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Introduction and motivation

In this work we want to present a theory for mixed order systems which are realized on spaces of mixed
scales of Sobolev and Besov spaces. For an example of a mixed order system we introduce the Stokes
problem on R" which reads as

Ou—Au+Vr=f (t,r) e Ry xR",
divu = g, (t,z) € Ry x R™, (1)

for the unknown functions « : R"” — R and = : R"” — R. After a formal Fourier/Laplace transform and a
complex extension to (bi)sectors we obtain
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with (A, z) € Sy x X¥, [z]- = \/— > g z]% Due to the fact that the symbols in . do not represent

differential operators we first have to provide a suitable functional calculus. After an analysis of the order
structure of L we can give spaces such that (V) acts as an isomorphism between them.

Mixed order systems also occur at the treatment of parabolic boundary value problems when it is
reduced to the boundary. Due to this reduction we have to consider mixed order systems on trace
spaces where mixed scales as (B, (R, H,(R")) and o H;(R+, B, (R")) naturally appear.

Joint functional calculus for V., .= (0,0, ..., 0,)

We consider realizations of the derivative operators (0, 91, . .., 0y,) on spaces of mixed scales. For W :=
oF (R4, K"(R™)) with s, > 0, po, p1, 90, q1 € (0,00), F € {Hpy, Bpyg, }> aNA K € {Hy,, Bp,q,} the operators

oV . D (@,ZV) CW =W, u— du, D (a,ﬁ") — o FS R KT RY), k=1,....n
8 : D (32/\/) CW—=W, uw O, D (8]);\}) = o F TR, KT(R))

are bisectorial, respectively sectorial. The authors of [4] showed that (0y,...,0d,) admits a joint H°°-
calculus on LP(R”) with

FO,...,00) = F 1f(i-)F € LILPRY)), fe HX(Q).

Using common results for isomorphisms and real interpolation this result can be generalized to the
ground space W. Due to the fact that 9; even admits an R-bounded H°°-calculus we can apply the
Kalton-Weis Theorem in a version of G. Dore and A. Venni (c.f. [5]) for tuples of bisectorial operators
and obtain that V¥ .= (9)V,0}V,... 9%’) admits a bounded joint H>*-calculus which also can be
represented by means of the Fourier transform.

Main Theorem for mixed order systems

We consider a totally non-degenerated Douglis-Nirenberg system ¥ € [Hp(Q2)]""*"™ (i.e. there are
order functions s;(v) = maxy{y - my(s;) + be(s;)}, t:(v) = maxg{y - my(t;) + be(t;)} such that s; +¢; is an
upper order function for .£;; and Z;”:l(sj +t;) is a lower and upper order function of det ).

Theorem. Let s; > max;{my(s;)}, v, > 0, and Fy € {Hp,, Bpyg,}, K¢ € {Hp,, Bp,q,}- If certain embeddings
hold then there exists oy > 0 such that for all o > oy

[ZQ(VﬂL)hH = LISOHl(HaIF)a qgg(er)]\H)_l — [ZQ_1<V+)]|F
with £,(\, z) .= Lo+ N\, z), H:=[[[L  H;, F =[]\ F;, and
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Remark.

(I) The p-shift of the system can be removed by the implementation of exponential weights in the time
variable.

(Il) This result can be generalized to negative order functions. This is necessary for the handling of the
Ly,-L, Stokes problem on R".

(lll) For the embeddings mentioned in the assumption we need a kind of ‘compatibility’ for the used scale
(Fy, Ky)p- The scale (Fy, KCy) € {(Byp,, Hp,), (Hp,, Bpip,)} 18 tame in this context for example.

Holomorphic functional calculus for (bi)sectorial operators

Let T .= (Ty,...,Ty) be a tuple of sectorial or bisectorial operators (i.e. o(1}.) C Sy or o(T}) C 35 plus
resolvent estimate) on the Banach space X. For an open set () := ‘___]kvzl ;. ¢ CN (Q, sector or bisector)
we define the sets of holomorphic functions

( N
HEO(Q) = f € H(Q,X):3C, s > 0¥z € Q: [|[f(2)]ly <C ] min{|z|*. st}} ,

\ k=1

( N )
Hp(Q) =4 f € H(Q,X):3C > 0,5 e RVz € Q: || f(2)]ly < C T max{|z4]%, |15} ¢ .

\ k=1 J

and H°(£2) the set of holomorphic and bounded functions. At first we define the operator
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for a suitable path I'. This calculus can then be extended to f € Hp({2) by
f(T)a = W(T) "W f)(T)z, € D(f(T)):={z € X : (V" f)(T)x € R(¥(T)™)}

where U is a certain shift function such that there exists m € N with V" f ¢ HJ°(€2). The tuple T admits
a bounded joint H”°-calculus if there exists C' > 0 such that

1f(T)llrx) < Cllflloo forall f € H™(2).

For more details we refer to [5].

Order structure, Newton polygon, and N-parabolicity

One problem of the holomorphic functional calculus from above is the definition of the domain of
f(01,...,0n) which is very unconstructive. For the moment we can not argue that A(0y,...,0,) = A
(with A(z) = > 74 z,%) which especially involves D(A(0;,...,0,)) = Wg(R”). To derive more informa-
tion about the domain D(f(V)) it is convenient to ask for estimates by weight functions related to a
Newton polygon N = conv(N.) with N, :={(0,0)} U{(bp,my) : £=0,...,J} i.e.
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If f has this 'upper order structure’ we can already conclude
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The function f is called N-parabolic if it has this lower order structure’. For an equivalent character-
ization of N-parabolic symbols we continued the work of L.R. Volevich, S. Gindikin, R. Denk, J. Saal,
and J. Seiler ([2], [3], [6]) about non-vanishing ~-principal parts. A function O(v) := max,{vy - my + by}
(v > 0) such that {(by, my)}, are the corners of a Newton polygon is called upper/lower order function
for f € Hp(Q) if estimate (2) resp. (3) holds.

Applications

(1) Maximal Ly,-Lq-regularity for the Stokes system on R": Using the notation as in the introduction
our results yield | £ (V)| € Lisom (H, F) for

H = :OH]%’Q(R% Ly(R™) N Ly, (R4, Hg(R”))}n X Ly o(Ry, Ly(R™)
F = [Lp oo Ly(RY)]" x (01} (R, Ly(R™) 0 Ly ofR . HAR™)),

and o > . Due to the fact that |z|— shifts into homogenous Sobolev spaces we already obtain

oy — Aid, V n .
(( t VT) n 0) € Llsom( [OHAQ(R_F,LQ(]R”)) mijg(R%Hg(Rn))} 5 Lp,Q(R+,H;(R”)),

[LP,Q(R—H LC](Rn»}n X (OH]%,Q(R—H H(]_1<Rn>> a LP,Q(R—H H(}(Rn))) ) '

(Il) N-Parabolic boundary value problems : After a formal Laplace/Fourier transform in the time/space
variables (i.e. (t,z') ~ (), ¢)) the boundary value problem reduces to an ODE in the x,-variable.
Using the remainders of the symbols of the boundary operators after a certain modulo operation we
derive the Lopatinskii-matrix L. This matrix is the connection between the original problem and the
associated Dirichlet problem. Indeed after plugging in V. := (0,04, ...,90y) the operator L(V_) acts
as a generalized Dirichlet to Neumann operator.
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