijective, so negative fractional powers are
well-defined.

The composition S = (1 + A)%A_% is well-defined with the same argumentation
as for A2(1 + A)~z. Moreover the composition is closed. Indeed, (1 + A)z is
closed and the continuity of A~% is due to the continuity of A~! on mean value free
functions (see the second part of Theorem 1.1 in [97]) and [54, Proposition 3.1.1.a)],
recall that for an injective sectorial operator also its inverse is sectorial). Hence, S
is a closed operator defined on the Banach space of mean-value free LP-functions
and therefore, by the closed graph theorem, continuous. Thus, in order to control
(4.17) in the L -norm it suffices to estimate the LP-norm of Az(1 + A)~divg.
Note that p > 2 implies p’ < 2. First, we employ [33, Theorem 1.2] which after an
application of Poincaré’s inequality states

1AZ (1 + A) 7 div glla@) S IV +A) 7 div gllwiao
SV + A~ div gl

for all 1 < ¢ < 2. Note that [, divg = 0 due to integration by parts and therefore
also (1+A)~!div g has mean 0. Hence, Poincaré’s inequality indeed can be applied.

It remains to prove L”'-boundedness for the operator T = V(1 + A)~! div where
(1 + A)~!div is defined as in the previous proof. Note that due to a duality
argument it suffices to show LP-boundedness of the same operator which allows us to
employ Shen’s extrapolation theorem. Recall that the associated form in question
is real and symmetric. The L?-estimate is again a consequence of [90, Lemma 5.2.4]
and testing. With the same argument as in the previous result we can show that
V(1+A)~! div satisfies the same weak reverse Holder estimates as V(1+A)~!. Thus,
by Theorem 4.1.1 and Shen’s extrapolation theorem we deduce L?-boundedness for
2 < g < 3+ ¢ for some € > 0 as in Theorem 4.1.1. In view of the aforementioned
duality argument this concludes the proof. O]

Now, we are in the position to prove LP-L*°-estimates for the resolvent. However,
in the case of Neumann boundary conditions we need to assume f to be mean value
free, as ensures that Poincaré’s inequality is applicable. For Dirichlet boundary
conditions no such assumption is necessary.

Proposition 4.1.11. Let 6 € (n/2,7), V € {W'(Q), W;*(Q)} and € > 0 as in
Theorem 4.1.1 or Theorem 4.1.2, respectively. Moreover, let 3/2 < p < 3 + €.
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4.1 Elliptic operators on Morrey spaces

Then, for all A € Sy and f € LP(QY), with the additional assumption [o fdx =0 if
V = W2(Q), the function v = (A + A)~Lf satisfies

_lip_3
ulle@) S A2 flleee-

Here, the implicit constant depends only on p, 0, 0 and A.

Proof. Our strategy is to prove LP-L*°-estimates in two different ranges of p and
then conclude by Riesz-Thorin interpolation, see, e.g., [14]. We present the proof in
the case of Neumann boundary conditions. In case of Dirichlet boundary conditions
no sophisticated tool as Stein’s extension operator is necessary as extension by zero
is possible.

We use the extension operator € given by Stein in [87, VI, Section 3.1, Theorem 5]
which is applicable as we showed in Theorem 2.3.8 that the boundary of a bounded
Lipschitz domain is minimally smooth. For 3 < p < 3 + ¢ we then apply the
Gagliardo-Nirenberg inequality on R? see [74] with ¢ = 3/p < 1 to the extended
function and use the boundedness of the extension operator to obtain

HUHL"C(Q) S |’€uHL°°(Rd)
< ||€u||i;&d)||V€u||}’:p(Rd)

S HUHi;(ﬂQ)HUHeva(Q)-

Note that due to the use of the extension operator a full Sobolev norm appears.
Therefore, we can not immediately use the boundedness estimates for u and Vu as
this would yield an incorrect behaviour in A. However, note that for mean value
free functions f also the solution u to the resolvent problem (4.2) is mean value
free. Then Poincaré’s inequality on €2 delivers

(4.18) lullee ) < lullgrio IVulllq)

Next, we use the boundedness of the Riesz transform, then Sobolev’s inequality on
both factors and finally again boundedness of the Riesz transform on the second
one to get

_ 1
(@) S [l (1 + A)2ulfoq
[[ul S lullieio)
S HVuHiZf(Q)H(l + A)quP*(Q)

where p, = ;)Tpp is the lower Sobolev conjugate of p. Recall that in Theorem 4.1.8

we showed ||Vu||rr-) S X721 f || (@) even for p, < 2 which was not included
in [97, Proposition 4.1]. For the second factor note that (1 4+ A)u = f + (1 — Nu
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4 Applications

and thus, in light of Remark 4.1.6 as f is mean value free in the case of Neumann
boundary conditions, we obtain

1A+ Aullue @) < [ fllue @ + T+ ADullee @) S [[fllee- @)

Combining the previous calculations yields

_ln— 31 _
lullem@) S 2N flle ) = PP 1 flle @),

— % Thus we showed an LP*-L*°-estimate whenever

where we made use of % =
S<po<i+e

On the other hand note that for 3 < p < 3 + ¢ we can estimate ||u||Lr) and
|Vullir) in (4.18) directly by means of Theorem 4.1.5 and Theorem 4.1.8. This

then yields

1
DPx

31_q
[ullioe @) S A2 fllee)-
By Riesz-Thorin interpolation we then obtain the desired estimate for all % <p<
3+e. [l

The previous result contains two restrictions, namely an upper bound on p and
in the case of Neumann boundary conditions the condition that f is mean value
free. Both these restrictions can be lifted using a decomposition argument which
in return comes with the restriction that the resolvent parameter must be bounded
away from 0. For simplicity we choose |A\| > 1 but of course any other positive
lower bound is equally possible.

Theorem 4.1.12. Let 6 € (7/2,7), V € {Wy*(Q), W-3(Q)} and 3 < p < .
Then, for all X\ € Sy satisfying |\| > 1 the operator (A + A)~! is bounded from
LP(Q) to L*°(Q2) with

_ _1(pp_3
IO+ A) e S 2D )

for all f € LP(Q)). Here, the implicit constant depends only on p, 0, Q0 and A.

Proof. We only prove the statement for Neumann boundary conditions as for
Dirichlet boundary conditions the same steps apply but not mean value needs to
be introduced.

Due to density it suffices to consider f € L2(2) N LP(Q2). By the dominated
convergence theorem, for zy € {2 we have

f = fXB(mO,2\)\|_%)ﬁQ + ez_; fXCZﬂQ
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4.1 Elliptic operators on Morrey spaces

in LP(Q) where Cp = B(xo, 27 A"2) \ Blxo,2A"2). As T == (A + A)~' is
continuous on L?(£2), we also obtain

T =T X gy - yn0) T 22 T xcuro)
’ (=1

in L?(Q2) and thus point-wise almost everywhere. For the first term we want to
apply the previous LP-L*°-estimate, however, the argument does not need be mean
value free. To overcome this issue, add and subtract

1
= dz.
I \Q\/Qfxscamzw%) ‘

Note that f Xy 0= fB is mean value free over §2. By linearity of T" we find

20,2 A" 2)N
T(fXB(m’wa%)m) = T<fXB(xO,2\,\|*%)mQ — f8) +T(fB)

and thus the following equality holds almost everywhere

TF(0) = T, yaobye — F9)@0) + 3 TU ) (z0) + T(f)(0).

(=1

As L*>°(Q) is a Banach space, it suffices to show that every term on the right-hand
side is in L*°(€2) and the series converges absolutely. We start by considering the
first summand. By means of the LP-L>-estimates we have for % < q < 3+ ¢ with

q<p

1
13 _1y_ q
T X iy by~ @ S NG (g3, oy = faltdo)

a1y
=) 1(/ - qux)
B(zo,2|A|~2)NQ

Q=

2w

< A

Here, the last inequality holds due to

1

_ ol s q ! 3
(/Q|fXB(x072l/\|%) /a dx) N </B(xo,2|/\|%)ﬁ9|f| da:) + sl

and
1

1 q
< de < |Q 5 / 74
sl < ]{2|fXB(:r0,2l>\\_%)ﬂQ| v < Blzo 2\ $)n0 7 x)
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4 Applications

Lastly, we apply Jensen’s inequality on B(xy, 2]/\\’%) N € to obtain

q
A las)
Bl(wo,2|A”%)NQ

13_ _1 1_1
SB[ )
Zo, 2

1

> 0, we deduce

Q=
S

1B(x0, 2 \["2) n Qs < A2 G0).

Combining the previous calculations we conclude

- < A3 / Pz
Ty b= I SWEE ([ ra)

3.1_
ST f o).

|

o

RS

For the second summand we have by the L>-weak reverse Holder estimates with
exponent p from Corollary 4.1.7, recall that by [90, Lemma 3.2.3] and the argument
in Theorem 3.2.3 we have those for all radii, and the L.”-boundedness of the resolvent

T xcen) (@) 5 (A7 [ (el dr)

1
B(w0,22¢|A|72)NQ

23\ v v
S @) T ([ Isrdn)
4

1 1

—3\ " — p

S (@) ([ 1)
21

_ 3¢
=277 A2 | fllLe)-

This is summable in ¢ and it remains to deal with T'(fg). By definition, T'(fp)
is the solution v of Av + Av = fp with Neumann boundary conditions. As used
before, we know A f,vdx = f, fgdx = fp. This implies

)\(U—]{zfdx)—i—A(v—]évdx):O
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4.1 Elliptic operators on Morrey spaces

/e

and as A € p(—A) we deduce v = f,vdr. Consequently, we obtain v = 2.

Applying Jensen’s inequality we have

Ifol _ 1 1
Al A Q] JB@o2i2)n

1 [B(x0,2|A\"2) N Q| ][ 1P de
~ A 2 B(w0,2]A " 2)NQ

— _1 _1

S B0, 210 72) n Q77 [ flue
_ 3

S AP f e o)

1T (fB)||lLe@) = 0 | f]dz

3=

and in light of Theorem 2.3.10. It is here that |A| > 1 is crucial as this condition
guarantees 2\)\]’% < 2. For each term we showed an estimate of the same type and
this concludes the proof. n

To conclude this section we collect estimates for the semigroup. Note that due to
Cauchy’s integral formula the lower bound |A| > 1 corresponds to an upper bound
for t.

Theorem 4.1.13. (i) Let V. = W'2(Q). Then for all 1 < p < oo the estimate

(4.19) 1T fllie@) S 1 l[er @)

holds for all t > 0 and all f € LP(Q2). Assume now % < p < 3+c¢€ and that
f € LP(Q) satisfies [ fdx =0 07“% <p<ooand f€LP(Q). Then

3=

_3
(4.20) [T flleey S 27 ([ f e

for all 0 < t < oo in the first case and all 0 <t <1 in the second case. The
implicit constants depend on p, € and A.

(ii) Let now V = Wy*(Q). Then, for 1 < p < oo, there exists w, > 0 such that
(4.21) 1) fllure) S e 1 f L)
holds for all 0 <t < oo and all f € LP(QY). Let % <p<oo. Then

_31
(4.22) IT(8) fllee ) S 2711 f e

holds for all 0 <t < oo and all f € LP(2). The implicit constants depend on
p, 2 and A.
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(iii) Let 3 < p < oo and ¢ > p. Then

1

_3¢1_1
|T(t) fllLag) St 2y q)HfHLP(Q)

holds for all f € IP(Q) and all 0 <t <1 if V.= WH3(Q) and all 0 < t < oo
if V.="Wy*(Q). The implicit constants depend on p, q, Q and A.

Proof. The result for Neumann boundary conditions, i.e., the first part, is an
immediate consequence of the resolvent estimates in Theorem 4.1.5, Proposition
4.1.11 and Theorem 4.1.12 in light of the transference principle [91, Proposition
3.7]. Recall that the semigroup is defined via the Cauchy integral so that small
resolvent parameters A correspond to large times .

For the second part, i.e., Dirichlet boundary conditions, recall that in Remark
4.1.6 we deduced 0 € p(A,). It is classical, via a Neumann series argument, that
the resolvent set is open, see, e.g., [54, Proposition A.2.3]. Combining this with the
sectoriality of A, implies that the spectral bound of —A, is negative. Then, [67,
Corollary 2.3.2] states the growth bound (Lunardi calls it the type of the semigroup)
of the semigroup coincides with the spectral bound. This implies the claimed
exponential decay. The LP-L*-estimate results of a combination of the exponential
decay and the LP-L*°-estimate for small times which on their own follow from
Theorem 4.1.12 and [91, Proposition 3.7]. Indeed, it holds

|T(t) fllLee ) = 1T ()T = 1) flluey S NT(t—1) fllie)
S e fllue
_31
SR flle)-

Finally, the LP-L%-estimate follows by interpolating the LP-L*°-estimate with the
LP-boundedness. [

4.1.3 Morrey space theory

Next, we turn to Morrey spaces and define A, , as the part of A, in L»#(Q2). To be
precise, for 1 < p < oo and 0 < pu < d we define A, , on LP*(Q2) by

D(A,,) = {u € D(A,) NLPH(Q): Ayu € LPH(Q)}

Appu = Ayu.

Note that this definition makes sense as for bounded domains we have LP*(2) C
L7(Q). Here, we do not consider the case u = 0 as LP?(Q) = L?(Q2) holds.

Next, we want to show that A, , is a sectorial operator. To this end, let f €
LP1(Q) C LP(Q) and A € Sy \ {0} be arbitrary. Then, u = (A + A,)"'f € D(A,).
It remains to show u € LP#(Q) with ||u|Len@) S ﬁ”f”Lp,u(Q). This is the result of
the following theorem.
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4.1 Elliptic operators on Morrey spaces

Theorem 4.1.14. Let 6 € (7/2,7), V € {W5*(Q),W2(Q)}, 1 < p < oo and
0 < pu<d. Then for all X € Sy the estimate

_ 1
1A+ Ap) " fllee) S WH]‘HW(Q)

holds for all f € LP*(Q2) and the implicit constant only depends on p, 0,  and A.
In particular, —A, ,, generates an analytic semigroup on LPH(2).

Proof. We apply Corollary 3.2.6. The LP-boundedness of A(A+A4,) ! was proven in
Theorem 4.1.5. By Corollary 4.1.7 and Lemma 3.1.3 weak reverse Holder estimates
of the form

1 b %
- A+ A) Tz ] < 7/ A+ A) 24
(rd /B(xo,r)ﬂQ’( +4p)" ] :z:) ~ (rd B(xg,QT)OQ’( +A) fde

hold true for any g € Q, r > 0, ¢ > p and f € L%*Q) satisfying f = 0 on
B(xo,3r) N €. This allows us to apply Corollary 3.2.6 and this concludes the
proof. O]

Remark 4.1.15. For Dirichlet boundary conditions, similarly to the LP-setting, we
obtain stronger resolvent estimates in Morrey spaces, too. Indeed, extrapolating
the LP-estimate in Remark 4.1.6 to Morrey spaces by Corollary 3.2.6 yields that for
all 1 < p <ooand 0 < p < 3 the estimate

1
4.2 A+ A )"l <
(4.23) [+ Ap) ™l S 7

I fllre @)

is valid for all A € Sy and f € LP»#(Q2). Again, this implies 0 € p(A4,,,). Using the
same argumentation as in the proof of Theorem 4.1.13, it follows that in case of
Dirichlet boundary conditions, the corresponding semigroup has exponential decay
on LPH(Q).

For Neumann boundary conditions such estimates remain open. Note that in
LP-setting it was necessary to restrict to mean value free functions. However, our
extrapolation results require decomposition arguments which do not respect this
condition.

We now collect further results on the level of resolvents before turning to semi-
group theory. Again, we drop the indices and write A instead of A, , if there is
no confusion about the corresponding space. As a consequence of the last argu-
ment of the proof of Theorem 4.1.8 we also obtain I”#-boundedness for the operator
IA|2(A+A)~!div. Those are particularly interesting as the corresponding estimates
for the semigroup will be crucial to proving existence of solutions to a semilinear
partial differential equation.
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Proposition 4.1.16. Let 0 € (1/2,7) and V € {W§*(Q), W-2(Q)}. Moreover, let
e > 0 be as in Theorem 4.1.1 or Theorem 4.1.2, respectively. Then, there exists
0 > 0 depending only on € such that for % —0<p<ooand0 < pu <3 the operator

T = |Al2(A+ A)~Ldiv is bounded on LP#(2) for all A € Sy.

Proof. As deduced in the proof of Theorem 4.1.8, [A|2(A + A)~! div satisfies the
same weak reverse Holder estimates as (A + A)~! which implies that 7" is bounded
on L? for p > 2. For p < 2 note that the adjoint is [A|2V(X + A)~! and by the
reverse Holder estimates (4.5) this operator is bounded on LY for 2 < p' < 3+¢, ie.,
we obtain LP-boundedness for % — 0 < p < oo for some § > 0. Finally, we proceed
as in Theorem 4.1.14. Then, the weak reverse Holder estimates from Corollary
4.1.7 allow us to apply the extrapolation result from Corollary 3.2.6 to conclude
the proof. O

Next, we can combine weak reverse Holder inequalities with LP-L>°-estimates for
the resolvent in order to obtain LP”#-L°°-estimates. These estimates are the next
intermediate step to prove the desired LP#-L9*-estimates. Similar to the proof of
LP-L*°-estimates for the Neumann resolvent problem, a further restriction on A in
the form of a lower bound on the absolute value is necessary. Again, we choose |\| >
1 but of course any other positive lower bound is equally possible. However, note
that here this restriction is necessary independent of choice of boundary conditions.
Theorem 4.1.17. Let 0 € (1/2,7), V € {Wg*(Q),W(Q)}, 2 < p < 0o and
0 < p < 3. Then for A € Xy \ {0} satisfying |\| > 1 the operator Tf = (A+ A)~'f
is bounded from LP#(§) to L>°(Q) with

1(8=p\_
IO+ A e S IEG) T F s

for all f € LP*(Q). The implicit constant depends p, u, 6, Q and A.

Proof. Let f € LP*(QQ) and zy € ) be arbitrary. We proceed as in the proof
of Theorem 4.1.12. Note that due that theorem neither a distinction between
the boundary conditions nor adding of the average fp is necessary. With the same
arguments as in the proof of Theorem 4.1.12 we obtain that for almost every xo € 2
the representation

TF(20) = T (s n-) () + ST (i) (50)

(=1

is valid. The sets Cy = B(xo, 21 A\[72) \ B(xo,2/|A|"2) are as defined before.
Again it suffices to show that every term on the right-hand side is in L*°(Q2) and the
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4.1 Elliptic operators on Morrey spaces

series converges absolutely. We start by considering the first summand. Applying
Theorem 4.1.12 yields

s =

13
< *;—1/ p
Ty s S ([ ippa)’
S EGE) Y ey

For the second summand we essentially repeat the calculation from the proof of
Theorem 4.1.12: By the weak reverse Holder estimates and the LP-boundedness of
the resolvent we have

3=

LiN|—3 P
Mol £ (W[ TGl d)
< (2N ;A‘l(/ rde)’
< (2A7E) T sz|f|a:
Lot (2 ’
S (2A3) T (S0 / Pd
S @) TN G0 Jowsentyea 0

_3e, . 3 _ _1\ &

277 A (29A172) 7 (| f e
p=3 13—p

TN T f e

Due to pu < 3 this is summable in [ and this completes the proof. O

Remark 4.1.18. Regarding the semigroup T'(t), recall that the lower bound on
resolvent parameters corresponds to an upper bound of ¢t. This means that LP#-
L>-estimates will not be uniform in 0 < t < oo but only in 0 < ¢t < T with
Ty < 0o. We make this more precise later. However, we note at this point that the
behaviour in A proved here implies the correct decay for the semigroup.

Whilst gradient estimates are not crucial for our application, we nonetheless
state them for the sake of completeness. No new argument is needed here, only a
combination of previous results.

Theorem 4.1.19. Let 0 € (7/2,7), V € {W*(Q),W2(Q)}, 2 < ¢ < 3+¢
and 0 < p < 3 (1 — ﬁ) where € > 0 is as in Theorem 4.1.2 or Theorem 4.1.1,

respectively. Then, for all X € Sy the operator | N2V (A+A)" is bounded on LE#(£).

Proof. The L2-boundedness was already proven by Wei and Zhang for the Neu-
mann problem and by Shen for the Dirichlet problem. Weak reverse Holder esti-
mates for the gradient were obtained in Theorem 4.1.1 and Theorem 4.1.2 respec-
tively. Then, an application of Theorem 3.2.8 concludes the proof. m
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4 Applications

From now on we write (7°(t));>o for the semigroup generated by —A. As men-
tioned earlier, in our setting analytic semigroups do not need to be strongly contin-
uous on L7#(§2). However, [67, Proposition 2.1.4 (i)] states that the family (7°(¢))s>o0
is strongly continuous precisely on D(A4,, ,). Hence, now aim to find a suitable de-
scription of D(A, ). Recall that by Proposition 2.2.13 we have LI(Q) — LP#((Q)
for ¢ > %p. Using LP-theory, we obtain the following result:

Proposition 4.1.20. Let % <p<oo,0<pu<3and %p < q < . Then,

D(A,,) = L1(Q) where both closures are to be understood with respect to the LP#-
norm.

Proof. To show that the semigroup is continuous on L¢(f2)

to the L?#({2)-norm is an § argument. To be precise, let f € LQ(Q)”'HLW(Q)

and (fn)nen € L9(Q) a sequence with f, — f in LP#(). Then, by the trian-
gle inequality, the boundedness of the semigroup together with the embedding
L9(§2) — LP#*(Q2) we have

llLpn) .
MR with respect

IT()f = fllLeny = 1T f = T@) fu + TO) fu = fu+ fa = fllome
5 2||fn - f”va“(Q) + HT(t)fn - anLq(Q)-

Let € > 0. The first term is independent of ¢ and can be bounded by £ for n large
by the choice of the sequence (f,,)nen. For such n large enough we can find Ty > 0
small enough, such that the second term can also be bounded by § for ¢t < Tj due
to the strong continuity of the semigroup on L?(Q2) with respect to the L%-norm. In
light of [67, Proposition 2.1.4 (i)] the inclusion D(A, ) 2 Le(2) follows.

For the other inclusion note that LP#(€Q) C L”(Q2) and the semigroup on Lebesgue
spaces has, at least for small times, LP-L.¢ smoothing by Theorem 4.1.13. More
precisely, for f € D(A,,) C LP(Q) and 0 < ¢t < 1 we have T(¢t)f € L%().
As T(t)f — f for t — 0 with respect to || - ||Lr.s(q), this shows that f can be
approximated in LP#(€)) by functions in LI(). O

Nonetheless, for solving the abstract Cauchy problem mentioned in the introduc-
tion we need a dense subspace contained in L"#()) for some r > p. One possible
candidate for this is C°(Q2), the smooth, compactly supported functions on §2.

Theorem 4.1.21. Let 3 < p < o0, 0 < pu < 3. Then, D(A,,) = C2(Q) where
both closures are to be understood with respect to the LP+-norm.

Proof. Note that the inclusion C>(§2) C D(A,,,) is an immediate consequence of
the previous result as C2°(€2) C L?(Q2) holds true for all 1 < ¢ < 0.

For the other inclusion let f € D(A,,) be arbitrary. Then, by [67, Proposition
2.1.4 (i)] it holds T'(¢t) f — f in LP*(Q2) as t > 0. Regarding the regularity of T'(¢) f,
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4.1 Elliptic operators on Morrey spaces

we note that for fixed ¢ > 0 the function 7'(¢) f is the weak solution of an elliptic
system with constant coefficients and right-hand side 0. Then, [47, Corollary 5.15]
implies that for fixed ¢ > 0 the function 7'(¢) f is smooth on any compactly contained
subset of 2. In order to obtain an approximation that is smooth and compactly
supported in 2 multiply these functions with a suitable cut-off. However, it then
remains to show that this does not change anything in regard to approximation with
respect to the LP#(Q)-norm. To this end, for n € N, let ¢,, be a smooth cut-off with
compact support in €2, satisfying 0 < ¢, <1, ¢, =0 on {z € Q : d(z,00Q) < 1}
and ¢, =1 on {z € Q:d(z,00) > 2}. Then ¢,T(t)f is smooth and compactly
supported in € for any t > 0 and n € N. Now, let zp € Q and 0 < r < 1 be
arbitrary but fixed. With B, := {z € Q: d(z,0Q) < 2} N B(wo,r) we then have
for ¢ > p to be specified later that

<rl“ /B(aso,r)ﬂﬂ T(@)f =T FP d$>; - (:u /Bn (1 — @n)T(t)fIP dx)

1

w11 7
::rpwﬂpq<émgm@ﬁw¢0

holds true. Note that the last integral is well-defined for any ¢ > p as f € LP*#(Q)
implies f € LP(Q) and thus, by the LP-L4-smoothing, T'(t)f € L%(2). Moreover,
as ¢ > p implies ]% — % > (0 we can estimate ]Bn\%_% < riG=a), Then, choosing

q= ﬁp guarantees that the powers in r cancel out, and we find

It remains to note B, C {z € Q: d(z,0Q) < 2} by definition. Then, the right hand
side is independent of xy and r. Thus, an application of the dominated convergence
theorem shows that the right-hand side tends to 0 as n — oo and this implies that
oL () f — T(t)f in LP*(Q) as n — oo for all 0 < t < 1. To conclude estimate

lenT () f = flleoni) < llenT()f = T () fllrni) + 1TES = fllrn

by the triangle inequality. By the previous arguments the right-hand side tends to
0 as m — oo and t — 0. Hence, the set where the semigroup is strongly continuous
coincides with the closure of C2°(2) in LP#(02). O

65



4 Applications

Recall that in Section 2.1 we noted that in a reflexive Banach space a sectorial
operator is densely defined. In the light of the aforementioned result by Zorko we
deduce that Morrey spaces LP#(2) with 1 < p < oo and 0 < p < d are not reflexive.
It remains to answer the question whether the closure of C2°(€2) in L?#(2) coincides
with LP#(€2). It turns out that this question is independent of the geometry of 2
and was answered negatively by Zorko in 1986 in [100, Example after Proposition
2]. Hence, the following definition is justified.

Definition 4.1.22. Let Q C R be bounded and measurable. For 0 < p < d and
1 < p < oo we define LP#(Q) as the closure of C°(£2) in LP#(2).

This notation is inspired by [81]. Moreover, following a result by Zorko [100,
Proposition 3], for Q = R?, this space is characterized as the space of those functions
in LP#(R?) such that the translation is a continuous operator with respect to the
LP#(R%)-norm. Recall that this space also appears in the work of Kato and in the

case ) = R? it follows from the heat kernel representation that IOJP’“(Rd) is the
largest subspace where the heat semigroup is continuous (see [59, Corollary 3.2]).
This space will be important later on when solving semilinear parabolic partial
differential equations. Let us now return to Morrey spaces and collect estimates for
the semigroup.

Theorem 4.1.23. Let V € {Wy*(Q), W-2(Q)} and 0 < ju < 3. Then there exists
0 > 0 such that the estimates

NT() flleen) S fllien@), 1 <p<oo,

. 1 3
”T(t) div f”LPq#(Q) 5 t 2 ||f||Lp,u(Q), 5 -0 < p < oo

hold for all f € LP*(Q) and t > 0. The implicit constants depend on p, u, Q0 and
A. Moreover, for T > 0 there exists a constant Ny > 0 depending on p, u, 2, A
and T" such that

—~ _1(3-p 3
(4.24) 17 flleer < Nrt 25| fllmey, 5 <p<oo

holds for all f € LP*(Q) and 0 < t < T. In the case V = Wy*(Q) the constant Ny
is uniformly bounded in 0 < T < oo so that (4.24) holds uniformly for 0 < t < oo.

Proof. This is an immediate consequence of Theorem 4.1.14, Theorem 4.1.17 and
Proposition 4.1.16 together with the transference principle for the correspondence
between semigroup and resolvent estimates (see [91, Proposition 3.7]). The stronger
estimate for Dirichlet boundary conditions is a consequence of the exponential
decay of the semigroup obtained in Remark 4.1.15 and the argument in the proof
of Theorem 4.1.13. O
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4.2 Stokes on Lipschitz domains

Finally, we are in the position to prove LP#-L%"-estimates for the semigroup.

Theorem 4.1.24. Let V € {Wy*(Q), W"2(Q)} and 0 < p < 3. Let moreover
% <p<ooandp < q<oo. Then for all T > 0 there exists a constant My > 0
depending on p, q, i, 2, A and T such that

o

(4.25) IT(#) Flancey < Mt 2555 flnney

holds for all f € LP*(Q) and all 0 < t < T. In the case V. = Wy*(Q) the
constant My is uniformly bounded in 0 < T < oo so that (4.25) holds uniformly
for 0 <t < oo.

Proof. We calculate for zy € Q and r > 0 for B := B(xg,r) by virtue of the two
previous estimates

'UM—‘
»Q\‘E

1 1

(L] o)’ <irodo (5 [ mira)”
< Met PO £ ) 1 e
= Mt 2 ey

and this proves the claim. O

Having those estimates allows us to prove LP#-L%* estimates for T(¢) div:

Theorem 4.1.25. Let V € {Wy*(Q), W"2(Q)} and 0 < p < 3. Let moreover
% <p<ooandp < q< oo. Then for all T > 0 there exists a constant Np > 0
such that

3—pu  3—pu

. _1l(3=p 3—p)_1
(4.26) 1T (¢) div fl|ran(o) < Nrt 2 (555 2| fllrw o)

holds for all f € LP*(Q) and all 0 < t < T. In the case V. = Wy*(Q) the
constant Nt is uniformly bounded in 0 < T < 0o so that (4.26) holds uniformly for
0<t<oo.

Proof. Note that T'(¢) div=T'(¢/2)T'(t/2) div by the semigroup law. Then, a com-
bination of (4.24) and Theorem 4.1.24 concludes the proof. ]

4.2 Stokes on Lipschitz domains

Let Q C R? d > 2, be a bounded Lipschitz domain. In this section we consider the
Dirichlet problem for the Stokes system

—Au+Vop=7f in
div(u) =0 in Q
u=20 on 0f).
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4 Applications

Similarly to elliptic systems we realize the Stokes operator on L?(Q) by the form
method. Then we move on the LP-scale and finally to Morrey spaces. To encode
the divergence-free condition we need the following function spaces. Here, CZ; ()
denotes those smooth functions with compact support and values in C* whose di-

vergence vanishes. The appropriate spaces for the Stokes operator are then defined
e o)

as closure of CZ%,(€2) with respect to distinct norms. Define L2 (Q2) == C22,(€2)
and similarly Wo?(Q) = Cgfa(Q)llel’p(m. On H} () == Wg2(Q) introduce the
form
a: Hj,(Q) x Hy () = C
(u,v) — / Vu - Vudz.
0

The Stokes operator on L?(2) with Dirichlet boundary conditions, denoted by As,
is defined as follows

D(Ay) = {u € HY(Q): Af € L2(Q) s.t. Yo € HL_(Q) : a(u,v) = /vadx}
AQU = f

The following result is well-known and we only state it for the sake of completeness.
For a proof we refer to [90, Remark 5.2.2 and Proposition 5.2.5].

Proposition 4.2.1. Let Q C R? be a bounded Lipschitz domain and A, the Stokes
operator. Then we have

(i) Ay is closed with dense domain. Furthermore, 0 € p(As).

(i) o(A) C (0,00) and for all 8 € (0,m) there exists C > 0 such that

(427) ||/\()\ + AQ)_IHE(LZ(Q)) <, forall A € Sy.

In particular, — Ay generates a bounded analytic semigroup on L2(€Q).

Mitrea and Monniaux proved, see [70, Theorem 4.7], the following characterisa-
tion of the Stokes operator.

Theorem 4.2.2. If Q C R? is a bounded Lipschitz domain and A, is the Stokes
operator on L2(Q), then

D(Ay) ={u e Hy,(Q): Ip € L*(Q) s.t. —Au+ Ve e LZ(Q)}.

Here, —Au + V¢ is to be understood in the sense of distributions. Moreover, for
u € D(Ay) and corresponding ¢ € L2(Q) we have
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4.2 Stokes on Lipschitz domains

Next, we consider the case p > 2 and define A, as the part of Ay in L2(2), i.e.,

D(A,) ={u e D(A) NLL(Q): Ayu € LE(Q)}
Ayu = Asu.

The question of an LP-theory for the Stokes operator is complicated by the rough-
ness of the underlying domain. Indeed, for bounded domains with smooth boundary
it was shown by Giga in [49] that for p € (1, 00) the Stokes operator generates an
analytic semigroup on L”(€2). On bounded C!-domains this result was proved by
Geng and Shen [45] in 2025. In the recently published paper [46] the same authors
managed to show that Stokes operator generates an analytic semigroup on LZ°(£2)
whenever either Q C R?, d > 3, is a bounded C'-domain or 2 C R? is a bounded
Lipschitz domain. Even though this result is a breakthrough in the theory of the
Stokes operator in nonsmooth domains, in the following we restrict ourselves to the
results obtained via weak reverse Holder estimates as this is the appropriate setting
for Morrey spaces. On Lipschitz domains there seems to be a connection to the
boundedness of the Helmholtz projection on divergence-free functions. For d = 3,
Taylor conjectured in [89] that for a given bounded Lipschitz domain 2 C R? there
exists € = £(€2) > 0 such that for 3/2 —e < p < 3+ ¢ the Stokes operator generates
a bounded analytic semigroup on L2(Q2). This is indeed the range of p in which
Fabes, Mendez and Mitrea in [39] showed boundedness of the Helmholtz projection
on L7(Q). To be precise, they assumed the boundary of € to be connected. This
condition was later removed by Mitrea and Taylor, see [71, Proposition 8.3]. Shortly
after Taylor’s conjecture, Deuring constructed in [27] bounded Lipschitz domains
such that for p large enough the Stokes operator does not even generate a strongly
continuous semigroup on L (£2). In 2012, Shen proved Taylor’s conjecture for d > 3
in his seminal paper [85]. He showed weak reverse Holder estimates for the Stokes
resolvent problem which allowed him to extrapolate the boundedness estimate of
the resolvent to LP(£2) with p in the conjectured range. For an extension of Shen’s
result in weighted LP-spaces on a three-dimensional bounded Lipschitz domain we
refer to [29]. Here, we are only concerned with p > 2. Let us now present the weak
reverse Holder estimates proved by Shen.

Theorem 4.2.3. Let Q C R%, d > 3, be a bounded Lipschitz domain and let

6 € (0,7). Then, there exists € = £(§2) > 0 such that for any A € Sy the Stokes

resolvent satisfies weak reverse Holder estimates for all 2 < p < d%dl +e.

In view of Lemma 3.1.3, this is the covering argument mentioned by Shen in
[85, Lemma 6.2], it suffices to consider interior balls, i.e., balls completely contained
in 2 and balls centred on the boundary of 2. Moreover, due to the self-improving
property of weak reverse Holder estimates (see the third part in Remark 3.1.2) it

2d

suffices to show weak reverse Hélder estimates for p = 5.
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4 Applications

To provide a complete picture and add some details, we present Shen’s proof of
the weak reverse Holder estimates in the following. The case of interior balls is
easier and we start with those balls. By [85, Remark 5.7] we know that if (u, ¢) is
a solution to

Au— Au+ V=0

(4.28) div(u) =0

in B(zg,r), then for all [ € N the following estimate holds true

C) 2
4.2 ! <= 2
(4.20) Vuten) < 5 (f, . luPas)

where C; > 0 depends only on d, [ and #. We claim that this estimate already
implies interior reverse Holder estimates.

Lemma 4.2.4. Let Q C R d > 3, be a bounded Lipschitz domain. Moreover, let
xo € Q and r > 0 be such that B(xg,3r) C Q is satisfied. If (u,d) solves (4.28) in
B(xg,3r), then for any 2 < p < oo there exists a constant C, depending only on
p,d and 6 such that the weak reverse Holder estimate

1 z 1 )
—/ lulPdz ] <C —/ |ul® dz
7% JB(zo,r) 7% JB(20,2r)

=

holds.

Proof. Let y € B(zg,r) be arbitrary. Note that B(y,r) C B(xz,3r), thus (u, ¢)
solves (4.28) on B(y,r) and consequently (4.29) is satisfied. To be precise, we have

1 3 1 3
<Co( | o) <G 2dz)
<o [, Pas) <co( L P

As the constant is independent of y, we now take the p-th power of the previous
estimate and integrate this over B(zg,7) to obtain

; | 5o\?
(/ lul? dy) <y / (d / |ul|? dx) dy | .
B(zo,r) B(zo,r) \T" JB(zo,2r)

Note that the outer integral does not depend on y so that dividing by |B(zg,7)|
concludes the proof. O
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4.2 Stokes on Lipschitz domains

Next, we consider weak reverse Holder estimates for balls centred on 0€2. For
the sake of completeness we first state [85, Theorem 5.6]. Recall that the Lipschitz
character of a bounded Lipschitz domain {2 was introduced in Definition 2.3.3.

Theorem 4.2.5. Let Q C R?, d > 3, be a bounded Lipschitz domain with connected
boundary. Let u € H'(Q) and ¢ € L*(Q). Suppose that (u, ) satisfy the Stokes
resolvent system (4.28) in € for some X € Sy. Then

(4.30) (/Q [P dx)pld <cC (/89 |u|2da)é

where pg = d%dl and C' depends on d, 6 and the Lipschitz character of €.

Now we are in the position to prove weak reverse Holder estimates also for balls
centred on 0f (see [85, Lemma 6.1]).

Lemma 4.2.6. Let 1 be a Lipschitz function with ||n||« < M and v € H'(D,(2r))
and ¢ € L*(D,(2r)). Suppose that (u, @) satisfies the Stokes resolvent system (4.28)
in D,(2r) and w =0 on I,(2r) for some 0 <1 < 0o and A € Sg. Then u satisfies
weak reverse Holder estimates for the form

1

1
1 W (1 2

431 f/ Pidr| < f/ 24
(4.31) (], preae) ™ < (G ], poas

where pg = %.

Proof. By rescaling we may assume that r = 1. Let ¢ € (1,2) and apply Theorem
4.2.5 to u in the Lipschitz domain D, (¢) to obtain

2

(/ [P da:) ’ gc/ lul? do,
Dy (t) 0Dy (t)

where C' depends only on d, § and M. Note that by [90, Remark 1.3.27], the
Lipschitz character of D, (t), is uniform in ¢ for ¢ € (1,2). Since u = 0 on I,,(2) by
assumption, it follows that

2

(4.32) (/ P dx) ‘<o lul? do.
D, (0 0D, (E1\1,(2)

Finally, we appeal to Lemma 2.3.6 to conclude the proof. O
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4 Applications

Note that weak reverse Holder estimates are again proved only on Lipschitz
cylinders and not on balls, analogously to the elliptic setting, see Theorem 4.1.2.
However, the argumentation presented in the proof of Theorem 4.1.2 is independent
of the operator in question so that it applies here as well. This covers the case d > 3.

Regarding the case d = 2 note that Shen states in the introduction of [85] that his
approach should also work. This would answer the conjecture made by Mitrea, see
[69, Conjecture 1.2], who in 2002 showed boundedness of the Helmholtz projection
on LP(Q) for 3 —e <p <4+e. Indeed in [44], Gabel and Tolksdorf examined the
method developed by Shen and successfully adapted it to the case d = 2. To be
precise, they show weak reverse Holder estimates for 2 < p < 44-¢ which generalizes
the results by Shen to the two dimensional setting. For details we refer to their
paper or the Masters thesis of Gabel [43]. Combining the results by Gabel and
Tolksdorf as well as Shen, the following result is obtained.

Theorem 4.2.7. Let Q@ C R? d > 2 be a bounded Lipschitz domain. For 2 <

p < d%dl + ¢, the operator A, is sectorial of angle 0 and —A,, generates an analytic

semigroup on LE(£2).

For the LP-setting there also is a characterisation of the domain of the Stokes
operator, see [90, Theorem 5.2.11]:

Theorem 4.2.8. Let Q C R? be a bounded Lipschitz domain. Then there exists
g > 0 such that for all

oope 2l
P=y—717"¢

the domain of the Stokes operator A, is given by
D(A,) = {u € Wo2(Q): 3¢ € LP(Q) s.t. — Au+ V¢ € L2(Q)}

where —Au+ V7 is be understood in the sense of distributions. If ¢ is the pressure
belonging to u € D(A,), then Ayu is given by

Ayu = —Au+ Vo

Now, we want to consider the Stokes operator on Morrey spaces. As ground
space, we define L2#(Q2) = LP#(Q) N LE(S2). Define A,, as the part of A, in
LE#(Q), ie.,

D(A,,) = {u € LPM(Q) ND(A,): Ayu € L (Q)}

Ay u = Ayu.

p?#
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4.2 Stokes on Lipschitz domains

For 2 <p< dQTd1 + ¢ (with € as in the previous theorem), we have

D(A,,) = {u € LE#(Q) NWE(Q): 3¢ € LP(Q) s.t. — Au+ Vr € L2H(Q)}
Apu=—Au+Vo.

Then we obtain the following result for the Stokes operator on Morrey spaces.
The proof is the adaptation to Morrey spaces of the proof of [43, Theorem 1.17].
For further details on the Helmholtz projection we refer to [90, Section 1.1.4].

Theorem 4.2.9. Let Q CR%, d > 2, be a bounded Lipschitz domain. For 2 < p <

24 e and 0 < p<d(l— L) the operator A, is sectorial of angle 0 and — A,

generates an analytic semigroup on LE# ().

Proof. For A € Sy consider the operator
Ty: L2(Q) — L2(Q)
fre (A + DN+ Ay) Py f

where P, is the Helmholtz projection on L2(£2). It is classical that the operator
family T} is uniformly bounded on L2(Q2), see, e.g., [43, Theorem 1.17]. Gabel and
Tolksdorf then showed that this operator family additionally satisfies weak reverse
Holder estimates for 2 < p < 4 + ¢ for some € > 0. For d > 3, Shen proved
the same weak reverse Holder estimates in the range 2 < p < % + e. Applying
Theorem 3.2.8, we obtain uniform boundedness of Ty on LP#(§2) for p and p as
in the statement of the theorem. Finally let us consider f € LP#(§2). Then,
u:=(A\+A,)"'f € D(4,). Moreover, Pof = f holds, so that u = (14 |\|)'Thf is
true. Next, by the boundedness of Ty on LP#(Q2) we deduce u € LP*(Q2) which in
turn implies u € LE2#(Q2). Moreover,

(4.33) Ayu = f — Au € LPH(Q)

holds and thus u € D(A,,) follows. Additionally, we verify (A + A4, ,)u = f and
therefore u = (A + A,,) 'f. Finally, the necessary decay in A is imminent by
definition of T). O

Transferring further results from the case of elliptic systems appears to be out
of reach due to the lack of LP-L*°-estimates. We close this section with a remark
regarding the strong continuity of the generated the generated semigroup.

Remark 4.2.10. In the spirit of elliptic problems we may define
(4.34) igu(g» — WH'HLP:N(Q).

By definition, this is a subspace of LP#(2) and also of LE(£2) and hence of LE#(€).
It remains open whether this space, as in the elliptic setting, coincides with D(A4,, ).

Note that the proof of the elliptic case does not apply here as multiplying with a
cut-off destroys the divergence-free condition.
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CHAPTER b

Solving an abstract semilinear Cauchy problem a la Giga

We consider general problems of the form

(ACP) Owu(t) + Au(t) = Fu(t),

where F' describes the nonlinear part of the equation and — A generates an analytic
semigroup on, possibly a subspace of, certain Morrey space L”*#. Note that neces-
sary boundary conditions are encoded in the operator A. Such problems are called
abstract Cauchy problems.

Often in the theory of partial differential equations the notion of classical solu-
tions is not suitable and other concepts of solutions are required. Here focus on mild
solutions. Before giving a precise definition in a moment let us mention that u is a
mild solution to (ACP) if it satisfies the variation of constants formula, also called
Duhamel formula. Further concepts include so-called strong solutions or weak solu-
tions. Broadly speaking, strong solutions require less spatial regularity and satisfy
in the question only almost everywhere. For a more detailed discussion on strong
solutions and their relation to mild solutions we refer to [75, Chapter 4.2]. Weak
solutions are defined via testing the equation with suitable test functions. For an
introduction on this matter we refer to [38, Chapter 7.1].

In this chapter we aim to prove a Morrey space version of [90, Theorem 6.3.5]
where the author proves a general theorem on Giga’s iteration scheme for semilinear
parabolic problems. In the second part we then apply this abstract theorem to
elliptic systems with Dirichlet or Neumann boundary conditions. More precisely,
we assume a certain structure on the nonlinearity F' and then show well-posedness
in critical Morrey spaces for small initial value. For Dirichlet boundary conditions
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5 Solving an abstract semilinear Cauchy problem a la Giga

we obtain global-in-time solutions, for Neumann boundary conditions however, only
local-in-time existence is proved.

Coming back to (ACP), in the LP-setting a first solution theory was developed
by Giga in [50]. We refer to that paper and the references therein for an historic
overview. In the context of the Navier-Stokes equations we further mention the
results by Fujita and Kato [42] as well as Kato [58]. In the latter paper a result
similar to the one in [50] is proved but focused on the Navier-Stokes equations
instead of an abstract Cauchy problem. For an LP-based solution theory of the
Navier-Stokes equations on bounded Lipschitz domains the assumptions by Giga
are too strong as he required an analytic semigroup for all 1 < p < oco. In his PhD-
thesis [90], Tolksdorf proved a version of Giga’s theorem which takes care of this
issue. For a Morrey space version further adjustments are necessary, the general
structure of the proof, however, stays the same. One major difference between
Lebesgue and Morrey spaces is that smooth compactly supported functions are not
dense in the latter one. Note that a density argument is crucial as Giga’s proof
requires higher integrability for the treatise of the initial value.

To close the introductory part of this chapter let us define mild solutions of
(ACP) in Morrey spaces.

Definition 5.0.1. Let Q C R? be a bounded measurable set. Assume that a €
LP#(Q) for some 1 < p < oo and 0 < pu < d. Then, a continuous function
w: [0,T) — LP#(Q) is a mild solution of (ACP) on [0,7) if it satisfies

t
u(t) =e“a+ / e~ =94 Fy(s) ds
0

forall0<t<T.

5.1 Giga’s iteration scheme in Morrey spaces

While for applications we are interested in three-dimensional bounded Lipschitz
domains no such restriction is necessary for the general iteration scheme. So let,
Q) C R? d > 1 be a bounded measurable set.

Moreover, let 0 < y < dand 1 < p_ < p° < py < oo be real numbers. For

p_ < p < py let UPH be a closed subspace of L»#(Q)), see Definition 4.1.22, and let

P, be a continuous projector from ip’“(Q) onto UP# such that the restriction of P,
to C°(Q2) is independent of p.

Choosing IO}”“(Q) allows for the desired density argument, by definition of this
space. Moreover, this choice guarantees the strong continuity of the semigroups in
our application to elliptic systems as in that setting this space is the closure of the
domain the operators in question, see Theorem 4.1.21.
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5.1 Giga’s iteration scheme in Morrey spaces

In the spirit of [90, Assumption 6.3.2] we assume the following properties. Note

that,

in difference to the work of Tolksdorf, we use d — u instead of n and only

require d — p > 0 instead of n > 1.

Assumption 5.1.1. (i) For all p_ < p < py the operators —A, ,: D(A,,) C

Up# — UPH generate strongly continuous analytic semigroups of operators
(e=tru),;50 on UPH that are consistent on the UPH scale. Moreover, there is
a constant m > 1 such that for every fized 0 < T < oo there exists My > 0
such that for all f € UPF and 0 <t < T the estimate

=4 Fllgen < Myt= || flluns

holds with o = d%(%—%) and p_ <p<q<p;.

There exist constants a > 0 and 0 < v < m such that for each p_ < p < p° the
nonlinear term Fu can be decomposed into the composition Fu = I'Gu with
[' and G having the following properties. The operator I': D(I") C LP*(Q) —
UP# 4s linear and densely defined. Moreover, for each t >0 and p° < q < py
the operator e~*4vu T extends to a bounded operator from LP#(S2) into LI#(Q)
such that for each given 0 < T < oo there exists a constant Nyp > 0 such

that for all f € LP*(Q) and all0 <t < T
le™ 4 T f luan < Nipt ™ 5| f lrnce,

where m and o are the same numbers as in the first part.

The operator G is supposed to reflect the nonlinear part and satisfies GO = 0.
Moreover, there exists a constant Ny > 0 such that

|G = Gullupw(e) < Noflv = wllusareru([[ollGoasarn + 1wlTarau)

for all v,w € UrU+a)r,

Assumption 5.1.2. With p_,p, and « as above, assume that

max{p_(1 + @), p°} <min{p,,p°(1 + o)}

holds true.

For a in some U"*-space and some p_ < p < p, introduce the iteration scheme

ug(t) = e e g,

t
w1 (t) = uo(t) + Su;(t) == uo(t) + /0 e~ s Py (1) dr.

Note that a fixed point of this iteration is, under sufficient regularity in time, a
mild solution of (ACP). In the following we denote by BC(]0,7}); UP*) the space
of bounded continuous functions on [0,7) with values in UP#. Then, the Morrey

space version of [90, Theorem 6.3.5] reads as follows:
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5 Solving an abstract semilinear Cauchy problem a la Giga

Theorem 5.1.3. Under the last two assumptions the following holds true for every
T > 0.

(i) Let po,p;, denote

d —
Po = w and p,O = max {p07p07
m—-y

(d—p)p°(1 +a)}
d—pu+pm |

Then, po = p, holds if poy > p°. Suppose further, that a € U™ for a fized
py < r <min{py,p°(1+ )} orif po > p°, r could even be equal to py. Then
there is 0 < Ty < T and a function u on [0,Ty) that satisfies

t — t7u(t) € BC([0, Ty); UPH) forr <p <min{p,,p°(1 + )},
tu(t)||[yp — 0 ast — 0 for r < p <min{p;,p°(1 + «a)},

d— (l — %) satisfies additionally 0 < o < 14—% Moreover, for

r

1+a)} <p <min{py,p°(1+a)} and h == {2, u solves the

=

whenever o =

]

—~

every max{r, p_
equation

t
(5.1) u(t) = e g +/ e~ DA P Gu(T) dr (t € (0,Tp)).
0

(ii) If r > py, the lifespan has the lower bound
(52) Ty > Cllallgh™®

with B(r) = %(7 + M) and C > 0 depending only on o, My, Ny, Na,

fy} n} m7 r? ILL a’ndp'

(iii) If po > p° and

d—p (1 1

1
po < p <min{p;,p°(1 + a)} with —— ( - ) <

1+«

9

m Po P

there is a positive constant C such that if ||a|lyror < C, then Ty equals T.
Furthermore, if My and Ny p are uniformly bounded in 0 <T" < 0o, we can
take T'= oo and get

(53) ||U||Up,u < Ct_a, (0 <t < OO),

with C and C depending only on o, My, Nyr, No, v, n, m, r, p and p (if
T = oo, these constants depend on the uniform bounds of Mr and Nyr).
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5.1 Giga’s iteration scheme in Morrey spaces

Proof. The first calculation of verifying py = pj if po > p° is independent of the
spaces we work on. Note that compared to [90, Theorem 6.3.5] we need to replace
n by d — p but this does not affect the proof regardless of the fact that d — pu > 1
might not be true.

Let us continue with the next step. Assume that p_(1+ «) < p < po( + o) and
p° < s < p;. Define § = (&£ — “),h:— s and B(p) = (7—1— ”a) Then,

s

we claim that for all 0 < ¢t < T and all v,w € UPHF we have

(54) e " (Fv — Fw)llues < NipNot” 7O o — wlums(|0]|Fon + [|w]|E.)-

In order to prove this, we use the second part of Assumption 5.1.1. By the first
estimate therein we have

| e ™ (Fv — Fw)|lgss = || e T(Gv — Gw)||ysw

<N1Tt5 ﬁ HG’U_GU)HLhu

Applying the second estimate therein concludes the proof of (5.4).
Next, we fix a number 0 < Ty < T and continue by establishing an a priori
estimate for the quantity

Kj = K;(Tp) == sup 17| u;(t)||urn

0<t<Tp

where o and p are chosen such that o = (&£ — d;%) and

d— 1 1
max < 0, e <o and
m \r max{p_, 1Jroé}(l + )

) 1 d— d—p 1
o < min : - — —
I+a” m \r min{p,p°(1+a)}

hold. If this is possible, this implies

(5.5)

p <min{p;,p°(1+a)}, p>max{p_(1+a),p’}, andp>r,

so that particularly p > py. With the same argumentation as in [90], in order to
prove that the choice of p for (5.5) to hold is possible, it is sufficient to prove that

d—p 1 1
- — < :
mo o\ max{p,H Hl1+a) 1+«
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5 Solving an abstract semilinear Cauchy problem a la Giga

We have i < d so that d — 1 > 0 holds. Hence, we can use the same argumentation
(after replacing n by d — p) as in [90] to show that the choice in (5.5) is possible.
Recall that our iteration scheme is defined via

Uj+1 = Uo + Su]'.
In order to estimate ;4 use the auxiliary estimate (5.4) with v = u;, w = 0 and
s = p to obtain
. o [t NirNo Ita
(56) t ||Suj(t)||Up7u S t /0 m||uj(7—)||Up,u dr.

Here, the condition max{p_(1 + «),p°} < p < min{p;,p°(1 + a)} is crucial as it
allows us to apply (5.4). Next, estimating t7||uj41(t)||usx by means of the triangle
inequality and the previous calculation yields

- o [f NirNs l+a

g O)llone < Ko+ 17 [ us () 55 dr
< Ko+t PPN NKHa/t ! L4
=0 PR Jo (1 - T)A®) po(ita)

1 1
5)B®) so(i+a)

1
= Ko+ 17 PN, Ny K oo (iea)g / q ds,
Tz

where in the last step we performed the substitution s = 7. Note that this integral,
denoted by B, is finite due to o < H% which deals with the singularity in 0 and
the singularity in 1 is controlled because of p > py, f(py) = 1 and the fact that
the function (3 is strictly decreasing. Ordering all powers of ¢ in combination with
B(p) + ac = B(r) and taking the supremum with respect to t yields the iterative
estimate

K41 < Ko+ NypN,BK o1y =0,

As Giga and Tolksdorf we use, for a technical reason, the less sharp estimate

Kj1 < Ko+ 2Ny p No BK o1y 70,

Assume now that the inequality

e )0‘ 1
14+« 2(1 + Oé)NLTNgB

(5.7) TP K <

is valid. Define K := K(Tp) := 22 Ky(T,). Then, by an elementary calculation, we
find that

(5.8) K <K (j=0),
1

5.9 ON, 7N, BT P e o _—
( ) 1,T4V2 0 1+Oé’
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5.1 Giga’s iteration scheme in Morrey spaces

and

(5.10) K — 0as Ky — 0.

Let us first prove (5.9). Plugging K = 2K into (5.7) readily yields (5.9). Then,
(5.8) is proved via induction. For j = 0, the statement is trivially satisfied as o > 0.

For the inductive step let j > 0 and suppose K; < K. We want to show K, < K.
Using the bound on K; and the definition of K we find

K1 < Ko+ 2N, p Ny BK oy =0

< K 42Ny p N, BE ey )
1+ o '
1
< LKt K=K

1+« 1+«

and this proves (5.8). Finally, (5.10) is an immediate consequence of the definition
of K. This means that under the condition (5.7) we have an a priori bound for K.

Next, we deduce conditions for Ty and a guaranteeing (5.7). We start by proving
that for p > r we have

(5.11) || e~ al|yps — 0 as t — 0.

Here it is crucial that the initial value a is taken from only f}‘”“(Q) and not from
LP#(£2) as smooth compactly supported functions are not dense in the latter space
and even more, suitable (with more integrability) dense subspaces are not available.
Recall that C°(2) C LP#(Q) for all 1 < p < 0.

By density, there is a sequence (a;);en in C2°(£2) with a; — a in L™*(§2). Moreover,
we assumed the projection P, to be independent of g on C2°(£2) so that P,a; € U%*
for all p_ < ¢ < py. Applying the estimate on the semigroup, we obtain

(7 ¢4 allgnn < 17 €47 (@ = Pra)fume + 1] ¢4 P om

ﬂ(l_l)
< MT”PTG_PT(%HUW‘ + i Arop ||Praz|| 2rp
Urte’

for all i« € N. For given € > 0, due to the boundedness of P, and a; — a in L™,

we can find iy € N such that Mr| P.a — P.a||ur» < 5. Additionally, as r > p and
2rp
r+p
by 5 as well. This proves the desired convergence. Particularly, this proves that

< p4 we can choose t > 0 small enough such that the second term is bounded

(512) Ko(T0> —0 as Ty —0.
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5 Solving an abstract semilinear Cauchy problem a la Giga

Next, we verify that the assumptions of the theorem imply the validity of (5.7). If
r > pp, so in particular r > pg, then 5(r) < 1 follows due to B(py) = 1. Now, the

o

condition Ty < Cllal|y."" with

c a \® 1 =50
B <1+a) 2(1 4 a) BN, Ny M

ensures the validity of (5.7) since the boundedness of the semigroup implies that
Ky/||a||urw is bounded by Mr. Indeed,

T, PO K < OO |a||pe. K
1

< M%
-t (1 - a> 2(1 + a) BNy 7 No M

a \¢ 1
B (1 + oz) 2(1+a)BN, 7Ny’

Hence, the estimate (5.2) on the lifespan follows.

In the case pg > p° and r = py, the convergence (5.12) shows that (5.7) is valid
for small Ty. Moreover, since B(pg) = 1, (5.7) does not include Tj explicitly, so that
it holds with T, = T" whenever

a 1 @
14+« (2(1+O[)BN17TN2M%> .

lalluros <

If M7 and N; 7 are uniformly bounded in 0 < 7" < oo this implies that K is finite
for Ty = oo and (5.7) is finite for small ||a||yrox as well.

It remains to show convergence of (u;);en and then check that the limit function
is the desired function u. Moreover, (5.3) needs to be shown. Finally, (5.5) has

to be relaxed so that all 0 < o < p%a considered. However, this is standard
and completely analogous to the proof of Tolksdorf so that we do not include this
here. ]

Remark 5.1.4. Depending on the equation, stronger assumptions as in 5.1.1, but
not as strong as in [50], might be satisfied. In particular, we consider the case where
p+ = oo and the decomposition in the second part is valid for all p_ < p < ¢ < 0.

5.2 lteration for elliptic systems with Neumann or
Dirichlet boundary condition

In this section we consider semilinear parabolic problems on bounded Lipschitz
domains with a particular nonlinearity as well as suitable boundary conditions. To
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5.2 Iteration for elliptic systems with Neumann or Dirichlet boundary condition

be precise, for a bounded Lipschitz domain Q C R? and T > 0, we are interested
in solving

(SLP) Ouy — div(LVu) = div(.Gu) in (0,7) x Q
u(0) =a in Q

complemented with either Dirichlet boundary conditions, i.e.,
u=0 on (0,7) x 0N

or Neumann boundary conditions, i.e.,

gZ:O on (0,7) x 092

where 2% is defined as in (4.3). Here, G: C™ — C%™ describes the nonlinearity
to be specified later and the divergence of a matrix is defined column-wise. We
assume the coefficients L to be constant, real, symmetric, strongly elliptic in the
sense of Subsection 4.1.1. Then, we are in the setting of Section 4.1. Recall that
in contrast to Neumann boundary conditions, for Dirichlet boundary conditions we
were able to prove uniform-in-time estimates. This difference will also be reflected
in this section’s results. Our goal is obtain a well-posedness result in the critical
space L37##(Q) in the spirit of the full space results on the Navier-Stokes equations
in [59]. While for Dirichlet boundary conditions and suitable p, global-in-time mild
solutions are available under a smallness condition for the initial value, for Neumann
boundary conditions this question remains open.

In order to achieve this, we work in the setting of Section 5.1 and write (SLP)
as an abstract Cauchy problem of the form

Ju(t) + Au(t) = Fu
_ ult) + Aut)
u(0) =a

where —A the operator corresponding to an elliptic system with the same assump-
tions on the coefficients and boundary conditions as above.

Let us now argue that (SLP) indeed fits into this setting. For 1 < p < oo and
0 < p < 3 we choose UP# = LP#(Q2). This then fixes the projection P, to be the
identity. Let us now argue that Assumption 5.1.1 is satisfied.

Lemma 5.2.1. In the above situation Assumption 5.1.1 is satisfied up to the es-
timate on the nonlinearity G. For the appearing constants we find m = 2, v = 1,
p_ = %, py =00 and p° € (3/2,00) can be chosen arbitrarily.
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5 Solving an abstract semilinear Cauchy problem a la Giga

Proof. Theorem 4.1.14 and Theorem 4.1.21 state that —A,, , generates a strongly
continuous analytic semigroup on UP#. Furthermore, recall that in Theorem 4.1.24
we have shown that for any % <p<oocand p<gqg<ooand 0 <T < oo there
exists a constant Mp such that

_3=pm(1_1
L™ Fllyan < Myt~ 2 G0 fllumm

holds for all 0 < ¢t < T. Moreover, in the case of Dirichlet boundary conditions
the constant Mrp is uniformly bounded in 0 < T" < co. Regarding the estimate on
the nonlinear term we have shown in Theorem 4.1.25 that for any % < p < oo and
p<q<ooaswell as 0 < T < oo there exists a constant Ny > 0 such

1 1

e~ div fllgon < Npt™ 2 G075 fl s

is satisfied for all 0 < ¢t < T. Again, in the case of Dirichlet boundary conditions
the constant Ny is uniformly bounded in 0 < 7" < oo. This fixes v = 1. O

In order to completely satisfy Assumption 5.1.1 we finally assume that the non-
linearity G satisfies the estimate

(5.14) 1Gv = Gl S v — wllzns ([0l + o)

for all v, w € U?"#. This corresponds to a = 1.

Remark 5.2.2.  « Note that in contrast to the situation in [90] we do not re-
quire two separate ranges for p and ¢ and no additional variable p° is needed
here. However, we want to apply Theorem 5.1.3 to our setting and for this
application a careful choice of p° will be necessary later on.

o Revising these assumptions we notice that the assumptions here are indeed
stronger than those in Theorem 5.1.3 but still weaker (due to p_ = %) than the
result by Giga (his result is on the LP-scale but holds with the modifications
presented in the previous section also on the Morrey-space scale).

o If in the case of Neumann boundary conditions one could prove global-in-
time estimates on mean value free functions, one could further restrict UP#
to mean value free functions as well. Similarly for the Stokes operator UP#
would need to be adapted to only contain divergence free functions.

Before looking into the proof let us turn to Assumption 5.1.2 and the remaining
constants in Theorem 5.1.3.

Remark 5.2.3. o As mentioned before, no p° was needed so far in our setting.
However, for fixed p° € (3/2,00) we can choose p, large enough so that
Assumption 5.1.2 is satisfied.
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5.2 Iteration for elliptic systems with Neumann or Dirichlet boundary condition

o Concerning the remaining constants in Theorem 5.1.3, in our setting we have

(d—pa _
m—y

Do = 3= [

In Theorem 5.1.3 the lower bound for the integrability exponent r of the initial
value is provided by the parameter p{ which depends on p°. As mentioned
before, our setting does not require the constant p°, but p° € (3/2, 00) can be
chosen arbitrarily. Examining the definition of pj, suggests that the following
modification is sensible. We define

3 (3—m)3-2 }

~/:: 3_ <
Po max{ M;273_“+%_2

We claim that py’ = max{3 — u, %} Indeed, we have

3(3 — 1

3
- >
2 3—-—p+3 2

and this is a true statement due to pu > 0.

Note that in the following we restrict to g > 0 as LP(Q) = L?(Q) and this is
already understood in the light of the abstract result [90, Theorem 6.3.5]. In the
introduction we mentioned the concept of critical spaces, i.e., a space X is critical
for an equation with a certain scaling if the norm in L>°(0, 7'; X) is invariant under
said scaling. For parabolic problems of the above form the scaling is, as for the
Navier-Stokes equations, given by uy(x,t) := Mu(A?t, \z). In the scale of Lebesgue
spaces the space L3(12) is critical, for Morrey spaces the spaces L37##(Q) with
0 < p < 2 are critical. The condition p < 2 is due to the fact, that Morrey spaces
are only defined for p > 1. Let us now prove the existence of mild solutions to
certain semilinear parabolic equations in critical Morrey spaces.

Theorem 5.2.4. Assume that G is subject to (5.14). Let 0 < p < 3. Let a € U™
withr >3 —p if 0 < p < 3/2 and r > 3/2 if 3 < p < 3. Then, for any T > 0
there exists 0 < Ty < T and a function u on [0,Ty) that satisfies

(5.15) t — t7u(t) € BC([0,Ty); UPH) forr <p < oo,
(5.16) t7)|u(t)||[ups — 0 ast — 0 forr <p< oo,

d—p (1 1
where o = <k (; — 5). Moreover, for every max{3,r} < p < oo and h = 5§, u

solves the equation

t
(5.17) u(t) = e g 4 / e~ A div Gu(r) dr
0
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5 Solving an abstract semilinear Cauchy problem a la Giga

that is, w is a mild solution of (SLP). If r > max{3 — p, %}, the lifespan has the
lower bound )
Ty = Cllall )
with B(r) = 5 (1 + 3%‘) and C' > 0 depending on r.
If 3—p > 3, there is a positive constant C > 0 such that if ||a||1s-uu(q) < C, then
Ty = T. Furthermore, in the case of Dirichlet boundary conditions, we can take
T = o0 and for all 3 — pu < p < oo there exists a constant C such that

|w(t) ||Lpw@) < Ct7.

holds for all 0 < t < oco.

Proof. As already announced we want to apply the previous result with a suitable
choice of p° and p,.. We first delay choosing p, but in generally it will be chosen
sufficiently large.

Consider first the case of 0 < p < Then we have p_. = 5§ < 3 — pu = po.
Consequently, we can choose p° € (p_,pg) so that in particular p° < py holds true.

3 3
5

By the previous theorem we conclude pj = pg so that r = py is an admissible choice.
For r > py note that we can choose any p° > p_ and choosing such p° leads to the
following restriction on 7:

py <1 < min{p,,2p°}.

This is the first appearance of p,. As discussed, we can choose p, as large as
necessary which implies the upper bound above is 2p°. Recall that p® > %(3 — )
implies p) = p°. Therefore, choosing £(3 — p) < p° < 3 — p allows us to deal
with pg < r < 2(3 — u). For larger r choose p° > 3 — u so that we can deal with
p° < r < 2p°. As p° was arbitrary, we obtain py < r < 0o as desired.

Next, consider the case % <pu<3. Then, 3—pu < % and hence, there does not
exist p® with p° < py = 3 — . Thus, we need to proceed differently. To this end,
let € > 0 and set p° = % + €. Then, py < p° and moreover

3 3—p)(E+e)2
3,0 B-mG1o
2 3—pu+2;5+¢)

is equivalent to

3—g+€>3—u

which is true as p, e > 0. Hence, pj = % + ¢ and the previous theorem allows us to
deal with % +e<r< 2(% +¢). As € > 0 was arbitrary, we can treat % <r < oo.
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Applying Theorem 5.1.3 then yields the existence of a function u on [0,7") that
for fixed r > max{3 — p, 2} (and suitably chosen p°) that (5.15) and (5.16) hold for

r <p<2p°andr < p < 2p° respectively whenever o = 3_?”(% — %) < % is satisfied.

However, due to r > 3 — p and p < oo we have

3—p (1 1 <3—u1<3—,u 1 :1
2 r— 2 3—-pn 2

2 \r op
so that this condition is automatically satisfied. Additionally, the theorem also
states that u solves (5.17) for max{r,3} < p < 2p° and h = p/2.

Hence, it remains to show that (5.15)—(5.17) also hold for p > 2p°. For this,
we return to the proof of Theorem 5.1.3. Due to p > 2p°, also p > 2p_ and thus
P > p_ is true. Consequently, (5.4) holds for p_ < £ < s < oo, so in particular
s = p is included. Hence, (5.4) holds for all p that we are interested in and it is
therefore not necessary to introduce an additional condition as in the proof of the
previous theorem.

Finally, we can prove the continuity as before and also boundedness, behaviour in
0 and convergence of the sequence follows analogously. Note that the final part on
relaxing conditions on s and p is not necessary here because we are only concerned
with large p.

We conclude the proof by recalling that in case of Dirichlet boundary conditions
the constants My and Ny are uniformly bounded in 0 < T" < oo. Thus, in this case
we may choose T' = oo. O]
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CHAPTER 6

Extension of the Stokes semigroup to non divergence-free
functions

In the second part of this thesis we aim for generalizations of boundedness results
for the maximal regularity operator on Morrey spaces. First, we mention the result
by Auscher and Frey, see [8, Lemma 3.3]. As explained therein their estimates is
based on the work by Auscher, Monniaux and Portal [10]. Here, we follow, to a
certain degree, the same strategy. However, considering the Stokes operator and
its semigroup on the half-space is more delicate.

The aim of this chapter is to extend the Stokes semigroup in a suitable manner to
non divergence-free functions. Note that the extension via the Helmholtz projection
is not appropriate for our purposes as the resulting semigroup does not satisfy any
off-diagonal estimates, see for example the introduction of [92].

A natural way to circumvent this issue is to use the solution formula for the
resolvent problem to extend the resolvent to non divergence-free functions. Then,
an extension of the semigroup can be defined by means of the Cauchy integral
formula analogously to the setting of sectorial operators as explained in Section
2.1. However, one has to make sure that important properties of the semigroup are
not lost by this procedure and that the resulting resolvent and semigroup behave
as they should. Nonetheless, this approach also has its drawback as it is no longer
possible to remove the pressure. This leads to some technical difficulties explained
in the subsequent chapters.
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6 Extension of the Stokes semigroup to non divergence-free functions

6.1 The Stokes resolvent problem on L2(R?)

In this section we review the Stokes resolvent problem on the half-space ]RSZr and use
the solution formula as well as point-wise estimates deduced by Maekawa, Miura
and Prange in [68] to obtain L'-estimates on the corresponding kernels. These
estimates will play a crucial role in our extension procedure.

For the rest of this thesis fix ¢ € (0,7) and let d > 3. Then, for A € S,_. we
consider the Stokes resolvent problem on the half-space, i.e., the problem

Au—Au+Veo=f in Ri,
V-u=0, inR%,
u =0, on@Ri

for f € LZ(RL). It is known, see, e.g., [26], that after a Fourier transform in the
tangential variables the solution @ = © + 0 is for all £ € R4"! and 34 > 0 given by

(6.1) D€, yq) = 2wi(£) /Ooo (e*m(ﬁ)\yd*zczl _ e*wx(i)(deer)) f(f, zq) dzg,

o ¢ e l8lva _ g—wr(©va

[€] wa(©)(wa(€) — [£])

62) @)= [ e g (g, 20) dzq

and

oo o lElva — g—wr(§)va

(6.3) Wq(&, ya) = i/ e &g fr(e 2) dag,

0 wx(§)(wa(§) —[€])

where wy(§) = /A +[{|?>. Here and in the following, | - | denotes the 2-norm,
but due to norm equivalence in R?!, this choice is not of great importance. The
associated pressure ¢ in Fourier variables is given for all £ € R%! and y4 > 0 by

1,1
GG

(6.4) Qg(fa Ya) = /OOO o~ [€lva g —wa(§)za < ) i€ - f/(f, zq) dzg.

Taking the inverse Fourier transform, we obtain a kernel representation for the
solution v = v + w. For this, we distinguish between several kernels. We first
define the ones connected with the Dirichlet-Laplace part v. These are two kernels
kin: RT — C and kyy: R? x R, — C that are given for all ' € R4 and y; € R,
by

/ 1

(6.5) bualyua) = [ e

e~ (©lval q
Rd—-1 2(,0)\(5) 5’
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6.1 The Stokes resolvent problem on L2(R%)

and for all ¥/ € R%! and yg4, 24 > 0, by

/ 1

6.6 N = / e 1 @it ge,
(66) 20/ Y, 7a) Ri-1 2w (§) ) g

For the nonlocal part w, the kernels rj: RL x R — ClU=Dx@=1 and ryy: RL x
R, — C% ! are defined as follows: For all 4/ € R%! and v, 24 > 0,

—l€lya _ a—wr(€)va
6.7 ! (1) — iy'-€ € e —wx(&)zq 5 ® f d
(6.7) (Y, Ya, 2a) /Rdi1 e NGICXGETG) e T ¢
/ L iyl e_|§|yd — e_"-’/\(’s)yd (€2
08) o) = 10 e gy e

The kernel gy : R x R, x R, — C%! associated to the pressure is defined in the
following way: For all 4/ € R4~! and 4, zq > 0,

/ N iy & —l€lya n—wa(€)2d é ¢
(6.9) (V' Ya, 2q) ._1/Rdiley € o lElya g—wal€ <|§| +w,\(§)> d¢.

Then, we obtain the following representation formulae: For all 4/ € R and all
ya > 0 we have

v(y', ya) / kia(y' — 2 ya — za) f(2', za) dzg A2’

(6.10) L
+/ / kor(y' — 2, ya, za) [ (2, 24) dza A7/,
rRi-1 Jo
(6.11) (v, y4) /Rd 1/0 (Y — 2 g, 2a) (7 24) dzg d2/,
(6.12) a(y's ya) /Rd 1/0 rax(y' — 2" ya, za) - f1(2, 24) dzg A2’
and
(6.13) oY, ya) = /Rd_l /o oY — 2 ya, 2a) - f(7, 2a) dza d?.

Later in this thesis we will need several estimates on the kernel or its gradient. Some
estimates on the kernel were already proved in [26] but particularly for the gradient
estimates we rely on the point-wise kernel bounds derived in [68, Propositions 3.2,
3.5 and 3.7]. To be precise Maekawa, Miura and Prange proved the following
estimates:
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6 Extension of the Stokes semigroup to non divergence-free functions

Proposition 6.1.1. Let A € S,_.. Then there exists c(d,e) > 0 such that for
y € R gy € R we have

1
o—clA1 vl

(lyal + |y Da=2(1 + A2 (Jyal + v/]))?

oA 2 dl
. .
(lyal + [y D11+ A2 (Jyal + [v']))?

Moreover, for y' € R and yq, z4 > 0 we have

Vﬁ,A(y/, ?/d)| 5

|Vk1,>\(y/7 ?/d)’ 5

o=\ (patza)

1 I

(Ya + 22+ [y (L + (A2 (ya + 20 + [Y'])?
o2 (yatza)

(ya + za + [/ (L4 N2 (ga + 22+ |y/])2

’kz,,\(y/, Yd, Zd)’ 5

\Vkon (Y, Yas 2a)| S

Finally, for v’ € R and yq, zg > 0 we have

I\ Ya, 2a)| + [mapn(y's ya, 2a)]

1
< Ya e*C|/\‘22d
~ (Wa+ za + [YDT (14 (A2 (ya + 2za+ |01+ N2 (g + 22)
]Vy”r’&(y’, Yd; Zd)‘ + ‘Vde,A(y,> Yd, Zd)’

1
1 efc|/\‘§zd

< 1 1 .
™ (a2 [y DT (L N2 (ya o+ 2a+ D)L+ A2 (ya + 2a)

In all cases the implicit constant depends only on d and ¢.

As a first step, we present elementary L!-estimates of these kernels that will be
used frequently in the course of this thesis.

Lemma 6.1.2. For all A € S;_. we have the following kernel estimates:
(1) fio (@)l da S L
(ii) For all xq4,yq > 0 we have

1
el (@atua)

ko (2, 24, da’ <
Jrs Paa' ] e’ =

(iii) For all x4,yq > 0 we have

1
Ty efcp“ 2Yq

(14 [A2 (20 + y) | A2 (2 + ya)

/R(H M2, 2q, ya)| + [rar(2’, 24, ya)| Az’ S
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6.1 The Stokes resolvent problem on L2(R%)

In all of the above statements the implicit constants only depend on d and e.

Proof. For the L'-bound on k1, introduce polar coordinates in R4 to obtain

1
Td—2e—cM|ﬂxﬂ

ki (2 d:zzg//oo drdzy.
o1 oy e e

Perform in the inner integral the substitution s = r/|x,|, so that

1
d=2 g—clA? fal
/|k1A |dx<// (s]zal) [z ds dzg
(|zal + slzal)?2(1 + [A|2 (Jza] + s|24]))?
d 2

. T4 e—cM\ﬂxd
/| | / (1+ 5)42(1 + [A|2 |2l (1 + 5))2

dsdzy.

Substitute ¢ = [A|224 to obtain
d—2

ki (z)]d / £ el / i ds dt.
Jodbate |I“WM tle I+ s s

To show that this double integral is finite, split the inner integral into an integral
from 0 to o]

| and one from = i to 0o, yielding

t i

d—2

Tt] S o0 S
J a+@*%r+mu+@vd&*ﬁu+@*%r+mu+$vd5

[t

ﬁ
</ 1ds+/
& 1+]t\

|t

T A
IH+MA Ata2 ™

Plugging this into the double integral shows the claim for k; 5. We proceed with
the other kernels. Using the transformation 2’ = |)\\%x’ and polar coordinates in
R9!, we have

d—2

1
e~ C¢A2 (zatya)

|k A(x Id,yd)|d95 S da’
/ i R (g + ya + [2/]) 21+ A2 (2q + ya + [2]))2

efcwi(wdﬂ/d) 1

BE AMUMH%+wwHMw%LHM%w+w%HMV

1
o—clA? (@atva)

dz/

Td72

< (0.9}
BN E /0 (A2 (za + ya) + )91+ (A2 (24 + ya) +7)?

oM E@atu) o ]
< T / dr.
RE: o (1+7r)?

dr
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6 Extension of the Stokes semigroup to non divergence-free functions

For the kernels belonging to the non-local part we similarly have

/qu’ri\(x/’xd’yd)‘ da’ + /}Rdil\rd,,\(x/,xd,yd)] da’

1

< Ty e_cp‘|2yd dx/
N IR (2q+ ya + 2 )L+ INE (g 4 ya+ 12) (1 + N (2 + ya))

zge-cMPua / 1 &

L+ (A2 (g + ya) TR (A2 (2 + ya) + 127])4 (1 + A2 (2 + ya) + |2/])
1
T4 e—ClM 2yq /r.d—2
dr.

YL A (2 + ) /0 (A2 (24 + ya) + 1)1 (14 A2 (2 + ya) +7)
In the following, we concentrate on the integral term. Here, we split the integral at
r = |2 (24 + ya) to get

Tdf2

/0 (A2 (24 + ya) + )11+ N2 (2g + ya) +7)
70d—2

/M%(xdm)
0 (N2 (4 + ya) + 1)L+ N2 (wa + ya) +7)

dr

dr

[e%) rd—2
+ [ 1 : dr
N2 (@atya) (|A|2(xg+yq) + 7)1+ A2 (xg + ya) +7)

1
_ 1 /w Yot o4y
(A2 (za +9a) 7 (1 + [A[2 (2 +ya)) 0

o0 1
+/ \ dr
N2 (@atya) T(1+7)

1 0o 1
= 1 +/ 1 d?“
(d—1)(1+ N2 (za +ya)  INZ@atwa) T(1+7)

1 1

(d—=1)A+[A2(zg +ya)  |M2(2q + ya)
5 1;7
A2 (g + ya)

where in the second to last step we used L’Hopital’s rule to deduce that both
lim,_, log (’"“) r =0 and lim,_, log (%) r = 1 hold. To be precise, for a > 0 it

T

holds
00 1 1
/ ——dr =log <a + )
a r(147) a
a a” a
and this concludes the proof. O]
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6.1 The Stokes resolvent problem on L2(R%)

Next, we prove similar L!-estimates for the gradients. Here, V, denotes the
gradient with respect to x = (2/, x4).

Lemma 6.1.3. For all A € S,_. the following estimates hold true:
(i) Jpa [VEA(@)dz S | :

(ii) For all xq4,yq4 > 0 we have

e\ (zatua)

(1 + N2 (za + ya))
1 1
| <<1+ Nt (” |A|%<xd+yd>>> '

(ili) For all x4,yq > 0 we have

/Rdfllvkz,A(x',md, ya)| da’ <

1
efcl)‘| 2Yd

\Vaory (@', 24, Ya)| + [ Vaeraa (@', 4, ya)| dy' S
/RH ’ (14 A% (24 + ya))

. ( ! + log <1+1 ))
(1+ \)\|%($d+yd)) ‘)‘|%($d+yd) '

In all of the above statements the implicit constants only depend on d and e.

Proof. The point-wise bounds deduced in [68], see Proposition 6.1.1, together with
polar coordinates in R4~ as well as the substitutions s = r/|z4| and t = |\|z2q

imply

d=2 g—clA2[adl
/ Vki( |dx<// dr day
\wd|+7" (+|M5(r+!$d!))2
2 o—clA12 fzd]

—// dsdzy
+$d 1+ A2 |zal (1 + 5))?

d 2

—clt|
B / / 1911+ [f](1 1 9))

dsdt.

To conclude the estimate for V£, y, it remains to show that the double integral
converges. To this end, we bound the exponential by 1 and cancel out the factor
592 This yields

1 00 1
- dy < 1 dsdt.
/Rd| A ()l y~|A|2/R/0 (T+s) 1+ [f(T+s)2
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6 Extension of the Stokes semigroup to non divergence-free functions

After an application of Fubini’s theorem the resulting integral can be computed
explicitly. To be precise, by means of the transformation r = ¢(1 + s) we have

LE arsmemrar =2 L e e

Next, we consider the second part of the statement. Again using the point-wise
estimates from [68], see Proposition 6.1.1, and the substitution 2/ = |A|z2/, we have

/Rdf1 |Vko (2", 24, ya)| da’

1
oA (zatya)

S ; da’
R ([ 4 2 + ya) T U+ A2 (2] + 20 + ya))?
_ oM @atua) 1 1 1 o
R (1] + A2 (20 4 ya)) (1 + 2] + A2 (20 + ya))?

1
dz

SB[ : 1
R (2] + A2 (0 4 9a) )L+ [2] 4 [A[2 (20 + ya))

where )
oA % (zatua)

(1+ A2 (wa + )

Using polar coordinates in R?~! and splitting the integral at r = || 2 (xq + ya) yields

1
dz
/R“ (12/ + A2 (za + ya) )41 (L + [2/] + A2 (20 + ya))

Td_Q

S/OO 1 i dr
0 (r+[A2(zg+ya) (L4 + A2 (2a + va))

</|)‘|%(md+d) 1 1
~Jo A2 (24 + ya) 1+ A2 (zq + ya)

o0 1
+/ N - . dr
N2 (@atva) (1 4+ | N2 (zqg + ya)) (1 + 7+ N2 (24 + ya))

1
el (i L)
L+ A2 (za + ya) A2 (24 + ya)

which proves the desired estimate for the second kernel. It remains to examine the
third kernel. Then we have

/ |erﬁ\(x/, ZTd, ?/d)| dz’ + / |Vx7“,\,d($/7 T4, yd)| dz’
Rd—1 Rd—1

oM 2y
S” 1 1 dSL’/
R (g + ya + |2/ )L+ A2 (ma + ya + [27])) (1 + [A[2 (24 + ya))
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6.2 Stokes resolvent problem on LP(R%)

NI / 1
(1 + N2 (24 + 9a)) TR (2 + ya + |[2/)4 (1 + (N2 (20 + ya + |2/])

dz’.

After the substitution 2/ = |A|z2’ this is the same integral as for Vs, and this
completes the proof. n

For the pressure ¢ given by (6.13) no such L!-estimates are needed and point-wise
estimates are sufficient. Hence, we postpone estimates for the pressure to the next
section.

6.2 Stokes resolvent problem on L7(R%)

Recall that our goal is to find an extension of the Stokes semigroup to Lp(Ri) that
satisfies off-diagonal estimates. To this end, we first extend the resolvent by means
of the formulae from the last section. We then show that this extended resolvent
is well-defined on LP(R%) for 1 < p < oo, satisfies the first resolvent identity and
deserves at least partly its name as it provides a solution to Au—Au+V¢ = f. This
part, albeit not difficult, takes up a substantial amount of this section as it requires
careful calculations in the Fourier space. Moreover, we show LP-L?-estimates for the
extended resolvent belonging to u. Have in mind that working with non divergence-
free functions forces us to also consider the pressure. This creates some technical
difficulties, for example it remains open whether the extended resolvent for u is
again a resolvent in its own right.

We then use the resolvent estimates to define, by means of the Cauchy integral
formula, operator families E“(t) and E?(t) for t > 0 which extend the Stokes
semigroup to LP(R%). Moreover, we prove that the family (E*(t))io satisfies the
semigroup law, is bounded on LP(R?) and also satisfies LP-L%-estimates.

Let us now make our understanding of extended resolvents more precise.

Definition 6.2.1. Let A € S,_.. Then we define

RU(): LA(RY) = LA(RY)

(6.14) fvtw

where v and w are defined in (6.10)—(6.12). Moreover, define

R?(A): LA(RY]) — L (RY)

6.15
(6.15) Fsd

where ¢ is defined in (6.13). We call the tupel R(\) == (R“()\), R?(\)) extended
resolvent.
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6 Extension of the Stokes semigroup to non divergence-free functions

Note that for f € L2(Rﬁlr) we also have the representation via the inverse Fourier
transform in the tangential variables, namely

R*N)f = F (0 + )

where © and @ are defined in (6.1) - (6.3). Similarly, we have R?(\)f = F~1(§) as
defined in (6.4). The former definition will be more helpful to show estimates, while
the latter turns out to be more suitable to show the first resolvent identity. As a
matter of fact, R can be defined even on Lp(Ri) for 1 < p < oo. To be precise,
R" and VR" satisfy the following estimate extending the well-known results from

Lo(RY).

Proposition 6.2.2. Let A € S, . and 1 < p < oco. Then the extended resolvent
R*(\): LP(R%) — LP(RY) as well as its gradient are well-defined and satisfy

1
(6-16) “Ru()‘)f”LP(]Ri) 5 WHfHLp(Ri)
u 1
(6-17) HVR (A)fHLp(Ri) 5 W‘é HfHLp(Ri)

forall f € Lp(]Rﬁlr) and the implicit constants only depend on d, p and €.

Proof. The first inequality is proven in [26, Theorem 3.5]. Note that they assume
f to be divergence-free but the proof carries over to non divergence-free functions
verbatim.

For the second part note that the term involving Vk; ) is of convolution type.
Thus, Young’s convolution inequality together with Lemma 6.1.3 yields the desired
estimate. For the other kernels we proceed as in the proof of the first part given
in [26]: Specifically, we use [26, Lemma 3.3 a)] with n = d — 1 by which it suffices
to show uniform bounds for the kernels in suitable Lebesgue spaces. To be more
precise, we have to show

P
/

[e'e) fe'e) , » 1
(6.18) (L (0 sy o) ) %

where p’ as usual is the Holder conjugate of p and k € {Vka\, V.ry + Varaa}. We
consider first k = Vky , and use the estimate deduced in Lemma 6.1.3:

3=

e—clA 2 (@atua)
(14 N2 (24 + ya))?
el (@atua)

1
+ T log (1 + 1) .
(1+ A2 (24 + ya)) A2 (24 + ya)

/RCH |Vko (2!, 24, ya)| dz’ <
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6.2 Stokes resolvent problem on LP(R%)

Using the triangle inequality, we can plug both summands into the left-hand side of
(6.18) separately. In case of the first summand we use the substitutions jq = |A|2y4
and #4 = |\|2z4 to obtain

D

o [ oo oM (vataa) 7o\
(1 (o))
o \Jo (1+|A2(za+ya)>

1 o9 oo e*@”@d*’gd) 5 %
([ (e ) )
el b arerae

An easy way to see that the remaining integral is finite is to estimate the denomi-
nator by 1 and then use the decay of the exponential. Due to %—i— :z% = 1 the desired
estimate follows. For the second summand we need to estimate

o [ poo e INE (atva) 1 v v z
/ / T -log <1 + 1) dyg dzg | .
o \Jo (14 [A2(xa+ya))? [Al2(zd + ya)

The decay in A, i.e., the factor ])\|’%, is obtained by virtue of the same substitutions
as in the first case. Estimating the integral reveals

00 %) e—Cp/(jd""ﬂd) | 1 4 d 5 d %
~ —— log |1+ — — J T
/0 /0 (1+ (Za+7a))? g( xd+yd> v ¢
00 0o S 1 P’ 5 5 %
< / / e PY]og (1 + ~> dija e Pradz, | .
0 0 Yd

Note that the singularity in zero of the logarithmic term is an integrable one. For
large 94, the logarithmic term is bounded so that the exponential decay guarantees
the convergence of the g4-integral. Convergence of the Z4-integral is clear.

Hence, it remains to prove (6.18) for k = V,7\ + V,r4,. Even though the Li-
estimate is almost the same as for Vk; ), we must be slightly more careful, as there

is no exponential decay in 4. The factor |)\|_% is obtained as before and after the
substitutions it remains to show that the following integral converges:

/ 2 l
o0 0o e~ P'vd 1 1 P v '
. +log 1+ d dx <
(/0 </0 (1+2q+ya)? <1+$d+yd g( xd"’yd)) yd) d)
/ £ 1
o o e~ CP'va 1 1 P v g
. ;+log |1+ d da
(/0 (/0 (14 24 + yq)? ((1+i€d+yd)” g( $d+yd> ) yd) d)
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6 Extension of the Stokes semigroup to non divergence-free functions

where we used norm equivalence in R%2.  Next, except from appearance in the
exponential, use y4 > 0 so that convergence of the remaining integral with respect
to y4 is clear. The integral with respect to x4 then reads

/OO S <1+1)pd
(0] — X.
o Atz  (Iragr 2\ T,

Clearly, the first summand is integrable. For the second summand notice that the

logarithmic term is bounded for large x4, for example for x4 > 1. Due to p > 1 this
shows integrability of the second summand for large x,; as well. Regarding small x4
note the first factor is bounded and so the logarithmic term is important. Hence,

1 1\?
/ log (1 + ) dxg
0 Tq

is finite for p > 1. This can for example be verified by noting that the integrand is

1 2
log (1 + ) < log ()
T i

holds true for z; € (0,1] as well as due to the fact that log(xz4)P is integrable on
(0, 1] for p > 1. Thus we have shown (6.18) for all kernels and conclude that (6.17)
holds true. [

it remains to check whether

positive and

By interpolation together with the previous proposition we obtain, for suitable
exponents p and ¢, LP-L9-estimates for R*(\).

Proposition 6.2.3. Let A € S,_. and let 1 < p < g < oo with é > ]% — % > 0. For
all f € LP(RL) we have
R*(\ < !
IR O Vot S gy e
where the implicit constant only depends on d, p, q and €.
1S 11 (1 _1
Proof. Let 1 <p < ¢ <oowith g > —22>0, set@.-d(;—ﬁ € [0,1] and let

f € LP(R%). We then apply the Gagliardo-Nirenberg inequality on the half-space
and Proposition 6.2.2 to obtain

IR (N flloqeay S IVR ) FIITn e 1RV f 1227
¢ (R$)
1 1
~ |)\|%9 ‘)\’1_9 HfHLP(Ri)-
Note that the original proof by Nirenberg [74] already contains the half-space case.

Due to %6 +1—-0=1- g (% — é) this completes the proof. n
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6.2 Stokes resolvent problem on LP(R%)

Turning to the pressure term note that no global LP-estimate is available. How-
ever, we can show that the pressure is uniformly bounded away from the half-space
boundary. To be precise, our result reads as follows:

Proposition 6.2.4. Let f € L*(R%) and X € S,_.. For 6 > 0 there exists a
constant C' = C(8,d,€) such that for ally = (v',ya) € R% with yq > § we have

, 1
|R¢()‘)f(y 7yd)‘ < 0(57 d7 8)W”JCHLQ(R_,_)

Proof. The point-wise estimate for the pressure provided by [68, Proposition 3.7]
reads

1
e—c|)\| 224

Ya + zq + y'])31

(6.19) A (Y, Ya, 2a)| S (

for all v/ € R and y4, 24 > 0. For f € L2(R%) and y = (v, y4) € R with yq > 0
we then have

—c|)\\22d
(N . /
|R ( y Yd |N‘/l%d 1/ yd+2d+|y /|)d—l|f (Z;Zd)|d2dd2

1
—20|)\|§zd 2
dzg d2’ .
S o [ oy 4 | Wb

Now, we focus on the integral term and use yg > 9, z4 > 0 as well as translation in
R4 to obtain

—26|)\\2zd —20\)\|2zd

o dy Gavma vy e S [ Gy Gad

Considering the inner integral delivers

/ 1
0 ~AE

Here, the implicit constant depends on ¢, as ¢ depends on €. For the remaining

integral use polar coordinates in R4~! to infer

d—2

/ o d = /Oo " 4
Ri-1 (0 + |2/])24-2 ~Joo (64 r)d2Hd

g/ooo (5+1r)d =: C(0,d) < 00

Combining the previous estimates concludes the proof. O
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6 Extension of the Stokes semigroup to non divergence-free functions

Next, we prove that the generalised resolvents R* and R? indeed yield a solution
to the Stokes resolvent problem but without the divergence-freeness. Here, further
regularity of R“(\)f and R®(\)f is required. For the pressure note that the kernel
corresponding to VR?(\) f satisfies (6.19) but with exponent d in the denominator,
see [68, Proposition 3.7]. Then, the proof of the previous proposition applies as
well. For the second derivatives of the kernels belonging to R*(\)f the estimates
derived by Maekawa, Miura and Prange in [68, Proposition 3.2 and Proposition 3.5]
are stronger than those for first order derivatives of the pressure. For the precise
point-wise estimates we refer to Proposition 7.2.1 In particular, estimates of the
form (6.19) are satisfied in this setting as well and this guarantees the existence of

AR*(\)f.

Proposition 6.2.5. For A € S,_. and f € L*(R%) we have AR*(\) f — AR*(\) f +
VR?(\)f = f in the sense of distributions.

Proof. Let A\ € S;_. and f € L*(R%Z) be arbitrary and v,w and p as defined in
(6.10)—(6.13). We have to prove

AMv+w)—A(v+w)+ Vo= f.

As v is the solution to the Dirichlet-Laplace resolvent problem, it follows that
A — Av = f is true. Thus, it remains to show Aw — Aw + V¢ = 0. To this
end we use the Fourier transform on R4~!, hence it suffices to show the equivalent
statement

(6.20) AF Y — AF Y+ VF 1) =0.

We calculate AF ' and distinguish between the first d — 1 components and the
last one. As the Fourier transform is taken in d — 1 components only, the first d — 1
summands of the Laplacian translate to a factor —|¢]? inside the inverse Fourier
transform. Using this and the representation (6.2) of @’ we have

e_|§|yd — e_wk(f)yd

_ 1, -1 o e
arit =7 ([ g e )

_r1 m£|§’2e_‘§|yd —wy(£)? e (Ova
g </0 €] wa(€)wr(©) = €])

e~z e L (g ) dzd) _

By definition, wy(£)? = A + [£]? holds, so by (6.2) in the first d — 1 components we
have

0o f /\e*\flyd
1€l wa(€)(wa(€) — 1€])

AF ' — AF ' = F < / ez g fI(e 2 dzd> :
0
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6.2 Stokes resolvent problem on LP(R%)

It remains to calculate the gradient of the pressure with respect to the first d — 1
coordinates. As the Fourier transform is also taken in the first d — 1 coordinates
only, the gradient translates to a factor of i& and we obtain

1

VoF lo=—F1! Ooge—\ﬁlyd e~ wA(§)zd (
/0 €l wal€)

)5 F(&, 2a) dza.

Next, we add both terms and use the identity —
the first d — 1 components

s = wa(é) + [€] to obtain in

AF W — AF Y + Vo Flé

o [ e O @
=7 e T

o1 [T e —lelya pmwa(©)za i 1 ) . f
F /0 Le g <‘§|+M(£) - f(& 2a) dza

=0.
Hence, it remains to check the last component. With a similar argument, we have

)\ e_|€‘yd

wA(§) (wa(€) —[€])

AF g = AF Vg = F [ h e O g fl(e 20 dzg.
0

For the pressure it holds

. o0 1
17 _ _ -1 ; —l€lya p=wr(&za [ _—
0,F b= —F /0 i|¢] o lelva (Ifl NG

sreT = wa() + €] yields

) & f(€, 2a) dza.
Adding both terms and again using —
AF Mg — AF g+ 0,F ' =0

which implies (6.20) and thus concludes the proof. O

It remains open whether R"()) is injective for some A € S,_.. If this was the
case, we would obtain that the family of extended resolvents (R*(\))xes, . is indeed
a resolvent (for a suitable operator). However, we are able to prove that the family
(R*(\))es,_. satisfies the first resolvent identity on L?(R%). Note that this result
is crucial as it guarantees that the Cauchy integral of the extended resolvent R*(\)
yields a family obeying the semigroup law. Moreover, it remains open whether a
similar result is true for the family (R?()\))aes, .-

Proposition 6.2.6. For \,u € S,_. we have R*(\) — R*(u) = (u— A R*(A\)R*(n)
as operators on L2(R%).
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6 Extension of the Stokes semigroup to non divergence-free functions

Proof. For the proof to be easier to follow we introduce the following notation:
Given A € S;_. and f € L*(R%) we denote by 9, ; the function 9 as defined in (6.1)
and do so analogously for @' and w,;. Moreover, we define g(¢§,-) = € - f’ (&) as
well as a == wy(§) and b == w,(§).

With this notation and the fact that the Fourier transform in the tangential
variables is an isomorphism on L?(R%) it suffices to prove

Or g+ g — By — 1
(6.21) SN : :
= (=N @rF10,, + O rra, ; T OrF10, ;T OrF1a,,)-

Here, we note that as v is the solution to the Dirichlet-Laplace resolvent problem,
it satisfies the resolvent identity, i.e.,

Ong = Oy = (0 — A)@A,f—lﬁu,f
holds. Hence, it remains to show
(622) w,\,f — 'UAJMf = (,u — )\) (’IAJ)\’]:—luA)M,f + wz\,}—_l’f}“,f + 'lf})\’]:—lugu,f»

To deal with the remaining terms on the right-hand side of (6.22) we calculate them
one by one and start with 0, F-1a, ;- Note that the formulae for @' and W, differ
only in one factor. Hence, choosing ¢ = (é',i)t we can deal with all components
simultaneously. Plugging in the definition of ¢ and @ (see (6.1)—(6.3)) together

with Fubini’s theorem we get for £ € R4~! and y; > 0 that

OnF-1a, (&5 Ya)

1 Oo —a —Z —a z A
= %/0 (e lya—zal _ q—alyat d)) Wy, (€, 2q) dzg

g o0 oo e_‘glzd _ e—bzd
= —alya—zdl _ r—a(yi+za) / € T T by dead
2@/0 (e © ) 0 b(b— |€D € g(gvxd) Tqdzg

e_‘glzd — e_bzd

Y 0o oo
= — —alya—zal _ —alyat+zq) =~ % —bxy
~ 2a /o /o (e ’ e ) b(b — [£]) e 9(8 2a) dzadaa.

Next, we pull the terms which are independent of z; out of the inner integral.
The remainder of this inner integral requires a not difficult but lengthy calculation.
Indeed, we have

l/“(gwmr%|_674wﬂm)(G%vd_ew%)d%i
0

[e.e]
= / (e—fl|yd—2d\—|§|zd — o~ lya—zdl=bza _ —alyatza)—|¢|za + e_“(yd+zd)_bzd) dzy
0

= I+ I+ II+1IV
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6.2 Stokes resolvent problem on LP(R%)

and calculate each of these integrals separately. Clearly, III and IV are easier to
deal with as the domain of integration does not have to be split in those cases. We
start with I and obtain

= / Y gzl g 4 / * ematzamva—lélza g,
0 Yd

— e / M qrala—le) g 4 o / * emmalatle) g
0 Y

d
ol _ g=ava o l€lya

=g atpE

eayd

a+[¢]

_ ::“T; (evuto-lé 1) -

Next, a similar calculation for II yields

(0 _ e—yd(a+|§|)) —

II=— /yd o~ (ya—za)—bz dzy — /Oo e~ Uzd—ya)=bza dzy
0 Y

d
Yd 00

_ _e—ayd/ ezd(a=b) dzg — eayd/ e~ za(a+b) dz,
0 Yd

efayd eayd
- _ ya(a—b) -1
a—b (¢ )+ atb

— e_byd + e_ayd e_byd
a—>b a+b

(0 _ e*yd(aer))

Now, it remains to cover the last two terms. We have

I = — /OO e 0lvatza)—lElza g, — _ gWa /OO e—zalatle) g, — _ e v
0 0 a+[¢|
and
IV — /OO e_a(yd“"zd)_bzd dZd — e—llyd /OO e—Zd(a—l-b) dZd — eiayd '
0 0 a—+b

Combining these results yields

e l€lva _ g—aya N e l€lva N — e a4 o~aWa
a— ¢ a+ ¢ a—"b
efbyd efayd efayd
- — +
a+b a+¢ a+b
(e—|§|yd _ e_ayd) (a + |£|) 4 (e—|§\yd _ e_ayd) (a _ ‘§|>

[+ II+II+1V =

a? — |¢J?
(e*ayd - e*byd> (a+b)+ (e*ayd - e*byd) (a —b)
T a2 _ b2
e llva — g—aya  o—ava _ o—byd
= 2a ( \ + - )
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6 Extension of the Stokes semigroup to non divergence-free functions

by definition of a and b. Next, we plug this into the original calculation of 0y -1y, ,
and obtain
OnF-1w, (&5 Ya)
6.23 —bzg —ayd _ o—bya —l€lya _ a—aya
(6.23) :g/ q(é&, :cd)< et e e )dxd.
o b(b—¢]) A= A

Having dealt with the first term on the right-hand side of (6.22), we now turn our
eyes to the second one. We proceed similarly and then use Fubini’s theorem to

obtain

Wy 714, (&, Ya)

] ef|£‘yd — efayd Cax N
= [T e 46 20) d

a(a —[&])
00 o~ l€lva _ o—aya 1 joo
_ ﬁ/ W —llzd§ . %/0 (e—b|zd—md\ e —b(zq+za ) f/(f de) drgdzy
o o€y _ e Yd 00
= Qb/ ¢ “aa— @) (£,xd)/ SN (e’b|zd’“| —e’b(zd”d)) dzgdzg.
a - 0

Calculating the zg-integral yields

)
/ e a%d (e—b|2d—fﬂd| e —b(zq+z4 ) dZd
0
i b > b brg [0 b
_ / e~ 9%d o=b(za—z4) dzy +/ e~ 9%d o—b(za—za) dzg — e zd/ e~ zd(a+b) dzy
0 T4 0

b d b b o b b > b
=e” “/ e @) dzy 4 e “/ e 2al@tt) qzy — e xd/ e et qz,
0 T4 0

—bxy

::_Z_b(gmmhw_g__;+b

— e %d 4 e~ bzd e—0Td _ o—brg
a—b Y
1
T2 <(a +b) (e —e ) + (a — b) (e — e*bwd>)
2b X
= (e7%d _7%d)
= )
We plug this into the representation above and obtain

bxg e*bxd

(0— el 4+ ———(0—1)

a+b

624 A / oo o~ Klva _ g—aya 1 g _ gara) g
(6.24) wA,Flm,f(ﬁayd) = /0 Wg(fﬂd)m (e —€ ) L.

Before considering the third term on the right-hand side of (6.22) let us recall how
the left-hand side of (6.22) looks like. Having in mind the Fourier representation
of , see (6.2) and (6.3), we find

0 e |€‘yd —e —ayYd

Wy, £ (€, ya) 5/ w e " g(&, zq) dzq,
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6.2 Stokes resolvent problem on LP(R%)

0 e ‘Elyd — e_byd b
— .1 (€, ya) 5/ o= 1e) e g(&, 2a) dza.

Then, we see that 0, ; is (almost) appearing in (6.24). To be precise, we have

o o l€lya _ a—aya
(/L - )\)w)\,f_lﬁu,f (57 yd) = g/o Mg(é’j xd) (e*amd _ ba?d) dxy

0o g~ lElya _ g—avd

= Wz (&, Ya) _/0 ala — [¢])

Similarly, examining the representation (6.23) of 0y -1, , we see that —, ; (al-
most) appears as well. Indeed, adding e~ ¢ve — e~I¢lva we obtain

g9(&, xq) e P dg,.

(1 — A)Dy F by, f({f Ya)

g f l‘d —bzq —ays _ o llya 1 e lElva _ g—bya e l€lva _ g—aya
—Aé/ d
- 18 ( N—n T .

bra g(&, xq)

= - ze —€l fa o — A T E—
w,uf(é Yd —|—€/ b—‘§| ( Yd _ Ya 4 = 3 ( Yd _ @ yd))dxd
o0 e bxd T B .
_ _w/,l, f(é yd —|—€/ bg_(fé'bd)i( |£‘yd —e yd)dxd.

Combining this calculation with the one for (1 — M)y 7-15, , (€, ya) yields

(M a >\) (ﬁ)"]:_lwuyf + UA})\’}-—%MJ)(,S, yd)
(6.25) = Wy 7 (& Ya) — Wy, p (€ Ya)

_ U 1
+ g/ €lya _ e~ W) e —bzq g(¢, xd)< _ > day
Ab(b— &) ala —[¢])
Now, it remains to deal with the third term on the right-hand side of (6.22). Using
the introduced notation we can again cover all components with one calculation.
We have

Wy F-10, (& Ya)

00 o—lélve _ o—aya o £ e —l€lza _ g—bza o—bia
=[] Taa—lgy S gy o &) drada

B e l€lva _ g—aya b 0 (el o
B g/o a(a — |&])b(b — ’£|) |f‘9(5737d>/0 e (e —e ) dzg dzg.

Again, we compute the inner integral separately. It holds

/°° o2 (e—|s|zd bZd) dzy — /°° e—zalatlEl) g, /°° et 4,
0 0 0
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6 Extension of the Stokes semigroup to non divergence-free functions

1 1
Ca+ ¢l a+b

Hence, we have

(1 — A)wx,f—lw“(fa Ya)

(6:26) oo (o7l — gmam ) et g (¢, ) 1 1
Sk S e K““‘”<a+ww‘a+b>“%

Comparing (6.25) and (6.26) reveals that (6.22), and thus the resolvent identity,
is proven if —iy z-14, ,(§,ya) coincides with the last summand in (6.25). To this
end, use A = (a —|&)(a+|€|) as well as = (b— |€])(b+|€) for € € R in the last
factor of (6.25). We thus have

R R (5[ 0 13) .
Noo—Ie) ~ ala—e)) ~ (a— [€D)(a+ €N~ )  ala— )
a(b + |€]) — bla + [¢]) (a - b)lé

(a—1[€D(a+[hab — (a—I[¢)(a+ [g))ab

As the integrals in (6.26) and (6.25) have the same structure and (b—a)(b+a) = p—A\
holds, it suffices to examine

Iﬂ@—®®+a)< 1 __1.>+ (a—b)¢
ala— €6 —1e) \a+ 1€l a+b) " (a—[)(a+ [E))ab

Taking a closer look reveals that there are some more common factors so that it is

sufficient to compute

(b—a)(b+a) 11 (a—0)
- I€)) <a+&| a+b>+<a+mo
(b—a)b+a)(a+b—a—]|]) (a—b)
b-1&) (@rtlEDath) ' (at D

_b—a+a—b ~0
atlél  a+|E]

Hence, (6.22) and consequently the resolvent identity for R" is proved. O]

As a corollary, we deduce that the resolvent identity also holds when we consider
the operators on LP(R%).

Corollary 6.2.7. Let 1 < p < oo. For A\, € S,_. we have R*(\) — R*(u) =
(L — N)R“(N\)R“(n) as operators on LP(R%).

Proof. By the previous proposition the resolvent identity is true on C®(R%) C
LP(R%). As by Proposition 6.2.2 the resolvent is a continuous operator on LP(R%)
and C°(R%) is dense in LP(R?), we conclude the proof. O
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6.3 Stokes semigroup on LP(R?)

6.3 Stokes semigroup on L7(RY)

In this section we define the extended Stokes semigroup on LP(R%) using the re-
solvent estimates from the previous section. The results are as expected, however,
due to the extension to non divergence-free functions, some work is required.

Definition 6.3.1. Let 1 < p < co. Then we define the extended Stokes semigroup
E"(t) for t > 0 by

1
EU :::447/1 At pu
(05 = 5 [ @ REOVF A
for f € LP(R%). Here ~; is the path parametrizing the boundary of S, \ B(0,t7!)
for some ¢ € (7/2, ) counter-clockwise.

The following theorem now states that these operators are indeed well-defined,
define a semigroup and satisfy LP-L%-estimates.

Theorem 6.3.2. Let 1 < p < q < co. For the operator E*(t) defined as above and
f € LP(RY), the following estimates hold true for allt > 0:

(6.27) VE ) Flliogesy S I luoces
_d(1_1
(6.28) 1B Flloty S G D fllunee).

Moreover, the family (E“(t))i~o satisfies the semigroup law. Here, the implicit
constants only depend on d, p and q.

Proof. The first estimate is an immediate consequence of the first part of Proposi-
tion 6.2.2 and [91, Proposition 3.7]. Note that their proof is valid even though R*(\)
is not a resolvent family in the classical sense. Knowing that E"(t) is well-defined,
it follows from Corollary 6.2.7 that the family (E"(t));>0 is a semigroup on LP(R%).
For a detailed proof of this fact see [36, 4.3 Proposition]. For 1 < p < ¢ < oo with
é > % — é the second part directly follows from Proposition 6.2.3 together with the
transference principle [91, Proposition 3.7]. For arbitrary 1 < p < g < oo there

exists k € N such that Z > % — % holds. We then use the semigroup law to write

E“(t) = E* (%) e B (%) In each time step we can go from L"(R%) to L¥(R%)
with the desired estimate where 1 < s < r < oo satisfy % > %— % This means that
after k steps we arrive at the statement of the theorem. O

Remark 6.3.3. Note, that R*(\) is holomorphic in A so that by Cauchy’s integral
formula the path ~, can be replaced by any path in S,_. going from e~ to >
for 0 € (7/2, 7). However, for the LP-estimate it is crucial to take the path ~; as

otherwise the behaviour in ¢ will not be the desired one.
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6 Extension of the Stokes semigroup to non divergence-free functions

Moreover, E"(t) satisfies the following gradient estimates:

Theorem 6.3.4. Let 1 < p < ¢ < oo. For f € LP(R%) and all t > 0 the estimates

(629) ||VEu(t)fHLp(Rgir) 5 t_§||f||Lp(R‘jr)

_d(1_1\_1
(6.30) IVE () fllvoety S 257077 fllga)

hold. The implicit constants only depend on d.

Proof. Again, the first part is an immediate consequence of Proposition 6.2.2. For
the second part note that E*(t) satisfies the semigroup law and so we can combine
the first estimate with LP-L%-estimates for the semigroup to obtain

IVE"(t) fllyogre) = IVE“(t/2) E*(t/2) f |l aqeey
S t7E | BY(t/2) flua(RY)

1_1

1, _dafl_1
SE67 | )

and this concludes the proof. n

As previously discussed, in our setting it is crucial to also understand the be-
haviour of the pressure. Hence, it is natural to define an object analogous to E"(t)
but now for the pressure.

Definition 6.3.5. For f € L(R%) and ¢ > 0 we define

EO(t)f = 1/ M RO\ £ d.

2
Here, 7, is as in Definition 6.3.1.

Remark 6.3.6. Note that we are not able to prove global LP-estimates for E?(t).
This is because the point-wise estimates of the kernel of the pressure are not suitably
behaved. Recall that in Proposition 6.2.4 we showed a point-wise estimate for R?(\)
which, away from the half-space boundary, is uniform. Plugging this estimate into
the Cauchy integral formula shows that E¢(¢)f is well-defined for f € L*(R%). For
further estimates on E?(t) we refer to Proposition 7.1.9 in the next chapter. Finally,
note that without a resolvent identity for R® one does not expect a semigroup law
to hold.
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CHAPTER [

Off-diagonal and L2-estimates

The goal of this chapter is twofold. In the first part we aim for an L2-estimate for
the maximal regularity operator. It turns out that for such an estimate additional
assumptions are necessary. To be precise, we need to restrict to functions with
compact support with respect to the spatial variables. However, this is not really
a restriction as a density argument allows to waive the assumption on compact
support. Recalling T>? = L? we obtain a first boundedness result on a tent space.
To this end it will be also necessary to extend the Stokes operator to tupels of
functions as working on non divergence-free functions restrains us from recovering
the pressure through the velocity.

Recall that we were unable to use the Helmholtz projection to extend the Stokes
semigroup to non divergence-free functions as then off-diagonal estimates are no
longer satisfied. In the second part of this chapter we now verify that our extension
procedure respects off-diagonal estimates. The proof requires a careful decompo-

sition of the domain of integration as well as the point-wise estimates proven by
[68].

7.1 The extended maximal regularity operator

In this section we want to extend the maximal regularity operator to L*(R%). Let
us first assume that F': [0,00) — L?(R%) takes values in L2(R%). Then, taking
Fourier transform in time and using that the Laplace transform of the semigroup is
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7 Off-diagonal and L*-estimates

the resolvent, it is known, see, e.g., [63, 1.5 Discussion], that the maximal regularity
operator can be rewritten as

71) A /O "4 P(s) ds = [FUiGE — A) — IF Fron](t).

Here, A is the classical Stokes operator on Ri and e~ the generated semigroup.
Our aim is to prove a similar formula but without the assumption that F' takes
values in L2(R%). It will turn out that both representations have their merits and
our proof of the main result heavily relies on the possibility to choose the more
suitable representation in every situation.

The crucial ingredient in proving (7.1) is the fact that the Laplace transform of
the Stokes semigroup on the imaginary axis is the corresponding resolvent. Note
that on the right-half plane this is a general result in semigroup theory, see e.g.,
[3, the proof of Theorem 3.7.11], and does not depend on the concrete operator.

Thus, our aim is to prove that the Laplace transform of the extended semigroup
(E™(t))i>0 is in fact the extended resolvent R". In this context we need the decay
of E%(t) stated in Theorem 6.3.2.

To this end we will proceed as follows: we will show that the Laplace transform
of the extended semigroup is well-defined for z € C with Re z > 0 and that it there
coincides with the extended resolvent. Next, we define the Laplace transform for
z € iR as a distribution. Here, the LP-L%-estimates will play a crucial role. Finally,
we will then be able to show that also for those z the Laplace transform coincides
with the extended resolvent in the sense of distributions. Unfortunately, the same
strategy, and related ones, do not work for the extended pressure (E?(t));o as the
kernel estimates are not sufficiently well-behaved. However, it is possible to prove
(7.1) via a different strategy.

First we consider the Laplace transform on the right-half plane. Recall that the
path v, was introduced in Definition 6.3.1.

Lemma 7.1.1. Let z € C with Rez > 0. Then the Laplace transform of E*(t) at
z defined by

L(EY)(2) = / F et By dt = /O Tt L RN dAdr,

0 2mi

for k sufficiently large, exists as an operator on Lp(Ri) and coincides there with
R“(2). The same result is true with E* replaced by E® and R" replaced by R?.

Proof. We only prove the statement for £* and R* as for E¢ and R? the same
proof applies. Recall that by Remark 6.3.3 the definition of E*(¢) is independent
of the particular path, so that we can indeed use the paths ~,. Let f € LP (Ri) and

112



7.1 The extended maximal regularity operator

k € N large enough that Rez > % Then Rez > Re A for all A € ;. By Fubini’s
theorem we then have

LEY)(2)f = ;m/ooe-zt/ M RU(A) f dA dt

27“/%/ () f dt dA

- R (A)f u
__Qm/% A dr = R*(2)f

where in the last step we used the Cauchy integral formula. Here, the minus sign
cancels with the fact that the curves passes clockwise by z. O

Note that this exact argument does not work for z € iR as it is not possible to
find a path v on which Re(A — 2z) > 0 holds true. Hence, we need to make a small
detour in this case and define L(E")(z)f as a distribution.

Lemma 7.1.2. Let z € iR and d > 3. For f € L2(RY), L(E*)(2)f induces a

distribution.

Proof. Let r > 2% and ¢ € C°(R%). Splitting the integral at ¢ = 1 and using
Holder’s 1nequahty as well as Hardy’s inequality in dimension 1, see, e.g., [56], for
t > 1 we obtain

o —zt u
/Ri/o e EU(t) fdtpdr S(”90HL2(R1)+Hl’dSOHLw(Ri))

1 e’}
(1B O eyt + [ IV 0 g )

where % + % = 1. The convergence of the first integral is clear by the uniform
L2-boundedness of the family (E“(t)). Hence, it remains to show convergence of
the second integral. Using the LP-L?-estimates for the gradient of the semigroup
proven in Theorem 6.3.4 it holds

1

JIVE W gy dt S [ G0 ) flaqus,
1

and the integral is finite by the choice of r. m

Now, we are able to prove that the Laplace transform of the semigroup (E*(t))i>o
coincides with the resolvent R* on the imaginary axis.

Proposition 7.1.3. Let d > 3, z € iR\ {0} and (z,)neny with Rez, > 0 and
zn — z. Then we have L(E")(z,)f — L(E")(z)f in the sense of distributions for
all f € L2(R%). In particular, L(E")(2)f = R*(2)f is true for those f.
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7 Off-diagonal and L*-estimates

Proof. Convergence of the integral can be shown as in the previous lemma. Then,
an application of the dominated convergence theorem proves the first part. Note
that the resolvent identity proved in Proposition 6.2.6 implies the continuity of the
map A — R%(\) in S,_. in view of the L:-boundedness of the resolvent. O

Although the case p = 2 is sufficient for the scope of this thesis, we next prove
that the case 1 < p < oo can be considered. However, we need to restrict ourselves
to functions with compact support.

Lemma 7.1.4. Let 1 < p < co and z € iR. For f € LP(R%) with compact support
L(EY)(2)f induces a distribution.

Proof. As f has compact support, there exists 1 < ¢ < %l such that f € LY(R%).

Let ¢ € C(R%) be a test function and r > ¢ such that % — 1 > 2" Then by

Holder’s inequality for % + % we have

o —zt pu o u
fo ) e B O Ao de < lelles) [ 10 e -

To check that the integral converges, we split the integral at some fixed time t < oo,
say t = 1, and obtain with Theorem 6.3.2 that

) o _d(1i_1
LB O Iy @t S 1 + W liacesy [ 36 at < o
0 1

holds by choice of r and gq. m

Proposition 7.1.5. Let 1 <p < oo, z € iR\ {0} and (2,)nen with Re z, > 0 and
z2n — 2. Then we have L(E")(z,)f — L(E")(2)f in the sense of distributions for
all f € LP(RYL) with compact support. In particular, L(E*)(z)f = R“(z)f is true
for those f.

Proof. Let z € iR and (z,)nen € C with Rez, > 0 and 2z, — 2. For ¢ € C(R%)
and r as in the previous proof we then have by Holder’s inequality

/Rglr /Ooo (e—zt _e—znt> EU(t)f dt pd

The convergence of the last integral can be shown as in the previous lemma. Then,

£ (E) flLr dt.

[o.¢]
< ||90||er/ et — et
0

an application of the dominated convergence theorem concludes the proof. For
the continuity of the extended resolvent on LP(R%) in A argue as in Proposition
7.1.3. Thus, we conclude that L(E")(z)f = R*(z)f holds for all f € LP(R%) with

compact support. ]

Now we are at the delicate point where we would like to show an analogue of
Lemma 7.1.2 but for the pressure. Unfortunately, due to the weaker decay estimates
this does not seem to be possible. Thus, a different strategy for establishing (7.1)
will be needed. We present this strategy in next subsection.
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7.1 The extended maximal regularity operator

7.1.1 Extended Stokes operator

Before we can extend the Fourier representation of the maximal regularity operator
(7.1) to non divergence-free functions, it is first necessary to extend the Stokes
operator. As the divergence-free condition is crucial to obtain the pressure from
the velocity, our operator will be defined on a tupel (u, ¢) consisting of velocity and
pressure.

Definition 7.1.6. Define an operator A: L*(R%) x L}

loc

(R?) — L*(R%) via

D(A) = {(u,¢) € H'(RL) x L}

loc

(R?) : —Au+ V¢ € L*(R?)}

and A(u,p) = —Au + V¢ for (u,¢p) € D(A) where derivatives are meant in the
sense of distributions.

Remark 7.1.7. Before working towards an analogue of (7.1) let us mention that A
with domain D(A) is a closed operator. Note that L2 (R%) is not a Banach space,

loc
but merely a Fréchet space. However, this does not pose any problems.

Our goal is to show [j E(t — s)f(s)ds € D(A) for all f € L>(R%) where E(t) =
(E%(t), E®(t)). Recall that the extended semigroup was defined via the Cauchy
integral of the extended resolvent. Hence, we start with a similar result on the level
of resolvents:

Proposition 7.1.8. For f € L2(R%) and A\ € S,_. we have (R*(\)f,R*(\)f) €
D(A).

Proof. Let A € S;_. and f € L*(R%). We know by Proposition 6.2.2 that R*(\) f €
H'(R?%) and by Proposition 6.2.4 that R®(\)f € LY _(RZ). Moreover, the resolvent
identity stated in Proposition 6.2.5 implies

—AR*(N)f + VRN f = f — AR“(\) f € L*(R?)
so that (R*(\)f, R*(\)f) € D(A) with A((R*(\)f, R*(N)f)) = f — AR*(N)f. O

In a next step we examine the extended semigroup.

Proposition 7.1.9. Let f € L*(R%). Then (E“(t)f, E*(t)f) € D(A) for allt > 0.
In particular,

ILAE" () f, E° (1) N)ll2@e) S 1 f ez

holds where the implicit constant depends on d.
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7 Off-diagonal and L*-estimates

Proof. Let f € L?*(R%) and ¢ > 0. The regularity for E*“(t)f was proven in
Theorem 6.3.2 and Theorem 6.3.4. For E?(t) f we obtain with Proposition 6.2.4:

1B Iz S | & NROO) Sz 102

Sl

for any compact set K C Ri. Here, the implicit constant depends on K. This
shows the desired regularity.

For the distributional derivative let us argue that we can change derivative and
Cauchy integral. Indeed, by the distributional derivative for the resolvents we have

/ e M(—AR(t)f + VRP(£)f) d\ = / e M(f — AR*(\)f d).

Tt

Further note that the Cauchy integral of the first term vanishes as we integrate an
holomorphic function. By the L%-boundedness of AR*()\) deduced in Proposition
6.2.2, the integral on the right-hand side converges. Thus, we can change the order
of distributional derivative and integral and infer

H - AE“(t)f + VE¢(t)f‘|L2(Rj_) < fl”f”m(Ri)-

This completes the proof. n

Finally, we consider the time integral (fy E%(t — s)f(s)ds, [y E*(t — 5)f(s)ds)
for f € L?(0,00; L?(R%)) and first show the desired regularities.

Proposition 7.1.10. Let t > 0. The map

fH/[)tE“(t—s)f(s,-)ds

is bounded from L?(0,00; L*(R%)) to L} .([0,00); WH3(RL)).  Moreover for every

compact set K C RY there exists a constant C(K) > 0 such that

/Ot E2(t — ) f(s, ) ds

1
e < CUE)E | fllrz 0,002 (r2 )

for allt >0 and f € L*(0,00; L*(R%)).

Proof. The L2-estimate is an immediate consequence of the uniform L2-bounded-
ness of F(t) and the inclusion of LP-spaces on finite measure spaces (here finite time
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7.1 The extended maximal regularity operator

interval). For the gradient, slightly more caution is required. Taking the L2-norm
inside the integral yields

t t 1
/0 IVE“(t —s)f(s, ')”LQ(Ri) ds < /0 (t—s)"2f(s, ')HL?(R@ ds.

We want to write this integral as the convolution of two suitable functions. To
this end note that s~z € L!([0, 7)) for any T > 0 and || (s, ')HLQ(M) € L2((0,00)).

Thus, for each T > 0 the convolution tféX[o,T] || f(t, ) HLQ(M)X[QT] exists for almost
all t by Young’s convolution inequality. For ¢ < T" we have

1 T 1
t2 X, % I @) lee@ey Xy (£) = /O (=) 2xpr1(t = ) f (s, ) lL2ey ds
t _1
= [t =955 Mhagas ds.

Hence, the right-hand side converges for almost all ¢ < T and as T was arbitrary
for almost all ¢ > 0. The L%regularity in time is again a consequence of Young’s
convolution inequality.

For the second estimate let y € K be arbitrary and note y4 > ¢(K) for some
c(K) > 0 independent of y. Applying Proposition 6.2.4, we obtain

/Ot /7” ) /Ri R°(\)f(s,-)dA\ds

t 1
SO [ [ R ey AN ds

S CK) [ (=) uagas ds.

Note that the last integral is again of convolution type so Young’s convolution
inequality yields the desired estimate. O

For the estimate of the distributional derivative we must proceed differently since
in the proof of Proposition 7.1.9 we showed

H - AE“(t)f + VE¢(t)f|’L2(Ri) < t_lufHLQ(]Ri)

and the right-side is not integrable with respect to .

As mentioned earlier in this section the classical argument via the Laplace trans-
form is not available due to the presence of the pressure. This manifests the need of
a different approach that we present now. Instead of f € L?((0,00) x R%) we first
consider g € C°((0,00); L2(R%)) and show [; E(t — s)g(s)ds € D(A) for almost
all t > 0. The closedness of A will us then allow to conclude the same for general
f € L*((0,00) x R%). The differentiability of g is here to be understood in the
Fréchet-sense.
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7 Off-diagonal and L*-estimates

Theorem 7.1.11. Let g € C((0,00); L*(R%)). Then for almost every t > 0 we
find
/0 E(t —s)g(s)ds € D(A)
with .
A [ B(t = 5)g(s) ds = [F (14 ~iER*(€) | Fg) 1),

Proof. By definition of A we have to show two things, namely

(7.2) /0 "Bt — s)g(s) ds € H'(RL) x L2, (RY)
and
(7.3) —A /Ot E'(t—s)g(s)ds+V /Ot E?(t — s)g(s)ds € L*(R%)

for almost all ¢ > 0 where the derivatives are meant in the distributional sense. Note
that (7.2) was established in Proposition 7.1.10. The distributional derivatives are
defined via an integration by parts. For h € C°(R%) we thus consider

f (0= 9905 ds) @) - (o). v ) a = [ (= 2)g(s) s, A)

where - is the scalar product in R?, (-,-) denotes the scalar product in L?(R%) and
A'h = (—=Ah,div h). For further examinations we test with ¢ € S(R;R) satisfying
F~1p(0) = 0. Note that these functions are dense in L*(R%), by, e.g., [23, Lemma
3.6]. Here F is the one dimensional Fourier transform and S denotes the Schwartz
class. We use the convention

Fo(t) = / —it .

il \/ﬁ ) dg
Note that due to the compact support of h, the space integral is taken only over
a compact subset of RZ. On such a set the term E?(t — s)g is well-behaved for
s — t by Proposition 6.2.4 in the sense that the L?-norm behaves like (t — s)71.
Together with the condition ¢ € S(R;R), this allows us to employ Fubini’s theorem

to rewrite

(7.4) /R</OtE(t—s) (s)ds, A’> <// (t— 5)g dsgp()dt,A’h>.

The next goal is to show

(7.5) // (t — )g(s) ds p(t) dt € D(A).
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7.1 The extended maximal regularity operator

Here, due to the L2-scalar product with a compactly supported function, the spa-
tial variables are from now on restricted to said compact set. By virtue of the
transformation § =t — s, supp(g) C (0, 00) and renaming the variables we find

// (t—9)g(s)dse(t)dt = // g(t —38)dsp(t)dt
_// g(t —38)dsp(t)dt
—// g(s —t)dt p(s)ds.

Next, we apply Fubini’s theorem to change the order of integration to obtain

// (t—s)g(s)dse(t)dt = / /E g(s —t)dsdt
:/ t/ (s)g(s —t)dsdt

= [" E@e (=)t

Introducing Fourier and inverse Fourier transform with respect to time yields

// (t—9)g dsgp()dt:/oooE(t)]:]:_l( (=) x g)(t) dt.
= Var [T BOFF T F (=) at
= Var [T EWFF eFg)t)dt.

For the following argument write 1) := F1pFg and note that 1(0) = 0 holds by
assumption on ¢. Now, for ¢ > 0 by Fubini’s theorem we have

\/ﬁ/ =< B(t) Y fo.00) (1) Fb(t) dt = \/%/ <t B(4) Fip(t) dt
_ / / =€t B(t)y(€) de dt

= [ [ e By drp(e) ag

(7.6) - [ [ // TS R(Y) dAdE(€) de.

Recall that 7,/. parametrizes the boundary of S, \ B(0,¢/2) for some ¢ € (7/2, )
counter-clockwise. Next, we want to apply Fubini’s theorem to the two innermost
integrals. Here, it is now crucial that the spatial test function A in (7.4) has compact
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7 Off-diagonal and L*-estimates

support so that the resulting function is only evaluated at a compact subset of Ri
and Proposition 6.2.4 applies. We find

1
// | &=V RO | 1dA| df < // e(ReA- 6>f< + >|d/\|dt
72/5 72/5 |A| ||
(ReXA—e)t dt |d)\|
(§]
L)
X
L G ) e=men

Here the choice of the path in the Cauchy integral is crucial as for A € 7,/ we
have Re A < £/2 and so the final integral converges. Thus, we can apply Fubini’s
theorem in (7.6) to obtain

\/_/ o= B(t)Fb(t) dt = /2;1

(7.7) B / 27i AQ/E (e —|— 1§) dAp(&)de
= [ Rle+ig)u(e) dg

/ /°° eTIETENE Gt R(N) dA 1p(€) dé
V2/e

by the Cauchy integral formula. Again, it is crucial that we evaluate only at spatial
variables in a compact subset of R% so that [ R(e+i€)y (&) d¢ € HY(RY) x LY (R%)

loc
for each € > 0. Moreover, by Fubini’s theorem we find

A [ Re+i6w(§)ds = [ AR +ig)v(©) d

Next, we want to consider the limit € — 0. For the left-hand side of (7.7), Propo-
sition 6.2.4 together with the dominated convergence theorem implies

Var [T et B Fe0 a - Vo [T B0 @ n BB x 1, (RL)

as € — 0. For the right-hand side of (7.7) it is now crucial that ¢(0) = 0 holds.
First note

[ RG©w(©)dg € H'(RY) x L

loc

(RY).

For the second component, i.e., the pressure term, this again is a consequence of
Proposition 6.2. 4 For L2-convergence in the first component recall the estimate
| R*(i€) |12 ') S \§| Finally, as ¢ is a Schwartz function, continuously differen-
tiable with bounded derivative would in fact suffice, and satisfies ¢(0) = 0, for
small £ the function ¥(§) behaves like & by the mean value theorem. This ensures
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7.1 The extended maximal regularity operator

convergence of the integral in Lz(Ri) as 1 decays sufficiently fast at co. For con-
vergence of the gradient the classical estimate from (6.17) is sufficient. Then, the
dominated convergence theorem implies

L RE+iOU(© e — [ RGOV s in H'(RY) x Lioe(RY)

as ¢ — 0. Moreover, on L?(R%) the family AR(i{ + ¢) is uniformly bounded with
respect to € and we have AR(i +¢) — AR(i€) as operators on L*(R%) for all £ # 0.
Now, the closedness of A implies

Var / () Fo(t) dt — / R(i€)eb(€) d¢ € D(A)
and . 1
A [T BOFu@) = o | ARG (¢) de.

Hence, (7.5) is proved. Moreover, we obtain

(7.8) A// (t — 8)g(s) ds (1) dt = /Angw(g) de.

It remains to rewrite the right-hand side of (7.8). In the following we abbreviate
X =L*R%). Then g € C*((0,00); L*(R%)) implies Fg € S(R; X). As the map
¢ — AR(i&) is bounded from R\ {0} with values in £(X) by Proposition 7.1.8 we
conclude that the map

§ = AR(i€) Fy(€)

is rapidly decreasing and so particularly in L'(R; X) N L?(R; X) where the integra-
bility is to be understood in the sense of Bochner. Thus, taking Fourier inverse
with respect to £ yields

F HAR(€) ' Fg) € L®(R; X) N LY(R; X).

Let now ¢ € S(R;R) be arbitrary. Then, by Fubini’s theorem we find
[ F ARG Fg)s)els) ds = —— [ [ o ARGE Fo(©)pls) deds
R \/ﬂ

== [ [ e el asAR(E) Fo(6) ae
= [ ARGE(F )€ Fg(€) as.
— [ ARGE(©) de.
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7 Off-diagonal and L*-estimates

Plugging this into (7.8) and going back to the beginning of the proof in (7.4) we
obtain

/R</OtE(t_8)()ds A > :<// (t—s)g dSSO()dt,A’h>
B </P (AR(i&)Fg)(s)p(s) ds,h>
_/ < HAR(i€) Fg) (), h>g0(t) ds

where in the last step we used Fubini’s theorem as in the beginning of the proof.
As ¢ € S(R; R) is arbitrary up to F '¢(0) = 0 and this class of functions is dense
in L?(R) it follows that

([ 5= 9)gts)ds, an) = (FHARGE Fo) (1), 1)

holds for almost every ¢t > 0. Thus, we proved

t
/ E(t—s)g(s)ds € D(A)
0
for almost every t > 0 with
A / (t — s)g(s)ds = FL(AR(i€)Fq)(t).

In the light of the first resolvent identity, see Proposition 6.2.5, this concludes the
proof. ]

As an easy corollary we obtain an L2-estimate on the maximal regularity operator.

Corollary 7.1.12. There exists C > 0 such that for all g € C°((0,00); L*(R%))
and all T € (0, 00| the estimate

14 [ - (s, 1) ds

< (C .
L2(0mL2(RY)) lgllea0rnzcrg)

holds true.

Proof. Consider first the case 7 = co. By the previous theorem and Plancherel’s
theorem it suffices to show that the operators

igR" (i) : L*(RY) — L*(RY)

are uniformly bounded with respect to €. Recalling that this is precisely the state-
ment of Proposition 6.2.2 concludes the proof for 7 = co. For 7 < co note that the
maximal regularity operator only captures times s < ¢t < 7 so that the left hand-
side does not change when replacing g by x(0,r)g. Then, the result is an immediate
consequence of the case 7 = oo. O
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7.1 The extended maximal regularity operator

Next, we upgrade the previous result to general L2-functions via a density argu-
ment and the closedness of A.

Proposition 7.1.13. Let f € L2((0,00) x R?). Then for almost all t > 0 we have
/Ot E(t — 5)f(s) ds € D(A)
with
A [ Bt = 9)f(5) ds = [F 14 R (G6))FFxio.0)(0).

Moreover, there exists C > 0 such that for all T € (0, 00] and all f € L*((0, 00)xR%)
the estimate

4 [[1B6 =550 )() ds

<C .
L2(0,mL2(RY)) HfHL2(O’T’L2(Ri))

holds true.

Proof. Let f € L*((0,00) x R%) be arbitrary. By density, there exists a sequence
(gn)nen C C((0, 00); L*(R?)) with g, — f for n — oo in L?((0,00) x R%). Then,
by Proposition 7.1.10 we find fj E(t — s)g,(s)ds — [§ E(t — s)f(s)ds for n — oo
in H'(R%) x L2

2 (R%). Moreover, by argument in the previous corollary we obtain

A /0 "E(t — s)ga(s) ds — [FU[Id —i€R"(E))F fxom](f)  in LA(RY).

Thus, the closedness of A shows

/Ot E(t — s)f(s) ds € D(A)
with
A [ B(t = 5)/(s) ds = [F 1 —ER"GEVF S xipm (1)

The desired estimate follows as well from the previous corollary. O

In order to deal with weighted tent spaces, we need an analogue of Proposition
7.1.13 for weighted L2-spaces. Here, we follow the proof from [6, Theorem 1.3].
Recall from Proposition 7.1.9 that the family tAFE(t) is uniformly bounded on
L?(R%). As a preliminary result we prove a version of Schur’s lemma.
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7 Off-diagonal and L*-estimates

Lemma 7.1.14. If U(t,s), for s,t > 0 are bounded linear operators on L*(R%)
with bounds |U (t, S)||£(L2(Ri)) < h(t/s) and C' = [5° h(u)/udu < oo, we then have
the boundedness estimate

for all f € L((0,00); L*(R%)) with compact support. Here,

(7.9) IF@) = (/Ooo 1 O lIz2ea it>l

Proof. Let f € L2((0,00); L*(R%)) with compact support be arbitrary. Then,

( | O e, f)

holds true. We first consider only the inner integral. Using the bound on ||U(t, s)||
as well as the Cauchy-Schwarz inequality, we find

<[ ()06 sy |
< ([0 ([ W 5)

In the first factor use the substitution u = ¢/s to obtain

[h(2) e [T <o

Plugging this into (7.10) yields

[T vt ] <o

(7.10) ‘ /0 T Ut s) f(s)dss

[ 10 2

/OOOU(t ) f(5)E

S (L ooy T?Y

After an application of Fubini’s theorem on the right-hand side, the substitution
u = t/s in the integral with respect to ¢ delivers

o0 o0 1
/ h <t> e / h(u)—sdu
0 s/ t 0 su

(7.11) ‘
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7.1 The extended maximal regularity operator

Combining this with (7.11) yields

[t <o ([T 2)

what we wanted to show. ]

Now, we have all the necessary ingredients to prove boundedness of the maximal
regularity operator on weighted L2-spaces.

Proposition 7.1.15. For all € (—o0, 1) there exists a constant C' > 0 depending
on B and d such that for all T € (0,00] and all f € L2((0,00) x RL, ¢ dt) we have

4 [0 =)0 ) ds

SC f 2 12(RE ) 8 .
pomistyoa < O he0mE00)

Proof. By density it suffices to consider functions f € L2((0,00) x R%) with com-
pact support in time. Let now 8 < 1 and 7 = oo. In view of Proposition 7.1.13 we
can assume 3 # 0. Define a := /2. Then « satisfies 0 # o < 1/2. Moreover, for
f € L?((0,00) x R%) with compact support in time define

M f(t) / AE(t — 5) f(s,-) ds.
With this notation we have

M f ) ll2@s arawy = IE* Mg f(#)|lL2(at,da)-

With f,(s) == s*f(s), we obtain

ML) = Mo (Fa)(0) + [ AB(E = ) = 5)(s) ds.

The first term is controlled by Proposition 7.1.13. For the second term use the
notation introduced in (7.9) to obtain

[T v 96

S

/Ot AB(t — 5)(t° — 5°) f(s) ds

L2(0,00) B |

with g(s) = s¥/2+2f(s) and U(t,s) = AE(t — s)(t* — 5%)s'/27¢!/2 for s < t and
0 otherwise. We now want to apply Lemma 7.1.14. By definition of g we have
gl = IfllL2@s atar) so that it remains to estimate |[U(t,s)||. As the family
tAFE(t) is bounded, we obtain

t* — s
(712) ”U(t, S)”L(LQ(Ri)) 5 |_S||S;_ata, s <t.
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7 Off-diagonal and L*-estimates

The mean value theorem implies that the first factor is of order t*~! as s < t. Then,
the right-hand side of (7.12) is of order (s/t)/2~max(20) o that ||U(t, )| < h(t/s)
holds with h(u) == u™@0=1/2 for 4 > 1 and 0 otherwise. As @ < 1 we obtain

/Oooh(u)du < 00

u

and so an application of Lemma 7.1.14 concludes the proof for 7 = co. For 7 < 00
the same argumentation as in Corollary 7.1.12 applies. O

7.2 Off-diagonal estimates

In this subsection we prove the announced off-diagonal estimate for AE(t — s).
Recall that A is the extended Stokes operator and E(t—s) = (E"(t—s), E™(t—s)).

To this end, we use the Cauchy integral representation for the semigroup together
with the kernel representation for the resolvent. Here, the following kernel estimates
from [68, Propositions 3.2, 3.5 and 3.7] mentioned earlier are crucial.

Proposition 7.2.1. There exists ¢ = c(d, €) such that for all X € S,_. the following
kernel estimates hold. For all y = (y',y4) € R? we have

1
oA Zdl

(lyal + /DAL + (N2 (lyal + |y])

V2R (', ya)l S

Moreover, for y' € R4,y tq > 0 we have

1
e—clA|? (vatza)

(V2 kor (Y, Ya, za)| S .
Y (Ya + za + [V DAL+ N2 (ya + 2 + ]))

Fory € R and yg4, 2z > 0 we have

1
efc\)\| 224

V2 Ya, za)| + IV orax (Y ya, 2a)| S .
! ! (Ya + 24 + [y L+ |N? (ya + 2a))

Finally, fory' € R and yq, zg > 0 we have

1
e—c|>\\§zd

Vyaa(¥'s ya, za)| S :
Vinrl ) (Ya + za + |y'])?

Note that the estimate for the gradient of the pressure and in fact the second
order derivatives of the other kernels satisfy the same estimate as the gradient of
the pressure. Let us now derive the off-diagonal estimates. Recall that Q(zo,/T)
denotes the cube with center zy and side length 2./7.
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7.2 Off-diagonal estimates

Proposition 7.2.2. Let g € R, s,t,7 > 0, £ € Nog and set C; == Q(xo, 271/T)\
Q(z0,2'\/T). Then for all f € L% (R2) it holds

loc

d+1

_ 1 _3
|z — [AE(t — S)XcmRif](x)HL?(Q(;po,ﬁ)mRi) S22t it —s) Hf”m(cmRi)
and the constant only depends on d.

Proof. Let zp € R s,¢,7 > 0 and ¢ > 1 be arbitrary. For f € L (R%) we want

loc

to argue that the operator A can be taken inside the Cauchy integral so that

AE<t - S)XCngif = _/ e(t_S)A ARU(A)XCgﬁRifd)\

Tt—s

+ [ P TR M) gynpe f A
Yt—s

holds true. As both the Laplacian and the gradient are closed operators it suffices
to show that the right-hand side is well defined. As already mentioned before
this proposition, all terms in fact satisfy the same estimates as the gradient of the
pressure. The point-wise bounds then deliver for z € RY N Q(xo, \/7) that

’VRd)()\)Xcngif(x)’ < ., IVear(z" — ', za, ya) f(y)] dy
+

ellL/2
< e £ (y)]
~ Jowrd (xq+ya + |2 —y'|)

CpNR

- dy.

To proceed, we distinguish the two cases Q(zg,/7) N IRL # 0 and Q(xo,/T) N
OR% = 0.

In case of Q(xo,+/7) NIRL # 0, the “lower” part of Cy is completely contained in
the lower half-space. This means, that if y € C;NRY satisfies yq < (20)q+21/7 then
also ||y — 2'||oe > (2¢ = 1)y/7 holds for x € Q(x, /7). Due to norm equivalence in
R this implies |y — 2| 2 2°y/7 for all z € Q(xg,/T) with a constant depending
only on d. Introduce the sets

Sg = {y - Cg N Ri Yd < <x0>d + 22\/F}7

7.13
(7.13) Ty ={y € CrNRL: yg > (m0)q + 2°VT}.

Holder’s inequality delivers

Y
/ e Pua| £ (y)] dy
conrd (Tq + ya + |2/ — y'])¢

a—2¢]A[Y2yq . 3
<(/ .
- CenRY (x4 4 ya + |2/ — y])2 Y ||f||L2((JmRi)
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7 Off-diagonal and L*-estimates

By virtue of the sets S, and T, we can decompose the integral on the right-hand
side by

=20 2yq 2
/ dy
( conrd (g +ya + |2 — y'])% )

D=

IN

6720‘)‘|1/2yd
/ 22 W
S (g +ya + |2 — ')
e_20|>\‘1/2yd
+ / d
< 17, (2q +ya + |2 — y'])% y)

Taking the L*(Q(z¢, v/7) N R%)-norm of each of these norms delivers

N

efQCl)“l/zyd

2
dy dx
</Q(mo,ﬁ) /Se (Ta + ga + o' — g2 7 )

d
1 T2 (z0)a+2°v/T
<riET)T (TQg e ( / o™ 2N P dyd>

N

0

and

1

*20\A|1/2yd 2
(§ d 1/29¢ d_pd
|)2d dy d:(}) S 2 MT 2e clA[/72 \ET42Z2T

</Q(a:o,ﬁ> /Te (T4 +ya+ |2 =y

d
4

— 275% efc|)\|1/22£\/7>'

<27 N

Consider now the case Q(zo,+/7) N OR%L = (). In this case, there exists a smallest
N € Ny such that Q(xo, 2V /7) NORE # (. Then, for each £ € N with ¢ > N +1
the “bottom” part of the set Q(z, 2°7*/7)\ Q(z0, 2°\/7) lies in the lower half-space.
Moreover, for x € Q(xg,+/7) it holds

(7.14) rq> (28 — 1)V

Here, we distinguish again two cases, namely, the case that £ > N + 1 and the case

that £ < N. Notice that since ¢ > 1, the latter case is only of interest for N > 1.
Let us first consider ¢ > N + 1. This situation is similar to the first case. Indeed,

decompose Cy into a union of two sets Sy and T as in (7.13). Then, we find

1
2

57 Ay dx) < 24d7|)\|*i77i

6720‘)‘|1/2yd

</Q(ﬂ?0,ﬁ) /Se (xd + Ya + |Ji’ - y/‘)
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7.2 Off-diagonal estimates

and

1
efzc|)“1/2yd 2

2
dyde | <27
</Q(wovﬁ) /Tzz (g 4+ ya + |2 — y'|)* y ) ~

G AT

Let us now consider £ < N. In this case, the set Cy is completely contained inside
the half-space Ri. Decompose C} into three parts S,, By, and T,. The set S,
describes the “side” part of Cy, the set By the “bottom” part of C,, and T, the
“top” part of Cy. To be precise, in the spirit of (7.13) but slightly different we
define

T, ={y € CenRL: yg > (w0)a+2°V7}
(7.15) By={yeC/NRL: 0 < yg < (x0)a — 27}
Se=CyNRL\ (T, U By).

Note that as before for y € Sy we have |y — | = 2¢/7. The L*(Q(z0, /T))-norm
is estimated by

(o %
Q(zo,\/T) /Cp (xd + Ya + |33' - y,|)2d

6_20|>“1/2yd

< Lo
( Qro,v7) IS¢ (Ta + ya + 2/ — y'[)*

dy dx)

[N

dy d:c)

=

6_26‘)‘|1/2yd

+ / / dy dx)
( Qo.v7) JBy (Tg + ya + |2 — y'[)*

6720‘)‘“/2%{

n / / d d:c)
( Qo I1, (g +ya+ 7' — g Y

=N, —|—:g —Fﬁg.

N

Let us start by estimating the side part. Using the lower bound |y —2'| 2 (2'—1)\/7
for x € Q(xo, +/7) we obtain

1 d- (z0)atvT  plzo)at2ty/T e—2cIAV2yq 3
N,é?e\/?dﬁdf(/ / d dx)
¢85 (FVr) oumv? Jaor—2tr (Ta+ya+ (20— 1)y/7)2d 04
0o g2 ?yq 3

< (24 /7)1 / © d

SEVIETL e

S22 T A

< 2N
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7 Off-diagonal and L*-estimates

Recall that N > 1 and the lower bound (7.14) on x4 € Q(xo,+/7) so that the
bottom term is estimated by

N

o, < 2T (/(IO)”‘E /(IO)d_zeﬁ o2 e
- (20)a—v/7 Jmax{(zo)a—2+1y7.0} (Ta + ya)*
piet a1 [ [@0)atVT p@o)a=2V7 o= 2eIAM 2y
</(xo)d—ﬁ /max{(aco)d—ﬂﬂﬁ,()} (2N = 1)/7)

dya dl’d)

1
2

2d dyd dxd>

N

d—1 d—1 1__ _d * _ 1/2
< ot 5 5 a9 Ny 2(/ e 2¢| Al 2yq dyd>
0

d-1 d-1 1 ng o _d 1
< 2% e raNdrTR )\

Notice that 2¢42-Nd < 1 so that

d+1 1

Jp <295 N = 2

For the top term 3, the same estimate is true. Indeed, in the previous calculation
the fact we integrated over By is only visible in the domain of integration in the
yg-integral. In the final step, however, the yg-integral is taken over (0,00) and this
estimate is also valid when integrating over the top 75.

Concluding, we proved that in each possible case an estimate of the same type
holds true. Thus, plugging this estimate inside the Cauchy integral delivers

_pa+l 1 _3
|z — [AE(t — S)XCgﬂRif](x)HLQ(Q(xO,ﬁ)mRi) S22 Tt —s)d Hf”LQ(CmRi)

what was to be shown. O
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CHAPTER 8

Maximal regularity operator on tent spaces

In the previous chapter we defined the maximal regularity operator on the tent space
T22((0,00) x R%) and showed boundedness in this space. In the first part of this
chapter we describe a general method to extend an operator from L*(0, oo; L2(R%))
to T°2((0, 00) x R%). In this procedure, off-diagonal estimates will be crucial. The
approach presented here can be understood as the tent space version of the one
used by Auscher and Egert in [7, Proposition 5.1] where the authors extend an
operator from L2(R%) to L>®°(RY).

Moreover, we show that the maximal regularity operator is covered by this frame-
work and that this extension coincides (whenever this is meaningful) with the al-
ready defined maximal regularity operator on T%?((0, 00) x R%). This is necessary
for two reasons. First of all, in the proof of T*2-boundedness we want to be able
to switch between these two extensions. Showing boundedness of the maximal
regularity operator on T°? requires a dyadic decomposition of Ri. For the local
estimate, meaning that the argument is supported on a ball, the representation via
the Fourier transform is useful while for the non-local part off-diagonal estimates
come into play. The second reason is that we want to employ an interpolation
argument to cover the case 2 < p < oo.

For p < 2 such an approach is not readily available. Additionally, the approach
of Auscher, Monniaux and Portal in [10] for elliptic operators cannot be immedi-
ately transferred as there it is decisive to work with a semigroup. Recall that in
our setting the pressure can not be omitted and the resulting operator does not
necessarily satisfy the semigroup law. Thus, an alternative way has to be found.
Working with smooth functions, an additional integration by parts is possible in
the solution formulae for the Stokes resolvent problem. Note that the resulting
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8 Maximal regularity operator on tent spaces

kernels are different from the ones in [68]. However, they are similar enough to
exhibit the same point-wise estimates. For this we use a space of smooth functions
whose derivatives satisfy suitable polynomial estimates. Finally, the estimates on
the new kernel allow us to obtain the same result as Auscher, Monniaux and Portal
in the elliptic setting.

8.1 Defining operators on tent spaces

In this section we discuss how to define the maximal regularity operator on tent
spaces. For T%2, which by Proposition 2.2.4 coincides with L*(0, oo; L*(R%)), we use
the fact that for f € L?(0, oo; L?(R%)) we expressed the maximal regularity operator
in terms of the Fourier transform in time. This allowed us to show in Proposition
7.1.13 that on such functions the maximal regularity operator is bounded in the
L2-sense.

Now, we want to define the maximal regularity operator on TP? for p # 2 and
start with p = oo. Note that in this case, no density argument is available. The
general idea is to lift an operator 7' from T?? to T°? in the following way:

Tf:= lim T(xg,f),

n—oo

where the limit is understood in the L -sense and the sets B,, C (0,00) x R% are

bounded and satisfy U,,cy Bn = (0, 00) x RL. Note that T'(xp, f) is well-defined as
for a function f € T°?((0,00) x R%) the multiplication xp, f is in L?((0, 00) x R%).
Convergence is usually guaranteed by off-diagonal estimates (see [7, Proposition 5.1]
for the case of Lebesgue spaces). Note that this strategy does not take advantage
of special form of the maximal regularity operator but can be applied in a broader
setting as well.

Applying this lifting procedure to the maximal regularity operator thus requires
off-diagonal estimates which we show in a moment. Before let us prove a technical
lemma that will be needed here and in the proving boundedness of the maximal
regularity on tent spaces.

Lemma 8.1.1. Let 7 > 0. Then there exists a constant C' > 0 such that for all
feT>2(tldtdx), all B € (—00,0] and all compact sets A C RY the estimate

t _3 1/ [T 2
e [t =910, Mhscanng ds < Ot ([T a5 )
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8.1 Defining operators on tent spaces

holds true. Moreover, for k >0 and € (—o0,1) we find

27 k¢ 5
Ht — /, (=) 5 [ f (s )Lz (anra ) ds
2 1¢ T

k

L2(0,7,tP)
< Crig40-9) ( / i
0

Proof. Let us with the first statement. For ¢ € (0, 7) estimate

[V

1/ (s, ')”IQP(AHR?“_)SB ds)

By Holder’s inequality we find

t _3
Ht '_>/0 (t = 5)" 11 f(5:)llLacanme) ds

L2(0,7;t8)

L2(0,7;t8)

) Ht ) </Ot(t o ds)é </0t<t — )41/ (s ')||i?(AnRi) d8>§

1 ! -3 %
STt (/0 (t—s) 4Hf<57')Hi2(AﬂRi) d8>

1 2
=t (g st )

As we assumed 3 < 0, we can estimate t? < s°. Together with Fubini’s theorem
we find

3
( INAGERIE >Hi2(mm)dstﬁdt)

(// (t=s) 4dtHf( )”L?AdeS ds)2
i(/ £ (s, ”L2 ANRE)S d8>2

The second statement is shown by similar means. For ¢ € (0, 7) estimate

00\»—‘

=

|/\
Ooh—t

»M»—t

2kt 3 27kt
. —8) 4ds 14ds 4
(8.1) / (t—s)Tds < 1t ds < 2kt < ok
2

—k—1¢ 2—k—1¢
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8 Maximal regularity operator on tent spaces

Then, again by Holder’s inequality, we find

2 k¢ 3
e [ = 9 G5 luaansy ds

L2(0,7;t8)

2 k¢ s 3 o—ky P ) %
S Ht — </2_k_1t(t —8)74 ds) </2—k_1t(t — )71 f(s, .)||L2(AHR1) ds)

1
£ 2
2 (/ /2 t_ S 4 ||f(87 ‘)HiQ(AﬁRi) ds tﬂ dt) .

Now, focus on the double integral and use Fubini’s theorem

L2(0,7;tP)

ool

7_

27k¢ ) 8 2
(L =96 gy st
2k 2k+1

([ L

2]6 2k+1 3 )

< (@ o A Mg )
—o( [* /2’““

0 2k

Next estimate

[V

At — )T £ (s, ‘)||i2(AmRi) d ds)

D=

1
2

t—s)"Tdtf(s, )”iqm&ag{) 5" ds) :

ok+1g

[ - tas @t g @2 tni—r
2%ks

=

as 0 < s < 27%7. Putting everything together delivers

2’%
1

_3
(t—s)"1|f(s, ')HL?(AﬁRi) ds

k—

=y
2=

L2(0,7;t8)
2=k
< rig72(1-h) </0 I1£(s, '>Hi2(AﬂRi>SB dS)

what we wanted to show. O

D=

Note that the following result is similar to the already proven off-diagonal esti-
mates in Proposition 7.2.2 but as we work with different sets, we provide the proof
here. Recall that Q(0,ty) is the cube with center 0 and side length 2t.

Proposition 8.1.2. Let 5 € (—o0,1). Moreover, let K C (0,00) x RY be compact,
and choose tg > 0 such that K C (0,t9) x (Q(0,t9) NRL). Moreover, let R > 0
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8.1 Defining operators on tent spaces

satisfy ty < R. Then, for k > 1 and f € T>?((0,00) x R%, s" dt dz) we have the
following estimate

t
|(t2) = [ AB(t = 9)xm f(5.7) dsla
0 L2(K,tP dtdx)

dyl £ 1
S (t0)2+42 °R 2||f||T°°*2(53dtdac)

(8.2)

where Cyp = Q0,2 R) \ Q(0,2°R) and the implicit constant depends on d.

Proof. As mentioned, the proof is similar to the one of Proposition 7.2.2.

In this spirit introduce the sets S, == {y € C, N Ri: yg < 2°R} and Ty == {y €
CiN ]Rﬁlr: yq > 2°R}. Note that the lower part of C, is completely contained in the
lower half-space, so no bottom part of Cj is present. Holder’s inequality delivers

1
/ e v (s, y)]
Corrd (2q + yg + 2" — y'])?

S / d S, .
~ ( Corrd (24 + ya + 2/ — y'[)2 y) 1/ )HLQ(Ckai)

By virtue of the sets Sy and T, we can decompose the integral on the right-hand

side by

6720\)\|%yd 3 e*QCp“%yd >
/ ady) = / 20 1
Conrd (g +ya + |2" — o)) Se (Ta+ya+ |2 — ¥
o 2A 2y |
+(/ .
T, (Ta + ya + |2 — y'|)* ’
Taking the L?*(Q(0,%o) N R )-norm of these terms delivers
=22y :
dy dz
</Q(0,to)ﬂRi /Se (Ta + ya + |2/ — y'[)* / )
1

d d—1 2R 1 3
(to)2 (2°R) T (2R — to) </ o2\ 2 ya dyd>
0
< (to)2(2'R) = (2'R) ™|\
= ()% (2'R) ™% [\

SIS

N

vl

and

1
2

T e
QU.to)NRL JT, (g + yq + |2" — y'[)* Y ~

—~
(]
~
=
|
vl
—
>
(NI
[\
=
N—
|
N
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8 Maximal regularity operator on tent spaces

Plugging this estimate into the Cauchy integral yields

o [ AB( =~ $)x0 g S, dsla

S (to)g

L2(Q(0,t0)NRY. )

_dtl

t 3
@R)F [ (=97 F (5 ez s

Finally, we integrate over (0,t) and take the L2(0,ty,t”)-norm. For 5 € (—o0,0],
by means of Lemma 8.1.1 and t; < R we find

d
2

(to)2(2°R)~F

t 3
t— / t—s) 1 ) d
‘ 0( s) 2 1f (s, )22+ e y) ds L2(0,t0,t7)

41 _ag1 [ fto 2
S )R ([T 1565 Bagoarampns s ds )

[

22Z+2R2

dy1 _1 _
S (to)2*3(2°R) 2 ((2“1]%) d/o Hf(S,')Hi2(Q(o,26+1R)mRi)35 ds)

This completes the proof for 5 € (—o00,0]. For g € (0,1) we use the further
—k

decomposition [1ds = Y52, [7+ti,ds. For k > 0 again by Lemma 8.1.1 and

to < R we find

d
2

27kt 3
t— /2 (t—s) 1] f(s, ‘)HL?(Q(o,ﬂHRmRi)) ds

—(k+1)¢

(to)2(2'R)~F

L2(0,t0,tP)

to 9 5 3
Hf(s, ) HL2(Q(0,2£+1R)OIR1)S dS)

—k

< (to)2(2°R)™F (ty)327 209 </2
0

22Z+2 R2 %

a1 1ok _
S (to)7 73 (2°R) 722720 ((QKHR) d/o ||f(57')||i2(Q(o,2€+lR)mR1)55 ds)

~Y

dy1 1ok
S (to)* 1 (2°R) 227 20| f e o8 as .

Due to g < 1 this is summable in k and proves the desired estimate. O

2

With this estimate at hand, we can now show L; .

-convergence.
Proposition 8.1.3. Let 8 € (—o0,2). For f € T>?((0,00) x R%, 57 dsdx) the
limit

t
Tooppf = PHT;OA 0 Bt — S)XQ(O,R)ﬂRif(S> -)ds

. . 2
exists in Li .

((0,00) x R%, s7 dsdz).
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8.1 Defining operators on tent spaces

Proof. We show that this sequence is Cauchy in LY _((0,00) x R%,s” dsdz). Let
K C (0,00) x R be compact and choose ¢y such that K C (0,t9) x Q(0,t).
Moreover, let R >ty and R > R. We then consider

t
A/O E(t — s)(Xop2r) — XQo2r)) f(s,-) ds
t
= A/O E(t - s) (XQ(O,QR)\Q(O,zR)) f(s7 ) ds

t o0
= /0 AE(t — s) (XQ(0,2R)\Q(0,2R) Z XCk) f(s,-)ds.
k=1

Note that the second step is true due to 3532, X¢,qre = 1 on R% \ Q(0,2R) as
the characteristic function vanishes on Q(0,2R). The sets C}, are defined as in the
previous proposition. Moreover, by the previous proposition A can be taken inside
the integral. Finally, an application of the previous proposition together with the
fact that the right-hand side of (8.2) is summable in k£ and vanishes as R — co. [

Remark 8.1.4. e Recall that in the T*?-norm the supremum is taken over all
cubes Q(zo,r) with center zy € R% and side length 2r. Hence, it stands to
reason that for f € T°2 the definition of T2 does not depend on the center
of the cube, i.e., yields the same result if x ¢, R)nRE is used as a cut-off. To
this end, we remark that for R > 0 large enough, e.g., R > 2||7¢||«, every
point © € Q(0, R)AQ(zo, R) satisfies 4 > £ or [2/| > £. Here A denotes
the symmetric difference. This together with Proposition 8.1.2 implies

— 0
L2(K)

t
| AB(@ = 9)(xa0m = Xawnm) () ds

for R — oo for all xy € R‘i and any compact set K C (0,00) X Ri.

o Let zp € RY and R > 0 be fixed. Then, (2"R)en) converges to co. Using
again dyadic decomposition and the linearity of our operator implies

T00,2f = Z T00,2XCkaif
k=0

where the limit is to be understood in L ((0,00) x R%) and Cy = Q(z¢, 2R)
and Ck = Q($07 2k+1R) \ Q(l'o, 2kR)

Finally, we show that our extension T, 5 coincides with Ty 5 on T°?N'T%2. This
result is crucial as it will allow us to obtain a boundedness result for 2 < p < oo by
interpolation.
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8 Maximal regularity operator on tent spaces

Theorem 8.1.5. Let f € T??((0,00) x RL) N T>2((0,00) x RY). Then Thof =
Too,Q,Of'

Proof. An application of the dominated convergence theorem together with
T??((0,00) x R%) = L*((0, 00) x R%),

see Proposition 2.2.4, shows that for f € T*2((0,00) x R%) N T>2((0,00) x R%)
the cut-off fr = X©.r)xqo.r)f converges to f in the T?*?-norm as R — oo.
By continuity of the maximal regularity operator on T%?((0,00) x R%) we ob-
tain Toof = limp_,oo Toofr where the limit is to be understood in the L2-sense.
Recall that on the tent space T*%((0,00) x R%) we defined our extension via off-
diagonal estimates as Tooof = limp_,o T2 2fr Where the limit is be understood in
the L2 -sense. Hence, the limits coincide point-wise almost everywhere and thus

loc
our extensions are compatible in the desired sense. O

Remark 8.1.6. The above theorem, although formulated only for the unweighted
case, holds in the weighted case as well. In particular, if f € T°?((0,00) x

R, 7 dsdz) N T>2((0,00) X Ri,sﬁdsdx) for 3,5 € (—oo,1) then Toopf =

2

T, 23/ holds true. The argument is the same as in the previous proof as Lj,.-

(o, ¢]
convergence, also in weighted spaces, implies convergence point-wise almost every-

where.

Next, consider p < co. In this case, an application of the dominated convergence
theorem shows that L2((0,00) x R%) is dense in TP?((0,00) x RL,¢* dtdz) (with
respect to the TP2(t? dt dz)-norm). Assuming boundedness of Ty on L2((0, 00) x
R?) with respect to the TP?(t7 dt dz)-norm, the natural way of defining 7}, 5 is
the following: For f € TP?((0,00) x R, 7 dt dz) define

(8.3) Toopf = Th_{glo T2,2XQ(0,r)mRif

where the limit is taken with respect to the TP?-norm.

Consequently, it is sufficient to estimate the maximal regularity operator on this
subspace. By linearity, for all f € L2((0,00) x R%) and all 2y € R% and r > 0 we
have -

T2,2f = Z T2,2XCef
=0
point-wise almost everywhere, where the sets C, are taken with respect to the cube
Q(zo,7). Note that due to the compact support of f the series is in fact a finite
sum. However, for the boundedness estimate in TP2(¢® dt dz) we aim for a uniform
estimate in f so that the above notation is justified. We postpone the proof thereof
for later.
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8.2 The main theorem

8.2 The main theorem

The goal of this section is prove the following theorem.

< p < oo satisfy p > Then,

Theorem 8.2.1. Let 5 € (—o0,1) and d+ d+2 T

there exists a bounded linear operator

1

Tpop: TP2(t? dt dz) — TP2(¢° dt dx)

extending the operator Ty o from L2((0,00) x R%) to TP2(t% dt dz). Moreover, T2 g
is defined via (8.3).

First of all, note that the case p = 2 is covered in light of Proposition 7.1.13 and
T22((0,00) x RL, ¢ dt dx) = L?((0, 00) x R%, 7 dt dz) due to Proposition 2.2.4.

Remark 8.2.2. It is natural question to ask if the range of /3 is sharp. In the case
of a bounded analytic semigroup this was answered negatively for any § > 1 in
[6, Theorem 1.5]. We did not consider this topic in this thesis but conjecture that
£ > 1 fails as well in our setting.

8.2.1 The case p > 2

In this subsection we consider the case p > 2. To this end we show the boundedness
for p = 0co. The case 2 < p < oo then follows by interpolation.

Theorem 8.2.3. Let f € (—o0,1). Then, the mazximal regularity operator is
bounded on TZO’Q((O, 00) x RY) with operator norm depending on d and 3.

Proof. Let f € T>2(t?dtdz) be arbitrary. Again it will be more convenient to
work with cubes instead of balls in the definition of the tent space norm. We fix
Ty € Ri and 7 > 0. The sets Cy appearing in the following are taken with respect to
zg and /7, i.e., Cp = Q(x¢, 27 /7) \ Q(z0,2°/7). Estimate by means of Remark
8.1.4 and the triangle inequality

(8.4)

1

/ot[Eﬁf —5)f(s,)](x)ds dxtﬂdt>2

d
—3
/0 Q(acofmle

d t 9 %
N 8
= <T /o /Q(o:o,ﬁ)ﬁR‘i A/o [B(t = $)Xqo2yminre f(5,)](2) ds| dat dt)
+e§ (T 2/ / (z0,v/7)RL /0 [E(t = $)Xcynra f(5,7)l(2) ds| dat dt)
(=1
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8 Maximal regularity operator on tent spaces

The first term can be estimated by Proposition 7.1.15. For the second term we
first consider § < 0 as it is the easier case. The off-diagonal estimates proven in
Proposition 7.2.2 together with Lemma 8.1.1 with A = C} imply

(0

d 1
N

1B - e st as) )

Zd+1

t _3
tes [ (=) F(s ) leaoms ds

1
d dt1 2
< rmite </ 1/ (s, ||L2(Cgﬂ]Rd s dS) :

Now, estimate 7 < 2227 and use Cy C Q(x, 2°7,/7) to obtain

2
5 ([ )
a 222—0—27.
st (e |
0

_z
S 272 || fll o268 ar ay)-

L2(0,7;t)

-

NI

[T C S — ds)

Plugging everything into (8.4) finally yields

d t %
’ Bt - as| det? at
( 2//xo\fan /0[( s)f(s,)l(z)ds| dx )
SI—I—ZIIZ
/=1
- _¢
< Ol avay + € 3222 e aeay

(=1

for § < 0. This completes the proof for non-positive time-weights.
For 3 € (0,1) we need to be slightly more careful and further decompose [ ds =
—k
Y2, JZ !, ds in the terms II, as done in [10, Theorem 3.2]. For fixed ¢ > 1 our

estimate then reads

L

2
wofﬂRd
<> ([
~ T

= Z IIk,g
k=0

2 3
dz t? dt)

/Ot[E(t — S)XCeﬂRif(Sa () ds

|—=

AL B o s ) 0| dntar)

—k—1¢
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8.2 The main theorem

For k > 0 use Minkowski’s integral inequality and Hoélder’s inequality as for f < 0
and Lemma 8.1.1 with A = () to obtain

/U /(;) x T R
( ( 0 7f) i
d+1

d_1
_d_1__pdtl
S 747197 2

[SIIsH
[NIE

2
dz t? dt)

2—k—1¢

A [ B~ )X £(5.)](x) ds

27 k¢ 3
e [ =97 e ds

—k—1¢

L2(0,7;t7)

[N

—dpdil, k(i 2
<772 57 9—3(1-5) </0 Hf(s")HiQ(C’szi)Sﬁds>

Finally, using 2757 < 2227 and Oy C Q(x, 2°71\/7) yields

22Z+2T 2

_d_pdtl _k(q_
My S 7i27% 272000 </o 1 (5 Mo 21 ymrnmg5° ds)

J

NI

221+2T

Nl

pdtl gd k(g _
<27 2272 (1) ((22[7) Hf(S,')Hi%@(m,géﬂﬁ)mm)sﬁ ds)

_t _Ekn_
S 272272070 |l poe 248 aray)-

Note that § < 1 implies that the right-hand side is summable with respect to k
and ¢ and this concludes the case of positive time-weights. O]

Now, we can cover the case 2 < p < co by interpolation.

Theorem 8.2.4. Let 2 < p < co. Then for all § € (—o0,1) the restriction of Ty
to L2((0,00) x RY) is bounded with respect to the TP2(¢° dt dz)-norm and thus has
a bounded extension to TP2(t? dt dx).

Proof. We aim to interpolate the operators 755 and Tl . Recall that we showed
Toz = Tro on T22NT>2, s0 particularly on L2((0, 0c0) x R%). The boundedness of
T2 on L2((0, 00) x RL) with respect to the TP%(¢? dt dz)-norm is then a consequence
of the interpolation result for Tent spaces by Coifman, Meyer and Stein (see [22,
Theorem 4]). Note that their statement is only for the unweighted case. For the
weighted case we refer to [2, Theorem 2.1] and the references therein. O

8.2.2 The case p < 2

For p < 2 one has to be more careful. Examining the proof of Auscher, Monniaux
and Portal in [10] reveals that they crucially use the semigroup law. Unfortunately,
in our setting no such law is available for the pressure. Hence, we need to come up
with a different technique.
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8 Maximal regularity operator on tent spaces

The classes M,

Here, we introduce a notion measuring the growth of a smooth function at infinity
and 0. It turns out that this notion is particularly useful in our setting.

Definition 8.2.5. For k € Z we define M, as the set of all functions f € C°(R¥1\
{0}) that satisfy

(8.5) Ve f(E)] S JgfF

for all multi-indices o and all £ # 0.

The following two results will be vastly used in proving kernel estimates. Recall
that for A € S,_. for some ¢ > 0 we defined wy(§) = /A + [¢]2.

Lemma 8.2.6. Let k,l € Z. If f € My, and g € M, then fg € My,.
Proof. This is an immediate consequence of the higher order product rule. O

Lemma 8.2.7. Lete > 0 and A € S,_..

)EMO

Proof. We prove this by providing a representation for arbitrary derivatives of
IE(L) which will imply the desired estimates.

We claim that

|€| ipk &)|€]wy (€)7

where py, is a polynomial of degree k; and k; + a; + 8; = —|| holds for all i < n,
which is a natural number dependent on ~.
We prove this via induction over |y|. For v = 0 is this clear. As it is sufficient to

consider only one summand we compute for j € {1,...,d}
0;(pk(€)[€]°wx(€)”) = 9;pi(€)1€]°wa(€)” + api(€)1€]*~ 1%%(&)5
o B— gj
+ pR(OIE1 B (O

which proves the desired representation as 0;pj is either a polynomial of degree
k—1or0. [
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8.2 The main theorem

Reformulation of a bad term

In [10, Theorem 3.1] the authors deal with the last term Jy in by means of the
semigroup property. To be precise, they write

t t . L
(8.6) / Le U9 f(s, ) ds = / Le 9L f(5, ) ds—e 3T /2 e 270 f(s, ) ds
i 0 0

where —L is the generator of a bounded analytic semigroup. Then, they employ L2-
boundedness of the maximal regularity operator as well as the uniform boundedness
of the semigroup to conclude their proof. Unfortunately, this approach does not
work in our setting, as the family (E?(t))s~o does not satisfy a semigroup law.

For f € C((0,00) x R%) however, we can prove a relation similar to (8.6)
in our extended setting as well. To this end we proceed in three steps. First we
derive a new kernel representation of A(R“()\)f, R®()\)f) by an integration by parts
argument. This new kernel will be integrated against V f instead of f. Hence, it
is reasonable to expect that these kernels behave like first order derivatives of the
kernels belonging to u, see (6.5)-(6.8), or like the kernel belonging to the pressure
o, see (6.9).

In the second step we examine the proof for the kernel estimates given by
Maekawa, Miura and Prange in [68] to show that this expectation is indeed fulfilled.
Finally, in the third step we use the newly derived kernel estimates to show that
the left-hand side of (8.6) converges and then use the Cauchy integral representa-
tion of our extended semigroup to obtain a relation similar to (8.6). This allows
to then proceed similarly to [10] and conclude the desired boundedness estimate
by already proven estimates for the maximal regularity operator as well as for the
famnily (B (1))1so.

So, let us establish a representation for A((R*(\)f, R?(\)f) where f € C(R%).
Recall that u = v +w and ¢ were defined in (6.10)—(6.13).

Lemma 8.2.8. Let f € C*(RL). Fory = (v, y4) € RL we have

Vio(y', ya) :/]Rd—l/o Vykia(y — 2 ya — 20)Va f(7, 24) dzg dz

+/Rd_1/0 Vyko (V' = 2" ya, 24) Vo f (7, 2q) dzq dz.

Moreover,

00w = [ [ Oukialy =2 ya = 20)0:, (2 z) dzadz

_ /Rdm/o Oy ko (V' — 2 ya, 24) 02y f (2, 24) dzg dz.
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8 Maximal regularity operator on tent spaces

For the non-local part w and y = (y',yq) € RL we have with r\(y',ya, za) =
(T/)\<y/7 Yd, Zd)v Td)\(y/? Yd, Zd))

VZ/w(y/;yd) = / / Vyra(y' = 2" ya, 2a)Va (2, 24) dzg A2
ri-1 Jo

and
Oy w'(y' ya) = /Rd*l/o MY =2 ya, 2a) 0, (2, 2a) dzg A2/
where
P ) = [ v @ omr©2 EDE g
AT IE Ri-1 wA(§)(wa(§) — [€]) I3

fory=(y,ya) € RL and z4 > 0. For the remaining derivative of the non-local part
w we have

95, wa(y', ya) = / / Far(y' = 2'sya, 2a) - 0zaf'(2', za) dza d2’
Rd-1J0

where

&P o—l€lya —w(€) e r Oy

~ , _ iy’-€ walf)
Fa(y's Yd» 2a) I/Rd,1 e wr (&) (wa(&) — [€])

e~z cde.
For the pressure we have

Vyd(y',ya) = /RLH/O oY — 2 ya, 20) Vo (2, 24) dzg d2’

with gy as in (6.9). Moreover, we have

0y, (', ya) = /R[H/O Y — 2 Ya, za) - Oz f'(2, 24) dzg A2

where

oy _ e L&l lea cwn@m (&€
(' Ya, 2a) = 1/Rdiley M(g)e v ¢ <|§|+M(£) d¢.

Proof. The statement for all derivatives with respect to the first d — 1 variables is
an immediate consequence of the formulas (6.10)—(6.13) and the definition of the

respective kernels as
A W' =2)E =y, ol =5
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8.2 The main theorem

holds true and we can integrate by parts by assumption on f. For 813(1“(9, , Yq) note
that kp ) is again of convolution type and in ks ) the relevant factor is e (©)(ya+tza)
which leads to the minus sign.

Turning to the non-local part w it suffices to consider ajdrﬁ\(y’ ,Yd, Za)- The repre-
sentation of 8§drd7 (Y, Ya, za) is proved analogously. A straightforward calculation
shows

_, 2elElva gy (£)2 emwr(E)va EQE
05,7y, Ya, 2 :/ gve ele - O RS
W20 = fo, A ©)r() ~ €] €
- _/ ol €7 e71Es —0, (£)2 emr (Eva . en© £@¢ d¢
Ri-1 wr(§)*(wa () — I€]) ’ €l
Finally, for the pressure we find
Oy dr(Y', Ya, 2a) = —i/ o€ |¢] e IElva gmer v (5 T > dg
¢ Rd-1 €] wal§)
— eiy’-§ |§| eflé\yd e*wx(f)yd (5 + § ) d¢
/Rd*1 wa(§) €] wal§)
and in light of integration by parts this concludes the proof. O]

Recall that for ¢ > 0 and f € C((0,00) x R?) we are interested in convergence
of the integral

/f AE(t —s)f(s,-)ds.

In the light of Lemma 8.2.8 convergence of the integral over V,, as well as all deriva-
tives with respect to ¢’ is a consequence of Proposition 7.1.10. For the remaining
terms further arguments are necessary. Next, we will show that the new kernels
derived in Lemma 8.2.8 satisfy the same point-wise estimates as d,,r, 0,74 and
qx respectively. To this end we examine the proofs by Maekawa, Miura and Prange,
see [68, Proposition 3.5, Proposition 3.7]. A crucial tool is [68, Lemma 3.1] which we
state for the sake of completeness. For a proof we refer to the paper by Maekawa,
Miura and Prange.

Lemma 8.2.9. Let m € C®°(R41\ {0}) be a smooth Fourier multiplier. Let K be
the kernel associated with m, i.e., for all y' € R define

!

K@) = [ e m()dg,

Assume that there exists n > 1 —d and positive constants co(d,n,m), Co(d,n,m) <
oo such that for all a € N satisfying 0 < a < n +d and for all £ € R\ {0} it
holds

[Vem(€)] < Colg|"™* em 0.
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8 Maximal regularity operator on tent spaces

Then there exists a constant C(d,n,cy, Co) < 0o such that for all y € R\ {0}
the estimate

C
K(y)| < [y

is satisfied.

In deriving estimates on the kernels we will, as Maekawa, Miura and Prange in
[68], consider |A| = 1 and obtain general A by scaling. To this end we note that the
new kernels satisfy the following scaling relations:

d—1

- a1 1 1 1
P Yay za) = A7 P (AP A 2yas A2 24)

By
- d—1 _ 1 1 1
Far(y's ya, za) = || 2 Td,ﬁ(|/\|2y/a A2y, | A2 24)
d—1

- - 1 1 1
Y ya za) = A7 4o (A2 A2 ya, |47 24)-

The above scaling allows to consider |[A\| = 1 in the proof of the following kernel
estimates which read as follows.

Lemma 8.2.10. Lete > 0 and A € S,_.. Then there exists constants ¢ = ¢(d, &) >
0 and C = C(d,e) > 0 depending only on d and € such that for all iy € R,
Yd, Zd > 0

1P\ Yar 2a)| + [Tar(¥', Ya, 2a)
C e_c|/\|%2d

<
~ (a bz YD (U IR (a2 D)L+ A2 (g + 2a)

and .
O e_cl>‘|§zd

Ya + zq + y'])31

(Y, ya, za)] < (
hold.

Proof. We will only prove the estimate for 7, as the proof for the two other terms
follows the same strategy. Note that the kernels derived in Lemma 8.2.8 coin-
cide with the ones of 0,1\, 0,,rax and ¢, up to a factor lying in M, respec-
tively. As mentioned before, here we will examine the proofs of [68, Proposition
3.5, Proposition 3.7] to show that the same estimates hold. First, recall the we

defined wy(§) = /A + |£]? and thus for all A € ¥,_. we have the estimate

1
(8.7) wA(€)] Z A2 + [¢]
where the implicit constant depends only on €. Moreover, the identity

1 wa(§) +§

(8.8) NCEIAD
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8.2 The main theorem

holds true. Hence, we obtain

) 1 AL B e
rl)\(yluyda Zd) = X /Rdfl e § <|§|e €]y _w)\(é')e A(é)?ﬁi) e A(8&)zg udé

wx(§) €]
1 we [ L - - —on©a EOE
4= oly'-€ ( e l€lya _ e wx(©)ya | g=wr(©)za d¢
e @ O (©)
By scaling to || = 1@ S é it is enough to estimate

/ ely'€ ( |€| e~ I€lyd —w) (5) em(é)w) e~ A8z @ de¢
Rd-1

NG B
= ely'€ ‘5| e €lva _ o=wr(Oya) g—walé)za @
(8.9) Ri~1 wy (€ )|§|( © )e €| d¢
oY’ f |€| ) — o (6) (yatza) f@fd
Lot - anen (1+ 5 =S

=1+1IL

We start with the second term which is slightly easier to estimate. Here, (8.7) will
be crucial. Introduce a smooth cut-off ¢, € C°(RI™1) satisfying ¢, = 1 on B(0,2)
and ¢y = 0 on R\ B(0,3) to split II into 1L, and Iy, by multiplying the
integrand by ¢ + (1 — ¢3). Then, we have

(8.10) G

< o~ 2c(yatza)

for some ¢ depending only on d and ¢ due to (8.7). For |y'| <1 we then conclude

) (Wa+za + 1y DT A+ ya+ 20 + Y]

(Ya+ za + Y1) (1 + ya + 24 + V]
< o~ 2elva+za) Ya+ Za Tt DY (I+yg+2z4+1)
- (Ya+ za + Y1) (1 + ya + 24 + V]
1 e~ ¢4

<
~ (Watza WD A+ ya+ za+ W)L+ Yya+ 2a)

(14 yq + 2a)
(1+yd+2d)
1+ yq+ 2a)
(14 yaq + 2a)

|Hlow| 5 e 2¢(Yatzd

~— |~ — | —

which is the desired estimate. For |y/| > 1 we employ Lemma 8.2.9. For « € N
satisfying 0 < o < d + 1 and all £ € R we find

V?{(|§| - wA(f)) (1 + |€| ) §02(§) o~ ()(Yatza) m}

wx () €]

S etz g mat oy (¢)
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8 Maximal regularity operator on tent spaces

for some ¢ = ¢(d,e). Then Lemma 8.2.9 implies
e—c(vatza)
[y'|

Then the desired estimate for Il follows as before by expanding and using the

|HIOW| SJ

decay of the exponential. For technical reasons we postpone the treatise of Ily;gp
to the end of the proof. Coming back to (8.9) it remains to estimate I. Note that
up to the factor w'f—lé) € M, this coincides with the term on the right-hand side
of (3.25) in [68]. Note that this term behaves slightly worse than II as there is no
exponential decay in yq.

First consider the case y; > 1. Then, use the substitution n = £y, to obtain

2
I— yd—(d+1) /d 1 o' “77| (enl _ e—\//\y§+|n|2> e~ wx(n/ya)za nen dn
Re- Ay + Inf? i

where ¢’ = ?Zj—; We claim that

2
/ ol B U (eln _ e\//\y?ﬁnIQ) o (n/ya)za 1O dn
gl y

(8.11)
e~ C%d

< 71 I~/ INdL1
S T+
holds true. If this is the case, the desired estimate follows in light of

e (yg+za+ YN A4 ya+ za+ YA+ ya+ 2q)

Ya + 1Y) %a (Ya + za + v A4+ ya+ za + V) (1 + ya + 2a)
1 e

<
~ (Watza+ W)Y A+ ya+ za+ W)L+ ya+ 2a)

IS
(

as yq > 1. To establish (8.11) we distinguish |¢/| > 1 and |¢'| < 1. With a
calculation similar to (8.10) we find

2
/R e il (e—|n| _ e—\//\y§+n|2) o—ex(n/y)za 1EMN dn‘

VAYE A+ [n]? u
< —Inl _ g—cnl) o—cz

S N G Uy

5 e—CZd

due to (8.7) and y; > 1. This concludes the proof of (8.11) for ||’ < 1. For || > 1
we again aim to apply Lemma 8.2.9. To this end, we note

‘Va{ |77|2 (e—\m e /)\y§+|77|2) e—wx(ﬁ)z(z N 77}
n
VAYG + Inl? ]

< o= e—co\n| |n|—a+2

~Y
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8.2 The main theorem

for all 0 < a < d+ 2. Here, (8.7) and y; > 1 are crucial to deal with (derivatives
of) +/Ay2 + |n|?2. This concludes the proof of (8.11) for |’| > 1 and thus in case of
ya > 1.

For 0 < y; < 1 a further distinction is needed. As in [68] introduce a smooth
cut-off with respect to £. As the case of low frequencies is dealt with by adapting
the proof of Maekawa, Miura and Prange in the same manner as before we do not
present it here. For high frequencies however, a new strategy involving integration
by parts is used in [68]. Hence, we present this argument once. The remainder of
the proof follows the same spirit and therefore will be omitted.

For working with high frequencies, we assume || > 2 from now on and denote
the term to be estimated by Ipin. Note that it holds

e~ l€lva _ q=wr(©va — (1 — oll&l=wa(9) yd>) Sz

Moreover, as derived in [68], we find

A A2
] —wir(§) = e + O <|£|3>

for |¢] > 2 and |\| = 1. Consequently, we obtain

—czg - —a+t1
5 o~ %d g—¢lé|(yatza) ‘€| a+

wA(ﬁ) |§’

forall [£] > 2,0 <y; <1land 0 < a < d+ 1. For the final part a further case
distinction between |y| > I and |y| < § is needed. For |y| > 1 an integration by
parts argument together with the estimates on the derivatives of order d+ 1 implies
forj=1,...,d—1

iy'-& Hd+2 ‘5’ —€lya _ a—wa(&)ya —m(f)zd@
/5|>2e % <WA(€)|€| <e © >e I3 a

Se [ jetdg e
1€1>2

V?{ |§| ’£| (e*|5|yd _ e*wk@)yd) e~ A (§)zd £® 5}

‘(—iyj)dﬂlhigh‘ =

With this at hand the desired estimate follows promptly in light of

e _ e % (ya+2a+ Y (14 ya + 20+ )1+ ya + 2a)
W2 Y (ya + za + VD (L4 ya+ za + [Y/ (1 + ya + 2a)
1 e—CZd

< .
~ (ya+za+ W) (L +ya+ za + ¥ (1 4 ya + 2a)

Note that here both |y'| > i and 0 < y; < 1 are crucial. In order to cover the case
ly'| < i a final distinction is necessary. All the necessary ingredients were already
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8 Maximal regularity operator on tent spaces

covered and we refer to the proof of [68, Proposition 3.5] together with suitable
adaptations that we presented in this proof.

It remains to cover the term Ilyen. In fact, the argumentation for I applies
in this case as well. Note that due to the additional exponential decay in y,4 these
estimates work uniformly in y; € R, and so no distinction between the cases yq > 1
and 0 < y4 < 1 is necessary. O

With these kernel estimates at hand we can finally prove an analogous relation
of (8.6) in our setting. As an immediate consequence we also obtain a (weighted)
L2-estimate that we present in the following result as well.

Theorem 8.2.11. Let 3 € (—o00,1). For f € C((0,00) x R%), the representation

Al B =) f(s)ds = A/OtE(t _ $)f(s)ds — E“(t/2)A/0t/2 B(t/2 — 5)f(s)ds

t/2

is valid. Moreover, for f € L2((0,00) x R, t°~% dt dz) we have

(8.12) HA/;2 Bt — s)f(s,) ds

<
125~ % arda) ~ ”f”LQ(flL% dt dz)

and the implicit constant depends only on 5 and d.

Proof. Due to density it suffices to consider f € C((0,00) x R%). In view of
Lemma 8.2.10 and Proposition 7.1.10 we deduce that the integral

t AE(t —s)f(s,-)ds

t/2

is convergent for all f € C((0,00) x R%). We then claim that

(8.13) AE(t — 8)f(s,) = E" (;) AE(t/2 — 8)f(s,)

is true for all 0 < s < ¢/2 and prove this via the Cauchy integral. Define v := v; as
introduced in Definition 6.3.1. Using Proposition 6.2.5 we have

A"t = 5)(5), B°(t = )f () = g [ @ (VRPN (s) = AR () )

2

_ ;m L SN (f(s) = ARU(N) f(s)) dA
_ _;m /7 o= NRU(N) £(s) dA
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8.2 The main theorem

as the first integral vanishes due to holomorphicity. Now, we consider the right-
hand side of (8.13). Further set 7/ := v+ ¢ for some ¢ > 0, i.e., 7/ is a right-shift of
~. With this notation use the previous calculation together with Proposition 6.2.6
to obtain

E" (;) AE(t)2 — s)f(s) = ;/;m/ MG RN R (1) £(5) dpudA

! /e— A “MR“(A)f(s) drdu

1 (- 7
— (G=sn I  pu
5 / /\_NR () f(s)dpdA.

“’\

—_
4\ 3,
N+
|+

il
[

) [\
‘»—t-ﬂ"‘

AARY(N) £(s) dA.

In the last step, the first summand vanished by holomorphicity of the integrand
while for the second we applied Cauchy’s integral formula. Here it is crucial that
7 is on the left of 4'. Finally, (8.13) implies

A t; Bt — ) f(s)ds = A/Ot Bt — ) f(s)ds — B*(t/2)A /O”2 E(t/2 - 5)f(s) ds

and this is the desired representation formula. For the L2-estimate note that the
right-hand side is bounded on L2(¢” dt dz) by the boundedness of T on L2(¢# dt dr)
(see Proposition 7.1.15) and the uniform boundedness of (E*(t));~o on L?(R%) (see
Theorem 6.3.2). O

Proof of Theorem 8.2.1 for p < 2

Finally, we are in the position the prove the remaining part of Theorem 8.2.1, i.e.,
the case p < 2.

Theorem 8.2.12. Let § € (—o0,1) and d+1 < p < 2 satisfy p > #ﬁtﬂ)‘
Then, the restriction of Tos to C((0,00) x R%) is bounded with respect to the
TP2(t# dt dz)-norm and thus extends to a bounded operator on TP?(t? dt dx). The
operator norm depends on the operator of T, B, p and d.

Proof. Let f € (—o0,1) and (f—fl < p < 2 satisfy p > ﬁf—b’)'
f € C((0,00) x RY). Again, it will be more convenient to work with cubes
instead of balls in the definition of the tent space norm. For z € ]R‘i and t > 0
let @ := Q(x,v/1) denote the cube with center z and side length 2v/t. Moreover,

denote 2Q = Q(x,2v/t). Additionally, for £ > 1 set Cy(z,t) = (Q(x,2/t) \

Moreover, let
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8 Maximal regularity operator on tent spaces

Q(z,2°v/t)) "R In the spirit of the decomposition (8.4) in the proof of Theorem
8.2.3 decompose

</R </OO/1Rdet |A/ (t = )f(s. )]y )ds|2dytﬁdt> dx)p

<Zlk+ZZIIkE+ZIH€7

(=1 k=1

I3
|=

where for k > 1

VS|
D=

o0 d 2k 2
= 2 — p . s
I = ( /R . ( /0 /R ol A B = $xagre (5,10 ds| dy dt) dx) ,
for k, 0 >1
[e%e) d 2 k¢ 2
Moo= [ ( L eta B = sxe sl ) ds dytﬂdt)
r: \Jo JRinQ 2-k-1¢

dx) ,
and finally for [ > 0

111, _(/Rd (/ /Rde /E E(t —s)xc, f(s, )](y)dS‘Zdytﬂdt>gdx)p

2

[MS]
3 =

with the convention Cy = 2@ ﬂRi. We start with the second sum and first estimate
the inner integral. For each k,¢ € N by means of Minkowski’s integral inequality
and the off-diagonal estimates from Proposition 7.2.2 we find

/OOO /RinQ t_g
< [Trt ( L (L 4B = et R as) ds) i

(e’ 2—k¢ 2
5/ =3 (/ 2*“6’“)75%(15—s)*%y\f(s,-)uwce) ds> Bt
0 2

AL 1B e s )W) asf ay e

—k—1¢
<ot [¥ ok [ ) ds ([ =9 Has)
- 0 2—k—14 » LG 9—k—1y

where in the last step we used Holder’s inequality in the s-variable. Estimate, as
n (8.1),

27kt 3 L
/ (t—s)"1ds <27Fta
2

—k—1¢
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8.2 The main theorem

to obtain

o d
b Lot
0 RENQ

AL EE = sixa (5,0l ds dy

_d_1 t _3
ot [Tt [ (e ds

Next, s € (27571, 27%¢) implies ¢ < 2815 so that Cy C Q(z, 27125 \/5) N RY
follows. Hence, applying Fubini’s theorem we find

0 d
b Lot
RdﬂQ

27 k¢ )
A%H#W—QMWQN@M4®%&

k

t

ko—£(d+1 —d_1 -3
s 2kt [Ty -WLkly—s>4v@»x gt g ) A

ko—e(d+1) 28 +5 3
=g kptey [T [0 (= ) F AU (50X g gt e It 05

Finally, note that —$ — >+ 3 <0 as d > 3 and 8 < 1 so that the estimate
2 -4-_14p -3 koiok \—2-14+8/9k -3 k\—248
/k 5T — 5) "t < 2Fs(20s) 1A (2ks) T = (2ks) S
2

holds. Thus, we obtain

o0 d
b et
0 JRINQ

A Qi,ﬂ_it[E(t —5)xc, f(s,)](y) ds‘2 dyt?dt

< 2_;€2_g(d+1)2—k(%—6)/ s_ngﬂHf(S, )X ||L2(Ri) ds.
0

Q(x, g1 F \[)de

In order to recover 11 ¢ it remains to take the square root and the L?(R? )-norm with
respect to x. Then, the previous estimates together with the change of aperture

1
dx) !

formula from Theorem 2.2.6 with 7 = p as p < 2, imply

< ,g@ ,k(l+1,é) / /OO ,Q+5 2
| < 2705 27 HG+E—s AV ({1 S—— SR

k1
D+ 1) ;L (24125

(VS|

—k(i4 k+1
52 A ) ||f||TPv2(tﬁdtdx)'

Here, we used log(z) < z for x > 0. Summing over k and ¢, the resulting series

converges if the conditions %—i— il — g — i > ( and d“ d > 0 are satisfied. The ﬁrst
_2d
d+2—28

Note that both are satisfied by assumption on p.

condition is equivalent to p > and the second condltlon holds if p >

d+1
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Maximal regularity operator on tent spaces

It remains to check the other summands. For I, we need the L2-boundedness of

the family tAE(t) which was obtained in Proposition 7.1.9. Indeed, for fixed k € N
and = € R% we have

[ o AL, B = e £, ) dsfay

2—k—1¢

: T ds \°

_d B - | ds ;

o A A e Ry L P R
27k¢
— — . 2 57272
</ /z ~ 1t </QOR1 |(t — s)AE(t S)XQmRif(Sa ()] dy)t 52 s dt
2 B_%_l

</ /2 k—1y HXQ(CE Vi)NRE F( )”LQ(Ri)t dsdt

2k+1

<ot [” /2 E g gt e /5 st 05

k(§+1-5) NE g4

where we used t — s ~ t and Fubini’s theorem. After an integration with respect
to  we apply the change of aperture formula as for II; , and obtain

Ch(l(di1_g)_d
| S k2 HG(EP) QP)Hf“TP@(tﬁdtdx)-

Summing over k requires the same condition as for Il ,. Next, we consider III, for

¢ > 1. The case ¢ = 0 will be dealt with afterwards. After applying the off-diagonal
estimates we have

0
_d_1 3 t 3
<9 £d+1/ ¢ +5/ (t —s) 4Hf(8,')||iz(cg(t))d3 (/t/2(t_8) 4ds> dt
_ _d_1 _3
_ g tld+) /0 /s 2T — 5) T £(5, ) Baoy o dt ds

_ 4 1 2s 3
27D [T £ s, ) Ry [ (8= ) Hdtds

o0
—0(d+1 —d4p 2
<274 )/O sTEIN (5, )2 quo e vaysyre ) 98-

M&
\
m
~\
-
N
FST
—~
~
I
v,
S~—
o
~
—~
V)
S~—
=
[V
Q
(oW
v,
N———
N}
~
@
o,
~

AN
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8.2 The main theorem

Integrating this over x and using the change of aperture formula from Theorem
2.2.6 yields

1| < 275 (/
R{

_pld+1)
S2 i £l

2

1
o 4 g 2
</0 s (3")”i%BweHﬁﬁ))dS) dx)

,2
1 g5 (1 dtdz)
d+41)

_p( d
<27 L+ 1) 252 || fllpeees ataz)-

Again, this is summable provided that p > ﬁdl.

Enlarging the domain of integration, we find

Finally, we consider the case ¢ = 0.

RSAC

(8.14) 1, < ( /]R d HIO(x)’z’dx>

+

where

11 ::/OO/ 4
O(x) 0 Ri ’

Estimate III(z) by Theorem 8.2.11 and plug the result into (8.14) to obtain

11, < / /Oo/ A () Py P dt) d
N(( s TP .

To conclude the proof, recover the T?2(¢% dt dz)-norm by changing the aperture by
Theorem 2.2.6. [

2

t
A [ (G~ 9)Xauavirss £, )w) ds| dyt

1
P
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