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ABSTRACT. In this note an R-bounded H°-calculus for linear operators associ-
ated to cylindrical boundary value problems is proved. The obtained results are
based on an abstract result on operator-valued functional calculus by N. Kalton
and L. Weis, cf. [26]. Cylindrical in this context means that both domain and
differential operator possess a certain cylindrical structure. In comparison to
standard methods (e.g. localization procedures), our approach looks rather ele-
gant and provides short proofs. Besides, we are even able to deal with some classes
of equations on rough domains. For instance, we can extend the well-known (and
in general sharp) range for p such that the (weak) Dirichlet Laplacian admits an
H>-calculus on LP(2), from (3 +¢) <p<3+cecto(d+e) <p<4d+¢ for
three dimensional bounded or unbounded Lipschitz cylinders Q. Our approach
even admits mixed Dirichlet Neumann boundary conditions in this situation.

1. INTRODUCTION

Consider the boundary value problem

A+ A(x,D)u = finQ, (1.1)
Bj(z,D)u = 0ondQ (j=1,..,m), '

of order 2m. Many situations in mathematics and in applied sciences naturally lead
to problems of type (1.1) in cylindrical domains. In the simplest case £ might be
a rectangle, a cube, or a cylinder. Hence 2 is of the form 2 = V; x V5 with Vi an
interval in R and V5 an interval, a rectangle, or a circle in R%2. We refer, e.g., to the
textbook [7] and [8] for a demonstration of the significance of problems on such €.
More generally, in this note V; will always assumed to be a standard domain, i.e.
R™ R, or a domain with compact boundary in R™ for n > 1. Furthermore, our
approach is not restricted to products of just two domains. In fact, we will consider
domains of the form

k

a=]]v
i=1

for £ € N and standard domains V; € R™, n;, € N, ¢ = 1,...,k. To take full
advantage of the cylindrical shape of €2, also the corresponding differential operators
are required to possess cylindrical structure. Roughly speaking, we assume that
A(z,D) (and in fact also Bj(x, D)) resolves into k parts

A=A +As+ -+ A
1
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such that A; merely acts on V;, i = 1,...,k. Note that many standard systems,
such as the heat equation with Dirichlet or Neumann boundary conditions, are of
this form.

Of course, several cases, e.g. infinite cylinders 2 = V x R"™, could be handled
via standard localization procedures employing an infinite partition of the unity.
However, such procedures are generally extensive and take quite some pages of ex-
haustive calculations and estimations. This is not the strategy we pursue here. In
fact, we essentially take advantage of the cylindrical structure of domain and op-
erator and employ operator-valued functional calculus. Roughly speaking, by this
method the treatment of (1.1) in € is reduced to corresponding results on the cross-
sections V;, for which they are well-known (see e.g. [11], [10]). This approach reveals
a much shorter and more elegant way to prove properties such as an R-bounded
H°-calculus for linear operators associated to cylindrical boundary value problems.
Note that in the regarded situation an R-bounded H*°-calculus implies the im-
portant maximal regularity, a rather useful tool for the treatment of related semi-
and quasilinear problems, cf. [11]. We refer to Section 4 for precise definitions and
the obtained results on general cylindrical boundary value problems (on sufficiently
smooth domains). Our main result in this direction is Theorem 4.6.

The idea to apply operator-valued theory for the treatment of boundary value
problems in infinite cylinders to our knowledge first appeared in [19] and [20], see also
[31]. The results in these papers are based on operator-valued multiplier theorems in
Besov spaces obtained in [5] and are therefore restricted to infinite cylinders of the
form Q = V x R” and to operators with constant coefficients on R”. It is interesting
to note that, although it is more abstract, the approach based on functional calculus
presented here yields not only results of the same quality, but we can also deal with
finite cylinders and general operators on the cross-sections. Hence, this method
admits a much larger class of boundary value problems. In [19] and [20] also a
couple of further applications are discussed. For example, a generalized form of
fundamental solutions for operator-valued problems is derived. The results in [20]
also demonstrate that the approach to cylindrical problems based on operator-valued
theory is by no means restricted to elliptic or parabolic equations.

Note that X-valued parabolic boundary value problems in standard domains were
extensively studied in [11]. There a bounded H*°-calculus and hence maximal reg-
ularity for the operator of the associated Cauchy problem is proved in the situation
when X is of class H7. The results obtained in the paper at hand also extend the
maximal regularity results proved in [11] to a class of domains with non-compact
boundary. For classical papers on scalar-valued boundary value problems we refer
to [15], [1], [2], and [34] in the elliptic case and to [3], [4], and [29] in the parameter-
elliptic and parabolic case. (For a more comprehensive list see also [11].) For an
approach to a class of elliptic differential operators with Dirichlet-boundary con-
ditions in uniform C?-domains we refer to [27]. We want to remark that all cited
results above are based on standard localization procedures for the domain, contrary
to the approach presented in this paper.
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The development of the approach just described, specifically working for cylin-
drical boundary value problems, might already be justified by the significance and
the frequent appearance of cylindrical problems. On the other hand, this approach
reveals a couple of further advantages. In fact, we will be able to handle also some
classes of boundary value problems on rough domains or with degenerate coeffi-
cients. More precisely, in Section 5 the cross-sections V; are allowed to be bounded
(graph) Lipschitz domains. This relies on the fact that the abstract results we ap-
ply ’only’ require an H>-calculus for the operators on the cross-sections, no matter
how domain or operator look in detail. An H*-calculus can be derived e.g. for
the Dirichlet- or the Neumann-Laplacian on bounded Lipschitz domains. Our main
results on domains with Lipschitz cross-sections, giving an R-bounded H*-calculus
for the Laplacian, are Theorem 5.2 and Theorem 5.5. With regard on existing litera-
ture, it is interesting to note that here large classes of unbounded Lipschitz domains
and (simultaneously) of mixed Dirichlet Neumann type boundary conditions are in-
cluded. We refer to [22], [23], and to the literature cited therein for more information
on problems with mixed boundary conditions in Lipschitz domains.

As a further interesting outcome (see Theorem 5.5, also Corollary 5.7), we can
easily extend the range for p such that the weak Dirichlet Laplacian (see (5.3),
(5.4) for the definition; also Remark 5.3¢)) admits this property on LP(£2), from
(3+e) <p<3+eto(4+e) < p < 4+e¢ for three (or higher) dimensional Lipschitz
cylinders . Recall that for general three (or higher) dimensional Lipschitz domains
the smaller range is sharp, in the sense that for every € > 0 there exists a Lipschitz
domain € such that the Dirichlet problem in LP(Q) is ill-posed, cf. [25]. In R2
however, it is known that the 3 in the range condition can be replaced by 4, see [25].
Hence, our technique preserves the larger range, provided every cross-section admits
this range for p. Another interesting outcome is that we obtain highest possible
regularity in the directions of smooth cross-sections (see Remark 5.3). This is also
known to fail for general bounded Lipschitz domains. For literature on general
bounded Lipschitz domains we refer to [25], [38] for the Dirichlet problem and to
[17], [38] for the Neumann problem and to the references therein.

The proofs of the results in Sections 4 and 5 are based on an abstract result on
operator-valued functional calculus obtained by N. Kalton and L. Weis in [26] and
its generalization given in [28]. An R-bounded H>-calculus is a very strong tool
in the theory of linear an nonlinear PDE’s. Particularly, for the treatment of free
boundary value problems the result of Kalton and Weis turned out to be of crucial
importance, see e.g. [16], [32]. The principle symbols arising in the treatment of
such problems are in general of intricate non-homogeneous structure and cannot be
handled by classical methods. We refer to [12] for more information on that. In
Section 2 we recall basic notions related to an R-bounded H*-calculus and give a
precise statement of the Kalton-Weis theorem. From this general result we derive
specific versions on sums and products of operators suitable for our purposes.

An essential assumption for the results in Sections 4 and 5 is that the opera-
tors on the cross-sections are resolvent commuting. In Section 6, however, we will
demonstrate that our approach is not restricted to this situation. There we allow
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for disturbances of the cylindrical structure of the form
A(z,D) = Ay (z', D) + r(xl)Ag(x2, D,,).

Our main results in this context are represented by Theorem 6.1 and Theorem 6.2.
Even some sorts of degenerate coefficients r are admitted. Their proofs are based
on a non-commutative version of the Kalton-Weis theorem, see [35] and [33].

2. SECTORIAL OPERATORS AND R-BOUNDEDNESS

We employ standard notation throughout this article. The symbols X,Y, E, and
F stand for Banach spaces. Given a closed operator A, we denote by D(A),ker(A),
and R(A) domain of definition, kernel, and range, respectively. Furthermore, by
p(A) and o(A) we denote resolvent set and spectrum of A. The symbol L(X,Y)
stands for the Banach space of all bounded linear operators from X to Y equipped
with operator norm | - || z(x,y). As an abbreviation we set £(X) := L(X, X).

For p € [1,00) and a domain G C R", LP(G, F') denotes the F-valued Lebesgue
space of all p-Bochner-integrable functions with norm

1l r(ary = / £ ()| de
G

We also write L>°(G, F') for the space consisting of all functions f satisfying || f||eo :=
esssup,cq || f(x)||F < co. The F-valued Sobolev space of order m € Ny := NU {0}
is denoted by WP (G, F') and its norm is given by

1
P
flwmsery = | 3 1071 |
|or| <m
where a € Nj is a multiindex. We write || - ||, == || - [|zo(q,r) and || - [[pm =

| [[wm.»(q,ry for short. Finally, for m € NgU{oo}, C™(G, F') denotes the space of all
m times continuously differentiable functions and C7(G, F)) the intermediate space
of Holder continuous functions for v € (0,00). By C2°(G, F') we denote the subspace
of compactly supported functions in C*°(G, F). Finally, the symbol BUC(G, F)) is
used for the space of bounded uniformly continuous functions and BUC™ (G, F') and
BUC7(G, F) are defined accordingly.

In order to avoid confusion with different definitions for the notion of sectoriality
occurring in the literature, next we precisely clarify what we mean by a sectorial
operator.

Definition 2.1. A closed linear operator A in a Banach space X is called sectorial,
if
(1) D(A) = X, ker(A4) = {0}, R(4) = X,
(2) (—00,0) C p(A) and there is some C' > 0 such that ||t(t + A)_1H£(X) <C
for all t > 0.
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In this case it is well-known, see e.g. [11], that there exists a ¢ € [0, 7) such that the
uniform estimate in (2) extends to all
A€ XY,y :={zeC\{0}; |arg(z)| < 7 — ¢}.
The number
¢ = inf{¢: p(=A) D Ty, ey IMNA+A) 7l 2x) < o0}

is called spectral angle of A. The class of sectorial operators is denoted by S(X).

Observe that o(A) C 4,. As is well-known, in case that ¢4 < 5, —A generates
a bounded analytic Cy-semigroup on X. For a suitable treatment of quasilinear
problems, however, this property might not be enough. Then mazimal regularity is
required, which implies that the solution of the related Cauchy problem

v+ Au = f inRy,
u(0) = 0,
satisfies the estimate
Hu/|’LP(R+,X) + HAU||LP(]R+,X) < CHfHLP(IRq,X) (2.1)

with a C' > 0 independent of f € LP(Ry, X). We denote this class of operators by
MR(X).

Boundedness and analyticity of the generated semigroup in general are not enough
to guarantee (2.1) (except if X is a Hilbert space). Therefore other sufficient criteria
implying maximal regularity have been successfully established in recent years. For
instance, if the Banach space X is of class H7 in [36, Theorem 4.2] it is shown that
the property of maximal regularity is equivalent to the R-sectoriality of an operator
A. This notion is based on the concept of R-bounded operator families introduced
below. Also recall that a Banach space X is of class H7 or, equivalently, a UMD
space, if there exists a ¢ € (1,00) such that the Hilbert transformation f +— Hf :=
%PV(%) * f acts as a bounded operator on LI(R, X). Typical examples of spaces
of class HT are given by Hilbert spaces and reflexive LP(G)-spaces. Also, LP(G, X)
is of class H7 provided X is of class H7 and 1 < p < co. We refer to [11] and [28]
for a comprehensive introduction to the notion of R-bounded operator families and
its relation to maximal regularity and to other functional analytic properties.

Definition 2.2. A family 7 C £(X,Y) is called R-bounded, if there exist a C' > 0
and a p € [1,00) such that for all N € N,7; € T,z; € X, and all independent
symmetric {—1, 1}-valued random variables ; on a probability space (G, M, P) for
7 =1,..., N we have that

N N
| Z ei Tz rayy < C|l Z 5%l r(c,x)- (2.2)
j=1 j=1

The smallest C' > 0 such that (2.2) is satisfied is called R-bound of 7 and denoted
by R(T).
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Definition 2.3. A closed operator A in X satisfying condition (1) of Definition 2.1
is called R-sectorial, if there exist an angle ¢ € [0,7) and a constant Cy > 0 such
that

RAANAN+A) i xe 4} < Cy. (2.3)
The class of R-sectorial operators is denoted by RS(X) and we call gzﬁs given as
the infimum over all angles ¢ such that (2.3) holds the R-angle of A.

Note that R-boundedness implies uniform boundedness. This yields RS(X) C
S(X) and ¢4 < ¢7§3 . However, the converse in general is false, except for Hilbert
spaces.

Since we will use it frequently in the sequel, we recall the following two properties
of R-bounded families. The first one shows that R-bounds behave like uniform
bounds and will be used without any further notice. It is an easy consequence of
the definition. The second one is known as the contraction principle of Kahane. A
proof can be found in [28] or [11].

Lemma 2.4. a) Let XY, and Z be Banach spaces and let T,S§ C L(X,Y) as
well as U C L(Y, Z) be R-bounded. Then T +S C L(X,Y) and UT C L(X,Z) are
R-bounded as well and we have

R(T+S)<R(S)+R(T), RUT)<RU)R(T).

b) Letp € [1,00). Then for all N € N,z; € X,¢; as in Definition 2.2, and for all
aj,bj € C with |aj| < |bj| for j =1,...,N, we have

N N
1Y~ ajejzilirex) <200 bieszsllee x)- (2.4)
j=1 j=1

3. FUNCTIONAL CALCULUS AND SUMS OF CLOSED OPERATORS

Next we introduce an operator-valued holomorphic functional calculus for sectorial
operators. This will lead to the notion of an H°-calculus and of an R-bounded
H*>-calculus, which represent two further important subclasses of RS(X). For a
comprehensive introduction to this concept we refer to [9], [26], [11], [28], and [14].

Let A C L£(X) denote the subalgebra of bounded operators on X which com-
mute with the resolvent (u — A)~L. For o € (0,7] we denote by H>®(%,,.A) the
commutative algebra of bounded, A-valued, holomorphic functions on ¥, that is,

H* (X5, A) :={f : X5 — A; f is holomorphic, |f|7, < oo}
where
15 = sup{[l f(2)llccx); 2 € o

Using p(z) := a2 We define the subalgebra

Ho(Xs, A) :={f € H*(Xs, A) : there are C,e > 0 such that
£ (2)llzx) < Clp(2)]F for all z € X, }.
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Let A be a sectorial operator in X with spectral angle ¢4. Pick o € (¢4, 7] and
Y € (¢a,0). The path T' := (o0, 0]e?¥ U[0, 00)e™™ oriented counterclockwise, i.e. the
positive real axis Ry lies to the left, stays with the only possible exception at zero
in the resolvent set of A. Hence, by Cauchy’s integral formula and the sectoriality
of A, the Bochner integral
1
A) = — —A)d
FA) = 5 [ 1= A)

represents a well-defined element in £(X) for every f € Ho(3,,.A). As f is supposed
to take values in A the above formula defines an algebra homomorphism

Dy HO(ECHA) - ﬁ(X>7 f = f(A)7 (31)
known as Dunford calculus. For arbitrary f € H*(X,,.A) we set

F(A) = p(A) " (pf)(A).
This definition gives rise to a closed, densely defined operator in X. Moreover, by
Cauchy’s theorem it is consistent with the former one for f € Hy(3,,.4). Note that
in the scalar valued case we have A = C. Then we write H*°(%,) and Ho(X,). For
the purposes in this note, it will be sufficient to introduce an H-calculus for this
situation.

Definition 3.1. a) Let A = C. The operator A € §(X) is said to admit a bounded
H>°-calculus on X, if there exists o > ¢4 such that ®4 given in (3.1) is bounded
(w.r.t. the topologies on H*(3,) and L£(X)). We denote the class of operators
admitting a bounded H>-calculus on X by H*°(X). The bound for ®4 in general
depends on ¢. The infimum over all ¢ > ¢4 such that this bound remains finite is
called H*°-angle of A and is denoted by ¢%.

b) Accordingly, A € S(X) is said to admit an R-bounded H>°-calculus on X, if
there exist a ¢ > ¢4 and a constant C, > 0 such that

R{f(A); feH™(,), |fIS% <1}) <Gy (3:2)
This class is denoted by RH*°(X) and the corresponding RH>°-angle by qbZ’OO.

The following result is known as convergence lemma (see e.g. [9, Lemma 2.1], [21],
[14, Theorem 4.7]).

Lemma 3.2. Let f € H®(X,,A) and may p, € Ho(Xs) be defined by pn(z) =
n?z/(14+nz)(n+z). Then, f(A) € L(X) if and only if sup,ey || (pnf)(A)| < 0o. In
this case f(A)x = lim (pnf)(A)x for all x € X.

Thanks to the convergence lemma it is easy to see that, in case that A € H*>(X),
® 4 extends boundedly from Ho(Xs) to H®(X,).

Given an operator admitting a bounded or an R-bounded H*-calculus, naturally
the question arises, whether ® 4 can be extended to some class of A-valued functions.
By combining the notion of R-boundedness with operator-valued functional calculus
an affirmative answer to this question is given by N. Kalton and L. Weis in [26]. For
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the precise formulation of this result we need the following property from Banach
space geometry.

Definition 3.3. A Banach space X is said to have property («), if there exists a
C > 0 such that for all n € N, all a;; € C with || < 1, all z;; € X, and all
independent symmetric {—1,1}-valued random variables €} on a probability space
(G1, M1, Py) and 5? on a probability space (Ga, Mo, P) for i,5 =1,..., N, we have
that

N N
L[S dwseasmylxduo<c [ ] 13 elued)my xdude,
G1 Gz Gl G2

3,j=1 1,7=1

Again standard spaces such as Hilbert spaces and reflexive LP(G)-spaces enjoy prop-
erty (o). Moreover, the spaces LP(G, X) enjoy property (a) for 1 < p < oo, if X
does so (cf. [28]). Note that for Banach spaces X of class H7 we have the relations

S(X) D RS(X) D H™®(X) D RH™(X)
between the single classes. For sectorial A on X we also have

b4 < 055 < 6T <o
for the corresponding angles, cf. [11]. In [26, Theorem 5.3] it is proved that
RH®(X) = H*®(X) and ¢ = gbf’oo, provided that X has additionally property
(@).

The mentioned result of Kalton and Weis reads as follows (see [26, Corollary 5.4]).

Proposition 3.4. Let X be a Banach space having property (o)) and A € S(X).
Given an R-bounded subset 7 C L(X), we put

H® (g, 7) :={f € H (X5, A); f(z) €T (2 € %,)}.
If A admits a bounded H>-calculus, then for o > ¢ we have
R{f(A); feH™(Es,7)}) < o0

For a long time it remained an open question, under what circumstances in a
Banach space X the sum of two closed operators is closed again. A first suitable
answer was given by the celebrated result of Dore and Venni in [13] stating that
if both A and B have bounded imaginary powers with sum of power angles less
than 7 and if X is of class H7, then A + B is closed and invertible. Another
answer to this question is also contained in Proposition 3.4 as a special case. In
fact this result yields the same assertion if one of the operators is R-sectorial and
if the other one admits a bounded H*-calculus, see [26, Theorem 6.3]. This is in
particular important for the situation of Cauchy problems (i.e. B = d;), since then
the assumption for A of having bounded imaginary powers is reduced to the weaker
property of R-sectoriality. In view of our applications, in this note we want sums
A+ B or products AB not only to be closed again, but even to admit an H°-
calculus. This leads to the following result, which is also obtained as a consequence
of Proposition 3.4.
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Proposition 3.5. Let X be a Banach space of class HT having property (o). Let
A, B € H®(X) with ¢F + ¢% < m be two resolvent commuting operators.

(a) Then A+ B admits an R-bounded H*-calculus and for the RH*-angle we

have ¢A+B < max {9, ¢% }.
(b) Let further 0 € p(A). Then AB admits an R-bounded H>-calculus with

R?
Pap < OX 0%

Remark 3.6. By iteration it readily follows that the assertions remain true for finite
sums (resp. finite products) as long as in each step the condition for the H>-angles
and commutativity of the resolvents is satisfied.

Proof. We give a detailed proof of part (b) and omit the very similar proof of part
(a). Let ¢ € (¢F,m — ¢%), 0 € (6%, 7™ — ¢), and fix z € 3X,. We set g, () := zA for
A€ Xy Let 0 € (0 + ¢,m) and f € Ho(Xp) with |f|% < 1. Then fo g, € H®(Z,).
By the fact that X has property («) we also have B € RH*(X) and ¢7§’°° = ¢%.
Hence

R({f 0 g:(B); z € T, |fl <1}) <00 (3.3)
follows. By permanence properties for sectorial operators we also have that ¢,(B) =
2B is sectorial with ¢.p < argz + ¢p < 6. Thus f(g.(B)) is well-defined and a
straight forward calculation shows that

fog:(B) = f(9:(B)) = f(2B) (2 €Xy)

(see also [28, Proposition 15.11]). Relation (3.3) therefore implies that zB admits
an R-bounded H*°-calculus uniformly in z € 3, i.e.

R({f(zB); z €, |fl% <1}) < o0

In particular, we have ¢’ b <o+ .
Now let ¢ € (0 + ¢,0) and I'y, := (—00,0]e®¥ U [0,00)e™ . We set Ry(z) :=

(A—2B)71 for A € C\ 5,44 and 2z € &, and define

Hy(2) = f(:B) = 3 | FORs()ax
P

2mi
Observe that A € C\ ¥, implies that z — (A — 2B)~! is holomorphic on ¥,.
Lebesgue’s dominated convergence theorem therefore yields continuity of Hy. Fur-
thermore, for any simple closed curve v C %, Fubini’s theorem and Cauchy’s theo-

rem give us
Hy( A dzd\ = 0.
/ -z - — 1“w/vf( YR (z)dz 0

Thanks to Morera’s theorem holomorphy of Hy on X, follows. By assumption R)(z)
commutes with the resolvent of A for all A € R(I'y) \ {0} and z € ¥,. Continuity
of the resolvent therefore implies the same to be true for H¢(z) (2 € ¥5). From
Proposition 3.4 we infer that the family {H(A); |f|% < 1} is R-bounded.
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It remains to show that
1

Hp(A) = o A fO)(N—AB) tax. (3.4)
»

We only show Ry(A) = (A\—AB)~! for A € C\ X, by an approximation argument.
If this is proved, (3.4) follows easily by the same arguments. Let x € (¢, 0) and
define the path T', := (—00,0]e®*U[0, 00)e ™™ so that R(T'x)\{0} C p(A). Employing
the Dunford approximation sequence p,, from Lemma 3.2 and the identity

A—2zB) Hz—A) ' AN=AB)= ((z— A '+ B(A—zB)1),
we deduce for x € D(AB) that
(pnRA)(A) (N — AB)z = ! pn(2)(\— 2B) Yz — A)7'(\ — AB)xdz

=i )
[ )= ) eds s [ pa(2)BO- 2B) e
= — z)(z — xdz + — z -z xdz.
omi Jp " omi Jp "
Again \ € C\ ¥, implies that z — B(A —2zB)~! is holomorphic on ¥, D> R(T) \
{0}. Hence, the second integral vanishes by Cauchy’s theorem and we arrive at

(PuRAA)A = AB)z = pu(A)r — & (n — o).

This proves Ry(A) to be a left inverse to (A — AB). Since (A — AB) is closed, the
same approximation argument shows that R)(A) is a right inverse as well. The
proof is now complete. U

In Section 6 we will demonstrate that our approach is not restricted to the resol-
vent commuting situation. For this purpose, we employ a corresponding result to
Proposition 3.5(a) for the non-commuting case, cf. [33]. Indeed, the same assertion
holds, if the following so-called Labbas-Terreni condition is satisfied.

Let 0 € p(A) and let there exist constants ¢ >0, 0 < a < < 1,

Ya > ¢a,vp > ¢p,ba+ Y <,
such that for all A € ¥:_y,, p € Yr_y,it holds that

A+ A) AT (u+ B) I < e/ (L ANl
Here [S,T] = ST — T'S. The result given in [33] then reads as follows.

(3.5)

Proposition 3.7. Let X be a Banach space of class HT with property («), let
A, B € H®(X) and suppose that (3.5) holds for some angles o > ¢%, ¥p > ¢F
with Y4 + Yp < w. Then there exists 6 > 0 such that A+ B + 0 is invertible and
such that A+ B + 0 € RH®(X) with ¢% g, s < max{ia,¥p}. In case that the
resolvents commute or if ¢ in (3.5) is small enough, we can take § = 0.

Remark 3.8. Again iteration is possible, provided the angle and commutator con-
ditions are satisfied in every step.
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Remark 3.9. Both Proposition 3.5 and Proposition 3.7 exist in slightly different
versions if X is an arbitrary Banach space, cf. [26], [33]. In our applications in the
subsequent sections, however, the assumptions ‘of class H7’ and ‘of property («)’
are always satisfied.

4. CYLINDRICAL PARAMETER-ELLIPTIC BOUNDARY VALUE PROBLEMS

First let us recall the notion of parameter-ellipticity from [11]. Let F' be a Banach
space, G C R" be a domain, and

A(@,D):= Y aq(x)D", (4.1)
|a|<2m

where m € N, a € Nij, and a, : G — L(F). For A € C and boundary operators

Bj(z, Dyu:= Y _ bjg(x)(D%u)|sq, (4.2)
[B1<m;
where m; < 2m, 3 € Ngj, and b;3 : 0G — L(F') for j = 1,...,m, we consider the
boundary value problem
M+ Az, D)u = finG,

Bj(x,D)u = 0ondG (j=1,..,m). (4.3)

Definition 4.1. In the setting introduced above the L(F)-valued homogeneous
polynomial

a(€) == ) anl” ((ER")
|a|=2m

is called L(F)-valued parameter-elliptic, if there exists an angle ¢ € [0, 7) such that
the spectrum o(a(€)) of a(§) in L(F') satisfies

a(a()) C Xy (R, [§]=1). (4.4)
Then
¢ :=inf{¢ : (4.4) holds}
is called angle of ellipticity of a. A differential operator A(z, D) := 3, <oy, @a(z)D”

with coefficients ao : G — L(F) is called L(F)-valued parameter-elliptic in G of
angle of ellipticity ¢, if the principal part of its symbol

at(2,8) = Y aa(2)E”
|a|=2m
for every x € G is L(F)-valued parameter-elliptic of this angle of ellipticity.

Definition 4.2. Let F' be a Banach space, G C R" be a C''-domain, and let A(z, D),
Bj(x, D) be as given in (4.1), (4.2). We set BJ#(CC, D)u := szmj bs.;(2)(DPu)|ac,
A# (2, D) := >_laj=2m @a(x) D, and assume that A(z, D) is L(F)-valued parameter-
elliptic in G of angle of ellipticity ¢ € [0, 7). For each ¢y € G we write the boundary
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value problem in local coordinates corresponding to zp. The boundary value problem
(4.3) is said to satisfy the Lopatinskii-Shapiro condition, if for every ¢ > ¢ the ODE
(A + A% (20,€', Dy, )Jv(wn) = 0, an >0,
B (20,¢, Dy, )v(0) = hj, j=1,..m,
v(z,) — 0, z, — oo,

has a unique solution v € C((0,00), F) for each (hi, ..., hyy)T € F™ and for each
A€,y and & € R" with [¢/| + |\ # 0.

We refer to [37] for an introduction to the Lopatinskii-Shapiro condition for scalar
valued boundary value problems and to [11] for an extensive treatment of the F-
valued case. Parameter-ellipticity of a boundary value problem now reads as follows.

Definition 4.3. We set

(A,B) := (A(-,D),B1(-, D), ..., Bp(-, D)).
The boundary value problem (A, B) given through (4.3) is called L(F')-valued
parameter-elliptic in G of angle ¢ € [0,7), if A(-,D) is L(F')-valued parameter-
elliptic in G of angle ¢ € [0,7) and if the Lopatinskii-Shapiro condition holds. To

indicate that ¢ is the angle of ellipticity of the boundary value problem (A, B) we
use the subscript notation ¢4 py.

Next, consider a domain 2 C R™ given as product of finitely many domains

V; ¢ R"™ with n; € N and Zle n; = n, that is Q = Hle V;. For x € Q we write
= (2!, ...,2%) with 2% € V; for x € Q and i = 1,..., k, whenever we want to refer
to the cylindrical geometry of Q. Accordingly, we write a = (a!,...,aF) € Hle Ny!
for a multiindex o € N”. Finally we set

OV, =V x ... x Vg x0V; x Vigg X ... x Vg (4.5)

k
and 00 := |J 9V;. As 0V; NIV, =0 for i # j, all points belonging to the Lebesgue
i=1
null set of edges of Q2 (with respect to the Lebesgue measure on the boundary of )
are neglected in this definition of 9.
In this section we particularly deal with the £(F')-valued boundary value problems
A+ A(x,D)u = finQ,
Bj(x,D)u = 0ondQ (j=1,..,m),
with operators A(z, D) and Bj(z, D) of the following form.

(4.6)

Definition 4.4. Let m; € Nfori =1,...,k and set m := max{m; : i =1,...,k} and
B, j(-,D) = 0 for j > m;. The boundary value problem (4.6) is called cylindrical if 2
is a cylindrical domain as introduced above and if the operator A(-, D) is represented
as

Ae D=3 AED) =3 T fap0teon
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and the boundary operator on 0 is given as
k .
Bj(z,D)u = Z Xov, (x)B; j(x", D)u
i=1

k
=S oula) 30 DO O
i=1

[B¢|<m; 5

for m; ; < m; and j = 1,...,m, where xpy, denotes the characteristic function of
the set 0V;. In other words, the differential operators A(x, D) and Bj(z, D) resolve
completely into k parts A;(z*, D) and B; j(z*, D) of which each one acts merely on
Vi.

For 1 < p < oo the LP(Q, F')-realization of the boundary value problem (A, B)
given through (4.6) is defined by

)
ol

k
D) ={ue @) Due @) o Y- 1]

i=1
and B;(-,D)ju=0 (j=1, ,m)}
Au :=A(-,D)u, wu € D(A).
In case that m; = m for all ¢ = 1, ..., k, we obviously have
D(A) == {u € W*™P(Q,F); Bj(wD)u=0 (j=1,..,m)}.
For ¢ =1, ...,k we consider the boundary value problems
(Ai, B;) :== (Ai(-,D),Bi1(-, D), ..., Bim, (-, D))

given as

A+ Ai(z,D)u = finV,,

Bij(x,D)u = 0ondV; (j=1,..,my), (4.7)

which arise naturally by cylindrical decomposition of (A, B). For the cross-sections
Vi, we will admit the following types of domains.

Definition 4.5. Let m,n € N. The domain G C R" is called a standard domain in
R™, if it is given as the whole space R", the half space R} or as a domain in R" with
compact boundary, that is, a bounded or an exterior domain. If a standard domain
G is of class C™, it is called a C"™ standard domain.

From now on we assume every V; C R™ to be given as a C?™ standard domain.
Furthermore, for some 7; € (0,1), i =1, ..., k, the following smoothness assumptions
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on the coefficients of (A;, B;) may hold:
a'; € BUCY (V;, L(F)) for |o'| = 2m; al,(c0) == lim ali(z"))

|zi|—o00, z'€V;
exists and ||la’;(2") — a'i(c0)|| < Clz'|7% (2" € Vi, [2'| > 1)),
a'; € [L® + L™)(V;, L(F)) for |o'| = v < 2my, (4.8)
2m; — v 1

where r, > p, —— > —,
i Ty

b g € C2MTMa OV, LIF)) (5= Ly mys; 8] < i),

Our main theorem of this section reads as follows.

Theorem 4.6. Let 1 < p < oo and let F' be a Banach space of class HT enjoying
property («). Let Q := Hle Vi, Zle n; = n, and let every V; be a C*™ standard
domain in R™, n; e N, i =1,..., k. Furthermore, we assume that

(i) the boundary value problem (A, B) is cylindrical,

(i) the coefficients of (A;, B;i) satisfy (4.8),

(iii) (Ajs, B;) is L(F)-valued parameter-elliptic of angle v; == ¢4, ;) € [0,7) in
Vi, respectively in V; U {oo} in the sense of (4.8), line 1 in case of V; being
unbounded,

(IV) ©i + Pj <m fOT’ Za] = ]-a "'ak;} { 75.]}

(v) ali(x")al ;(27) = al ;(x7)al ;(a") in L(F) fori,j = 1,....k, i # j and a.e.

at

x € (.
Then for every ¢ > Erllaxk{goi}, there exists 0 = 0(¢) > 0 such that A+ 6 €

RH>(LP(2, F)) and gbf’fg < ¢. Moreover we have

o

<1}) <oo. (4.9)

R({A i DY\ + A +6) ,Aezﬁ_(ﬁ,og;m_
Remark 4.7. a) Note that no continuity of the boundary conditions at the edges
of {2 has to be assumed.

b) It is worthwhile to mention that another advantage of our approach lies in the
fact that it easily generalizes to the case of different p-integrability in the single
cross-sections V;. In fact, if p = (p1,...,px) € (1,00)* we set

LP(Q, F) := L (Vy, L (Va, ... LP* (Vi F) . .)).

In the third line of the smoothness assumptions (4.8) then we have to replace p by
p;. The remaining definitions, such as the domain of A, remain exactly the same.
Also the statement of Theorem 4.6 holds without any change. Observe that step I1a)
of the proof implies that A; and Ay are resolvent commuting on CS°(€2). Since this
space is dense in LP(Q2) for p = (p1,...,px), 41 and As are resolvent commuting in
the case of different p; as well. The remaining parts of the proof then copy verbatim.

We remark that according extensions to different p in each cross-section are valid
also for the results obtained in the subsequent sections.
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Proof. Step I: cylindrical decomposition.
We define LP(V;, F')-realizations of the boundary value problems (A;, B;) by
D(4;) == {u e W*™P(V;,F); B;;(xD)u=0 (j=1,...,m;)}
Aju = Ai(-,D)u, u € D(A;).
As F' is Banach space of class H7 assumptions (ii), (iii) and [10, Theorem 2.3] show

that for every ¢ > ¢; there exists d; = 0;(¢) > 0 such that A; + 0; € H*(LP(V;, F))
and ¢ 5 < ¢. Moreover, it is proved in [11, Theorem 8.2] that

_ laf
RN T2 DA+ A +6)7" A€ Srg, 0< |a] < 2mi}) < oo (4.10)
These statements remain true for the canonical extension of A; to LP(Q2, F') which,
for simplicity, we will denote by A; again. Note that the domain of A; in LP(Q), F)
reads as

D(4;) 2:{U € LP(Vy x - x Vg, W2 P (V; LP(Viyy % -+ x Vi, F)));
(4.11)
Bi’j(-,D)u =0 (j = 1, ,mz)}

Step II: case k = 2.

a) We first show that resolvents of the extensions A; and As commute. To this
end, we will frequently make use of the following observation. If T' € L(E, E3) and
u € WhP(G, Ey) for Banach spaces E1, Fa, and G C R open, then

DTu=TD% (Ja| <k) (4.12)

in LP(G, Ep). This follows easily by the fact that a derivative d,,u represents the
limit of a convergent sequence in LP(G, Ey) and by the continuity of 7. For the
following argumentation it will be convenient to introduce the notation

D(A17X> = {’U, S W2ml7p(V17X); Bl,j('7D)u - 07 ] = 17 o 'aml}

for the domain of A; in the X-valued space LP(V, X). Here we are particularly
interested in the case X = D(Ag, F'). According to step I,

A+ Ay D(Al, D(AQ, F)) — Lp(‘/i, D(AQ, F))
is an isomorphism for A € p(—A;). Fubini’s theorem yields
D(A1, D(As, F)) — W2™MP (Vi W22 (Vy, F)) = W22 (Vy, W2™P(Vy, F)).

First we set By := W2™P(V, F), By :== W'=V/PP(9V}, F), and T = B;. Then
relation (4.12) implies

D*2Byu = B1D*?u (u € W?™2P(Vy, Fy), |as| < 2ma).
This shows that
D(A1, D(Ay, F)) — W2™22(Vy, D(Ay, F)).
Since Bau = 0 for u € D(A1, D(Asg, F)), we even have
D(A1, D(Az, F)) — D(Az, D(Ay, F)).
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Interchanging the roles of A7 and As we obtain the converse embedding. Hence we
have

D(A1, D(Az, F)) = D(A, D(Ay, F))
with equivalent norms. The above arguments also include that
LP(V1,D(Aq, F)) = D(Ag, LP(V4, F)).
From this we conclude that
A+ Ay : D(Ag, D(Ay,F)) — D(Ag, LP(V1, F)) (4.13)

is isomorphic. Setting Fy = D(A1, F), By = LP(V},F), and T = X + A, relation
(4.12) gives us

DA+ Apu = (A + A1)Du  (u € D(Ay, D(Ay, F))).

Setting By = Ey = F and T = al,, in view of (4.12) we also see that D2 and the
coefficients ail commute. By our assumption (v) on the coefficients this yields

(n+ A2) A+ ADu = (u+ A)(A+ A2)u (u€ D(Ag, D(AL,F))).  (4.14)

Now pick f € LP(Va, LP(V4, F)) and p € p(—As). Then we have (u + Ao)~Lf €
D(Ag, LP(V1, F)). Since (4.13) is isomorphic, we obtain

(A+ A1) (p+ A2) "' f € D(Ag, D(Ay, F)).

Hence the application of (A + Ap)(u + A2) on this expression makes sense and we
obtain by virtue of (4.14) that

(/\ + A1)71(,u + Ag)flf = ()\ -+ Ag)fl(,u + A1)71f.

b) Let ¢ > max{p1,p2}. Thanks to assumption (iv) and part I) of the proof, for
i = 1,2 there exist ¢ > ¢; > @; with ¢1 + ¢2 < 7 and §; = d;(¢;) > 0 such
that A; +6; € HO(LP(LF)), ¢X 5, < &, and 6% 5 + &%, .5, < 7. Setting
8 := 01 4 82, D(A) := D(A1) N D(Ay) and A := A; + Ay + 6, Proposition 3.5 yields
A€ RH>®(LP(Q, F)) with ¢'7> < max{g1, 2} < ¢.

¢) It remains to show D(A) C D(A) and the R-boundedness statement (4.9). As F
1 2

has property («), Aa+0dy € RH*(LP(Va, F')) by [26, Theorem 5.3]. For %—i— % <

1 we consider the family of operators

lat] | Ja?|

(A tem) pletet (y 4 Ayl ven )
By the fact that A; + 61 € H™(LP(2, F)) has bounded imaginary powers, we
obtain D(AY) = [LP(2, F), D(A;)], for v € [0,1] (see [11, Theorem 2.5]), where
[LP(Q2, F'), D(A1)], denotes the complex interpolation space between LP(£2, F') and
D(A;) of order v. From this we deduce

D(Alf) = [LP(Q’F)vD(Al)]V — W2mly’p(‘/1,Lp(VY2,F)).
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_lal
Choosing 61 suitably large this shows that D(al’o)(Al + 01) 2™ is bounded for
|at| < 2my. Thus, thanks to Lemma 2.4a), it suffices to show that the family
el 1o ot | e?]

A2 2 A +9 ez D A+ A AEX, g, — +—<1
{ 1 ma (A +01)Pm 1 ( )75 AE © oy | 2my }

is R-bounded. To this end, pick o € (¢1, min{e, ™ — ¢2}). For any A € ¥, _4 we
define the holomorphic function

lat] | Ja?]\ o
ca@yle%m+mﬁﬁm1ﬂ VA4 2+ A3+ 68)"" (z€%,).

A homogeneity argument yields the existence of C' = C(¢,0) > 0 such that

(ol Jo?ly ol lo?|
’)\ 2m1 2mgy/ 5 2my | < C|)\ + Z| 2m2

By virtue of Lemma 2.4b) and relation (4.10) we conclude
R{GA(2); 2z € X5, A€ Xr_p}) < 00.
From step II b) we also know that
DO (N 4 2+ Ay + ) H(u — Ay)7!
= (= A) 'O (N 4 2 4+ Ay 4 6y) !
Hence we may apply Theorem 3.4 to the result that
R({Gx(A1); A€ Erp}) < 00.

By an approximation argument very similar to the final part of the proof of Propo-
sition 3.5 we therefore see that

lot| | lo?]

G)\(Al) — )\1 (2m1+2m2)(A1 _|_51)2m1 D(OO‘ )()\+A~)_1

Consequently, relation (4.9) follows. This, in turn, yields D(A) ¢ D(A), hence
A=A

Step III: case k > 2.
Given f € LP(Q, F), Lemma 3.2 and part IIa) of the proof imply

(C—A) A= (Ai+4))7'f
= lim L /F pu()(C—A) TN = — A) (= A)ldp f

n—oo 274

n—oo 271
=A—(A+4)C-A)f

Hence the resolvent of an extension commutes with the resolvent of finite sums of
extensions. As the bounded H>-calculus as well as relation (4.9) are preserved in
each iteration step, the claim for arbitrary k& follows by induction. O

~ fim L / () (A — 1 — A" (i — AN C — Ay f
T
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5. THE LAPLACIAN ON CYLINDRICAL LIPSCHITZ DOMAINS WITH MIXED
BOUNDARY CONDITIONS

In this section we still consider €2 := Hle Vi, however, with the difference that
V; C R™ now each may be a bounded Lipschitz domain of the following class.

Definition 5.1. A domain G C R" is called a bounded Lipschitz domain, if it is
bounded and if there exists an M > 0 so that every point = = (z1,...,z,) € 0G
has a neighborhood U such that, eventually after an affine change of coordinates,
OGN U is described by the equation z, = ¢(z1,...,2,—1), where ¢ is a Lipschitz
continuous function with Lipschitz constant bounded by M and where GNU = {x €
U: zp>0(T1,...,nn—1)}.

This definition is also used in [25], for instance. Domains G of the above type
are usually termed graph Lipschitz domains or strongly Lipschitz or domains with
Lipschitz boundary. Recall that on such domains standard function space theory,
trace results, definition of an outer unit normal, etc., are still available, c.f. [18], [25].
For more general classes of Lipschitz domains, see also [18] and [23].

On Lipschitz domains given by Definition 5.1 we consider the resolvent problem
for the Laplacian with mixed Dirichlet Neumann boundary conditions

A —Au = finQ,

O,u = 0onlIY,
where 0,u denotes the outer normal derivative of u, I'g := Hz‘e No V; and I'; =

[Lien, Vi with NoUNy = {1,...,k}, NoNn Ny = (), and V; as in (4.5). The boundary
value problem (5.1) decomposes into

Au—Au = finV,

Biu = 0on 0V, (5-2)
where B;u := u for i € Ny and B;u := d,u for i € Ny.
Given a Banach space F, the LP-realizations are defined as
D(Api, B) = {u e WyP(Vi, B); Aue LP(V;, E)} (5.3)

Amu = Au
for the E-valued Dirichlet-Laplacian on V;, i.e. in case i € Ny, and

D(Api, E) :={u € W'(V;, E); 3v e LP(Vi, E) Vo € WY (V) :
—/ VuVy = / v}
Vi Vi

for the E-valued Neumann-Laplacian on V;, i.e. in case 1 € N;. If E = C, we
just write D(A, ;). Note that the above realizations are occasionally termed weak
Dirichlet-Laplacian and weak Neumann-Laplacian respectively, cf. [38]. To empha-
size that we mean the Dirichlet-Laplacian or the Neumann-Laplacian we also use

Apiu =0
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occasionally the notation A[’? or Aévl, respectively. Recall that for smooth u in view

of Green’s formula d,u = 0 on 9G if and only if

/G Aug = — /G VuVe (o€ W (G)).

As before, we use the same symbol for the canonical extensions of A,; to LP(12).
We define the (scalar-valued) LP-realization of the Laplacian with mixed boundary
conditions on €2 by

. (5.4)
Apu —ZAsz (u e D(Ap)).

=1
Theorem 5.2. Fori=1,...,k let V; be a C? standard domain in R", n; € N, (see
Definition 4.5), or a bounded Lipschitz domain in R™, n; > 2. On two-dimensional
Lipschitz cross-sections V; we assume A, ; to be the Dirichlet-Laplacian. Set € :=
Hlevi. Then there exists € > 0 depending only on the Lipschitz character of
the different V; such that for all (3 +¢)) < p < 34+ ¢ and all &6 > 0 we have

Rv

—Ap+96 € RH™(LP(Y)) and qb_Ao:H < 3.

Remark 5.3. a) There are some situations in which the assertion remains true for
6 = 0 and where we have ¢7EAO: = 0. In fact, the shift 6 > 0 is only required to
overcome the lack of injectivity in 'Neumann cross-sections’. Thus, if we assume,
e.g., pure Dirichlet boundary conditions, the assertion remains true for § = 0, since
then every AD as defined in (5.3) is injective. For bounded Lipschitz domains V;
the semigroup generated by Api satisfies an appropriate Gaussian estimate, cf. [6,
Theorem 5.7]. Thanks to results derived in [28, Chapter 11], we therefore even have
qﬁ?ﬁ%_ = 0. Combining this with the first part of step I of the proof below yields
i

also ¢?X: = 0 in case of pure Dirichlet conditions.

Furthermore, if at least one V;, say Vj,, is bounded and the operator on Vj, is the
Dirichlet-Laplacian —Afz , we obtain 0 € p(—A,) (i.e. in particular 6 = 0) for the
full Laplacian with mixed Dirichlet Neumann boundary conditions —A, on €. This
follows thanks to o(— Afm) (c,00) for some ¢ > 0 and by the fact that we may
choose the shifts for the Neumann cross-sections arbitrarily small.

b) Compared to existing literature, it is worthwhile to highlight two facts con-
cerning the outcome of Theorem 5.2: the result includes (simultaneously) classes of

unbounded Lipschitz domains and of mixed boundary conditions.

c) Note that for every bounded Lipschitz-domain G we have the usual relation
W, P(GQ) = {u € W'(G); vagu = 0}, cf. [30]. For Q and —A,, as in the theorem
this implies

D(AD) ¢ {u e Wy?(Q); Au e LP(Q)} (5.5)
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in case we have pure Dirichlet boundary conditions. Fubini’s theorem further implies
that

D(A))
C {u e WH(Q); Jv e LP(Q) Vo € WH'(Q) : —/ VuVep = / v} (5.6)
Q Q

in case of pure Neumann conditions. Hence, AE and A;,V coincide with the usual
weak Dirichlet- and Neumann-Laplacian respectively, defined on Lipschitz domains,
cf. [25], [38].

d) It is interesting to remark that Theorem 5.2 yields more regularity for u € D(A,)
than indicated by the right hand sides of (5.5) and (5.6), if at least one cross-section
V; is smooth. In fact, in each smooth cross-section u belongs to W?P, thanks to
(4.10). Thus, for the special situation of cylindrical domains this improves previous
results in the literature, since for bounded Lipschitz domains second order derivatives
in general are not expected to belong to LP(2), cf. [25].

e) Finally we note that Remark 4.7b) applies also to the situation in Theorem 5.2.

Proof. Step I: cylindrical decomposition.

If V; is a C? standard domain, it is well known that the boundary value problems
(5.2) are parameter-elliptic with ¢4 p) = 0. As noted in the first step of the
proof of Theorem 4.6, there exist d; > 0 such that —A,; + 6; € H*(LP(V;)) with
qS‘f’Ap .+s, = 0. It is also well known that in the case of Dirichlet boundary conditions
we Iﬁay choose ¢; = 0 and in the case of Neumann boundary conditions this result
holds for every §; > 0.

Observe that the assumptions imposed on the Laplacian with Dirichlet or with
Neumann conditions on Lipschitz cross-sections V; in R™ are exactly those which
allow for an application of the results obtained in [38]. Based on [25] and [17],
in [38] for all those cases it is shown that there exists ¢ > 0 depending only on
the Lipschitz character of V; such that for all (3 +¢)’ < p < 3 + ¢ we have that
A, generates a positive Cp-semigroup of contractions. According to a result of
Duong, cf. [24, Corollary 1], for ¢ > 0 this implies —A,; + 6 € H*(LP(V;)) with
gbiOAp,i 45 < 5. Note again that the shift ¢ is inserted to assure injectivity in case
of Neumann boundary conditions. By the fact that LP(V;) has property («) this
yields —A,; 4+ 6 € RH*™(LP(V;)) and qﬁ?ﬁiﬁé < %. Again this remains true for the
canonical extensions of the operators to LP(£2).

Step II: case k = 2.

Unlike in the proof of Theorem 4.6 we have —A,; + §; € RH*(LP(V;, E)) a priori
only for E := C instead of general UMD spaces E. Moreover, D(A,;, E') in general
is no longer a subset of W2P(V;, E). By these facts we first have to show that

A — APJ . D<Ap,17 D(Ang)) — Lp(Vl, D(Apjg)) (57)

is isomorphic, which before was guaranteed by known results (see step 2 of the proof
of Theorem 4.6).
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Let A,1 be arbitrary, that is, A, is either the Dirichlet- or the Neumann-
Laplacian in LP(V}) and let X € p(Ap1). By Fubini’s theorem, we see that

0 T
~Apa+ 8 € RHZ (LY, W (), o830 L, < 2,

for k = 0,1. In particular, A\ — A,1 + & : D(A, 1, WHP(Va)) — LP(Vy, WEP(1R)) is
isomorphic. For the sake of readability, in what follows we assume the shift § > 0
to be included in A. In order to show that (5.7) is isomorphic as well, it remains
to prove surjectivity. To this end, pick f € LP(Vi, D(Ap2)). In view of (5.8) there
exists u € D(A, 1, WHP(V3)) such that (A — Ap1)u = f.

First assume Aj,2 to be given as a Neumann-Laplacian. Then there exists v €
LP(Vy, LP(Vy)) such that for all o € WP (V3) it holds that

— VoA = Ap1)uVap = — VaofVaop = / V.
Va Va Va

Set w := (A — Ap1)~tv € D(A,1,LP(Va)). Since (A — A,1)~! is bounded on
LP(Vq, LP(V3)), we deduce

—/VQUVQQD = —()\ — Anl)_l /Vg()\ — APJ)UVQSO
Va Vo

= (A - Ap,l)_l/ vp :/ (A= Ap1) log =/ wep.
Va Va Va

Observe that here (A — A,1)~! can be replaced by the terms Vi(A — Ap)~!
or Ap1(A — Ap1)~t and u by Viu or Apju, respectively. Hence, we obtain
u € D(Ap1,D(Ap2)). In a very similar way surjectivity of (5.7) can be proved,
if both A, 1 and A, 1 are given as Dirichlet-Laplacians.

(5.8)

Now we continue as in step Ila) of the proof of Theorem 4.6. Indeed, Fubini’s
theorem yields

D(Ap1, D(Ap2)) = WHP(Vi, WP (Vy)) = WP (Va, WP (1))
and by very similar calculations as above we obtain
w, Vou, Apou € LP(Va, D(Ap 1))
for u € D(Ap1,D(Ap2)). Thus, we arrive at
D(Ap,lv D(APQ)) = D(Ap,%D(Ap,l))-

Now we are in the same situation as in step IIa) of the proof of Theorem 4.6. The
same arguments therefore show that A, 1 and A 2 are resolvent commuting. Exactly
as in step IIb), Proposition 3.5(a) now proves the claim for k = 2.

Step III: case k > 2.
W.l.o.g. we can rearrange the different sets V; such that I'g = Hézl V; and I'1 =
Hf:lﬂ Vi with some 0 < | < k. Set Qo := [['_, V; and Q; := Hf:lHVi and let

Ago and A]]g\f , denote the extended LP(2)-realizations of the Dirichlet problem on €
and of the Neumann problem on {21, respectively. Then according to the first part
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of the proof, by iteration we see that —ADO and A 1 + 0 for every 6 > 0 admit

a bounded RH-calculus with angle less than 7. Moreover the argumentation

on commutativity of resolvents performed in step II) applies to A” 50 and A . As
Ay = A o + AN, Proposition 3.5(a) gives the result. The proof is now complete.

O

P, 1

Problems handled by the above result might arise in concrete technological appli-
cations as the following example demonstrates.

Example 5.4. The time-dependend problem corresponding to equation (5.1) rep-
resents the heat-equation in a cylindrical domain with mixed Dirichlet Neumann
boundary conditions. This equation serves, for instance, as a model for the cooling
of cylindrical electronic components. For such devices the cooling system is often
located on opposite sides (with respect to one space dimension). The cooling of a
graphic board with heatpipes placed on bottom and top or the cooling of a processor
represent typical practical examples.

Given a bounded Lipschitz domain V' C R2, the range for p such that —AII)D €
RH>(LP(V)) extends to (4 +¢)" < p < 4+ e. This activates the natural question,
whether this range is preserved for a higher dimensional domain provided the rough-
ness of the boundary is of two dimensional character. By our technique we can give
a positive respond to this question with a relatively short proof for the case of higher
dimensional Lipschitz cylinders.

Theorem 5.5. Let V; be a C? standard domain in R™, n; € N, or a bounded
Lipschitz domain in R%. Set Q := Hle Vi and assume that A, ; is the Dirichlet-
Laplacian on Lipschitz cross-sections V;. Then there exists € > 0 depending only on
the Lipschitz character of the different Vi such that for all (4+¢) <p <4+¢ and
for every § > 0 we have —A,+06 € RH*(LP(?)) and gb?_zﬁ;r& < /2, and where A,
is defined as in (5.4).

Remark 5.6. Observe that for the regarded cylindrical Lipschitz domains we cannot
only extend the range for p, but all observations given in Remark 5.3 apply also here.

Proof. If V; is a bounded Lipschitz domain in R?, it is shown in [38] that there exists
e > 0 depending only on the Lipschitz character of V; such that for all (4 4+ ¢)" <
p < 4+ ¢ we have that A, ; generates a positive Cp-semigroup of contractions. Now
we can go on as in proof of Theorem 5.2. (]

We close this section by giving a simple example in a Lipschitz cylinder in R3. It
is an immediate consequence of Theorem 5.5 and Remarks 5.6 and 5.3a).

Corollary 5.7. Let V be a bounded Lipschitz domain in R? and —oco < a < b < 0.
Then the negative Dirichlet-Laplacian AD as gien in (5.4) admits an R-bounded
H>®-calculus on LP(V X (a,b)) with ¢™ AD =0, provided (4+¢) <p<4d+¢e fora
certain € > 0 depending only on the szschztz character of V.
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Remark 5.8. The assertion of Corollary 5.7 remains true, if we assume Dirichlet
conditions on the barrel and Neumann conditions on top and bottom of the cylinder.
Note that by Theorem 5.5 we a priori only know qb?ij < 7/2. However, in one
dimension an explicit solution formula for the Neumann-Laplacian can be derived
from which (;57}2’: = 0 can be read off.

6. A NON-COMMUTING EXAMPLE

In this section we consider a situation where operators on cross-sections do not
necessarily commute. We emphasize that we do not aim for the greatest generality.
The purpose of this section is just to demonstrate that our approach is not restricted
to the commuting situation. Improvements and generalizations in one or the other
direction are certainly possible. In particular, we restrict ourselves to the case of
two domains and of two operators. So, let Q = V; x V5 and differential operators
Ai(z', D) and Az(2?, D) such as in Theorem 4.6 be given. Then, for ¢; > ¢; there
exist 0; > 0 such that the canonical extensions fullfill A; +9; € RH*(LP(2, F')) and

X’f& < ¢;. For the sake of simplicity we will assume J; = 0 and the operators A;
to be subject to Dirichlet boundary conditions for i = 1, 2.

We assume the cylindrical structure to be disturbed in the following way: given
a function r on V;, we consider the differential operator

Ay(z!, D) + r(zh) Ay (2%, D)
in Q subject to Dirichlet boundary conditions. Associated to r we define an operator
of pointwise multiplication in LP(2, F') as
D(M,) :={ue LP(Q,F); rue LP(Q, F)}
Myu:=ru (u € D(M,)).
As before we will investigate the operator
D(A;) := D(A1) N D(M;A)
A= A1+ MAy (ue€ D(A,)).
The main difference to previous boundary value problems is that the operators Ay

and M, Ay are no longer resolvent commuting on LP(§2, F'). Therefore we have to
impose conditions on r that allow for an application of Proposition 3.7.

Theorem 6.1. Let 1 < p < oo and let F, V1, Vo, as well as A1 and Ao fullfill the
assumptions of Theorem 4.6 subject to Dirichlet boundary conditions. Let v > 0
with 1 + o + 9 < 7 and assume that

(i) r e [W2mP 4 W2me)(Vy) if 2myp > ny and r € W™ (1) else,
(ii) r(z') € Ty for all z* € V1, and
(iii) r=1D"r € L°°(V1) for all |n| < 2m;.
Then for every ¢ > max{p1, a2 + 9}, there exists 6 = 6(¢) > 0 such that A, + 0 €
RH®(LP(Q, F)) and ¢y < ¢.
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Proof. Step I. For r subject to assumption (i) we have M, € L(LP(Q, F')). This
implies

D(MTAQ) = {u € D(AQ) : Aqu € D(MT>} = D(AQ),
hence D(A,) = D(A1) N D(A2). In addition, assumption (ii) yields 0 € p(M,) and
M, € H*®(LP(Q, F)) with ¢37 < 9. Thus we can apply Proposition 3.5(b) to the
result that M, Ay € H*(LP(, F')) and ¢37 4, < w2 + 937 -

Step II. We show that A; and M, Ay satisfy the Labbas-Terreni condition (3.5).
To this end, we may assume 0 € p(M, Az), since this can always be derived by a
shift which we can compensate at the end by choosing § > 0 eventually a bit larger.
By the fact that we assume Dirichlet boundary conditions (at this point general
boundary conditions would cause more trouble) and in view of assumption (i), we
obtain M, (D(A;1)) C D(A;). This implies

D(MTAQAl) = D(AQAl) = D(AlAz) C D(AIMTAQ) (61)
For u € D(A1Asz) therefore the equality
MTAQ(/_,L + Al)u = (u + A — R)MTAQU (62)

with R := [Aj, M;]M,-1 makes sense in LP(2, F). Thanks to (6.1) we may also
identify R as

Ru = [Ay(z!, D), r(z))]r(zY) " tu =: R(z', D)u
for all u € M, A3 D(A1As) C D(A;7). Due to assumption (ii) the differential operator
R(x', D), and hence also R, is well defined on all of D(A;) and represented as a
linear combination of differential operators of the form

R, (z', D) = ag () H (r_lD”r)l”(ml)DV,
neMy
with v < al, some M, C {n e NJ*; n #0, 0 < < a} fori =1,...,n1} and
integers I, € N such that ZUGMW l,;m = o —~. This shows that R(x!, D) is of
lower order w.r.t. A;. In view of assumption (iii) we also see that the coefficients of
R(z!, D) satisfy condition (4.8). Hence there is a §; > 0 such that A; — R+ 6; €
S(LP(Q, F')) with PA —R+5, = DA, -

Next, let ¢1 > da,, pt € Xn_g,, and v € D(A2). Inserting u = (u+ A1) 1w €
D(A;4s) into (6.2) and applying (1 + A1 — R+ 1)~ to the resulting equation gives
us

M, As(p+ A1) to = (u+ Ay — R+ 61) ' M, Agv.
From this for v € D(A3) and p € ¥;_g4, we infer that

[M; Az, (n+ A1) "o = (p+ A) " (R +61) (1 + Ay — R+ 61) " M, Ago,

Let ¢2 > dpr4, and X € Xr_y,. With the above relation, the expression appearing
in the Labbas-Terreni commutator condition turns into

My Ag(N+ My Ag) (M A2) ™, (1 + Ay 7Y
= —(A+ M A9) N+ A1) H(R+61)(u+ A — R+61) "
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This formula can easily be estimated to the result
My Ag(X + M, Ag) (M A2) ™", (n+ A~
C
— 141
(14 Dl 2

where we employed 0 € p(M,Az) and the fact that R is relatively bounded by Aj.
The assertion now follows from Proposition 3.7. U

(1 € Xrgrs A€ Trgy),

A counterpart of the above result for cylindrical Lipschitz domains reads as fol-
lows.

Theorem 6.2. Let 1 < p < oo and V;, i = 1,2, be given as in Theorem 5.2 (resp.
Theorem 5.5). Assume that
(i) r e [W2P + W2>|(V1) if 2p > ny and r € W2(V}) else,
(ii) r(z') € Ly for all z* € V1 and some 0 < 9 < 7,
(iii) Yz, &r _olVE ¢ roo(yy),

and let ¢ > 9. Then, there exists € > 0 depending only on the Lipschitz character of
V; such that for all (3+¢) < p < 3+¢ (resp. (4+¢) < p < 4+¢) thereis ad > 0 such
that for —A, p+6 = —Ap 1 — M, Ay 2+06 defined on D(A, ) == D(Ap1)ND(M,A,2)
we have that —A,, + 8§ € RH®(LP(Q)) with ¢7§Kj,p+6 < ¢.

Proof. We try to mimic the proof of Theorem 6.1. By the fact that
Aru = ulAr +Vr-Vu+rAu

we see that also here we have M, (D(Ap1)) C D(Ap1). Completely analogous as
before we therefore arrive at (6.2) with A; = —Ap 1, Ay = —A, 9, and

Vr Ar |V7‘|2>
= — u

Ru -Vu+<—2 4
r T r

We have to show that R is relatively bounded. Since we do not have D(A, ;) C
W2P(V7) here, this is not so obvious as above. Recall that by the results obtained in
[25] we know that D((—A,1)Y?) = Wol’p(Vl). Since Ap, 1 € H*™(LP(V1)) this yields
Wo (V1) = D((=2p1)"%) = [P (Vi), D(&p1)ljo-
Hence the interpolation inequality
1/2
s < Cll2 TulY? < Clellullpa,.y + CE)lull,)
holds for all w € D(A, 1) and € > 0. This implies
1Rully < Cllullwre < ClelApaully + Ce)llullp) (v € D(Ap1), > 0).

Thus R is a Kato perturbation of —A,; from which we deduce that p — A, —
R is sectorial for some p > 0. The remaining proof then copies verbatim from
Theorem 6.1.

O
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Example 6.3. Theorem 6.2 in particular covers the case of heat conduction in a Lip-
schitz cylinder with longitudinal or in cross-sections non constant heat conductivity
coefficient (see also Example 5.4).

In Theorems 6.1 and 6.2 there appears no explicit non-degeneracy condition on
r. Therefore a brief discussion when r may degenerate is in order.

Remark 6.4. (Examples for r) Consider V; C R. Let r satisfy the assumptions of
Theorem 6.2 and assume that %, = g with g € Cy(V4). In case that V4 = I := (a,b)
with —oo < a < b < oo we have

x

r(z) =c¢ exp(/g(T)dT + ¢2), (6.3)

a

and in view of condition (i) and (iii) every possible 7 has this structure. Hence no
degeneration is possible. In case I := (a,00) equation (6.3) holds as before and no
degeneration at a is possible. On the other hand, c; = 0 and lim;_, f; g(T)dr =
—oo implies 7(z) — 0 for x — oco. Thanks to

r// ,14/7,,/

- QTT =g - 92,

r
g € CL(Vy) suffices for equation (6.3) to define r subject to assumption (iii).

In more explicit situations we may even allow r to grow at infinity as the next
result shows.

Theorem 6.5. Let the assumptions of Theorem 6.2 be satisfied. In case that Vi =
R™ the assertions of Theorem 6.2 remain true, if condition (i) is replaced by r €

c*(\).

Proof. The proof follows by the fact that in this situation relation (6.2) holds in the
sense of distributions. By standard arguments we also can show that M, A3 D(A;) C

D(A;). But then we can argue in the same way as in the proof of Theorem 6.1 (see
also [33, Chapter 5]). O

Remark 6.6. Theorem 6.5 includes the special coefficient r(x) = exp(cx) with
c € R and V] = R. The significance of this degenerate example lies in the fact that
it appears, for instance, in the treatment of contact angle problems (see [33, Chapter

5]).
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