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ABSTRACT. We prove a maximal regularity result for operators corresponding to rota-
tion invariant (in space) symbols which are inhomogeneous in space and time. Symbols
of this type frequently arise in the treatment of half-space models for (free) boundary
value problems. The result is obtained by extending the Newton polygon approach
to variables living in complex sectors and combining it with abstract results on H>-
calculus and R-bounded operator families. As an application we derive maximal regu-
larity for the linearized Stefan problem with Gibbs-Thomson correction.

1. INTRODUCTION

In the theory of parabolic partial differential equations, Sobolev spaces connected to
the Newton polygon appear in a natural way if the underlying symbol structure has an
inherent inhomogeneity. A prominent example is the symbol P(&,\) = A+ [£]2\/A + [£]?
which arises in the analysis of the Stefan problem with Gibbs-Thomson correction (cf.
[11], see also Section 5 of this paper). The symbol P (£, A) is not (quasi-)homogeneous in
¢ and X\ which implies that standard parameter-elliptic and parabolic estimates are not
available.

Typical examples of equations with inhomogeneous symbol structure are mixed-order
systems ([17], [6]), free boundary value problems (see, e.g., [23], [22] for the Cahn-Hilliard
equation) and boundary value problems with dynamic boundary conditions ([10], [8]). A
general approach for such equations is the Newton polygon method which was developed
by Gindikin and Volevich ([12], [13]). It turns out that it is possible to establish a new
notion of parameter-ellipticity and parabolicity which is in fact equivalent to uniform a
priori-estimates and maximal regularity in L2-spaces. For results in this direction and
general discussion of the Newton polygon, see also [6], [27], [9] and the references therein.
The resulting class of equations were called N-elliptic with parameter and N-parabolic,
respectively.

However, to our knowledge there exist no general LP-results on N-parabolicity. For
applications to nonlinear equations, as in the case of the Stefan problem, LP-theory is
necessary. The present paper establishes the first steps in this direction.

The main result states that N-parabolic scalar operators have maximal regularity in
classes of LP-Sobolev spaces anisotropic in space and time. Here maximal regularity
means that the operator induces an isomorphism between the Sobolev spaces corre-
sponding to the data and the solution of the equation. Due to the inhomogeneity of the
operator, the Sobolev spaces under consideration have an inhomogeneous structure, too.
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We point out that many results are known for quasi-homogeneous symbol structures and
related Sobolev spaces, the simplest example being the heat equation with symbol A+ |£|?
and the related solution space Wpl((O,T),Lp(R")) N LP((0,7), WpQ(]R")). In contrast to
this space, the Sobolev spaces considered in the present paper in general have neither
homogeneity nor quasi-homogeneity with respect to time and space derivatives.

Contrary to L?-theory, maximal regularity for LP-Sobolev spaces does not follow di-
rectly from symbol estimates. We have to deal in a natural way with vector-valued spaces
as, for instance, W, ((0,7'), LP(R")) where Mikhlin’s theorem cannot be applied. This
difficulty can be overcome by the concept of R-boundedness and R-sectorial operators,
see [18], [5]. We will briefly recall this concept in Section 2.

The operators under consideration will have rotation invariant symbols in space, i.e.,
they can be considered as a function of the Laplacian (more precisely, of the square root
of the negative Laplacian). Observe that this holds for all examples mentioned before. To
prove maximal regularity, we will essentially use H-calculus for the negative Laplacian
and the time derivative operator and apply an abstract result on joint H*-calculus due
to Kalton and Weis [16]. In fact, this method works for general resolvent commuting
operators admitting a bounded H*°-calculus, and we will formulate our main result in
this setting (Theorem 3.2 below). The results are proved simultaneously for both scales
of spaces, Sobolev-Slobodeckij and Bessel potential.

In applications to boundary value problems, inhomogeneous scalar symbols often arise
as the determinant of the Lopatinskii matrix related to the problem, see e.g. [22]. There-
fore, the question of trace spaces of the LP-Sobolev spaces related to the Newton polygon
appears. For p = 2, this question was answered in [7]: if the Sobolev space in the interior
of the domain is defined by the Newton polygon N then the trace space is defined by a
shifted version of N with shift length % It turns out that a similar result holds in the
LP-case where now the shift has length %. The precise description of the trace space can
be found in Theorem 4.1. In the proof we give an explicit construction of a right inverse
to the trace operator.

The paper is organized as follows. In Section 2, we give some remarks on LP-Sobolev
spaces with exponential weight in time and summarize basic facts on R-boundedness and
‘H>°-calculus including the properties of the Laplacian and the time derivative needed in
what follows. Section 3 contains the first main result in Theorems 3.2 and 3.3 which states
that an N-parabolic operator induces an isomorphism on the related inhomogeneous LP-
Sobolev spaces, that is, on its natural domain. In this context we also slightly generalize
a result of [6], which gives an equivalent description of N-parabolicity. In Section 4 we
deal with the trace spaces connected to the Newton polygon. The description of these
spaces can be found in Theorem 4.1, the second main result of this article. In the final
Section 5, we apply these results to the Stefan problem, demonstrating the usefulness of
these concepts for linear and nonlinear parabolic partial differential equations.

2. FUNCTION SPACES, R-BOUNDEDNESS, AND H°-CALCULUS

Let us fix the notation used throughout this paper. First we introduce suitable function
spaces. Let Q@ C R™ be open and X be an arbitrary Banach space. By L,(2, X) and
H;f(Q,X), for 1 < p < o0, k € N, we denote the X-valued Lebesgue and the Sobolev
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space of order k, respectively. We will also frequently make use of the fractional Sobolev-
Slobodeckij spaces W7 (2, X), 1 < p < oo, s € R, which are defined by W;(Q, X) :=
B;,(Q, X) where B,,(Q, X) stands for the vector-valued Besov space. For a definition
and basic facts on vector-valued Besov spaces, we refer to [24]. We will only consider the
cases ) = R"™ and €2 = J where J C R is an interval.

For s > 0 an equivalent norm in W (€2, X) is given by

(2.1) ||9||W;(Q,X) = HgHW[S]»P(Q,X) + {9 s—1s)p, %
where
16°g(x) — 9°g(y)|% )“”
_ :: d d )
(9=l x %51 < /Q o Jo -y 0T

and where [s] denotes the largest integer smaller than s. Let T' € (0,00] and J = (0,T).
The zero time trace version of W (J, X) at t = 0 is defined as

{u e Ws(J,X) : u(0) =u/(0) = ... = ul¥)(0) = 0},
. 0 , = 1 +-o<s<k+1+:2, keRNU ,
2.2 wy(J, X if k4 k+1+4 1, ke NU{0}

S : 1

Wy (J,X), if 0<s<g.

Next we collect some basic facts on corresponding spaces with exponential weight
e~ PPt Recall that for m € Ny the weighted Sobolev space is defined by

d k
H)'\(J,X) = {ue D'(J,X):¥, (dt) ue LP(J,X) (0<Ek< m)}

d k
\ij <dt> u

where the operator ¥, is defined by multiplication with e Pt that is,

(2.3) Wou(t) == e Pu(t), teld

with canonical norm
P 1/p

m
|\U\|Hg}p(J,X) = Z
k=0

LP(J,X)

For s € R, we define the Bessel potential and Sobolev-Slobodeckij spaces by complex
and real interpolation, respectively. To be precise, for s € R4 \ N and integer m > s we
set

(2.4) Hy (J,X) = [L5(J,X), H},(J, X)]

s/m’
and for s € R} and integer m > s we set

(2.5) Wy o, X) = (Ly(J, X), Hylo (], X)) )
In Lemma 2.1 we will see that under suitable assumptions on X, the right-hand sides
do not depend on the choice of m. Moreover, (2.4) holds also in the case s € N. The
corresponding spaces with zero time trace at the origin o H}, ,(J, X) and (W7, ,(J, X) are
defined analogously to (2.2). The results proved in this paper are obtained simultaneously
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for both types of spaces, Bessel potential and Sobolev-Slobodeckij. This motivates the
introduction of the following notation: let r € R, s > 0 and

F.Ke{H W}

Then by K, , we either mean the space Hy, , or the space W, whereas F, ,(J, K} ())
represents an element of the set

W5, (LW () Wy, (1 H (@) 1y, (1 W (@) Hy, (1 H ()}
This holds for all s > 0 and r» € R. In the case s = 0, however, we always assume F = H,
so we will not consider the case W) (.J, X) = B,(J, X).

Tacitly and without any further explanations in this note we make use of the following
facts.

2.1. Lemma. Let 1 <p < 00, 8,851,582 > 0, p >0 such that so > s1, X be a UMD space
(see the lines below this lemma for the definition), and J C R be an interval such that
J C[0,00) if p> 0. Then the space Fp ol s X) is well-defined and we have
[f;’lp(J,X),]:;fp(J,X)]e = Fp,(J,X), s=s1+0(s2—s1),
(]—";;(J,X),f;fp(J,X))&p = Wy,(J;X), s=s1+0(s2—s1)
The assertions remain valid if F is replaced by oF.

Proof. First observe that for m, ¢ € Ny it is well-known that
(2.6) [LP(1, X), WP (L, X)) = WOP(I, X).

(For J = R this, e.g., is a consequence of 0, € HOO(HI’)“(J, X)), which is shown in the
first part of the proof of Proposition 2.7. The case of general J then easily follows by
an extension and restriction argument.) Relation (2.6) remains true for the spaces with
weight e PP since U, : H]]J"’p(I,X) — H]])“(I,X) is an isomorphism for all k € Ny. Note
that the UMD property of X implies the space Fp p(I , X) to be reflexive. But then the
assertion follows by the reiteration theorem for complex and real interpolation functors,
respectively by the following two mixed reiteration results valid for reflexive interpolation
couples F, F:

[(E’ F)Qo,;h (E’F)QLP]U = (E’ F)Q,pv

([E7F]907 [EvF]91)U = (E7F)9,pv
where 1 < p <o0,0< 6y <6 <1,0 <0 <1such that 0 = (1 —0)0y + o6 (cf. [26,
page 66], see also [19], [15]). O

Recall that a Banach space X is UMD, or equivalently of class H7, if the Hilbert
transform . ~1[i¢/|£|].7 acts as a bounded operator on LP(R, X) for some (and therefore
all) p € (1,00), where .# denotes the Fourier transform. Note that the reflexive Lebesgue,
Sobolev, Sobolev-Slobodeckij, Besov, and Bessel potential spaces are known to enjoy this
property. Furthermore, if X is UMD, an easy argument based on Fubini’s theorem shows
that also Wf P(Q,X) for k€ Nand 1 < p < oo is UMD. By an interpolation argument
this property transfers to the space 7 (€2, X) for s,p > 0 and 1 < p < oo. Therefore all
spaces used in this paper are UMD.

Also the next lemma is quite standard, hence we omit its proof.
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2.2. Lemma. Let 1 < q¢ < o0, 8,p,w > 0, and X be an UMD space. Further, let
Fe{H W}, Te (0,0), and J C R be an interval such that J = (0,T) if p > 0. We
have that

@) -z < M- lzeux) < elr=)T]| . lzzsx)y (T'>0,0<w<p),
(ii) ¥, € Isom(F, ,((0,T), X), F,((0,Tp), X)) for each Ty € (0,00]. Furthermore,
the norms

- ”ng((O,To),X)? \PE HW;((O»TO):X)’
and |- g o9, 3) + (Lold/d) ™))y x

are equivalent,
(iii) Fp ,(J, X) = F (J, X) for T' < oo with equivalent norms,
(IV) fg,w(R+7X) - f;,p(R-HX) fOT 0<w<p,
(v) there exists a bounded extension operator

E:Fp (1, X) — Fp o (Ry, X)

simultaneously for all 1 < p < 00, s,p,w >0, and UMD spaces X,
(vi) statements (i) to (v) remain valid if F is replaced by oF.

Next we clarify the notions of R-boundedness and H*>°-calculus. Let X,Y be Banach
spaces. By Z(X,Y) we denote the class of all bounded operators from X to Y. The
class Isom(X,Y) C Z(X,Y) denotes the subclass of isomorphisms. If X =Y we write
shortly .Z(X) and Isom(X).

2.3. Definition. A family T C £ (X,Y) is called R-bounded, if there exist a C > 0 and
ap € (1,00) such that for all N € N, T; € T, z; € X, and all independent symmetric
{—1,1}-valued random variables €; on a probability space (U, A, 1) for j=1,...,N we
have that

N

S C Z&jx]’
J

N
(2.7) > el
j=1 =1

LP(Q,Y) LP(Q,X)

The smallest C such that (2.7) holds is called R-bound of the family T and denoted by
R(T).

It is easy to see that R-boundedness implies uniform boundedness. Note that the converse
in general is only true in Hilbert spaces. We refer to [2] and [5] for a comprehensive
introduction to the notion of R-bounded operator families.

We denote the domain and the range of an operator A in X by Z(A) and Z(A)
respectively. A sectorial operator here we define as follows:

2.4. Definition. A closed operator A on a complex (or real) Banach space X is called

sectorial, if it is injective, 2(A) = Z(A) = X, (—00,0) C p(A), and, if there is some
C > 0 such that ||AM(\+ A)7Y| < C for all X > 0.

In this case (Taylor expansion) there is some ¢ € (0,7) and a Cy such that the sector

Yrp={2€C\{0}: |argz| <7 — ¢}
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is contained in p(—A), and such that sup { [A(A+ A)7!|| : A € B_4} < Cy. The infimum
of all such ¢ is called the spectral angle of A and is denoted by ¢4. Observe that
o(A) \ {0} C Xy,. Moreover, if A is sectorial and ¢4 < §, —A generates a bounded
and holomorphic Cyp-semigroup on X. If additionally the above set is R-bounded, i.e., if
there is a ¢ € (0,m) such that

(2.8) R{AAN+A) T NeT ) < oo,

then A is called R-sectorial. The infimum over all ¢ such that (2.8) holds is called the
R-angle of A and denoted by qﬁ}. Since the result of Weis [28], it is well-known that
‘R-sectoriality with ¢7j < m/2 is equivalent to the important maximal regularity if the
underlying Banach space X is a UMD space. In particular it implies

() + A) € Tsom (WP((0,T), X) N LP((0,T), 2(A)), LP((0,T), X)),

forT>0,1<p<oo.

A special class of sectorial operators which will frequently appear throughout this
article is the set of operators admitting a bounded H-calculus. In order to recall this
notion, which goes back to McIntosh (see [20], [3]), we define for ¢ € (0, 7) the space

H>(Eg) :={h: Xy — C: h is holomorphic and bounded}

equipped with the norm || - |looc = [ - |po(s,) as well as its subspace H§®(Z) given by
(2.9) Ho (Xg) := {h € H™®(Zg) : |h(2)| < Cl—|FZ|’Z|25 for some C' >0, s > 0} .

Let A be a sectorial operator on X with spectral angle ¢4, and let ¢ € (¢4, 7) and
0 € (¢a,¢). The path
10
(2.10) I''R—-C, ~(r):= { ;;_ew :: ; 8:
stays in the resolvent set of A with the only possible exception at r = 0. In view of
Cauchy’s integral formula, for h € H{°(Xy4), we define h(A) by the Bochner integral
1

(2.11) h(A) = 5 — A R(A) (A — A)~1d),
which gives rise to a bounded operator on X in view of (2.9). Observe that the map

P4 H (Bg) = Z(X),  h— h(A),
is an algebra homomorphism.
2.5. Definition. We say that A admits a bounded H*-calculus, if ® o is bounded.

The class of all operators having this property we denote by H*°(X) and the infimum of
all angles ¢ such that ® 4 is bounded is called H*-angle and denoted by ¢%°. Now put
g(z) :=z(1+2)72 and let h € H*(Z,). Then g,g-h € H{F(X,) and we may set

h(A) = (hg)(A)g(A)~",
initially defined on the dense subspace Z(A) N Z(A) of X. It is easily checked that this

definition coincides with the former one in case that h € H{°(X,). Furthermore, the
set H3®(Xg) is dense in H*>(X4) with respect to the topology induced by local uniform
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convergence. This implies that ® 4 extends to a bounded algebra homomorphism from
H>(X4) to Z(X). Observe that it is well known that H°°(X) is contained in the class
of R-sectorial operators (see [5]).

In analogy to the definition of R-sectoriality we say that an operator A admits an
R-bounded H*>-calculus, if there is a ¢ € (0,7) such that

(2.12) RA{R(A): he H®(Z,), ||hllpe(s,) < 1} < oo,

and write A € RH*(X). The infimum of all angles such that (2.12) holds is called

R-H*-angle and denoted by gZ)}’oo. The relation between the different angles which
appeared for a sectorial operator A in the definitions above is

R:
(2.13) da < Of < oF < P
Another notion which will appear in the next proposition is the so-called property c.

2.6. Definition. A Banach space X is said to have property «, if there exists a C' > 0 and
ap € (1,00) such that for all N € N, a;, € C with |aji| < 1, 25, € X, and all independent
symmetric {—1, 1}-valued random variables 8]1- on a probability space (0, 41, 1) and €3
on a probability space (Qao, M, us) for j,k=1,..., N, we have that

N N
(2.14) Z ajlsiajkxjk <C Z ajl-aixjk

k=1 LP(Q1 %02, X) k=1 LP(Q1 %02, X)

By the orthogonality of the random variables it is easy to see that Hilbert spaces
enjoy this property. Moreover, Fubini’s theorem implies that HI'f(Q) for 1 < p < o0
and k € Ny has property «. Furthermore, in view of the fact that property « is stable
under interpolation, it can be shown that all Bessel potential and Sobolev-Slobodeckij
spaces used in this note enjoy property «, too. By similar arguments as for the property
UMD, it can be seen that F;7P(Q,X ) enjoys property «, if X does so. Therefore, all
spaces appearing in this articles have this property. Note that, compared to UMD, the
condition of property « is relatively weak. For instance, UMD implies reflexive, whereas
the space L'(Q) still enjoys property a. However the two properties are completely
independent, i.e., neither one implies the other.

We refer to [5] and [16] for more on H>-calculus, property «, and relations between
the notions appearing above.

Two important examples admitting an H*°-calculus are in order. First we consider
the time derivative operator

(2.15) Gu = %u, ue 2(G) = of;:;I(RJr,X)

in the space oF, ,(R4, X).
2.7. Proposition. Let 1 <p < oo, s,p >0, F € {H,W}, and X be a UMD space. Then

we have G € H®(oF,, ,(Ry, X)) with H>-angle ¢F = /2.
If X additionally has property o, then we even have G € RH™(y ;yp(]RjL,X)), e, G

admits an R-bounded H>-calculus on oF, ,(Ry, X) with R-H*-angle gbg’w =m/2.
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2.8. Remark. Observe that it would be sufficient to show G € H*(oF} (R4, X)). This is
a consequence of the fact that an H* -calculus is equivalent to an R-bounded H*>-calculus
on Banach spaces enjoying property a, see [16, Theorem 5.3]. But, since the expenditure
s quite the same, we prove here directly G to admit an R-bounded H*-calculus.

Proof. First we consider the operator G = d/dt in the space Y := H];(]R,X). Let
¢ € (m/2,m) and h € H°(Ey). Formally we obtain

(FHONE) = 5o [ HNF (R =G Nir)ax
= a0 i
2w Jr

~

= h(it)f(r), TER, feY,
where the path I' is chosen as
D={re?: 0<r<oo}U{re™: 0<r< oo}

passing from oo to —foo for some 6§ € (7/2,¢). In order to prove T — h(iT) to be a
multiplier on Y, we have to show that the set

{#(d/df)fh(m .7 e R\ {0}, £ =0, 1}

is R-bounded in Z(X). In view of the second statement in the theorem we will show
that even the set

M := {Tf(d/df)%(m :T € R\ {0}, £=0,1, h € HF*(Zg), [l < 1}

is R-bounded in .Z(X). To this end set r(7) := |7|sin(¢ — 7/2)/2, 7 € R. Then the ball
B, (¢7) lies completely in the sector ¥4. By Cauchy’s formula this implies that

d 1 1Al Lo () 1

—h(iT)| £ — max |h(z)] < Oy——F-2 < Cyi— T € R\ {0}).
RDI < s ma B()| < O < G (7 € RA (0]

Thus, the set M is uniformly bounded. By Kahane’s contraction principle (see [5]) this
implies the R-boundedness of M. Indeed, if N € N, 7; € R\{0}, ¢; € {0,1}, h; € HF(X4)
such that ||hj]| < 1, 2; € X, and €; are independent symmetric {—1, 1}-valued random
variables on a probability space (2, .#, ) for j =1,..., N, we obtain by Kahane that

IN

LP(Q,X)

N
H ; ey (d/dT)fjh(iT)xj‘ o)

N
2H Zﬁj%llhﬂlooﬂfjﬂ
j=1

IN

LP(Q,X)

N
2C¢H ZEjl‘j‘
j=1

Consequently, we deduce for the R-bound that
R(M) < 2Cy.
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By the operator-valued version of Mikhlin’s multiplier result of Weis [28] this yields the
uniform boundedness of the set

My = {h(@): heHF(Sy), Mo <1}
in Z(LP(R, X)), consequently g € H>®(Y). Since ¢ > /2 was arbitrary, we also have
(;%O < m/2. On the other hand G is the generator of the translation group on H;f(R, X),

which implies that ¢5 = 7/2. Relation (2.13) then yields qb%o = 7 /2. If X additionally

admits property a then the result of Weis in the form as given in [14] even yields the set
M to be R-bounded in Z(LP(R, X)). Since R-boundedness is preserved with respect
to the strong operator topology we also have R(M;) < oo and therefore that

G e RH®(Y), ¢’§v°° = /2.
Next consider G in oH ’; (R4, X) for k € Ny. Observe that
(2.16) A=G)t=r(A=G) " Ey, A€y, @oc (0,7/2),

where r : R — R denotes the restriction operator and Ejy : Ry — R the extension by
zero. Indeed, by the representation

a-a7r= L) f()ds

it can be easily seen that r(A — G)"'Eyf € 2(G) for all f € C°(R,, X). This implies

(2.17) A=G)r(A—G) 'Eof = f
and
(2.18) rA—=G) 'Eq\—=G)f = f

for all f € C°(Ry, X). The fact that C2°(Ry, X) lies dense in oH})'(R4, X) for all m €
Np and 1 < p < oo then shows that (2.17) and (2.18) remain valid for all f € OH];(R+, X)
or f € Z(QG) respectively. By virtue of

WG)f =rh(G)Eof (f € oH} (R, X))

we obtain G € HOO(OH];(RJ,_,X)) with ¢ = 7/2, and, if X has property «, even that
G € RH>®(oHE(Ry, X)) with ™ = /2.

Now, for p > 0 let ¥, be the operator as given in (2.3) and recall that by Lemma 2.2 (ii)
v, OH];”O(RJF, X) — OH’];(IRJr7 X) is an isomorphism. We denote the operator G in the
space 0H§7p(R+, X) by G,. Observe that

()\—Gp)\Ilglu: \Ilgl(A—pp—Go)u (u € 2(Gy)),

which implies that
(A=Gp) =V, (A —pp—Go)¥,.

From Gy € HOO(OH';(R+,X)) it follows that Gy + p € HOO(OH];(R+,X)) and ¢ |, =
g, = /2. The fact that a bounded H*-calculus is invariant under conjugation with
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isomorphisms implies that G, € HOO(UH];W(RJF, X)) and g, = /2. In view of defini-

tions (2.4) and (2.5) an interpolation argument shows that G, € H*(o.F,, ,(R+, X)) with

gZ)Z?p = m/2 for arbitrary p,s > 0 and 1 < p < oo. Finally, if X also admits property «
the set

{h(Go) = h e H=(Xp), [|hlloc <1}
is R-bounded in X(OH';(R+,X))). Since h € H*(X,) implies that h, € H*(Xy4) for
p > 0, where h,(z) := h(z + p), we immediately see that also the set

{W(Go+p): he H*(Xy), |l <1}

is R-bounded in .2 (o H ]; (R4, X))). Then, the assertion follows by an interpolation argu-
ment and in view of the facts that also the property of R-boundedness is invariant under
conjugation with isomorphisms and stable under complex and real interpolation. O

We continue with a corresponding result for the Laplacian
-A:Z(-A) — K (R"), D(—A) = IC;*Q(R”).
2.9. Proposition. Let 1 < p < oo, 7 € R, p >0, and K € {H,W}. Then —A €
RH>(KL(R™)) and ¢™R° = 0.

Proof. This is analogous to the first part of the proof of Proposition 2.7. In fact, for
¢ € (0, ) arbitrarily small and h € H>(X4) we obtain

(Fh(=D)F)(©) = h(EP)F©), EeR", e HyR).
Cauchy’s formula also here implies the set
M = {&*Dh(|¢[*) : € € R"\ {0}, & € NG, h € H*(Xg), [|hflee <1}

to be uniformly bounded on the Hilbert space C. By virtue of the fact that R-boundedness
and uniform boundedness are equivalent on Hilbert spaces, the set M in this case au-
tomatically is R-bounded. Thus, by the n-dimensional version of the operator valued
Mikhlin type multiplier result of Weis (see [14] or [5]) we have that

My :={h(=A): h e H?(5y), [|hllc <1}
is R-bounded, which yields the result on the space Hg(R”), k€ Ny, 1 <p<oo An

interpolation argument implies the assertion. O
We denote by
(2.19) Dy = (=A% 9(Dy) = oF5 Ry, KyTH(R™)

the natural extension of (—A)'/2 to the space 0Fp p(Ry, Kp(R™)). The fact that for
arbitrary 1 < p < co and r € R the space K}(R") has property a, immediately implies
the following result.
2.10. Corollary. Let 1 <p<oo,r€R, p,s >0, and F,K € {H,W}. Then we have
(i) G € RH® (0F; (R, KH(R™)), b =7/2,
(11) D,, € RH> (Of;),p(R+7K;(Rn))) ’ ¢7§’Oo = O;
for the operator G as defined in (2.15) and D,, as defined in (2.19).
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Proof. (i) is an immediate consequence of Proposition 2.7. For a sectorial operator A
in a Banach space X it is not difficult to see that A € RH*(X) implies that A* €
RH>(X) and ¢§f° < (b?j’oo for a € (0, 1]. Hence Proposition 2.9 yields D,, = (—A)Y/2 €
RH>*(K,(R")) and gﬁgfo = 0. By Fubini’s theorem we therefore easily deduce D,, €
RHOO(OH];W(RJF,IC;(R"))) for k € Ny and 1 < p < co. Then, an interpolation argument
yields (ii). O

3. MAXIMAL REGULARITY FOR INHOMOGENEOUS SYMBOLS

Here we prove the main result, that is, the maximal regularity for inhomogeneous
symbols in Bessel potential and Sobolev-Slobodeckij classes. We will restrict our consid-
erations to rotation invariant symbols in space as they appear frequently in whole-space

0

and half-space model problems. For fixed § € (0,7) and € € (0,"5%) we will consider

polynomial symbols P: ¥, x ¥y — C of the form
(3.1) P(z,\) = Z amz™A™w(z, )™ ((2,A) € Ze x Tg)

mel
with a,, € C\ {0}, w(z,A) := VA + 22, and I C N} being a finite set of exponents. To
analyze this symbol, we will follow the Newton polygon approach described in [12] and
[6].
For this purpose, we define the Newton polygon N(P) C [0,00)? as the convex hull of
the set

{(0,00y U | {(m1 +ms,ma), (m1,ma +"33), (m1 + ms,0), (0,ma + %2)}.
mel

Denote the vertices of N(P) by vg := (0,0),v1,...,vs41, numbered in counter-clockwise
direction. Then for v; = (75, ;) the vector ———(1,~;) with
i =(r5,85) m( V5)

A s S
V= (J=1,...,J
J 5j+1—$j ( ’ )

is an exterior normal to the edge [vjv;41] connecting v; and vj41.

For simplicity, we assume that N(P) has no edge parallel to the coordinate axes but
not lying on the axis. More precisely, we assume

O<y <+ <y <o0.

In this case, we have N(P) = conv(I) with
I:= {(0,0)} U U {(m1 +m3,m2), (ml,mg + %)}
mel

The main idea of the Newton polygon approach is to deal with different inhomo-
geneities by assigning a weight v > 0 to the co-variable A with respect to z, i.e., to set
|Al = |2|7. In a natural way, for v > 0 the y-degree d.,(P) is defined as

dy(P) := max{mi + ymo + mzmax{1,v/2} : m € I}.
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Note that in the same way for w(z, A) = VA + 22 the y-degree is given by

1, 7 <2,
dv(w) =
/2, v=>2.

Furthermore, the «-principal part of P is defined as
Py(z,A) = lim p~ "B P(pz p7N)  ((2,A) € Ze x Zp).
p—00

Obviously the “leading exponents” for weight v are given by
L, :={m eI :my+~ymy+ mgmax{l,v/2} =d,(P)}.
This yields
(3.2) Py(z,\) = Z am 2™ A 2w, (2, )
mely

with

VA, v > 2,

w’y(za)‘): V)‘+227 Y =2,

z, v < 2.
Geometric observations show that I, consists of all m € I for which one of the points
(m1 + m3,ma) or (my1,ma + "5*) lies on [vjvj41], so the weights v; correspond to the
edges of the Newton polygon. Similarly, for ;1 < v < 7; the set I, consists of all

points m € I for which one of the points (m1 + m3,ma) or (m1,mz + ) are equal to

vj. These values of v correspond to the vertices of the Newton polygon.
3.1. Theorem. Let § € (0,7) and € € (0, ’TT_G) Assume that in the situation above we
have

(3.3) Py(z,A) #0 (2 € X\ {0}, A € X9\ {0},7 > 0).
Then there exist constants Ag > 0 and C > 0 such that the inequality
(3.4) |IP(z,\)| > CW(z,\) (2€3, A€y, |\ > No)

holds, where the weight function W is defined by
Wi(z,A) = Y [z A™.
(nl,nz)ef

Proof. The proof follows the lines of [6], Section 2.4, and we will omit some details. Fix
n > 0. It was shown in [12], Section 4.2, that there exists a A9 > 0 and a partition of the
form

J J+1
{(Z,)\)EEEXEQ:’A‘ Z)\()} C UGjU U éj
j=1 j=1

with the following properties: B
(i) Let j € {1,...,J}. Then for each n = (n1,n2) € I\ [vjv;41] we have
2™ A" < > A ((2,0) € Gy).

(nfmh)€fvjvpa]nI
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(ii) Let j € {1,...,J + 1}. Then for every (ni,ns2) € I\ {v;} we have
[2[MA"2 <l AP ((2,0) € Gy).

The symbol |P(z,\)| is estimated in each subdomain G, G; separately. We will
restrict ourselves to the case (z,\) € G;. The case (2, A) € G; can be done in a similar
way.

Let j € {1,...,J}. We will additionally assume v; < 2 and thus w,(z,\) = z, the
cases 7; = 2 and y; > 2 can be treated analogously.

From (3.2) we obtain

(3.5) Py(z,A) = > amz™TmAm,

i
mely;

Note that all exponents are integer, and Py, (z, A) is a polynomial in (2, A). Asv; = (15, 55)
and vj41 = (741, Sj+1) with r; > rj41 and s; < s;41, we see that all terms on the right-
hand side of (3.5) have the common factor z"7+1\%  i.e., we have
Py (z,A) = erﬂ/\sjpw(zv A)
with
]57. = Z 2 MATMB T L \M2 85
J
mely,
Because all exponents in P, lie on [vjv;11], the reduced polynomial ij can be written
as

B Tj=Tj+1
Py (2,2) = Z Ckzk)\sj+1_si_k/7f
k=0
with complex coefficients c;. We have
02N = Py(z,A) (-1 <7 <),
and from (3.3) we conclude ¢y # 0. In the same way we get ¢, —,,, # 0. With this and
(3.3) for v = v, we obtain
]5%, (z,\) #0 ((z, A) € X x g\ {(0,0)}).
As ]57]. is homogeneous in (z,\%), we obtain an estimate of the form
[Py (2, M) 2 Co(J2]777+1 4 [A[f+1759).
Consequently, we have

[Py (2, 0] = Co ([N + |27+ ]A+)

J
(3.6) oY e
(n1,n2)€lN[v;v;41]

with constants Cy, C; > 0.
Now we take advantage of the fact that G; may be defined in the form

G, = {(2,\) € S x S, O |2 < |A| < Cal2|}
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with a constant Cy > 0 (see [12] for details). Therefore

) —wy (2,2
| CENZenEN (\/%+1—1) 0.
IA| =00, (2,0)€G, Wy, (2, A) IA|—o00, (2,A)€G, z

Here we used 7; < 2. Consequently,

m m me Cl n n
Poy(ed) = 3 ams ™ Nz ) < S 3T

mely; (n1,m2)€1N[v;v;41]

for all (z,\) € G satisfying |A\| > Ag for sufficiently large A\g. Now we can estimate, using
property (i),
[P(2,A)| > | Py, (2, )] — ‘P%.(z,)\) = 3 a2, A

mely,

f} Z am 2" A" w(z, \)"?
mEI\LYj

C
N (I ) IS DR E P
(n1,m2)€lN[vjv;41]

C
(3.7) > 71 > 2" A" ((2,4) € Gy, [Al = o)

(n17n2)€iﬁ[’v]’1}j+1]

for Ao sufficiently large and 7 sufficiently small, where we have set
C3 := card(I) - max{|a,,| : m € I}.

For (z,\) € G the weight function W can be estimated by

W(z,A) = > [z < (1 +ncard(])) > |2 A2,
(n1,me)el (n1,m2)€INv;v;41]
This fact and (3.7) imply the desired inequality (3.4) for (2, A) € Gj. O

In the next result we show how symbols satisfying condition (3.3) give rise to isomor-
phic operators on their natural domain arising from the vertices of the Newton polygon.

3.2. Theorem. Let 1 < p < oo, r € R, p,s > 0, and let A, B be resolvent commuting
operators such that for each v € R, 0 >0,

(i) 2(A4) = oF} , (R, K37 (RM) and 2(B) = oFy 5 Ry, K3 (R™)),

(ii) A,B € HOO(OF;K)(RJF,IC;(R"))) with ¢%F, ¢F independent of v,0,p, and p.
Furthermore, let P be a symbol as defined in (3.1) and let vj = (rj,5;), j=0,...,J +1
be the vertices of the Newton polygon corresponding to P. Suppose that there exist 6 €

(9%, m) and € € (d)if,“T*e) such that P satisfies condition (3.3). Then there exists a
Ao > 0 such that

P(A, B+ Xo) : Z2(P(A, B+ X)) — oF5 ,(Ry, Ki(R™)).
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is 1nwvertible, where

J4+1

D(P(A, B+ X)) = () oFpp” (R, K77 (R™))

j=1
Proof. By the assumption on P and Theorem 3.1 it follows that for appropriate Ag > 0
the functions
(1 + 2)ll (1 4 2=y (1 4+ M)l (1 + asi—lssl)y

P (Z S A+ )\0) ’

are uniformly bounded on ¥, x ¥y, where [s] denotes the largest integer smaller than
s € R. Since F, (R4, K} (R")) has property «, as mentioned in Remark 2.8 we know
by [16, Theorem 5.3] that A even admits the stronger property of an R-bounded H*°-
calculus. Replacing z by A in m;, which is possible in view of QSZ’OO < €, we therefore

obtain that
R({m](A, )\),)\ S E@}) <C

for j =0,...,J 4+ 1. Since A and B are resolvent commuting, ¢% < ¢ and by virtue of
B € H*(0F}, ,(Ry, K,(R™))), we may apply Theorem 4.4 in [16] to the result

(3.9) m; (A, B)ll 2075 & kp®ey) <C, j=0,...,J+1
Note that we cannot argue directly that
1+ B*: OFZ;O‘(RJF, Ky(R™)) — oFp ,(Ry, KJ(R™))
is an isomorphism for arbitrary o > 0. This is due to the fact that possibly ¢% > 0 and
we therefore do not have enough information on the spectrum of B® for large a > 0.

Therefore, we split the powers in a fractional part less than 1 and an integer part. Since
condition (i) is supposed to be valid for all v € R and ¢ > 0 we have that

L+ B)* : o FP Ry CRY) — oF; ,(Re, KJ(R™))

is an isomorphism for all k& € Ny, v € R, and o0 > 0. Furthermore, condition (ii) implies
that

(3.8) mj(z,A) = j=0,1,...,J+1,

2(B%) = [0F; (R, KJ(R")), Z(B)]a = 07" (Re, KJ(R™))
(cf. [26]) and that ¢Fa < ¢F for a € [0,1]. Hence we have that
14+ B o FSE(Re, K(R™)) — 0F5,(Ra, K (R))
is an isomorphism for all « € [0,1], v € R, and ¢ > 0. This yields that
L+ B+ B8 2 o Fp LY Ry K (RY) = 0F;,, (R, K (R™))
is an isomorphism. An analogous argumentation for the operator A shows that also
(1+ A5y (1 4 Al o7 (R KGT (RY) — oF (R, K (R™))
is an isomorphism. Summarizing, we obtain that
(14 A=l + A+ Bl (14 Byl o Fp T (R G (RM)
— 07 (R, K (R™))
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is an isomorphism as well for all j = 1,...,J + 1. In combination with (3.8) and (3.9)
this yields the assertion. O

By employing the shift e~*of

result.

and Lemma 2.2 we immediately obtain the following

3.3. Theorem. Letr € R, s,p >0 and 1 < p < co. Let G be the time derivative operator
as defined in (2.15) and A an operator such that for each v € R, o > 0,

(i) 2(4) = oF; ,(Ry, kG (R)),

(i) A € H®(oFy ,(Ry, Kp(R™))) with ¢§ independent of y,a, p, and p.

Furthermore, let P be a symbol satisfying the assumptions of Theorem (3.2), in par-

ticular condition (3.3) for some 0 € (3,m) and € € (¢§°,%“9). Then, if Mo is the

constant obtained in Theorem 3.2, for w > Ao the operator P(A,G) : 2(P(A,GQ)) —

0F pwtp (R, Kp(R™)) is invertible, where
L N
@(P(/L G)) = ﬂ OFZ,wS-lj—p(R-i-vK; ](Rn))'
j=1

Proof. Denote by G, the time derivative operator in the space o (R4, K (R™)). We
have that
A=G )V lu=0'N~w—-Gu  (ue 2(G,)),

which implies that

A=Gu) ' =T 1\ = (G, +w)) 1o,
The Cauchy integral representation for the bounded holomorphic function A +— P(A, \)~!
then gives us

P(A,G,) ' =0,'P(A,G, +w) T,
By the assumption w > g, the result now follows from Theorem 3.2 with B = G,

Theorem 2.7, and from the fact that
v, GISOIII( (RJMX)?F;/)(RJHX))»

which is an obvious consequence of Lemma 2.2(ii) for arbitrary UMD spaces X. O

S
p,ptw

4. THE TRACE OPERATOR TO THE NEWTON POLYGON SPACES

Theorem 3.3 is the key ingredient to obtain maximal regularity for model problems in
zero time trace spaces. However, for a suitable treatment of related nonlinear problems
maximal regularity of the corresponding fully inhomogeneous systems without the zero
time trace assumption is required. In many applications these general systems can be
reduced to zero time trace systems, if the existence of suitable extension operators for the
time traces are established. In other words, it is important to have the surjectivity of the
time trace operator related to the function classes determined by the Newton polygon.
The purpose of this section is to derive a general result in this direction.

Before we turn our attention to the trace of the Newton polygon we need to prepare
embedding results for anisotropic spaces. The first one will be obtained as a application
of the mixed derivative theorem, which goes back to Sobolevskii [25] and reads as follows:
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4.1. Lemma. Suppose X is a UMD space which has property a. Let A and B be resolvent
commuting operators satisfying A, B € H*(X) and ¢ + ¢% < m. Then, there is a
constant C > 0 such that

|A°B~9z|x < C||Az + Bz||x (z € 2(A)N2(B), o< |0,1]).
Proof. Let 6,€ € (0, ) such that § > ¢%, € > ¢°, and 6 + € < m. We set
Mg (2, ) == A7 277 (A 4 2) 7L
By employing Youngs’s inequality we easily find that
mo(s W) < AL A+ 2]
(@A + @ = o)zl A+ 2
C 5\ €S xSy, o€l0,1]).
Since X has property a we obtain A € RH*°(X) and qﬁ’oo = ¢%. Thus, the set
{ms(A,X): A€ Xg,0 €[0,1]}
is R-bounded on X. By [16, Theorem 4.4] we conclude
Imo(4,B)lx <C (0 €[0,1]),

IN AN IA

which proves the assertion. O

4.2. Remark. Note that Sobolevskii proved the above result under much less strict as-
sumptions, see also [11, Lemma 9.7].

As an application we obtain

4.3. Lemma. Let 1 < p < oo, p >0, F,K € {H,W}, and J C R be an interval such
that J C Ry if p > 0. Suppose also that s,a,3 >0, r € R. Then for each o € [0, 1] the
following embedding holds:

Fote(J,Kp(R™) N Fy (KR RY) — Fatoe(J, Kyt oP rm).

Proof. W.lo.g. we will restrict ourselves to the case o € [0,1]. The general case then
follows by iterating. We will first assume that J = R (hence p = 0). We define the
operators A, B in X := F3(R, K (R")) by

Au:=(1-20)%,  uwe 2(A) = F5(R,KFA(RY))

Bu:= (0 + 1)%u, u€ Y(B)= .7-";+°‘(R,IC;(R")).
From the proof of Proposition 2.7 we know that BY/* ¢ HOO(H;,“(R, K, (R™))) for k € No
and that ¢35, =7 /2. By an interpolation argument we see that this result still holds on
the space X. Thus, we also have B € H*°(X) and ¢% < /2. Analogously to the proof of
Corollary 2.10 we obtain by virtue of Proposition 2.9 that A € H*>(X) and ¢ = 0. The

Dore-Venni theorem (cf. [21, Theorem 8.4]) or once again [16, Theorem 4.4] therefore
implies

(4.1) A+B:9(A)N9(B) — X



18 ROBERT DENK, JURGEN SAAL, AND JORG SEILER

to be an isomorphism. Next we determine the domains of the operators A%, B in X
for o € [0,1]. Note that by the H*>-calculus of B on X and the operator (1 — A)%/2 on
K,(R™) we have that

2(B°) [X,2(B)]s and
(4.2) 2((1= D)) = R, K (RY)]s = K707 (R")
for all 0 € (0,1). In view of the fact that
[Fp (R, K (R™)), Fy T (R, K, (R™)], = F (R, K (R™)),
we therefore obtain
P(B7) = Fy (R, K, (R™)) (o € [0,1]).

Furthermore, by the definition of fractional powers for sectorial operators given by
Cauchy’s formula it is clear that A = (1 — A)%9/2. Relation (4.2) therefore yields
that for £ € Ny the domain of A% in HI’f(]R, K, (R™)) obviously is represented as Z(A%) =

H;f(R, IC;Jrﬂ 7(R™)). An interpolation argument therefore implies that in the space X we
have

(A7) = Fy(RKGH2(RY) (0 € [0,1)).
The mixed derivative theorem, i.e. Lemma 4.1, and the invertibility of A : Z(A) — X
and B : 2(B) — X now yield

”uH]:;‘FOLU(R’;C;"'U—U)B(Rn)) C”Bau”

< Fy RIS (mn))
< C| A" Bul|x
< Cl(A+ B)ullx < Cllullga)nas)-
This proves the assertion for J =R and p = 0.
Suppose now that J C R is an arbitrary interval and let

Eye L(FJ,Y), FiR,Y))

(4.3)

be an appropriate extension operator existing simultaneously for all p € (1,00), s > 0, and
UMD spaces Y. Note that such an extension operator can be constructed by standard
methods as described in [26] or [1]. Then the result for J and p = 0 follows by first
extending the functions to R, using (4.3), and then restricting again to J. The result for
p # 0 then is an obvious consequence of Lemma 2.2 (ii). O

The next result is obtained as a consequence of a general trace result proved in [29].

4.4. Lemma. Let p,J,p,F,K be as in Lemma 4.3. Suppose also that k € Ny and
s1,82,71,72 € R such that

max{0,k—1+1/p} <s1 <k+1/p<sa<k+1+1/p.
Then,
Fo2 (L K2 (R™) N Fob (J, K (R™)) < BUCK(J, Wy L) (R,

where v 1= (r1 —r2)/(s2 — $1).
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Proof. Also here it is sufficient to consider the case p = 0 by virtue of Lemma 2.2 (ii).
Next we show that it suffices to consider the case £k = 0. In fact, as a consequence of
Lemma 4.3 we may assume w.l.o.g. that s; > k. But then

Fo7R (02 (R™)) N Fo =R (1, K0 (R™)) < BUC(J, W=7k 1/p=s1) (gny)
yields that dyu € BUC(J, W;l_V(kJrl/p_sl)(R”)), 0 < ¢ < k, for each u in the space
F2(J K2 (R™)) N Fpr(J, K (R™)), and the assertion follows. Hence, it remains to prove
the case k = 0. To this end we assume that J = R. As in Lemma 4.3 the general result

then follows by extending and restricting.
From [29] it follows that

Hp? (R, K2 (R™)) N Hp (R, Z(A™ 7)) — BUC (R, (K32 (R"), Z(4))5;-1/p)
for A = (1— A)"/? considered in the space K2 (R™). Actually in [29] this result is proved
for J = Ry. But by a simple reflection argument it follows also for J = R. In view of
DAY = (1 - A)P2) - (R
and
(K (R™), D(A))y1/p = (K2 (R™), KFV(R™)) 5,1 = Wy H (27PN (RY)
_ ng—’Y(l/P—Sl)(Rn)
we obtain the assertion for the case F = H. Next, let 0 < ¢ < min{s;,1/p — s1} and set
. rrset r n s1t r n
By = Hy= (R, 2 (R™)) N H' = (R, KN (R™))).
Analagously to the proof of Lemma 4.3 we deduce
A+ B € lsom (Ex, H'* (R, K2(R™)))
for A= (1—A)"=72)/2 and B = (9;+1)%2~*' considered in the space H;liE(R, Kp2(R™)).
Interpolating by the real method then implies
A+ B € Isom ((E_, E)i2p Wyt (R K2 R"))) .
From the fact that also
A+ B € Isom (sz? (R, 2 (R™)) N WM (R, KCHR™))), WH(R, K2 (R™))),

we conclude

(B Eq)/2p = Wi (R, 2 (R™)) N WRH(R, K,HR™))).
Since the trace operator v, u := ul;—, is bounded from Ey onto W£1+7(1/p_81i5) (R™),
again by real interpolation we obtain

Vi € L (W;2 (R, K12(R™) N WS (R, K2 (R™))), W;ﬂ(l/p—sﬂ(mn)) .
Strong continuity of the translation group then yields the assertion for F = W. O

Let N(P) still be the Newton polygon with vertices vg, v1,...,v541 as defined in the
last section. As before, for v; = (rj,s;) we set

Ti T T+l

) jzlv"'a‘]a
Sj+1 = 5;

=
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and assume
(4.4) D<y <y <o < yg < 00,

i.e., we still avoid edges parallel to the coordinate axes, if not lying on one of the axes.
For the trace result, we additionally assume that s; # k + % holds for all j € 1,...,J
and k € Np. For simplicity of notation, w.l.o.g. let us consider the case

1 1 1 1
(4.5) s51=0< - <s9<1l4+-<s3<24-<--<s5<J—14-<ss41.
P P P P

Furthermore, since in the sequel 1 < p < o0, p > 0, and J = (0,T) will always be fixed
and only the regularities r, s change, we introduce the notation
E(s,r) .= Fp ,(J, K, (R)),

where still 7, K € {H, W}. By this notation the intersection space defined by the Newton
polygon N(P) is of the form
J+1

E= ﬂ E(Sj,’l“j).

j=1
By Lemma 4.4 we obtain for each j = 1,...,J the sharp embedding
E(Sj+1, Tj+1) N E(Sj,’l“j) N BUCf)_l (J’ W;j_’Yj(j—l—i-l/p—Sj)(Rn)) )
This implies that the trace operators
T;:E— W;j_vj(j_l_sjﬂ/p)(R”), n— Tin == 8 'n(0), j=1,...,J,
are bounded. We set
F:= HBIZIW;J'_’Yj(j_l_Sj‘H/P) (Rn)

and define the full trace operator on E by

. J

(4.6) T:E—F, g (T, = (o] 117(0))],:1-

For the treatment of boundary value problems with fully inhomogeneous right hand sides
the following result is of interest.

4.5. Theorem. The trace operator T as defined in (4.6) is surjective. More precisely,
there exists a bounded linear operator R : F — E such that T o R = idp.

Proof. Let 0 = (01,...,05) € F. We set

J
T]j(t) = <Z CjkektA’Yj> Ai(jfl)wdj, t>0,5=1,...,J,
k=1

with A := (1 — A)~%/2. According to Corollary 2.10 we know that A admits a bounded
‘H°-calculus on all spaces E(s,r) and therefore the semigroups appearing in the definition
of n; are well-defined. Now determine the constants c¢j; by requiring the n; to satisfy

(47) 8tm7177j(0) = j—l,m—lo-j (],m = 1,...,J),
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with the Kronecker symbol d;, ¢. In view of

J

k=1
requirement (4.7) yields the linear systems

ch:ej, jIl,...,J,

for ¢j :== (¢j1,...,¢j5). Here e; is the j-th unit vector and V' the Vandermonde matrix
—1\J
V= ((-k" )m,k:l .

By virtue of det V' = Il <p<¢<j(¢ — k) # 0 this system is uniquely solvable. This implies
the existence of reals cji, j,k =1,...,J such that (4.7) is satisfied.
Next, we claim that

(4.8) nj EE(Sj+Tj/’yj,0)ﬂE(0,Tj+’ijj), (GJ=1,...,J).
Indeed, observe that

=5 (

. l—S' T (s — .
AU 0, e Wy T ) = (kY @), D(A))

1-1/p,p

where D(A%) denotes the domain of the operator A% in the space K (s _1)(R”).
Hence, the maximal regularity of A% on the space K’ (5 _1)(R”) yields
e’ktijA’(j’l)'”aj € E(1,mj +vi(sj —1)) N E(0,rj +7;s5).
On the other hand, taking the m-th time derivative we obtain
atme—ktA” A—(j—l)ng — (_k)me—km”A(m+1—j)ng.
rj—yj(m+1—s;)

By virtue of A(m+1-9)7 g€ W, (R™), here the maximal regularity of A% on

the space K;j_wj(mﬂ_sj)(R”) gives us

8{”e_ktA7jA_(j_1)WJj e E(l,rj —vj(m+1—s;)) NE(0,r; —vj(m —s;)).

An application of Lemma 4.3 shows that the latter space is continuously embedded in
E(r,17; —vj(m —s; + 7)) for each 7 € [0,1]. We can always find m € Ny and 7 € [0, 1]
such that .
ri—yjm+7—5)=0 & m+7=-"2+s;.
Vi
This implies that

e~ ktA A*(jfl)'yjaj € E(1 +m,0) = E(r;j/vj + s5,0).

Summarizing, we obtain

15| E(sj 475 /7, 0NEOrj4v;8;) = C<||A(m+1_j)7j0j|| (m+1/p—s;)

W;ji’yj (Rn)
—(G=1)% 4. )
+||A 0j ||W;j_')’j<1/p_sj)(Rn)

(4.9)

IN

CHGJ ||W;j—“/j(]'—1+1/P—Sj)(Rn)a
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which proves the claimed regularity for n; in (4.8).
Let
g(r) == —7rj/7j+8jr+g+sj _ T

(SA+1_3‘)+S‘7 7‘6[0774’—’_7‘8']7
Ti+si Tig1 =1 v I

be the line connecting the points (0,7;/v; + s;) and (r; + 7;5;,0). By construction, it
is clear that the edge [vjv;j41] is a part of the graph of g. Thus, by the convexity of
the Newton polygon, we see that N(P) is completely contained in each of the triangles
tr(0,7j +~y;s5,75/v; +sj), 5 =1,...,J. These geometric observations show that

sk < g(rg) (k=1,...,J+1).
On the other hand, Lemma 4.3 yields the embedding
E(sj +1/7;,0) N E(0,7; +vjs5) — E(g(r),r), r € [0,75 + ;55

Combining these two facts and having in mind that r, € [0,7;+~;s;] forallk =1,...,J+
1 results in

E(sj +1i/7;,0) N E(0,7; +vj55) — E(sk,7%) (k=1,...,J+1).

Consequently,
J+1

(4.10) n; € E(sj +1j/7v5,0) N E0,1; +vjs;) — E = ﬂ E(sg, k) (j=1,...,J).
k=1

Finally, setting
J
ni=Y_
j=1

we see that n € E and that Offln(()) =o, k=1,...,J. Hence, we may define the
operator R by

R:F—-E, o—n.

Then by construction the property T o R = idr and the linearity of R are obvious.
Relations (4.9) and (4.10) further imply that

J J
”RO—HE S Z HUJHE S C Z ||njHE(Sj-i-T’j/’Yj,o)ﬁE(O,T‘j-f—’Yij)
7j=1 j=1
J
< C Zl Ho—j ”W;j—"/j(j—1+1/p—3j)(Rn)
]:

= Clolp (o),

which proves the boundedness of R. U
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5. APPLICATION TO A MIXED ORDER SYSTEM

We demonstrate the value of the results provided above by an application to the Stefan
problem with Gibbs-Thomson correction. In fact, we will be able to give a systematic
and relatively short proof of maximal regularity for the linearized model. Recall that
the Stefan problem is a model for phase transitions in liquid-solid systems and accounts
for heat diffusion and exchange of latent heat in a homogeneous medium. The linearized
one-phase model problem reads as

(615 — A)U = f1 in (0, T) X Riﬁ_l,
v—Ac = fy on (0,T)xR"
(5.1) 0o +0,v = f3 on (0,T)xR"
Vo = vy inRYT
Oli=o = o9 inR™

Here the unknowns are the temperature v : (0,7) x R’™" — R and the function o :
(0,T) x R™ — R, which corresponds to the free surface given by

I'(t) := graph(o(t)), te (0,7).

By means of the Laplace-Fourier transform the above system is reduced to an ODE in
the normal component x,, with Lopatinskii matrix

1
ven=( _yare 5 )
on the boundary. Consequently, its determinant
det L(&,A) = A+ [PV A + [¢2
is rotation invariant in £ and inhomogeneous in A and |£|. Replacing |£| by z and setting
P(z,\) ==X+ 22\/@,
we easily find that the Newton polygon of P is given by
N(P) = conv{(0,0),(3,0),(2,1/2),(0,1)}.
From this the v-principal part of P is readily calculated to the result
2 0<y<?2,

Z2VA+Z27 Y =4

Py(2,A) = 2V, 2<y <4,
A+ 22V, v =4,
A, oy >4

For 6 € (0,7) and € € (0, (m — #)/2) we obviously obtain
Py(z,A) #£0  ((2,A) € Zg X B¢, [A| >0, v>0).

From Theorem 3.3 we conclude that there exists a A\g > 0 such that for r € R, s > 0,
and p > Ag we have that

(5.2) P € Tsom (@(P), FiE2(Ry, K;(R")))
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where
P(P) = oF5T Ry, Kp(R™)) Mo Fob V2 (Ry, Ko T2 (R™) N o F5 (R, KLT3(R™)).

Once (5.2) is proved, it is no longer difficult to derive maximal regularity for system (5.1)
in the canonical zero time trace spaces. More precisely, if p € (1,00), p > 0, T € (0, 0),
and J = (0,7, we have that for each

fi € oF1:=LE(J, LP(R}HY),
fo € oFyi= oW, V2P (J, LP(R™) N LE(J, W~ /P(R™)),
fo € oFs = W2 V2 (J, LP(R™)) N LA(J, Wy~ /P(R™))
there is a unique solution
(5.3) € oy = 0oH, (J,LP(RT) N LE(J, HY(RTT)),
(5.4F € oEg = W32V (g LP(R™)) N W Y2 (J, H2(R™)) N LA(J, WP (R™))

of system (5.1). Indeed, relation (5.2) immediately implies maximal regularity for the
function o describing the free surface on the time interval J = Ry and for p > A\¢ and
some g > 0. Lemma 2.2 (iii) then yields (5.4) for arbitrary p > 0 and finite time intervals
J = (0,7). But then the maximal regularity for the temperature v follows easily from
the fact that v now can be regarded as the unique solution of the heat equation

(815 — A)’U = f1 in (0, T) X R?r—i_l,
v = fa+Ac on (0,7T) x R",
V=g = 0 in ]R’_f_“,

and by using well-known maximal regularity results for that equation.

In order to obtain the corresponding result in general spaces without zero time trace,
the result on the trace operator related to the Newton polygon Theorem 4.5 will play
a crucial role. With the help of this trace result we will reduce system (5.1) with gen-
eral right hand sides to a zero time trace problem. To this end, suppose (f1, f2, f3) €
F, x Fo x F3, where Eq,Es, F1,F9,F3 denote corresponding general classes, and let

up € Wg_Q/p(RiH), og € W;‘_?’/p(R"). Without loss of generality we assume p > 3.
Then, for compatibility reasons the data have to satisfy

(5.5) uO‘BRTrl — AO'() = f2|t:0 and
(5.6) fali=o0 + anuofamﬂ € Wp2_6/p(Rn).

Next, we extend ug to the whole space R™*! and denote the extension by wg. It is well
known that up can be chosen such that ug € W,? —2p (R™*1). Let w be the whole space
solution of the heat equation
wy—Aw = f; in J x R
w‘t:() = uy € R 1,
Then u; := w\Riﬂ € E;. Furthermore, let 0; € Eo be an extension determined by the
trace

vo1 = (01li=0, 9i01]i=0) = (00, f3li=0 + Onuolo ,..) € Wa—3/P(R™) x W2=5/P(R™),
+
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which exists in view of the surjectivity of the trace operator
v Ey — Wy 3/P(R?) x W2~6/P(R™)

given by Theorem 4.5. Now, assume (u, o) is the desired solution of the fully inhomoge-
neous system (5.1). Then,

(UQ,UQ) = (U,O) — (ul,al)

satisfies the reduced system

@ —Aw = 0 in (0,7) x R%,
v—Ac = fo—u — Aoy on (0,7) x R™,
(5.7) 0o+ 0w = f3— 001 +0pu; on (0,T) x R™,
Vo = 0 in R
oli=o = 0 in R"™.

By the compatibility conditions on the data and the choice of the extension o;, we
obviously have

fa—ui1 — Aoy € (Fy,
fz3 =001+ 0hur € (Fs.

Thus, we may reverse the argument, i.e., we fix (uj,01) as defined above and require
(ug2,02) to be the unique solution of system (5.7) given by (5.3) and (5.4). Then,

(u,0) := (u1,01) + (uz,02)

is the unique solution to the fully inhomogeneous system (5.1) belonging to the desired
regularity classes. So, we have proved

5.1. Theorem. Letp >3, p>0,T € (0,00), and J = (0,T). Then for each
(f1s f2s f3,u0, 00) € Fy x Fa x Fy x W2 HP(RIFY) x WA—3/P(R)
satisfying condition (5.5) and (5.6), there is a unique solution
(u,0) € Eq x Ey
of the linearized Stefan problem (5.1).

For p = 0 Theorem 5.1 was already obtained in [11, Theorem 1.4]. However, there
the authors used a more direct approach, which seems to be difficult to generalize to
symbols of more intricate structure. Our general approach also applies nicely to much
more complicate symbols, as e.g. to the symbol related to the spin-coating process. This
is demonstrated in [4].
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