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Abstract

This note consists of two parts. In the first part we consider the behavior of R-boundedness, R-
sectoriality, and property(«) under the interpolation of Banach spaces. In a general setting we prove
that for interpolation functors of type h the R-boundedness, the R-sectoriality, and the property(«)
preserve under interpolation. In particular, this is true for the standard real and complex interpolation
methods.! The second part represents an application of the first part. We prove R-sectoriality, or
equivalently, maximal L”-regularity for a general class of parabolic systems on interpolation spaces
including scales of Besov- and Bessel-potential spaces over R".

1 Introduction

The concept of R-bounded operator families nowadays plays an important role in the treatment of linear
and nonlinear problems. By the celebrated result of L. Weis [19], it is known that R-boundedness of the
resolvent family A(A+A4)~! for A in a complex sector with opening angle greater that 7 /2 implies maximal
regularity for a linear operator A. The maximal regularity, in turn, is fundamental in the treatment of
linear and nonlinear PDEs for various reasons: the construction of local-in-time strong solutions, of global
weak solutions, of real analytic solutions, uniqueness proofs, a.s.o.

Also, in combination with a holomorphic functional calculus, a so-called H*°-calculus, the concept of
R-boundedness turned out to be very valuable. It allows for the introduction of a joint H°°-calculus of
two closed linear operators A, B, cf. [13]. In particular, it gives an answer to the question under what
circumstances f(A, B) gives rise to a bounded operator for bounded real analytic functions f(\,z). In
the simplest case we might have f(\,2) = (A\+2)7!, A = d/dt, and B = —A, for instance. The full
strength of such a joint H°°-calculus reveals in the treatment of free boundary value problems, see e.g.
[6], [L5]. This type problems often can be reduced to the boundary, on which, however, one is faced to a
mixed order system. The associated matrix symbols (Lopatinskii matrix) not seldom have a complicated
structure, but still are real analytic functions and therefore fit into the framework of the joint H°°-calculus
developed in [13] or [10].

In this context also a geometric property of a Banach space (besides the property *of class HT’) comes
into play: the so-called property(c)’. In many situations it represents the crucial ingredient for the step
from uniform boundedness to R-boundedness. For instance, if property(«) for a Banach space X is
assumed, the standard multiplier results, if applicable, yield R-boundedness of an operator family (M) )
in a parameter ), instead of uniform boundedness only. For My = A\(A + A)~! this leads directly to the
R-sectoriality of A or, equivalently, to the maximal LP-regularity. We refer to [14, Theorem 5.2 b)] for a
multiplier result of this type. If an operator has a bounded H °°-calculus on X, it automatically admits the

IPartly, these results were indicated in [12], however, with just a very brief outline of their proofs.
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stronger property of an R-bounded H*°-calculus, provided X has property(«). This is another significant
consequence of property(«). This fact particularly matters for the initialization and the application of a
joint H*-calculus, cf. [13].

For all these reasons, it is important to know about the behavior of the notions of R-boundedness
and property(«) with respect to other functional analytic operations, such as the interpolation of Banach
spaces, for instance. In the first part of this paper we clarify this behavior. In fact, we will show that
both properties preserve under interpolation. These results are indicated in [12]. However, their proofs
are just outlined and for readers not so experienced in this topic it might be hard to follow the very brief
argumentation given in [12]. It also seems that a rigorous proof so far is not contained anywhere else
in the available literature, although the results are not seldom used in other works. With the aim to
apply them in order to prove R-sectoriality for a class of parameter-elliptic systems on Besov and Bessel-
potential spaces, here we give a rigorous proof of the results on the interpolation of R-boundedness and
property(«) indicated in [12]. Indeed, we prove the preservation of these two properties in a very general
setting for exact interpolation functors of type 6. This covers the cases of real and complex interpolation
and also generalizes the results indicated in [12].

The proof of the permanence results under discussion is based on the characterization of R-boundedness
in terms of boundedness in Rademacher spaces. The Rademacher spaces are complementary in LP ([0, 1], X)
if X is of class H7T. By these facts the interpolation of R-boundedness is reduced to the interpolation
of X-valued LP-spaces and to general facts concerning the interpolation of complementary subspaces.
The preservation of property(«) under interpolation then can be reduced to the obtained results on the
interpolation of R-boundedness. Indeed, property(«) can be regarded as a special form of R-boundedness
on Rademacher spaces. Therefore the results on R-boundedness apply.

This is also the reason, why we give the proof of the preservation of property(a) under interpolation
here, although this result is not directly applied in this note. In a forthcoming work it will be applied in
order to prove an R-bounded H°-calculus for a certain class of elliptic operators on scales of Besov and
Bessel-potential spaces.

In the second part of this note we will apply the results obtained in the first part in order to prove
R-sectoriality for a class of parameter-elliptic systems realized on interpolation spaces. For classical
works on parameter-elliptic systems we refer to [2] and [17]. Particularly, we will apply the obtained
permanence results to real and complex interpolation functors. This yields the R-sectoriality on scales
of Besov and Bessel-potential spaces. For this purpose, we first establish the corresponding result for the
model problem (i.e., constant coefficients) in Sobolev spaces W*P(R", C") (see Proposition 5.12). This
will be based on a multiplier theorem. Employing a localization procedure and perturbation arguments,
the result generalizes to a class of variable coefficients (see Theorem 5.28). This result can be found in
[14] for the special case k = 0. Interpolation and the outcome of the first part of this note then imply
the R-sectoriality on scales of interpolation spaces (see Theorem 5.29).

The paper is organized as follows. The first part includes Section 2 to 4. In Section 2 we clarify the
notation. Section 3 includes the introduction of R-bounded families, the characterization via Rademacher
spaces, and the result on the permanence of R-boundedness under interpolation (Theorem 3.18). The
introduction, the characterization in terms of R-boundedness, and the corresponding results on the
interpolation of property(a) are the content of Section 4. In the second part, i.e. in Section 5, we prove
the mentioned R-sectoriality for a class of parameter-elliptic systems realized on scales of interpolation
spaces. The main results here are Theorem 5.29 and Corollary 5.31.

2 Notation

Definition 2.1. In the sequel we use the following notation:

o The set {Xo, X1} is said to be a interpolation couple, if Xo and X1 are Banach spaces, which are
embedded in a Hausdorff topological vector space X. On X+ X1 we define the norm ||| x,+x, :=

infikGinro+901:I(”x0”Xo + ||x1||X1) fmn r € Xo+ X1,

o Let {Xo, X1}, {Yo,Y1} be interpolation couples, then we define
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L({Xo,Xl},{Yo,Yl}) = {T : XO + X1 — Yb + Y1|T linear and ﬂXk € L(Xk,Yk),k = 0,1} and
L({X(),Xl}) = L({Xo,Xl}, {XU,Xl}).

e For normed spaces X andY we denote the existence of an injective continuous linear mapping from
Y to X by Y — X. By L(Y,X) we denote the space of all linear and bounded operators from'Y
mto X.

e ByY —,4 X we denote the existence of an injective continuous linear mapping from 'Y to X with
dense image in X.

o Let X and Y be normed spaces. The equality X =Y 1is used with the meaning that there exists an
1somorphism between X and Y. In particular we have equivalence of the norms in this case.

e By virtue of the appearance of various spaces we often want to make clear in which space an integral
or a series converges. Hence we write “[ ... drx)” and “x) > ...7 to indicate the convergence in
X.

For the definition of an interpolation functor F we follow [18, 1.2.2]. Particularly we make use of
interpolation functors of type h, which means that we have an estimate as

|77 x0.x:p L F(x0.x: 1) F(vova ) < Ch - AT x0 1L (x0.v0) 1 T1x, (X1 7))

with a constant C, > 0. An interpolation functor is said to be exact of type 0, if it is of type h(to,t1) :=
té‘%? with C, = 1. Important examples of exact interpolation functors of type 6 are given by the real and
complex interpolation methods, which are defined as in [1, 7.9/7.51]. The proof of the exactness for these
two methods can be found e.g. in [18, 1.3.3 (a)/1.9.3 (a)]. As usually, we denote the real interpolation
space by (Xo,X1)e,, and the complex interpolation space by [Xo, X1]p. We want to mention that in this
note we only use the K-method for real interpolation.

Let (2, A, 1) be a measure space with a o-finite measure p on Z. For a Banach space X we denote the
Banach space valued LP-space LP(Q2, %, i, X) by LP(X). For an domain 2 C R™ we denote the Sobolev
space of order m € Ny by W"?(Q, X) or W™P?(X). Here and in the following we always consider the case
p € (1,00). An interpolation functor F is said to be LP-compatible, if we have F({L?(Xy), LP(X1)}) =
LP(F({Xo,X1})) for all interpolation couples {Xo,X1}. In [18] it is proved that real and complex
interpolation methods are LP-compatible interpolation functors such that

CON Nz (xo),20 X100 < I o ((Xoux1)00) < CS2N - (2o (X012 (X1))0 05 (1)

I llize(xo),Lexite = I L ((x0.x170) (2)

where the constants C’;(;l) > 0 and C,(JQ) > 0 are independent of the spaces Xy and X;.

Another important property of a Banach space X is the continuity of the Hilbert transform H =
Fig/|€|]F on LP(R, X). If this is satisfied, X is said to be of class HT (or equivalently UMD), cf. |3,
4.4.1 Theorem)].

Remark 2.2. If two Banach spaces X and Y are of class HT, then the real and complex interpolation
spaces in between X and Y are also of class HT. By analyzing the proof in [3, 4.5.2 Theorem (vii)]
one obtains that this is also true for all LP-compatible interpolation functors. With [3, Theorem 4.5.2]
it can be easily seen that W™P(Q, X) (m € Ny) is also of class HT. Therefore all closed subspaces of
WmP(Q, X) are of class HT, due to [3, Theorem 4.5.2 (viii)].

To avoid confusion with different definitions of the resolvent set, we give it here. Under the resolvent
set p(A) of a linear and densely defined operator A : D(A) C X — X we understand the set of all A € C
such that (A—A) : D(A) — X is bijective. If A is closed we obviously have {(A—A4)~!: X € p(A)} C L(X).
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3 'R-boundedness and Rademacher spaces

3.1 Basic properties and definitions

The following definitions and basic consequences can be found in detail in [14, Section 2| or [8, Section
11].

Definition 3.1 (R-boundedness). Let X,Y be Banach spaces, T C L(X,Y), and p € [1,00). Then T
is said to be R-bounded, if there exists a constant C > 0 such that for allm € N, (Ty)g=1,....m C T, and
all (xg)k=1,...m C X we have

m
> Tk

k=1

C i TEXE

k=1

3)

Lr([0,1],Y) Lr([0,1],X)

Then R,(T) := min{C > 0 : (3) is satisfied } is said to be the R-bound of T. For k € N the functions
1 [0,1] = {—=1,1},t + sign(sin(2¥7t)) are called Rademacher-functions.

Next we introduce the Rademacher spaces. With their help the intricate definition of R-boundedness
can be characterized in a convenient way.

Definition 3.2 (Rad,(X) and Rad}’'(X)). For a Banach space X, p € [1,00), and m € N the spaces

Rad,(X) := {(wk)keN c X: Zrkxk convergent in LP ([0, 1],X)}
k=1
Rad," (X) = {(zk)r=1,...m C X},

equipped with the norms

I@K)kllRad, ) == Y rakllLeo.0).x)s
=1
(@) k=1,..mllRadm (x) = |l ZrkkaLf’([OJLX)

respectively, are called Rademacher spaces.

Remark 3.3. (i) The spaces Rady,(X) and Rad}'(X) are Banach spaces and |J,,_, Rad)' (X) is dense
in Rad, (X).

(ii) Let X be a Banach space, p € [1,00), and m € N. Then we have the following norm preserving
embeddings

Radp(X) — LP([O 1], ), (xk)k — Z:ozl TEXE,
Rad)'(X) < LP([0,1],X),  (Zr)k=1,...m /> 2pey T"kThk-

(iii) If X is of class HT, Remark 2.2 implies that Rad,'(X) and Rad,(X) are also of class HT, since
they are closed subspaces of LP([0,1], X).

Theorem 3.4 (Inequality of Kahane). Let X be a Banach space and p € [1,00). Then there exists a
constant CI()K) > 0, such that for all (z)ken C X we have

0
E TkZk E TkTk

k=1

00
§ TkTk

k=1

K
C(K <Gt

L'([0,1],X) Lr([0,1],X) L'([0,1],X)
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Theorem 3.5 (Kahane’s contraction principle). Let X be a Banach space and p € [1,00). Then we

have
n n
E rja;x; §2 E T'jbj.’ﬁj
Jj=1

L7 ([0,1],X) =1 LP([0,1],X)

for alln € N, all (a;);,(b;); C C with |a;| < |bj|, and all (z;); C X.

Remark 3.6 (Some well-known facts about R-boundedness). The proof of the following results
can be found in [5].

(i) If T C L(X,Y) is R-bounded for one p € [1,00), then we have an estimate as (8) for allp € [1,00).
The R-bounds can be estimated as [C,()K)]_QRl(T) <RH(T) < [C,(,K)}QRl(T).

(ii) If T,S§ C L(X,Y) are R-bounded, then T +S :={T+ S :T € T,S € 8} is also R-bounded with
Rp(T +8) <RL(R) +Rp(S).

(i1i) For two given R-bounded families Ty C L(Z,Y) and Ta C L(X, Z) we obtain the R-boundedness of
T ={T"To : Ty € Tr, k =1,2} C L(X,Y) with Rp(TiT2) < Rp(T1) - Rp(T2).

(iv) If T C L(X,Y) is R-bounded, then T is also uniformly bounded. The converse, in general, is only
true if X andY are both Hilbert spaces.

Remark 3.7. For a given C > 0 we have the equivalence of the following three statements:

(i) For all m € N and (Ty)k=1,..m C T we have that ||Tm||L(Rad;,"(X),Rad;,"(Y)) < C, where T,, is
defined by

Ty : Rad) (X) = Rad*(Y), > rezg = Y riThzy.
k=1 k=1

(i1) For all (T)ken C T the operator

T : Rad,(X) — Rad,(Y), irkxk — irkaxk
k=1 k=1
is well-defined and ||T||L(raq, (x),Rad, (v)) < C-
(111) T C L(X,Y) is R-bounded with R,(T) < C.
Proof. This is obtained as an easy consequence of Remark 3.3. O

Thanks to Remark 3.7 the behavior of R-boundedness under interpolation is completely reduced to
the investigation of the interpolation of the Rademacher spaces. Having this in mind, we next analyze
the corresponding properties of these spaces. To this end, the existence of projections onto Rad;”(X )
and Rad,(X) will turn out to be helpful. For the space Rad,'(X) we easily obtain the following result:

Theorem 3.8. The operator

m

RX : LP([0,1], X) — LP([0,1], X), f Zrk/ 7 (w) f(u)du
k=1 0

is continuous and even a projection onto Rady'(X).

The existence of a projection onto Rad,(X) is a more involved issue. The study of this problem
requires some knowledge on the geometry of Banach spaces. Here we just cite the following result which
is obtained as a corollary of [16, Remark 3.1.] and [8, Section 13].
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Theorem 3.9 (Projection onto Rad,(X)). Let X be a Banach space of class HT and p € (1,00).
Then

X = !
R D0.0,X) 5 00X £ Yo ([ ntwsea) ()

defines a bounded operator which is a projection onto Rad,(X).

Remark 3.10 (K-Convexity). In our case it is sufficient to consider spaces of class HT . Some of the
following results (in particular Corollary 3.16 and 3.19) can be generalized to the more general class of
"K-convex’ spaces. The space X is called ’K-convex’ if the Rademacher projection in (4) exists. One can
show that this is equivalent to 'B-convexity’ and ’non-trivial type’, see for example in [S].

The results of the Corollaries 3.16, 3.19, and 4.6 remain valid if we only assume that Xo and X, are
K-convex. The proofs are exactly the same but we need the permanence of K-convexity under real and
complex interpolation which can be found in [11, Proposition 5.1] for example.

3.2 Interpolation of Rad,(X) and Rad;'(X)

In order to obtain a suitable characterization of the interpolation spaces (Rad,(X),Rad,(Y))s, and
[Rad,(X),Rad,(Y)]s we will apply the abstract isomorphism result derived in [18, 1.2.4]. The idea to
use this isomorphism result is taken from [12, Prop. 3.7].

Definition 3.11. Let X and Y be Banach spaces. The operator R € L(X,Y) is said to be a retraction if
there exists an S € L(Y, X) with RS = idy . In this case S is said to be the coretraction belonging to R.

Remark 3.12. Let X be a Banach space and U C X be a closed subspace with the standard subspace
topology. If there exists a projection P € L(X) with range(P) = U then it is easy to see, that P is a
retraction with coretraction S : U — X, x — .

Theorem 3.13 (see [18], Theorem 1.2.4). Let {Ag, A1},{Bo, B1} be two interpolation couples and let
R e L({Ao, A1},{Bo, B1}), S € L({Bo,B1},{Ao, A1})

such that Rja, € L(Aw,By) and S, € L(By,Ay) are retraction and coretraction (k = 0,1). Then
for an arbitrary interpolation functor F we have that (SR)|r(1a,,4,}) € L(F({Ao, A1})) is a projection
onto W := range((SR)|r(140,4,})) C F({Ao,A1}), where the topology on W is given by the subspace
topology relative to F({Ao, Ar}). In particular, the mapping S\r(B,,B,}) Vields an isomorphism between
f({BO7B1}) and W'.

Proposition 3.14 (F({Rad,(X,),Rad,(X1)})). Let {Xo, X1} be an interpolation couple of Banach
spaces, which are of class HT. For p € (1,00) and an LP-compatible interpolation functor F of type h
with Cp, > 1 we have

F({Radp(Xo),Rad,(X1)}) = Rad, (F({Xo, X1}),

where the equivalence of the norms is given by

1 Ch
m”f”Radp(}"({Xle})) < N fll7(Rrad, (X0),Rad, (x1)}) < c. h (IR MR 11 I rad, (F({x0,X1 1))

The constants Cy,Co > 0 come from the assumed equivalence

Cull - 7 ee 0.1, %0), 20,11, 3001 < 11+ e 0,11, 74 x0,x11) < C2ll - (|7 ({22 (10,11, %0), 22 (0,11, x1) 1) -

Proof. The aim is, of course, to apply Theorem 3.13. Therefore we define the spaces Ay := LP([0,1], X;)
and By, := Rad,(Xj). Let Ry := RX* € L(L*([0,1], X&), Rad,, (X)) be the projection given through The-
orem 3.9 and let Sy, € L(Rad,(X}), LP([0, 1], X} )) be the embedding that exists according to Remark 3.12
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and Remark 3.3 (ii). On E := LP([0,1], X¢ + X1) we define the operators

00 1
R:(Ao+ A1) = (Bo+ B1) = g Zm/ i (u) f(u)dupxy 4 x,)
k=1 0

S:(Bo+ B1) = (Ao + A1) g g.

It can be easily seen that R and S are well-defined and that we have R|r»((0,1),x,) = Rx and S|raq, (x,) =
Sk. It is also clear that S is norm preserving. Thus we can apply Theorem 3.13. At first this implies that

W= range ((SR)|7({a0,4:})) = range (Riz({Lr((0,1],X0), L2 (10,1],X1)}))

is well-defined. Due to Remark 2.2 we see that F({Xo, X;}) is also of class HT . Therefore we obtain the
existence of the projection R”(1X0:X1}) onto Rad, (F({Xo, X1})). Employing L?([0, 1], F({Xo, X1})) — E
and the LP-compatibility of F we obtain

W = range (Rjus (0,1, 7({x0, %)) = range (R7X0XD) — Rad, (F({Xo, X1 }).

So far these equalities are only equalities of sets by the fact that on W we have the relative topology with
respect to F({LP([0,1], Xo), LP(]0,1], X1)}). However, the LP-compatibility of F yields the topological
equality of W and Rad,(F({Xo, X1})). So we have F({Rad,(Xo),Rad,(X1)}) = W thanks to Theorem
3.13.

It remains to determine the constants which are involved in the equivalence of the norms. The
LP-compatibility of F and the definition of || - [[raq, (F({x0,x,})) Yield

1 IRady (F(1x0,x:) = e, 7((x0, 1) < C2llfl7(Lr (10,11, %0), L7 (0,11, X1)})
< CoCLIfllF({Rad, (Xo).Rad, (x1)})  (f € W).

In the last estimate we used the fact that the Si.’s are norm preserving. In view of R r({4,,4,})f = f for
all f € W and again by the LP-compatibility we obtain

£l 7((Rad, (x0)Rady (1)) = O B (I Rolls 1B - L1l 7z 0,10, %0), 22 (10,10, 501
Ch,
< o P URlL ) - M llze o 70 0 (F EW).
This implies the claimed equivalence of the norms and therefore the assertion is proved. ]

Completely analogous we can obtain the following interpolation result for the space Rad,’'(X).

Proposition 3.15 (F({Rad}'(Xo), Rad,’'(X1)})). Let {Xo, X1} be an interpolation couple, p € (1,00),
and m € N. If F is an LP-compatible interpolation functor of type h with Cy > 1, then we have

F({Rad;"(Xo), Rad;"(X1)}) = Rad)"(F({Xo, X1}),

where the equivalence of the norms is given by

1 Ch
m”JCHRad;"(}'({XO,Xl})) < 1 fl7((Radz (x0),Radz (x1)1) < CTh (BRI MR 1 1Rz (710,511

The constants C1,Cs > 0 are the same as in Proposition 3.14.

Corollary 3.16. The results of Proposition 3.14 and Theorem 3.15 in particular hold for the real and
the complex interpolation functors. Let {Xo, X1} be an interpolation couple such that Xo and X are of
class HT . Then we have

(Rad,(Xo), Rady(X1))ep, = Rady((Xo,X1)e,p),
[Radp(Xo),Radp(Xl)]g Radp([Xo,Xl]g)

forpe (1,00) and 0 < 0 < 1.
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3.3 'R-boundedness and interpolation

Definition 3.17. Let {Xo, X1} and {Yy, Y1} be interpolation couples and T C L({Xo, X1},{Yo,Y1}).
Then we define Tx, := {T|Xk AN T} C L(Xy,Yy) for k=0,1.

Notation: In the following we set L?(X) := L?([0, 1], X).
Theorem 3.18 (R-boundedness and interpolation). Let {Xo, X1} and {Yy,Y1} be interpolation
couples of Banach spaces, which are all of class HT. Assume that T C L({Xo,X1},{Y0,Y1}) and that
F is an LP-compatible interpolation functor of type h with C, > 1 for a p € (1,00). If Tx, C L(Xk, Yz)
is R-bounded with R-bound R,(Tx,) for k = 0,1 then
TF(xox1p) © LIF({Xo, X1}), F({Yo, Y1}))
s also R-bounded with
Ry (Tix(x0.x:1)) < Co b (|RILIRS) - b (Rp(Tix)s R (Tixy)) »

3
where Cqy 1= Cé?h and where C1,Cy > 0 come from Proposition 3.14.

Proof. We use the characterization of R-boundedness given in Remark 3.7 (). Let (T};);en C T be an
arbitrary series of operators. We have to show that

T : Rad,(F({X0, X1})) — Rad,(F({Yo,¥1})),

[LP(F({XO,Xl}))]erxj = [Lp(f({Y(Jle}))]erzjj

j=1 j=1
is a well-defined operator satisfying
1Tl 2Raa, (710, X1 1) Rady (P01 < Co - B (IR IRFH]) - 2 (Ry(Tixo), Rp(Tix, )
with Cy as given in the statement of the theorem. We define the operator
S:Rad,(Xo) + Rad,(X1) — Rad,(Yp) + Rad, (Y1)
f=fot+h = Tofo+Tif1,
with Ty : Rady (Xi) — Rady(Yi),  (ze(x0)) 22521 T5%5 HEe(v)] 2oyt 73125 So we get

5 = Sy (o (0))) € E(F({Rady (Xo), Rad, (X1)}), F({Rad(¥o), Rady (V1))
with
< Cun-h([Toll, T4
< Onh (Ry(Tix,)s Ry(Tix, ) -
In the last estimate we already used that || Tkl L(Rad,(x,)Rad,(vi) < Rp(Tx,) for & = 0,1. Hence

have [|S < [CCip (| RXo||, | RX )] - b (Rp(Tix)s Ro(Tix,)) b
we have || HL(Radp(]:({Xo,X1})),Radp(]:({YmYl}))) = ol (|| (Al ||) ( »( |Xo)v »( \Xl)) Y
Proposition 3.14. Pick f :=(1s(r(x,.x,))] 2521 1525 € Rad,(F({Xo, X1})). Then we have

IS]|L(F({Rad, (Xo),Rad, (X1)}),F({Rad, (Yo),Rad, (Y1)}))

f =1wr(xo+x1) P 7375 € Rady(Xo + X1).

j=1
In view of Rad,(F({Xo,X1})) = F({Rad,(Xo),Rad,(X1)}) C Rad,(Xo) + Rad,(X:) we also have
F=fo+Ff = weexon D mi(@)o +ecay i@
j=1 j=1

= oo il + (1] € Rady(Xo + X1)

Jj=1
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with «; = (2;)0 + (z;)1 and (z;)r € X (k= 0,1). Furthermore, we obtain

o0 o0
Sf=Tofo+Tifi = [zr(ve) ZTjTj(l“j)o +1Lr(v1)] ZTjTj(xjh
Jj=1 j=1
= weEem) O riTilE)o + (@5)1]
; ——
J=1 —z,
- Tf.
This yields T = S which completes the proof. O

Corollary 3.19. Let {Xo, X1} and {Yy,Y1} be interpolation couples of Banach spaces of class HT . For
given T C L({Xo, X1}, {Yo,Y1}), p € (1,00), and 0 < 6 < 1 we have:
If Tx, C L(Xg,Yx) is R-bounded with R-bound R,(Tx,), k = 0,1, then

7—“(X07X1)9,p C L((XOaXl)Q,pv(YOaYi)Q,p)a
Thxmxﬂe - L(pgh)(ﬂevpﬁyyab)
are also R-bounded with
Ry (Tixox1)s,) < O Rp(Tixo) ] P [Rp(Tix,))?,
Rp(ﬂ[XO,Xl}g) — Cl : [Rp(ﬂxo)}l_e[RP(ﬂX1)}ev

N

(2)
CP

and with C' 1= =5
CP

in (1).

|RX O RX || and C" := |[RX0||*=?||RX1||?. The constants Cff“) are the same as

3.4 Maximal LP-regularity, R-sectoriality, and interpolation

Definition 3.20 (Sectoriality). A linear, densely defined operator A : D(A) € X — X is called
sectorial, if there exists a 6 € (0, 7] such that g C p(A) and

sup [[A(A — A)71||L(X) < o0.
€%y

Here we define Xy := {z € C\ {0} : |arg(z)| < 0} as an open sector.

The number p(A) := sup {9 € (0,7 : 3p C p(A) A sup [[AMA—A) L) < oo} is called spectral angle
AEXy

of A.

Definition 3.21 (R-sectoriality). A linear, densely defined operator A : D(A) C X — X is called
R-sectorial, if there exists a 0 € (0, 7] such that 3o C p(A) and such that

A=A e} C L(X)
is R-bounded. The number o (A) :=sup{f € (0,7] : Xg C p(A) A {ANA — A)~L: X € By} R-bounded} is
called R-angle of A.

Observe that in view of Remark 3.6 R-sectorality implies sectoriality and we always have pg(A) >
©(A). We can now apply the results obtained in the previous sections to conclude that R-sectoriality is
preserved under interpolation.

Theorem 3.22 (R-sectoriality and interpolation). Let p € (1,00) and F be an arbitrary LP-
compatible interpolation functor of type h. Let Xy, X1 be Banach spaces of class HT such that XoNX, <4
F({Xo,X1}). Furthermore, let

Ag: D(Al) C Xo — Xo,
Aq D(A2> Cc X7 — Xy,
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be two given operators such that D(Ag) N D(A1) —q XoNXy and Agu = Ayu for allu € D(Ag) N D(Ay).
If Ay and Ay are R-sectorial, then the operator

B:D(B) C F({Xo,X1}) = F({Xo, X1}), D(B):= F({D(Ao), D(A1)})

with Bu := Agug + Ajuy for uw = ug +uy € D(B) — D(Ag) + D(A;) is also R-sectorial. Note, that
D(Ay) is equipped with the graph norm || - || a,. Moreover, we have pgr(B) > kr{l%)nlgoR(Ak).

Proof. The operator B is densely defined because of D(Ag) N D(A;) —q Xo N X1 —q F({Xo, X1}) and
D(Aog) N D(A1) = F({D(Ao), D(A1)}) — F({Xo, X1}).

First we consider the relation of the resolvents of Ay, Ay, and B. Let A € p(Ag) N p(A1) then we can
define

Ry : Xo+ X1 — D(Ao) + D(Al), To+ 1 > ()\ — Ao)ilxo + (/\ — A1)71$1
and get
[Ralxe = (A= A7 [BAliFixo.xip) € LIF({Xo, X1}), F({D(Ao), D(A1)})).-
With this we can prove A € p(B) and (A — B)™" = [Ra]|7({x,,x,})- For 0 <6 < krr—liflz(pR(Ak) we have

Yo C p(A1) N p(As) and therefore also Xy C p(B).
By assumption the families

To :={[Rx]x, : A€ Xp} C L(Xp), Ti:={[Rxlx, : A€ Xy} CL(X1)
are R-bounded. Thus Theorem 3.18 yields the R-boundedness of
{A\ — B)71 AEXY) = {[R/\]|]:({X0,X1}) NS 29} C L(F{X,Y})).

This proves the R-sectoriality of B with ¢ (B) > kIEiln2<pR(Ak). O

Remark 3.23. The characterization of mazimal LP-regularity by R-sectoriality with R-angle bigger than
5 allows for corresponding results on maximal LP-regularity. The characterization mentioned above can
e.g. be found in [1/].

Remark 3.24. The results of Theorem 3.22 hold for interpolation functors of the real and the complex
method, by the fact that they are LP-compatible and since we always have Xo N X7 <4 F({Xo, X1}). A
proof of the density of the last embedding can be found in [18, 1.6.2,1.9.3], for example.

4 Property («)

Our first aim in this section is to interpret property(«) as a special form of R-boundedness. With the
help of this interpretation we will show that also property(a) carries over to interpolation spaces provided
that the interpolated Banach spaces are of class HT .

4.1 Fundamental facts about property(«)

First we recall the definition of property(«) from [14, Section 4.9]. This property is important in the
context of an operator valued Fourier-multiplier theorem proved by L.Weis. cf. [14, Section 5.2 or Theorem
4.13]. Another application can be found in [14, 12.8 Theorem|, where the authors proved, that the
bounded H°-calculus is equivalent to the a priori stronger property of an R-bounded H“°-calculus, if
the underlying Banach space has property(«). The H-calculus is a powerful tool in the treatment of
parabolic and elliptic partial differential equations. For more information on this topic we refer to [5] and
[9], for instance.
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Definition 4.1 (Property («)). A Banach space X has property («) if there exists a constant C > 0
such that for alln € N, (j)ij=1,..n C C, |asj| <1, and all (x;;); j=1,..n C X we have that

// ri(u)rj(v)o;i; dudv<C// rj(v)aj||  dudv. (5)

X
In this case we set Cy := min{C > 0: estimate (5) holds}.

By virtue of the following Lemma 4.3 (i) with p = 2 and the orthogonality of the Rademacher
functions we see that Hilbert spaces have property(«). Let X be a Banach space with property(«)
then every closed subspace Y C X has property(«). The cartesian product of Banach spaces with
property(«) has also property(a). These results can be use to show that the Sobolev space W"P(Q, X)
has property(a) for 1 < p < oo and m € Ny if X possess property(«). This follows easily from the
theorem of Tonelli for m = 0 and the fact that W"?(Q2, X) (m > 0) is isometric isomorphic to a closed
subspace of (LP(9, X))V

Definition 4.2. We set
T :Rad)’(X) — Rad)'(X)
(-Ti)izl,...,m — (azxz)z 1,...,m
form € N and a € C™. Additionally, we define the family
T ={Tr :acC” | <1l,i=1,...,m}.

Lemma 4.3 (Equivalent characterization of property («)). Let X be a Banach space and p € [1,00).
We have the following equivalences:

(i) X has property («).

(i) (p-independence) There exists a constant C > 0 such that for alln € N,(vij)ij=1...n C C, Jai;| <1
and all (xi;); j=1,..n C X we have

1ol n p 1/p Lol n p 1/p
/ / Z ri(u)rj(v)og;xis||  dudv <C / / Z ri(u)rj(v)xi;||  dudv . (6)
o Jo |52 N o Jo |52 N
(ii) There exists a C > 0 such that we have R,(T™) < C in L(Rad,' (X)) for all m € N.

Proof. The equivalence of (i) and (i) is an immediate consequence of the inequality of Kahane (Theorem
3.4). In fact, it yields

—2 2
{Cyﬂ [ (€k)klIRady (Rady (x)) < 1€k klIRady (Radr (x)) < [CZ(,K)} (k) IRady (Radr (x))

for (§)r € Rad}"(Rad}"(X)).
“(it)=(iii)": Here we can use the characterization of R-boundedness by Remark 3.7 (i). For this

purpose, we set Y, := Rad;'(X) (m € N), choose arbitrary (T(;’(lj))jeN C 7™, and define the operator

T, : RadZ(Ym) — Radz(Ym), (Ij)j:L___m — (Tn?j)xj)j:L...,

«
with o) = (ij)i=1,...m € C"™, xj = (xij)i=1,....m € Y. Under use of (ii) we get
1T ()5 Radz (vm) < Cll(5); ]| Radz (v,0)

for all n,m € N and (z;); € Rad,(Vy,). So, we have || TyllL(Radp(v;,)) < C for all n,m € N. Now
Remark 3.7 implies (iii).
“(i1i)=(ii)”: Can be done in an analogous way. O
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4.2 Property («) and interpolation

Lemma 4.4. Let X be a Banach space of class HT andY C X be a Banach space such that ||.||y = ||.||x
on'Y. Then we have

(i) IRyl Lcero,01,%)) < 201 BX[|L(reo,),x)), m €N,
(it) |RY || Lz (o,11,v)) < IR lLze(0,1],%))
for all p € (1,00).
Proof. This follows easily by the contraction principle of Kahane (Theorem 3.5). O

Theorem 4.5 (Property(a) and interpolation). Let {X,Y} be an interpolation couple of Banach
spaces of class HT and p € (1,00) and let F be an LP-compatible interpolation functor of type h. If X
and Y have property (o) with constants C2X > 0 and CY > 0, then also the interpolation space F({X,Y})
has property(a) with

Ca}-({X’Y}) < MO -h (MlC'(f, MlCz)

for some constants My, M1 > 0.

Proof. The family 7™ = {T* : « € C™, |oy;| < 1,i = 1,...,m} can easily be interpreted as an subset

of L({Rad;'(X),Rad;"(Y)}). Then we define 7" := Tg,qm(z) for Z € {X,YV,F({X,Y})}. Thanks
P

to Lemma 4.3 we already know, that the families 7" C L(Rad,'(X)) and 7y" C L(Rad;'(Y)) are

R-bounded uniformly in m € N with

)]t ox )1t Ay
Ry(TE) < [0§9] e amd Ry (T < [0F)] 0.
Therefore we obtain the R-boundedness of
[Tm]\f({RadgL(X),Rad;n(Y)}) C L(F({Rad;'(X), Rad,' (Y)}))
by Theorem 3.18 and Remark 3.3. Additionally, this leads to an estimate of the R-bound
Ryp ([Tm]|]:({Rad;"(X),Rad;”(Y)})) <O h(Ry (T, Rp(TH))
with O .= %2 (||RRadL"<X>H, HRR'ﬂdIJL(Y)H). Proposition 3.15 yields

(7™ oty () ma (1)) = [T aag (e © LRAAZ(F({X,Y]).

Thus we can consider the R-bound of 7™ in L(Rad,"(F({X,Y}))) and obtain

0202 m
Ry ([Tm]\Rad;”(}'({X,Y}))) < [Clhh (1B, ||RZ@||)] “Rp ([T L]|]—'({Rad;”(X),Rad;"(Y)}))
Cy,C?
< [Clhh (2||RX72|RY||>] Rp ([Tm]\]—'({Rad;"(X),Rad;”(Y)}))
=:C’

by Lemma 4.4 (i). By virtue of Rad;"(X) C Rad,(X), Rad;'(Y) C Rad,(Y), Remark 3.3 and Lemma
4.4 (ii) we have

m

| RR2dp (Z)||L(LP([0,1],Radg‘(Z))) < IR L 1o (0,11, Rady (2)) <00 (m EN)
for Z € {X,Y}. Hence there exists an upper bound for (C(™),,cn:

3 3
O = S (|RRA5 O, [ R 00 ) < S (RO RO ) = 7 (m € ).
Cl Cl
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Summarizing results in

Rop([T™ | Raan (F((x.vy))) < Mo - b (MG, ML CY)

~ ()] * ()]* ;
with My = C'C” {Cp } and M; := [Cp ] . Due to Lemma 4.3 the assertion follows by the proved
R-boundedness in Rad,"(F({X,Y})). O

Corollary 4.6. Let {X,Y} be an interpolation couple of Banach spaces of class HT. If X and Y have
property (o) with CX > 0 and CY > 0, then the real and complex interpolation spaces (X,Y)g, and
[X,Y]p also have property(a) for p € (1,00), 6 € (0,1). In this case we have

CéX7Y)9‘p M/ [CX]l—e [CY]G’
CLX’Y]H < M [Cf}l_e [C;/}g

IN

for some constants M’', M" > 0.

5 Application to parabolic systems

In this chapter we consider realizations of parabolic differential equation systems in higher order spaces
over R™. For example we define the Laplace operator on Sobolev spaces as

Agp: D(App) CWEP(R™) — WEP(R™), f Af,

with D(Ay,) := W*+2P(R") (k € Np). Similarly, we can define realizations on interpolation spaces such
as Besov and Bessel-potential spaces. In the following we show that the realizations of parabolic systems
on Sobolev spaces are R-sectorial. The case k = 0 is proved in [14]. Here we generalize this result to
the case k € N. Basically we follow the proof given in [14] for the case k = 0. However, due to the
lack of differentiability of some cut-off functions used in [14], here we are forced to adapt the localization
procedure at some places suitably. Applying the interpolation results of the previous chapters, we then
will obtain R-sectoriality for realizations on certain scales of interpolation spaces. To handle the parabolic
problems under consideration we make use of Fourier multiplier methods. For this purpose and for the
definition of Bessel-potential-spaces, here we recall the notion of a Fourier multiplier.

Definition 5.1 (Operator-valued Fourier-multiplier). Let X,Y be Banach spaces, 1 < p < oo, and
m € L>°(R", L(X,Y)). Then we define

Tn:YR"X) — L*R"Y)
f = ZFimZf.
The symbol m is said to be an LP-Fourier-multiplier, if there exists a C, > 0 such that
(i) Trnf € LP(R™,Y) for all f € Z(R™, X),
(1) | Tnflle@n vy < Cpll fllr@n x) for all f € 7 (R, X).

In this case there exists a unique continuous extension of Ty, from LP(R™ X) to LP(R™Y) which, for
simplicity, is also denoted by T,,.

Remark 5.2. Let X be a Banach space of class HT and k € N. We define (€) := (14 |£>)'/? and
Ay LP(R™,X) > WEP(R™ X): [ Tpeynig, S
Ay WEP(R™, X) — LP(R™, X);  frs F [<§>’“ idx} Ff.

By standard arguments we get [A_i]jwin@n x) € L(WIP(R™, X), WiThP(R", X)) for j € Ny and
(Ap)™" = Ay
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5.1 Besov- and Bessel-potential-spaces

Next we recall some basic facts on Besov- and Bessel-potential spaces, which can be found e.g. in [1,
7.30-7.34] and [18, 2.3-2.4]. The Banach space-valued case can be found in [4].

Definition and Remark 5.3 (Results on Besov and Bessel-potential spaces). Let X be a Banach
space and 1 < p,q < co. Then

(i) By ,(R", X) = (LP(R%X),W’“’I’(R”,X))%# with s € (0,00) N [k — 1,k) and equipped with the
interpolation norm is called Besov space,

(ii) H*?(R", X) = {u € S'(R", X) : F71{)° Fu € LP(R", X)} with s € R>q is called Bessel-
potential space, where the norm is given by |l gen@n x) = [F 1 (&) Ful Lr@n x)-

Note that we also have the following representations.
(i1i) Let m,s,j € Ng with 0 <m < s < j and A € (0,1) such that s = (1 — \)m + A\j. Then we have
B, ,(R", X) = (W™P(R", X), W/P(R", X))xq-

(iv) Let X be of class HT and m,j € Ny with 0 < m < s < j and s = (1 —0)m + 05 for a 6 € (0,1).
Then we have:

H*P(R", X) = [W™P(R" X),W/"PR" X)]y
WhEP(R", X) = HFP(R", X), (kcN).

Corollary 5.4. Let s € Rog, 1 < p,q < 00, and X be a Banach space of class HT. By an application
of Remark 2.2 and Theorem 4.5 we readily obtain the following results:

(i) The spaces B, ,(R", X) and H*P(R™, X) are of class HT, too.

(i) If X has property(a), then the spaces By (R", X) and H*P(R"™, X') have property(a), too.

5.2 Parabolic systems of differential equations

In the following we always assume that 1 < p < oo. Furthermore, we set

A(z,D) = Z aq(z)D?,

la|<m

for a, : R* — CVN*N m, N € N, and for D* := (—i)l*l9~. We define the “W*P-realization” of the formal
differential operator A(x, D) by

App: D(Ag,) C WRPR™ CN) — WhP (R, CV)

with D(Ag,) := WEtmP(R®,CN) and Ay, f := A(z, D) f for all f € Wr+mP(R" CV). For an interpo-
lation functor F we define the “(F, k, p)-realization” of A(z, D) by

A]:JCJ, : D(A]:JCJ,) C f(Lp, Wk’p) — f(Lp, Wk’p) (7)
with
F(vaWk’p) = F({Lp(Rna(CN)vWk’p(an(CN)}),
D(Ar ) = F{wmp @R, CN), whtmr (R CV)})

and Ar i p9 = A(z,D)g for all g € D(Ar ). In particular, we define the “LP-realization” of A(z, D)
by A, := Ag .
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In order to obtain well-defined operators we need to assume some regularity for the coefficients. For
the well-definedness of the W¥P-realization it is sufficient to assume that

(®)

, kp>n
ay € Wk’p‘x’ (an(chN)’ Poo 1= p P '
oo, otherwise

for all @ € NJ with |a| < m. Here we define WF>(R? CVN*N) := {f € L®R",CVN*N) . DAf ¢
L= (R, CNXN) 18] < k}. As in [1, 4.39 Theorem] the Sobolev space W*P has the algebra property
in case of kp > n. Let K* > 0 such that [[uv|lyrr@n cvy < K*|ullwere@e onyl|vllwes @ oy for all
u € Whre(R" CN) and v € WkP(R", CN).

Remark 5.5. Let s € (0,00)N[k—1,k), k € N, and 1 < q < oo. If F is the real or the complex
interpolation functor, Ar i, represents the Besov or Bessel-potential realization of A(x,D):

(i) For “F = (.,.)s 4" we have

AB . D(AB

o 5.4 C B (R".CY)— B (R",CY), D(A%, ) =Biim(R",C).

5,059
B —
fOT‘ As’p’q = A]:JC’p.

(i1) For “F =[.,.]=” we have

s
H . H s, n N s, n N H o\ s+m, n N
AX D(AR ) c HPP(RY,CN) - HYP(R",CN), D(AX) = H*T™P (R, CN).
A;Lp = A]-',k,p-

Remark 5.6. Our approach to get R-sectoriality for Besov- and Bessel-potential space realizations is a
sort of ’decent method’. The reqularity assumption WP for the coefficients, of course, is not optimal
for the interpolated operators. On the other hand, notice that by a standard perturbation argument the
reqularity for the coefficients of the interpolated operators can always be reduced to close to optimal. In
[7, Section 5], for instance, this argument is used for a reduction from smooth to Holder continuous
coefficients. However, optimal conditions on the coefficients is none of our purposes here. Therefore we
will not carry out this argument in what follows.

Definition 5.7 (Symbol). The symbol of A(z, D) is defined by a(x,§) := Z\a|§m aq ()€, (x,& € R™).
The principal part of A(xz, D) is defined as Ag(x, D) := Z\a|=m ao(x)D®. The principal symbol of A(xz, D)
is then given by the symbol of the principal part, i.e. by ao(z, &) = Z\a|=m ao ()€Y for (x,€) € R™ x R™.

Definition 5.8 (Parameter-ellipticity and parabolicity). Let A(x, D) be the formal differential
operator given above.

(i) The operator A(x, D) is said to be parameter-elliptic in X, if there exists a constant Cp > 0 such
that we have

| det(ao(z, &) — M) > Cp(€[™ + MDY
for all z € R™ and (&,)\) € (R™ x ) \ {0}.
(ii) The operator A(x, D) is called parabolic, if A(x, D) is parameter-elliptic in fﬂ/g.

Remark 5.9. If we consider a parabolic A(z, D) with bounded coefficients aq (Ja| = m), then there exists
afe (%,ﬂ') such that A(x, D) is even parameter-elliptic in 3.
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5.2.1 The model-problem

In this section we consider the model problem, i.e., we assume the matrix-valued coefficients of A(x, D)
to be constant and that A(z, D) is just a principal part, that is A(x, D) = Ag(x, D). Hence the formal
differential operator is of the form

AD):= Y a.D", with a, € CV*N. (9)

lal=m
Lemma 5.10. Let v: R" — C be a function such that 1 € Cl*/(R™) and o € {0,1}". We set

||

M(a):= ¢ (B1,...,Ba)) € (Ng)'a‘ : Zﬂk =
k=1

Then it is easily seen, that there are constants C(Bi,...,Ba) € Z for (Bi,...,Ba)) € M(a) satisfying
|C(B1,---sBla))l < |af! and such that we have

||

s Y Cu B [J0P)

v
(B1y-3B)a) ) EM () k=1
Proof. This result follows by induction over |a|. O

The next result is proved in [14, 6.2 Theorem] for the case |3] = m. We need the following extension
in order to handle diagonal operators in a suitable way.

Lemma 5.11 (Fourier-multipliers and parameter-elliptic symbols). Let A(D) be given as in (9)
and assume that it is parameter-elliptic in g for a 6 € (0,7) and a constant Cp > 0. Furthermore, let
M >0 such that 37, _,, laallcvxy < M, and for |B] < m let

mg : (R" x T5) \ {0} = €V, (6,0) = €A77 (A= ap(€) 7
Then we have
(i) that mg(-,\) is a Fourier multiplier for all X\ € 3y \ {0},
(ii) that the families
Ts = {Tmpen X €30\ {0} C LILP(R™,CY))
Too = {Tmun : A€ Se} C LILP(RY,CY))

are R-bounded. Moreover, the Ry-bounds of Tz and T o can be estimated from above by a constant
only depending on p,n,m, N, M and Cp.

(iii) For every k € N we also have the R-boundedness of
T8 = [Ty lwesqen ey A € 5\ {01} € LOVEP(R?,CV)),
and again Rp(%k) is bounded from above by a constant only depending on k,p,n,m, N,M and Cp.
Proof. Let g € Ny, |5] < m, and define the function
g (R" X Tg7n) \ {0} = CVN, 0 (€,q) = P11 (g™ — ag ()7

By the homogeneity of mg and the version of Michlins multiplier theorem given by [14, Theorem 5.2
b)], we obtain the R-boundedness of {Tr,(..q) : ¢ € Sg/m} C L(LP(R",CN)). Thus, it remains to prove
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an estimate for the R-bound as asserted. To this end, we derive explicit estimates for £*D%mg (&),
a € {0,1}", and where mg := mg(-, AV/™). Here we use the representation of the inverse matrix
(A —ao(€))~" by the adjugate (A — aog(§))* = ((=1)""7 - det(X — ao(€))};)ij=1....n, where (X = ao(€))];
is the (N — 1) x (N — 1)-matrix that results from deleting row j and column ¢ in (A — ag(§)). Then we
obtain

m—|B p
Dy \(€) = )\% Z <£a—7Da—7M> (é‘VD’Y()\ _ ao(ﬁ))#) (10)

<o

by the Leibniz rule. The equivalence of norms in CV*V yields

N
1€7DY(A = ag(€))#[lewn < C(N) - 7 [€7D7 det(A — ap(€))-

J5
ij=1

For every 1 <i,j < N the Leibniz formula for the determinant implies
N—1
€7D det(A — ag()) 1,1 < D €D [T IO = ao(€) kot |-
oc€ESN_1 k=1

Since [(A — ao(g));fi]kﬁg(k) is just a component of the matrix A\ — ao(¢) and by [£#DA¢®| < |¢€2| and
|€P DB )| < |\|, we obtain

€7D (A = ao(€))] ko] < CIN, M)(IE[™ +A]) (B < 7).
Altogether we therefore have
1E7DY(A = ag(€))* [lcvxn < C(N, M, n) - (|€]™ + APV (11)

for v € {0,1}". In order to estimate 50‘_7Da_'ym, we apply Lemma 5.10, the parabolicity
condition, and again the Leibniz rule to obtain

e ae I3 ‘ s () 1
a—y pa—y < (a=y)=d pla—7)—d B‘ 3o
¢ det(A —ao(§))| ~ 2 ¢ e det(X — ag(€))
<a—v
|§|\B\
< C(m,n,N,M,Cp)—"——. (12)
(g™ + AN
Now (10), (11), and (12) imply
€D mpa@lensn < Clnm, N, 0,0y I IEL
mpg.x NxN ~ n,m, ) s WP
e (Il +1AD
(1] + N[y
< C(n,m,N,M,Cp)—SC’(n,m,N,M,Cp).
(€™ + A
Note that the operator T, (. x) commutes with Ay and therefore
(Tons (- M wer@eony = Ak Ty 0) Ak
Assertion (%) now follows immediately from (). O

Proposition 5.12 (Model-problem for WHP). Let A(D) be given as in (9) and assume that it is
parameter-elliptic in Xg for a 0 € (0,7) and a constant Cp > 0. Furthermore, assume that we have
> laj=m ll@alleyxx < M for an M > 0. Then, there hold the following assertions for the WHP_ realization

Ak7p (l{? € NQ) Of A(D)
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(i) 3o \ {0} C p(Ar.p)-
m—18]

(ii) For every B € NB with 0 < |3| < m we have, that {\" = DP(\ — Ag,)™t : A € ¥\ {0}} C
m—|8]

L(Wk»(R",CN)) is R-bounded. In addition, we have X\~ = DP(X— Agp) ™" = [Ty Jjwen (mn o)

formg A (&) := )\mjnﬁﬁﬁ()\—ao(ﬁ))_l (A € 3p\{0},& € R™). Furthermore, the R,-bound is bounded

from above by a constant only depending on k,p,n,m, N,Cp and M. In particular, this yields the
R-sectoriality of Ay p with pr(Agp) > 6.

(iii) For all X € 3¢ \ {0} there exists a constant Cy(k,p,n,m,N,Cp, M) > 0 such that
IO = Ak p) L wiw ®e o8 ), wismp@n,cnyy < Cx.

Proof. For A € 35\ {0} and 0 < || < m we define

Tsx = [Ty jwrw@n cny € LIWHP(R™,CN), whtm=lBlere V).

By

Then it follows easily A(A — Ay ,) ™" = Ty, 5 or rather A DA(N— Ag,)~t = Tp.». Therefore we proved

(i) and

m—

AT DA (A= Ap,) A€ S\ {0} = TH.

By Lemma 5.11 (%ii) assertion (i) follows.
To prove (iii), we use A(A — Ag )~ " = Tp.» and (i) to obtain the estimate

_ c
1A = Ak p) i @e o), witmegn,cvy) < Wlgll‘glj;||Tsﬁmo,x||L(Lv<R",<CN>>

C(NC(p,n,m,N,Cp, M) =: Cl.

IN

Hence the assertion is proved. ]

By means of interpolation this results extends to the model-problem of the (F,k,p)-realization of
A(D).

Corollary 5.13 (Model-problem for (F,k,p)-realization). Let p,q € (1,00) and let F be an LI-
compatible interpolation functor of type h. If A(D) is parameter-elliptic in Yo (6 € (0,7)) with constant
Cp >0, then the (F,k,p)-realization of A(D) is R-sectorial with or(AFr kp) > 0, provided that

WhP(R",CN) <4 F{LP(R™,CN), WFP(R™,CN)}).

Proof. For simplicity we set

Xy := LP(R™,C"), D(Ag) := W™P(R", CN),

X, := WhP(R™, CN), D(Ay) := Whktmp (@R V).
According to Remark 2.2 the spaces Xy and X; are of class H7. Setting Ay := A, and A; := Ay,
Proposition 5.12 yields the R-sectoriality of Ay and A; with min;—o; ¢r(A;) > 6. Hence we obtain the
R-sectoriality of the (F,k,p)-realization by Theorem 3.22. Note that we use graph norms on D(A;) in
Theorem 3.22. On the other hand, we have the equivalence of the graph norms and the Sobolev norms

by the fact that Ag € L(W™P(R" CV), LP(R",CY)) and A; € L(Wktm» (R CV), Wkp(R", CN)).
Theorem 3.22 also yields or(Ar k) > 0. O

Remark 5.14. In particular, Corollary 5.18 holds for the real and the complex interpolation method.
This follows directly from Remark 3.24.

Corollary 5.15. The result of Proposition 5.12 and Corollary 5.13 is also true for a 6 > %, if we regard
parabolic model problems. This follows immediately from Remark 5.9.

Example 5.16. Let X, € {B, ,(R"), H*P(R")}. For all s € (0,00), 1 < p,q < 0o the Laplace operator
A:D(A) C Xy — X, with D(A) := X149 is R-sectorial on X, and we have or(A) = 7.
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5.2.2 Perturbation results

To handle the case of slightly varying coefficients we provide suitable perturbation results for R-sectorial
operators. The following notation as well as Theorem 5.20 are taken from [14].

Definition 5.17. Let A : D(A) C X — X be an operator on a Banach space X. For 1 < p < co we
define:
Or(A) :={0€ (0,7): g C p(A) A{ANAN—A)"' C L(X): )€ Ty} R-bounded}.

It s obvious that A is R-sectorial with pr(A) = sup Or(A) provided that Or(A) # (. For 8 € Or(A)
we define :

No(A) = sup (AN = A) oo s A€ Sl Ropl(A) = Ry({AA — 4™ X € 3y},
No(A) = sup{ AN = A) oo s A€ S0}, RoplA) = Ry({AG — 4)™ X € 3g)).

Of course (0, pr(A)) C Or(A), but pr(A) € Or(A) in general.

Remark 5.18. It can be easily seen that fig,p(A) <1+4Ryp(A), Ry p(A) < 1+1’?€97p(A), No(A) < Ry ,(A)
and Ng(A) < Ry ,(A).

The next lemma is an obvious consequence of the definition of R-sectoriality.

Lemma 5.19 (Shift of R-sectorial operators). Let A: D(A) C X — X be an R-sectorial operator

and 0 € O (A), p > 0 be arbitrary. Then we have Ry ,(A —pn) < Cp+ CoRop(A) and therefore the
R-sectoriality of A— p: D(A) C X — X with constants Cy,Cjy > 0 only depending on 0. Furthermore,
0 € OR(A —p) and pr(A —p) = 6.

Theorem 5.20. Let X be a Banach space, A : D(A) C X — X be an R-sectorial operator, and
0 € Or(A). Assume that B: D(B) C X — X is an operator satisfying D(A) C D(B) and

Bzl x < afAz||x +bllz]x (z € D(A))

- - 1
for some a,b > 0 such that a < (Ng(A)(Cé + CgRg,p(A))> (Cy,Cy from Lemma 5.19). Then there is

a constant ~
bNg(Ay,p)(Cy + CoRo,p(A,p))

1— aNp(Ay,)(Ch+ CoRp p(Arp))

such that for all u > C(a,b,0,A) the operator A+ B — u : D(A) C X — X is R-sectorial with 6 €
Or(A+ B —p) and pr(A+ B — u) > 0. Moreover, for all X € Xy the resolvent is represented through

Cla,b,0,A) = >0

A=(A=—p+B) ' =A+p—A)'1-BA+u—A4)"""" (13)
and we have [[(1 = B~ A7) < (1 [alo(4) + b2 Np(4)] o p(A - u))_l,

Lemma 5.21. Let k € N (k #0) and A(D) = 3, =, aaD® be parameter-elliptic in Mg with constant
Cp > 0 and constant coefficients a, € CN*N such that Plaj=m ll@allevxx < M. Then there ezists a
constant C' = C(k,m,n,p, N, M,Cp) > 0 such that

1

@ _ 1
D% fllws—1.0@n cvy < CIA Ak pfllwes@n cny + CIA

fllwrer@e cn)
for all f € WEtmp(R? CN), |a| =m, and X € ¥4 \ {0}.

Proof. Let f € WrtmP(R™ CN), |a| = m, and XA € 5y \ {0} be arbitrary. Choose any 8 € NI with
[Bl=m—1and 3; <o, for all i =1,...,n. Proposition 5.12 yields A € p(A,,) and therefore

m—

DA N DR = A) Y (0= Agy) S

[Bl=m
m

DOf =\
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According to Proposition 5.12 (i) there exists a constant C' > 0 only depending on p,n,m, N, M, k and
Cp such that max g, Rp(’ﬁgk) < C. In view of | 3] = m—1 and the triangle inequality we then deduce

|Bl=m

1D fllwe-rp@ncvy < CA (A fllwer@ecvy + 1Ak p fllwes @ o))

O

We are now in position to handle perturbations of the principal part of a parameter-elliptic differential
operator with constant coefficients.

Notation: In the following context the constants k, m,n, p, N are always fixed. So, we do not mention
the dependence of them explicitly.

Proposition 5.22 (Perturbation of the model-problem of a W¥?-realization). Let M,Cp,T > 0,
keNyp 1<p< oo, and § € (0,m). There exist constants e(M,Cp,0) > 0, K(M,Cp,0) > 0, and
u(M,Cp,7,0) > 0 such that for all A(D) := 3", _,, aaD* and S(z, D) := 32, _,, Sa(x) D with

(i) A(D) parameter-elliptic in Xg with constant Cp and a, € CN*N such that laj=m llaallevxy < M,
(ii) 5o € WHF(R™, CN*NY satisfying 2laj=m l1Sallc <€
and in the case of k # 0 additionally that maxo<|y|<g,|a|=m [[D75allcc < T

we have that
RO,p(Ak,p + Sk,p — p) < K.

Thus the WFP -realization Ap p+ Sk p— 1t is R-sectorial and we have 0 € O (Agp+ Skp— 1), i-€., in par-
ticular that pr (Ap k+Sp.x—1) > 0. Furthermore, for all X € Ly there exists a constant Cx(M,Cp,p) >0
such that

A = (Akp — 1+ Skp)) " HlLwes @ cnywrtms@y onyy < Ca. (14)

Proof. We define m, (&) := £%a(¢)~! with |a] = m. Due to the homogeneity of m,, this symbol is a
Fourier multiplier. Note that

T, A(D)g =Ty, F taFg=F ¢ Fg= D". (15)
Thanks to T, € Ta,0 Lemma 5.11 (47) yields

\gﬁ)ﬁ» | TonollLezrn,cnyy <1 (16)
for a constant n(M, C),) > 0 that does not depend explicitly on the coefficients aq.

According to Proposition 5.12 we have the R-sectoriality of A, with § € ©Ox (A ) and a constant
K(M,Cp) > 0 with Ng(Akp), No(Akp), Rop(Akp), Rop(Akp) < K/2. In the following we aim for an
application of Theorem 5.20. Thus we have to show that

1Skpf llwer@ncry < allAkpfllwsr@ncvy + 01 fllwes@e cry (17)

for a := a(M,Cp,0) := (K(Cj + CoK)) ™" < (No(App)(Ch + CoRo (A, )" and a b(M,Cp,7) > 0.
Step 1: Proof of estimate (17).

Here we will only give the proof for the case k > 1, since the case k = 0 is given in [14]:

Let g € WF?(R",C") with |a| = m. Then we have thanks to assumption (7i) that

||3a9||Wk»P(Rn,CN) < C Z ||3a||00”Dﬂg”LP(R",CN) + Z Z ||D'8773a||00||D79||LP(R",CN)
|B|<k |B|<k~y<B
< C||5a||oo||9||Ww(Rn,<cN) + C(T)HQHW’“*LP(R",CN)' (18)
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Summing up, we obtain for f € Wk+tm»(R" CN) that

ISk fllwergreny < C max sallog Y 1D fllwrsn oy +C(r) D D fllwr-ro@n o).

al=m
lal=m la|=m

Now we have to find estimates for || D f|lys-1.p@n cny and [|[Df|lyrp@n cvy. By applying (15) and
(16) we can conclude
D fllwes@n,cvy < nllAkp fllwsr@n,cny- (19)

For || D f|lwk-1.pmn cny we have by Lemma 5.21 for A\g > 0 and a constant C(M,Cp) > 0 that

D% fllwr=ro@n,cvy < C(M,Cp)Ag ™ [| A pfllwrs@n,cvy + C(M, Cp, M)l flwrr@ncvy. (20)

This results in

ISkpfllwer@ncyy < |C(n) ‘gllgiglllsalloo+C(M,CP7T,)AF | Akp fllw.p (e oy

+CO(M,Cp,7,20) - | f lwrow e ony- (21)

Step 2: Application of Theorem 5.20

We set e(M,Cp,0) := %ﬁ > 0 and fix A\g > 0 such that

I
O(M,Cp,7)A ™ < 5

with a as be given before. Since the choice of Ay only depends on the variables M, Cp, T and 6 we obtain
that b := C(M, Cp,T, Ag) does not depend explicitly on the coefficients aq and so. Since 3-,_,,, [[salloc <
€ we obtain

I1Skpf lwer@nony < allAgpfllwee@eony + Ol fllwee@e cny.-

By the fact that K/2 > Np(Ag,), K > Ng(Ar,), Ro(Axp) and since

b(Ch+ CoK) _ bNg(Akp)(Ch + CoRop(Ar,p))
1= a5 (G +CoK) ™ 1 aNo(Axp)(Cy + CoRop(Arp))

N(MchvTve) = > 0;

we obtain the R-sectoriality of Ay, + Sk, — 1 with 8 € O (Ag, + Skp — ). Observe that we have
p = 2bK(Cy + CyK). Moreover, Theorem 5.20 yields the estimate

Ro (AL, —
Rop(Akp + Skp —p) < - 971’1( kp — 1) _
1-— [CLNG(Ak,p) + bﬁNe(Ak,P)}RQ,p(Akm _ /l,)
Rop(Akp — 1)

= K 1 i
1= Kfa+b2)(Cy + Cak)
< 4(1+Cé+0@’(:) =: K(M,CP,H),

where we used that Rie,p(Ak,pfu) < Cé+09.§97p(Ak’p) < Cp+CyK and Ry pp(Ak p—p) < 1+E97P(Ak_,p7u).
The proof of (14) with A € £y follows directly from

i - 1 ~ -t
10 = SO+ 1= Apy) ™) pgwineeny < (1—[azve(Ak,prMNe(Ak,p)} Rem(Ak,p—u))
< 4

and the representation of the resolvent in (13) and Proposition 5.12 (iii). O
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5.2.3 Some helpful facts on diagonal-operators

To prove our main theorem for parabolic systems we next establish some facts on diagonal operators.
Diagonal operators appear in a natural way during the process of localization. The proof of the following
results is rather elementary and therefore omitted.

Lemma 5.23 (Diagonal-operator). Let (T});en be a sequence of operators on a Banach space X with
D(T;) :=Y for another Banach space Y — X. If there additionally hold the conditions

(i) Ty € L(Y, X) for alll € N,
(i) supien [|T1l|L(v,x) < 00,

then the diagonal-operator
A:DA) CX =X, (w)en— (Tiw)ien

with X := P(N, X) and D(A) :=Y :=(P(N,Y) is well-defined and we have A € L(Y,X).
If the T}’s are densely defined, then A is densely defined as well and we have

p(A) = {)\ S ﬂp(Tl) :3C\ > 0: ?ugH()\ — T‘l)_lHL(X’y) < CA} .
1=1 €

Furthermore, we obtain for all X € p(A) and (u;)en € X the representation
(A= A) " (whien = (A = T) " w)ien-

Lemma 5.24 (R-sectoriality of diagonal-operators). Assume that (1}); is a sequence satisfying the
conditions of Lemma 5.23. Then the diagonal-operator A is R-sectorial with 0 € O (A), if there exists
a6 € (0,m) such that we have:

(i) Ty is R-sectorial with 6 € Or(T;) for alll € N.

(i1) There is a 1 < p < oo such that there exists a K, > 0 with sup;cy Rop(T7) < Kp.
(iti) For all X € ¢ there exists a Cx > 0 with sup;ey [[(A —T1) " 1(x,v) < Chx.
In particular, we have pr(A) > 0 and Ry p(A) < K, in this case.

Proof. Thanks to Lemma 5.23 and condition (i), we have ¥y C p(A) and
(A= A) " w)ier = (A= T) " w)ier

for all (u;)ier € X and X € %y.
It remains to prove the R-boundedness of {A\(A — A)™ : X\ € 3y}, Let M € N, (Ag)k=1,..m C Zo,

o a1 P 1/p
) < / dt)
0
Lr([0,1],%) X

.....

M
Z Tk)\k()\k: — A)_lxk
k=1

M
Z Tk(t))\k()\k - Tl)_lul(k)
k=1

lEN
. M P 1/p M
k
< <ZK£/ rk(t)ul( ) dt) =K, Zrkxk
leN 0 k=1 X k=1 L#([0,1],X)

This implies R,({A\(A —A)™' : A € 5y}) < K, and pr(A) > 6. O
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5.2.4 Main result on parabolic systems of differential equations

First we make a preliminary remark on the approach we use in this section: our first aim is to prove R-
sectoriality of the WW*P-realization of a parabolic system. To this end, we essentially follow the approach
given in [14, Chapter 6]. However, since we deal with Sobolev spaces of arbitrary order we need differen-
tiability of the localized coefficients, which is not required for the localization in LP as performed in [14,
Chapter 6]. Therefore, we have to slightly modify the method used in [14, Chapter 6] by introducing a
smoother localization that assures the well-definedness of the localized operators on the Sobolev space
Wk,

Our second aim is the transference of R-sectoriality to the realization of a parabolic system on certain
interpolation spaces. This, in turn, is then obtained as an easy consequence of Theorem 3.18. As a
well-known fact we first have

Lemma 5.25 (Partition of unity). For all » > 0 there exists a ¢ € C{P(R™) with 0 < ¢ < 1,
suppy C (—r, 7)™ and

Z(plg(x) =1 for all x € R".
leT

Here we set T := rZ™ and ¢, := (. — 1) for alll € T'. Additionally, we have suppy; C | + [—%7’, %r ",
Definition and Lemma 5.26 (Localization- and patching-together-operator). Let
Xy = I, WkPR", CN))

forl<p<oo, NeN, and k € Ny withT' =rZ, r > 0. Let the sequence (p;)icr be as given in Lemma
5.25 and define the ’localization-operator’

J:LP(R",CY) - Xo, [ (@uf)ier

and the ’patching-together-operator’

P XO — Lp(Rn,(CN), (fl)leF — <x — Zapl(x)fl(m)> .

lel

For k € Ny we have

Jiwrp@n,cny € L(WkP(R™,CN),Xk), Px, € L(Xy, WEr(R™,CV)), (22)
and PJ = idppgn cn)y-
Proof. Follows easily by the smoothness of . O

Next we recall an interpolation inequality for CV-valued functions. The scalar case is proved in [I,
5.2 Theorem]|, for instance. The CN-valued case follows directly from the scalar case. We will apply this
inequality later to verify the conditions of the perturbation result.

Lemma 5.27 (Interpolation inequality). For every m € Ny and each g9 > 0 there exists a constant
K(p,n,k, N,e0) > 0 such that for all e € (0,e0] and j € Ng with 0 < j < k and u € WFP(R" CV) we
have

o/

HUHWJFP(R",CN) < K@H“HWM(RH,CN) + j)”uHLP(]R",CN))'

Theorem 5.28 (W% P-realizations of parabolic systems). Let 1 < p < oo, k € Ny, and the differen-
tial operator A(x, D) = Zla\<m aq(x)D* be given. Furthermore, assume that the coefficients satisfy the
following regularities: B

4o € BUC(R™",CV*Ny 0 CFR™,CV*N) for |a] =m, a, € WFEP=(R",CVN*N) for |a| <m

(see (8) for the definition of poo ). If A(x, D) is parabolic with constant Cp > 0, then there exists a v > 0
such that the W*P-realization Ay j, — v is R-sectorial with o (Ag, —v) > 3.
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Proof. 1. Localization (“Freezing the coefficients”):
First Remark 5.9 yields a 6 € (5, ) such that we even have the parameter-ellipticity of A(z, D) in Y.
For M := 37, _, llaalle let € = e(M,Cp,0), K = K(M,Cp,0) > 0 be the constants as given in the
statement of Proposition 5.22. By the uniform continuity of all a, with |a| = m there exists a ¢ > 0 such
that

Y laa(@) = aa@)llexxx <& (z.y € R, |o—y| <4).

lo|=m
Next, we choose r > 0 such that diam (—r,r)" < §. For this r we choose a ¢ € C§°(R") as in Lemma
5.25. Furthermore, we choose x € C§°(R") satisfying x(z) =1 for |lz|y := > |zx| < L, x(2) =0 for
lz]]1 > 1, and 0 < x(x) <1 for all z € R™.

Then we define for [ € I' := rZ the localized differential operator

Az, D)= > al(x)D"
la]=m
with coefficients

aa(7) Nl =1 < §r

ah(@) = o (14 (T ) 0= 0) = aal) de-thzr

a () for some & € Q; , otherwise

for |a| = m,l € T, and @Q; := | + (—r,r)". Next, we analyze the structure of these coefficients. For
Py :a L4 x (B4 l) (x — 1) € Q; we have &; € Cp°(R”,R) and there exists a constant C ( ) > 0 such
that for all [ € T', v € Nj with 1 < |y| < k we have ||D7<I>ZHOO < Cy. Thanks to an € Cb (R™,C™*™)

(Ja| = m) the classical chain rule applies and we obtain that a!, € CF (R” CN*N). Moreover, there exists
a constant 7 > 0 only depending on x, 7, and maxg<, < ||D'7ao¢Hoo such that
al=m

max [|[D7d || < 7 foralll €T, |a| =
0<|y|<k

As before, let Afw be the W¥P-realization of A'. Due to Lemma 5.23 we can form the diagonal-operator

Ay D(Arp) CXp = X, (w)ier — (A} pw)ier

with D(Akm) = Xgtm-
2. R-sectoriality of A, , — u:
For the formal differential operator A'(x, D) we have the decomposition

Al(z,D) = Z [a (z) — an(l) D“+ Z aq(l

|a]=m la]=m

=:A’(x,D) =:A"(D)

Note that the second part A”(D) is parameter-elliptic in ¥y with the same constant Cp. For all [ € T,
we have

Y llaa@llenxn < M Z lag,(-) = aa()lloo < ¢

la|=m lor|=
max || DY(a),(-) = aa(l)|lee <7 for k #0.
0<|vI<k
la]=m

Applying Proposition 5.22 yields a constant u(M,Cp,7,0) > 0 independent of I € I' such that Ay +

Ay, — 1= Al — 1 is R-sectorial with 6 € G)R(Al —p) and Ry (AL —p) < K. Since K according to
Proposition 5 22 only depends on Cp, M, and 6 and since these constants are uniformly in ¢, we obtain

Ryp(A},, —pn) <K (L€T).
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Additionally, Proposition 5.22 yields

Sup I+ 1 = AL ) "l Lwrr @ ov)y wiemp@n cvy) < Ch,
S

where the constant C only depends on A\, M, Cp und p. Thus, Lemma 5.24 implies the R-sectoriality of
Ay, — p with
S @R(Ak,p — ,u) and RQ,p(Ak,p — [L) <K.

3. Determination of JAy ), — Ay ,J and Ay , P — PAy, p:
In essentially the same way as in [14], we obtain

(JAkwpfAkpr)u = Bk’pJ’UJ, (23)
(AppP — PApp)(u)ier = PDgp(w)ier, (24)

where we set D(By, ) := Xiym—1, D(Dgp) := Xptm-1, Aiow(x, D) := A(x, D) — Ag(x, D), and where the
operators By, , and Dy, are defined as

Bkyp : D(Bk@) CXy — X

(wher = | Aow(z, D)ui+ Y (21A(x, D) — Az, D)@1)(pju;) :

jer:
Q;NQ#0 ler
Dip: DDgyp) CXp = Xy
(ul)lEF — Alow(x7 D)ul + Z SDI(A(:L D)SDJ - (ij(l‘, D))U’J
jer:
Q;NQ#0 ler

Observe that in By, and Dy, , there appear only derivatives of order less or equal to m — 1.
5. Perturbation of A, , — u:
Our aim is to apply Theorem 5.20 to the operator A](C”; := Ay, —  combined with the perturbation By, ,

-1
and to A{/) combined with Dy, At first we have 1€ p (Af)) and (1= A{")) € L(Xk, Xxsm) due to
Lemma 5.23. Next we set ¢ := 1 and choose 0 < ¢’ < 1 such that

< (5 (4) (ch+ cufty (403)))

with Mg p = max{||B |z, .50 IPrpllLxism 1 x,)} and with £ > 0 from Lemma 5.27. For
(w)ier € Xg4m—1, Lemma 5.27 and the boundedness of By, , and Dy, yield

||Bk,p<ul>zer||xk}

D& p (u)ier [|x,,

a = E/K:M]BD . H (1 — Agf;)

L(Xk,Xktm)

< dlJ(wierllxi i + Y (wierllx, < @[[(w)ierllsy,., + 0"l (w)ierllx,
for o’ :=&’KMpp and v/ :== KMpp - (5’)7(k+m71). By virtue of

<HA§€’2 w zerH + ||(Ul)l6F||Xk)
(X Xk tm) Xp

+ (b0 +d
rlx,

lCa)ier I, ., H ~ap)”

we conclude

||Bk,p(ul)ler||xk}

Dy p(wi)ier[lx,

(1- Agfg)”

) [ )ier lIx, -
L(Xp,Xpqm)
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Hence, from Theorem 5.20 we infer that there exists an n > 0 such that A,(C”) +B p—n and A,(f) +Dgp—n

P D
are R-sectorial with 6 € O (Ai‘g + B, — 17) NOr (A,(C“; + Dy — n).
6. Determination of the resolvent (A, — (u+7n)) "'

Let A € ¥y and v := p+n > 0; Due to (23) and (24) we obtain a left inverse of A — (A, —v)) in form of

-1
P (A - (A,(;f; n Bk,p)) Jire.o @ C¥) (25)
and a right inverse given as
(1) -
P ()\ +n— (Ak,p + ]D)k,p>) J‘Wk,p(Rn’(cN). (26)

Hence (25) and (26) coincide and we have A € p(Ay, — v). The R-boundedness follows directly from
-1
AN = (App—v) =P {)\ ()\ - (Agf; ) n)) ] J (e D)

and the fact that P, € L(Xy, W"P(R™,CN)) and Jjykprn cny € LIWHP(R™,CV),X},). Consequently

Rop (App—v) < C(P,J)Rpp (A,g”; +Dip — 77), which implies Ay, — v to be R-sectorial with R-angle

or(App—1)> 0> 1. =

With the help of Theorem 3.22 the above result generalizes to parabolic systems realized on interpo-
lation spaces.

Theorem 5.29 (R-sectoriality of (F,k,p)-realizations of parabolic systems). Let k € Ny and
A(z, D) 1= |4 )<m @a(x) D be a formal differential operator, where we assume the coefficients to have
the following reqularities:

4o € BUC(R™,CN*NYy 0 CER™,CVN*N) for |a| =m, an € WEP=(R" CV*N) for |a| < m.
Let 1 < p,q < o0 and F be an L1-compatible interpolation functor of type h such that
WEP(R", CN) 4 F{LP(R",CN), WHP(R",CN)}),

and let Ag j p be the (F,k,p)-realization of A(x, D) as defined in (7). If A(x, D) is parabolic, then there
exists a v > 0 such that Ax y, — v is R-sectorial with or(Ar k., —v) > 5.

Proof. By the assumed regularity of the coefficients the LP- and W*P-realizations A, and Ay, are well-
defined. Theorem 5.28 yields the R-sectoriality of Ay := A, — v and A, := Ay, — v for a v > 0 with
or(Ap —v) > 5 and pr(Ag, —v) > 5. We set

Xo := LP(R",CN), D(Ag) := W™P(R",CN),

X; = WhP(R™,CN), D(A;) == Whtmr(R™ CN).

By the same arguments as in Corollary 5.13 we obtain in combination with Theorem 3.22 the R-
sectoriality of the operator

Arpp—v:D(AFkp) C FULP(R™,CY), WEP(R", CM)}) — F({LP(R™,CN), WFP(R",CN)})

with D(Ar ) == FWkEP(R",CN), WrtmP(R", CN)}) and (Ax k., —v)f := (A(z,D) —v)f for f €
D(AF k,p). Moreover, Theorem 3.22 yields ¢ (AFx,p —v) > 5, hence the assertion is proved. O

Corollary 5.30. The parabolic system described in Theorem 5.29 has maximal L?-regularity on the space
F{LP(R™,CN), WkP(R™ CV)}).
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Proof. The characterization of maximal LP-regularity by R-sectoriality with R-angle bigger then /2
yields the assertion. This characterization can be found in [19], [14], or [5]. O

Corollary 5.31 (R-sectoriality of parabolic systems on Besov- and Bessel-potential-spaces).
Assume the situation of Theorem 5.29 to be given. Then the Besov- and Bessel-potential-space realiza-
tions Agpyq and A¥, as defined in Remark 5.5 are R-sectorial on Bj (R",CN) and H*?(R",CN) with

@R(Afypyq —v) > % and pr(AlY, , —v) > 5, respectively.

Proof. This follows directly from Theorem 5.29 and Remark 3.24. O
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