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ABSTRACT. Motivated by the study of certain non linear free-boundary value problems for hyperbolic
systems of partial differential equations arising in Magneto-Hydrodynamics, in this paper we show that
an a priori estimate of the solution to certain boundary value problems, in the conormal Sobolev space

Htlan, can be transformed into an L2 a priori estimate of the same problem.

1. INTRODUCTION AND MAIN RESULTS

The present paper is motivated by the study of certain non linear free boundary value problems for
hyperbolic systems of partial differential equations arising in Magneto-Hydrodynamics (MHD).

The well-posedness of initial boundary value problems for hyperbolic PDEs was studied by Kreiss [15]
for systems and Sakamoto [28, 29] for hyperbolic equations of higher order. The theory was extended to
free-boundary problems for a discontinuity by Majda [17, 18]. He related the discontinuity problem to
a half-space problem by adding a new variable that describes the displacement of the discontinuity, and
making a change of independent variables that “flattens”the discontinuity front. The result is a system
of hyperbolic PDEs that is coupled with an equation for the displacement of the discontinuity. Majda
formulated analogs of the Lopatinskii and uniform Lopatinskii conditions for discontinuity problems, and
proved a short-time, nonlinear existence and stability result for Lax shocks in solutions of hyperbolic
conservation laws that satisfy the uniform Lopatinskii condition (see [3, 19] for further discussion).

Interesting and challenging problems arise when the discontinuity is weakly but not strongly stable,
i.e. the Lopatinskii condition only holds in weak form, because surface waves propagate along the dis-
continuity, see [11, 14]. A general theory for the evolution of such weakly stable discontinuities is lacking.

A typical difficulty in the analysis of weakly stable problems is the loss of regularity in the a priori
estimates of solutions. Short-time existence results have been obtained for various weakly stable nonlinear
problems, typically by the use of a Nash-Moser scheme to compensate for the loss of derivatives in the
linearized energy estimates, see [2, 7, 12, 32, 34].

A fundamental part of the general approach described above is given by the proof of the well-posedness
of the linear boundary value problems (shortly written BVPs in the sequel) obtained from linearizing
the nonlinear problem (in the new independent variables with “flattened”boundary) around a suitable
basic state. This requires two things: the proof of a linearized energy estimate, and the existence of the
solution to the linearized problem.

In case of certain problems arising in MHD, a spectral analysis of the linearized equations, as required
by the Kreiss-Lopatinskii theory, seems very hard to be obtained because of big algebraic difficulties.
An alternative approach for the proof of the linearized a priori estimate is the energy method. This
method has been applied successfully to the linearized MHD problems by Trakhinin (see [33, 35] and
other references); typically the method gives an a priori estimate for the solution in the conormal Sobolev
space H},, (see Section 2 for the definition of this space) bounded by the norm of the source term in the
same function space (or a space of higher order in case of loss of regularity).
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Once given the a priori estimate, the next point requires the proof of the existence of the solution to
the linearized problem. Here one finds a new difficulty. The classical duality method for the existence
of a weak L? solution requires an a priori estimate for the dual problem (usually similar to the given
linearized problem) of the form L? — L? (from the data in the interior to the solution, disregarding for
simplicity the boundary regularity). In case of loss of derivatives, when for the problem it is given an
estimate of the form H' — L?, one would need an estimate of the form L? — H~! for the dual problem,
see [10].

The existence of a solution directly in H},,
in the dual spaces (H},,,) — (HL,,) (possibly of the form (H},,
but it is not clear how to get it.

This difficulty motivates the present paper. We show that an a priori estimate of the solution to certain
BVPs in the conormal Sobolev space H/, can be transformed into an L? a priori estimate, with the
consequence that the existence of a weak L? solution can be obtained by the classical duality argument.

The most of the paper is devoted to the proof of this result. In the Appendix we present some examples

of free-boundary problems in MHD that fit in the general formulation described below.

would require an a priori estimate for the dual problem

) — (H},,) in case of loss of regularity),

For a given integer n > 2, let R’} denote the n—dimensional positive half-space

RY :={z = (z1,...,2,) €R™ : 27 > 0}.

We also use the notation z’ := (x2,...,2,). The boundary of R will be sistematically identified with
R
We are interested in a boundary value problem of the following form
Lyu+ppu=F, in R}, (1a)
byt + Myu+byp + byu =g, onR"*, (1b)
In (1a), £, is the first-order linear partial differential operator
Ly =Ly(z,D):=7Iny + Y Aj(2)d; + B(x), (2)
j=1

where the shortcut 9; := %7 for j = 1,...,n, is used hereafter and Iy denotes the N x N identity
J

matrix. The coefficients A; = A;(z), B = B(x) (1 < j <n) are N x N real matrix-valued functions in

0 (R%), the space of restrictions to R” of functions of C§°(R™)".

In (1b),
by = by (e, D) = Abo(a') + Y b;(')0; + Bla’), (3a)
j=2
My = My (', D) i= /Mo (o) + > My (a')0; + M (x') (8)
j=2

are first-order linear partial differential operators, acting on the tangential variables 2’ € R™!; for
a given integer 1 < d < N, the coefficients b;, 8 and M;, M (for j = 0,2,...,n) are functions in
C§° (R~ 1) taking values in the spaces R? and R4*Y respectively. Finally, p; = py(x, Z,v) in (la) and
by = by(a’, D', %), by = £4(z', D’,v) in (1b) stand for “lower order operators” of pseudo-differential type,
acting “tangentially” on (u,1)), whose symbols belong to suitable symbol classes introduced in Section
3.1. The operators p; = py(x, Z,7), by = by(2',D’,~), s = {4(a’, D’,y) must be understood as some
“lower order perturbations” of the leading operators L., by, and M, in the equations (1); in the following
we assume that the problem (1), with given operators L., by, M., obeys a suitable a priori estimate
which has to be “stable” under the addition of arbitrary lower order terms psu, by, fyu in the interior

o o}
(0)
functions taking either scalar or matrix values (possibly with different sizes). We adopt the same abuse for other function

spaces later on.

lwith a slight abuse, the same notations C (Rf(_), C5°(R™) are used throughout the paper to mean the space of
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equation (la) and the boundary condition (1b) (see the assumptions (H);, (H)2 below). The structure
of the operators (3) and py, by, £y in (1) will be better described later on.
The unknown wu, as well as the source term F, are RY —valued functions of z, the unknown ¢ is a
scalar function of 2’ 2 and the boundary datum ¢ is an R¢—valued function of 2/. We may assume
that u and F are compactly supported in the unitary n—dimensional positive half-cylinder BT := {x =
(z1,2") : 0 <x <1, |2| < 1}. Analogously, we assume that 1) and g are compactly supported in
the unitary (n — 1)—dimensional ball B(0;1) := {|2’| < 1}. For an arbitrary 0 < dp < 1, we also set
IB%('{) ={z = (21,2") : 0< 21 <, |2'| <o} and B(0;dp) := {|z| < do}.
The BVP (1) has characteristic boundary of constant multiplicity 1 < r < N in the following sense: the
coefficient A; of the normal derivative in £, displays the block-wise structure
1,1 1,11

Al(x) = (;44{11,1 j{%,u) ) (4)
where ADT AL AT ATLID are vespectively r x v, r x (N — 1), (N —7) xr, (N —=r) x (N —7)
sub-matrices, such that

ir IS I
A1|:c1=0_0’ A1|:c1=0_0’ A1|:c1=0_0’ (5)
and A{’I is invertible over BT. According to the representation above, we split the unknown u as
u=(ul,uf); ul := (u1,...,u,) € R" and u!! := (up41,...,un) € RV"" are said to be respectively the

noncharacteristic and the characteristic components of u.

Concerning the boundary condition (1b), we firstly assume that the number d of scalar boundary condi-
tions obeys the assumption d < r+ 1. As regards to the structure of the boundary operator M., in (3b),
we require that actually it acts nontrivially only on the noncharacteristic component u! of u; moreover
we assume that the first-order leading part MY, of M., only applies to a subset of components of the non
characteristic vector u', namely there exists an integer s, with 1 < s < r, such that the coefficients M;,
M of M., take the form

Mj=(M; 0), M=(M" 0), j=02,...,n, (6)

where the matrices M7 = M7 (z') (j = 0,2,...,n) and M!T = M*(z') belong respectively to R?** and
R4" . If we set ul'® := (uy,...,us), then the operator M., in (3b) may be rewritten, according to (6), as

Mou = Mu* + M, (7)

where M? is the first-order leading operator

n
M(2', D) =y Mg+ M:0;. (8)
j=2
As we just said, the operator 3 = ¢4(z', D’,y) must be understood as a lower order perturbation of the
leading part M, of the boundary operator M., in (7); hence, according to the form of M., we assume
that ¢; only acts on the component u!® of the unknown vector u, that is

G2, D' y)u = Ly(a!, D y)u* . (9)

A BVP of the form (1), under the structural assumptions (4)-(7), comes from the study of certain
non linear free boundary value problems for hyperbolic systems of partial differential equations arising
in Magneto-hydrodynamics. Such problems model the motion of a compressible inviscid fluid, under
the action of a magnetic field, when the fluid may develop discontinuities along a moving unknown
characteristic hypersurface. As we already said, to show the local-in-time existence of such a kind
of piecewise discontinuous flows, the classical approach consists, firstly, of reducing the original free
boundary problem to a BVP set on a fixed domain, performing a nonlinear change of coordinates that
sends the front of the physical discontinuities into a fixed hyperplane of the space-time domain. Then,
one starts to consider the well posedness of the linear BVP obtained from linearizing the found nonlinear
BVP around a basic state provided by a particular solution. The resulting linear problem displays the

2In nonlinear free-boundary problems the scalar function 1) describes the displacement of the discontinuity.
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structure of the problem (1), where the unknown w represents the set of physical variables involved in
the model, while the unknown % encodes the moving discontinuity front. The solvability of the linear
BVP firstly requires that a suitable a priori estimate can be attached to the problem.

Let the operators L, by, M, be given, with structure described by formulas (2), (3a), (4)-(8) above. We
assume that the two alternative hypotheses are satisfied:

(H):. A priori estimate with loss of regularity in the interior term. For all symbols py =
pi(z,&,7) € IO, by = by(a/,&',y) € TV and €y = €y(2', €, y) € I'?, taking values respectively in
RNYXN R and R¥*#, there exist constants Cy > 0, 79 > 1, depending only on the matrices Ay,
B, bj, B, M, M' in (2), (3), (7), (8) and a finite number of semi-norms of pg, by, £y, such that for
all functions u € C(OOO) (R%), compactly supported on B, ¢ € C§°(R"™!), compactly supported
on B(0;1), and all v > v the following a priori energy estimate is satisfied

2 I 2 201112
Y (HUHH}an,W(Ri) + ||u|I1:O||H3{/2(Rn—1)) + ||w||H}r(R"*1)
10
< Co (51IF12 gl "
>~ Lo ? H?2 (Ri) ;| g |H3/2(Rn*1) )

where F := Lou+ py(z, Z,y)u, g := bytp+ Myu+by(z’, D', )+ by (2, D' y)ul>* and py(z, Z,7),
by(a’, D', 7), ly(«', D', ) are respectively the pseudo-differential operators with symbols py, by,
ly.

(H)s. 1{ priori estimate without loss of regularity in the interior term. For all symbols
by = by(a’,&',y) € TV and £y = £4(2’, &', 7) € TV, taking values respectively in R? and R?*®, there
exist constants Cp > 0, 79 > 1, depending only on the matrices A;, B, b;, 3, M;, M in (2),
(3), (7), (8) and a finite number of semi-norms of by, £y, such that for all functions u € C, (R%),
compactly supported on Bt 1 € C§°(R"~ 1), compactly supported on B(0; 1), and all y > ~q the
following a priori energy estimate is satisfied

v <||U||i1t1anﬁ(n£¢) + ||U|Ix1:o||§{3//2(Rn71)) + ’72”1/)“%{%(]1{"—1)

(11)
< & (Hl ||2H1 (R™) gll2,s/2 n—1 ) )
ol tan,y S HY (R )

where F := Lu, g := by + Myu+by(z', D', y)p + by (2, D', y)ul® and by(a', D', ), ly(z', D', )
are respectively the pseudo-differential operators with symbols by, 3.

The symbol class I'? and the related pseudo-differential operators will be introduced in Section 3.1. The
function spaces and the norms involved in the estimates (10), (11) will be described in Section 2.

By the hypotheses (H); and (H)2, we require that an a priori estimate in the tangential Sobolev space
(see the next Section 2 and Definition 3 below) is enjoyed by the BVP (1). The structure of the estimate
is justified by the physical models that we plan to cover (see the Appendix B). The inserting of the zeroth
order terms py(x, Z,v)u, by(a’, D', ), by(z', D', y)ul>* in the interior source term F and the boundary
datum g is a property of stability of the estimates (10), (11), under lower order operators. We notice, in
particular, that the addition of ¢4(z’, D',y)u’>* in the boundary condition (1b) only modifies the zeroth
order term MTu! for the part that applies to the components u!*® of the noncharacteristic unknown
vector u!, see (7), (9). This behavior of the boundary condition, under lower order perturbations, is
inspired by the physical problems to which we address. It happens sometimes that the specific structure
of some coefficients involved in the zeroth order part of the original "unperturbed” boundary operator
(7) is needed in order to derive an a priori estimate of the type (10) or (11) for the corresponding BVP
(1); hence these coefficients of the boundary operator must be kept unchanged by the addition of some
lower order perturbations.

Note also that the two a priori estimates in (10), (11) exhibit a different behavior with respect to the
interior data: in (10) a loss of one tangential derivative from the interior data F' occurs, whereas in (11)
no loss of interior regularity is assumed. According to this different behavior, a stability assumption
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under lower order perturbations py of the interior operator £ is only required in (H);.
Both the estimates exhibit the same loss of regularity from the boundary data.

The aim of this paper is to prove the following result.

Theorem 1. Assume that the operators L., by, M, have the structure described in (2), (3a), (4)-(8).
Let 0 < g < 1.

1. If the assumption (H)1 holds true, then for all symbols py, by, 4y € 0 there exist constants Cy > 0,

Yo > 1, depending only on the matrices Aj, B, b;, B, M?, M in (2), (3), (7), (8), 6 and a

o0

finite number of semi-norms of py, by, £y, such that for all functions u € C(o) (R%), compactly

supported on IB;{), Y € C°(R™™1), compactly supported on B(0;60), and all v > ¥ the following
a priori energy estimate is satisfied

g (||UH2L2(R¢) + ||“fx1:0\|?{7—1/2(w_1)) + 79[ 72@n-1y < Co (,;,HF”%I;QM(R;) + ,1y|9||§{§/2(Rn_1)) ;
(12)
where F := Lou+ py(z, Z,7)u and g := byp + Mou+ by(2', D', y)p + ly(a’, D', y)uls.
2. If the assumption (H )y holds true, then for every pair of symbols by, ly € TO there exist constants
Cy > 0, % > 1, depending only on the matrices Aj, B, bj, B, M3, M in (2), (3), (7), (8), &

and a finite number of semi-norms of by, ¢4, such that for all functions u € C(o) (R%), compactly

supported on IB%;{), Y € C°(R™™1), compactly supported on B(0;60), and all v > ¥ the following
a priori energy estimate is satisfied

Co 2 2

2 (IF Vg + ol g ) - (1)

where F == Lou and g := byp + Mou+ by(a', D', y) + by (z', D', y)ul>s.

7 (12 + 1y ol B2 g sy ) + 721 B ans) <

The paper is organized as follows. In Section 2 we introduce the function spaces to be used in the
following and the main related notations. In Section 3 we collect some technical tools, and the basic
concerned results, that will be useful for the proof of Theorem 1, given in Section 4.

The Appendix A contains the proof of the most of the technical results used in Section 4. The Appendix
B is devoted to present some free boundary problems in MHD, that can be stated within the general
framework developed in the paper.

2. FUNCTION SPACES

The purpose of this Section is to introduce the main function spaces to be used in the following and
collect their basic properties. For v > 1 and s € R, we set

N(E) = (7P + [€?) (14)
and, in particular, A* := A%1.
The Sobolev space of order s € R in R” is defined to be the set of all tempered distributions v € S'(R™)
such that \*u € L?(R"), being @ the Fourier transform of u. For s € N, the Sobolev space of order s
reduces to the set of all functions u € L?(R™) such that 9%u € L?(R"), for all multi-indices o € N™ with
|a] < s, where we have set

9% =07 ...00, a=(a1,...,an),

and |a] := a1 + -+ + ay, as it is usual.
Throughout the paper, for real v > 1, Hj (R™) will denote the Sobolev space of order s, equipped with
the y—depending norm || - ||, defined by

llull?, = (277)7"/ N fa(e)[Pde (15)
(& = (&,...,&,) are the dual Fourier variables of = (z1,...,2,)). The norms defined by (15), with
different values of the parameter v, are equivalent each other. For v = 1 we set for brevity ||-||s :=||-||s1

(and, accordingly, H*(R"™) := H{(R"™)).
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It is clear that, for s € N, the norm in (15) turns out to be equivalent, uniformly with respect to 7, to the
norm || - [[ s (mn) defined by

HUH%I;(]R") = Z 72(87|a|)”3au||%2(ﬂgn)- (16)

laf<s

Another useful remark about the parameter depending norms defined in (15) is provided by the following
counterpart of the usual Sobolev imbedding inequality

ullsy <" lullry, (17)
for arbitrary s < r and v > 1.

Remark 2. In Section 4, the ordinary Sobolev spaces, endowed with the weighted norms above, will
be considered in R"~! (interpreted as the boundary of the half-space R") and used to measure the
smoothness of functions on the boundary; regardless of the different dimension, the same notations and
conventions as before will be used there.

The appropriate functional setting where one measures the internal smoothness of solutions to char-
acteristic problems is provided by the anisotropic Sobolev spaces introduced by Shuxing Chen [8] and
Yanagisawa, Matsumura [36], see also [30] . Indeed these spaces take account of the loss of normal regu-
larity with respect to the boundary that usually occurs for characteristic problems.

Let o € C*°([0, +oc[) be a monotone increasing function such that o(z1) = x; in a neighborhood of the
origin and o(z1) = 1 for any x; large enough.
For j =1,2,...,n, we set

Z1 ::a(xl)ﬁl, Zj ::8j, fOI‘]ZQ

Then, for every multi-index o = (v, . .., @, ) € N, the differential operator Z¢ in the tangential direction
(conormal derivative) of order |a| is defined by

7%= 70 . Z0m

Given an integer m > 1 the anisotropic Sobolev space H" (R ) of order m is defined as the set of functions
u € L*(R"}) such that Z*9fu € L?*(R), for all multi-indices & € N” and k € N with |a| + 2k < m, see
[22] and the references therein. Agreeing with the notations set for the usual Sobolev spaces, for v > 1,
H}" (R7) will denote the anisotropic space of order m equipped with the y—depending norm

Y
HUH%{;@W(M) = Z 72(m7|a‘72k)|\Zaaf“\|%2(m)- (18)
' la|+2k<m

Similarly, the conormal Sobolev space H], (R') of order m is defined to be the set of functions u € L?(R")
such that Z*u € L*(R%), for all multi-indices o with |a| < m. For v > 1, H{?,  (R") denotes the
conormal space of order m equipped with the y—depending norm

B, ey o= 3 72D 2 B (19)

la|<m
In the end, we remark that the following identity H} (R}) = Hj,, . (R%) holds true. However, for
a Sobolev order m > 1 the continuous imbedding H}" (R}) C Hyy, . (R%) is fulfilled with the strict

inclusion relation.

Since the functions we are dealing with, throughout the paper, vanish for large x; (as they are compactly
supported on BT), without the loss of generality we assume the conormal derivative Z; to coincide with
the differential operator x10; from now on 3. This reduction will make easier to implement on conormal
spaces the technical machinery that will be introduced in the next Section.

3Notice however that, for functions arbitrarily supported on R}, the conormal derivative Z1 equals the singular operator
2101 only locally near the boundary {z1 = 0}; indeed, Z; behaves like the usual normal derivative 9, far from the boundary,
according to the properties of the weight o = o(x1).
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3. PRELIMINARIES AND TECHNICAL TOOLS

We start by recalling the definition of two operators f and f, introduced by Nishitani and Takayama
in [26], with the main property of mapping isometrically square integrable (resp. essentially bounded)
functions over the half-space R’} onto square integrable (resp. essentially bounded) functions over the
full space R™.

The mappings § : L2(R%) — L?(R"™) and f§ : L=(R7%) — L°°(R") are respectively defined by

wh(z) == w(e™,x')e™/?, af(z) =a(e®,2'), Vaz=(zr,2')eR". (20)

They are both norm preserving bijections.

It is also useful to notice that the above operators can be extended to the set D'(R") of Schwartz
distributions in R”}. It is easily seen that both § and 4 are topological isomorphisms of the space C§°(R"})
of test functions in R"} (resp. C°°(R"})) onto the space C§°(R™) of test functions in R™ (resp. C>°(R")).
Therefore, a standard duality argument leads to define f and § on D’ (R} ), by setting for every ¢ € C5°(R")

1

(uf, ) = (u, " ), (21)
(uf, @) = (u, ") (22)
((-,-) is used to denote the duality pairing between distributions and test functions either in the half-space

R? or the full space R™). In the right-hand sides of (21), (22), §~! is just the inverse operator of f, that
is

- 1
o 1(3’3) = —op(logxy,2’), Vr; >0, 2’ €¢R" (23)

V1
while the operator b is defined by
1
O (x) = I—lap(logxl,x’), Vo, >0, ' e R (24)

for functions ¢ € C§°(R™). The operators §~! and b arise by explicitly calculating the formal adjoints of
f and f respectively.
Of course, one has that u*,uf € D’(R"™); moreover the following relations can be easily verified (cf. [26])

(Yu)* = At

1
&Wu:(%uﬁ+§ﬁ,
@-(uﬁ):(Zju)ﬁ, i=2...,n,

(25)
(26)
(27)
(28)
whenever v € D'(R”) and ¢ € C*(R") (in (25) u € L*(R%) and ¢ € L= (R?) are even allowed).
From formulas (27), (28) and the L?—boundedness of f, it also follows that

b Hp () - H](E) (29)

tan,y

is a topological isomorphism, for each integer m > 1 and real v > 1.
The previous remarks give a natural way to extend the definition of the conormal spaces on R’} to an
arbitrary real order s. More precisely we give the following

Definition 3. For s € R and v > 1, the space Hy,,, .,

(R%) is defined as

HS

tan,y

(R}) :={u e D'(R}): uf € HI(R™)}

and is provided with the norm

n

IR . = 812 = 20 [ (@l de. (30)
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It is obvious that, like for the real order usual Sobolev spaces, Hy,, - (R"}) is a Banach space for every

real s; furthermore, the above definition reduces to the one given in Section 2 when s is a positive integer.

Finally, for all s € R, the f operator becomes a topological isomorphism of H},, . (R’) onto H3(R™).

In the end, we observe that the following

b1 CFHRY) - SRY), §: OF(RY) - C*(R")

are linear continuous operators, where S(R™) denotes the Schwartz space of rapidly decreasing functions
in R™ and Cg°(R"™) the space of infinitely smooth functions in R™, with bounded derivatives of all orders;
notice also that the last maps are not onto. Finally, we remark that

£ SR) — OF(RY) (31)
is a bounded operator.

3.1. A class of conormal operators. The # operator, defined at the beginning of Section 3, can be
used to allow pseudo-differential operators in R™ acting conormally on functions only defined over the
positive half-space R.. Then the standard machinery of pseudo-differential calculus (in the parameter
depending version introduced in [1], [6]) can be re-arranged into a functional calculus properly behaved
on conormal Sobolev spaces described in Section 2. In Section 4, this calculus will be usefully applied to
derive from the estimate (10) or (11) associated to the BVP (1) the corresponding estimate (12) or (13)
of Theorem 1.

Let us introduce the pseudo-differential symbols, with a parameter, to be used later; here we closely
follow the terminology and notations of [9].

Definition 4. A parameter-depending pseudo-differential symbol of order m € R is a real (or complex)-
valued measurable function a(z,&,v) on R™ x R™ X [1,400], such that a is C™ with respect to x and
and for all multi-indices o, B € N™ there exists a positive constant Cy g satisfying:

108 07 a(w, &,7)| < CagA™117(), (32)
forall x, € € R™ and v > 1.

The same definition as above extends to functions a(z,¢,v) taking values in the space RY*N (resp.
CNXN) of N x N real (resp. complex)-valued matrices, for all integers N > 1 (where the module | - |
is replaced in (32) by any equivalent norm in RM*N (resp. CNM*¥)). We denote by I'™ the set of
~v—depending symbols of order m € R (the same notation being used for both scalar or matrix-valued
symbols). T'"™ is equipped with the obvious norms

Q|m,k = max sup )\—m+\a|ﬂ€ 8“85(1 2,67, VkeN, 33
@bk la| -+ BI<k (£,6)eRm xR™ , >1 (©)] 3 ( )| (33)

which turn it into a Fréchet space. For all m,m’ € R, with m < m/’, the continuous imbedding I'"* C rm
can be easily proven.

For all m € R, the function A™7 is of course a (scalar-valued) symbol in I'"™.

Any symbol a = a(z, &, ) € T'"™ defines a pseudo-differential operator Op”(a) = a(x, D, ) on the Schwartz
space S(R™), by the standard formula

VueSR"),VzeR", Op’(a)u(z) =a(z,D,y)u(x) := (277)_"/ e Ca(x, €, y)u(€)de, (34)

n

n
where, of course, we denote x - £ := ) z;&;. a is called the symbol of the operator (34), and m is its
j=1
order. It comes from the classical theory that Op”(a) defines a linear bounded operator

Op”(a) : S(R™) — S(R™);

moreover, the latter extends to a linear bounded operator on the space S'(R™) of tempered distributions
in R™.
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Let us observe that, for a symbol a = a(£,~) independent of x, the integral formula (34) defining the
operator Op”(a) simply becomes

Op™(a)u = F~'(a(-,7)a) = F~H(a(~ 7)) xu, ueS'(R"), (35)

where F~! denotes hereafter the inverse Fourier transform and = is the convolution operator.

An exhaustive account of the symbolic calculus for pseudo-differential operators with symbols in I'* can
be found in [6] (see also [9]). Here, we just recall the following result, concerning the composition and
the commutator of two pseudo-differential operators.

Proposition 5. Let a € I and b € T, for I,m € R. Then the composed operator Op”(a)Op”(b) is
a pseudo-differential operator with symbol in T™ ! moreover, if we let a#tb denote the symbol of the
composition, one has for every integer N > 1

(_i)m‘ o o m+l—N

agtb— A —0fadlbeT : (36)
la|]<N

Under the same assumptions, the commutator [Op”(a), Op”(b)] := Op”(a)Op”(b) — Op”(b)Op”(a) is

again a pseudo-differential operator with symbol ¢ € T *. If we further assume that one of the two

symbols a or b is scalar-valued (so that a and b commute in the point-wise product), then the symbol ¢ of

[Op”(a), Op”(b)] has order m +1 — 1.

We point out that when the symbol b € T'? of the preceding statement does not depend on the 2 variables
(i.e. b="0(&,7)) then the symbol a#b of Op”(a)Op™(b) reduces to the point-wise product of symbols a
and b, that is the asymptotic formula (36) is replaced by the exact formula

(a#b)(x,€,7) = a(x,§,7)b(E,7) - (37)

Remark 6. In the next Section 4, in order to handle the boundary condition (1b), the algebra of pseudo-
differential operators presented above will be used in the framework of R, ! considered as the boundary
of the half-space R’t. According to (34), for a boundary symbol a = a(a/,¢’,7), 2/,§ € R"!, the
related pseudo-differential operator will be denoted by Op”(a) or a(a’, D’,~). In particular, we will write
A"™7(D') to mean the boundary operator with symbol \™7(¢’) defined by (14) with ¢ instead of &.

Starting from the symbolic classes I'™, m € R, we introduce now the class of conormal operators in
R”, to be used in the sequel.
Let a(z,€,7) be a y—depending symbol in '™, m € R. The conormal operator with symbol a, denoted
by Opj (a) (or equivalently a(x, Z,7)) is defined by setting

f#
Vue CRY),  (Opf(au) = (0p(a)) (uf). (38)
In other words, the operator Opg(a) is the composition of mappings
Op;(a) =470 Op”(a) of. (39)

As we already noted, uf € S(R"™) whenever u € Co) (R ); hence formula (38) makes sense and gives that
Op; (a)u is a C>°—function in RY} (see also (31)). Also Op/(a) : Coy(RY) = C*=(R?%) is a linear bounded
operator that extends to a linear bounded operator from the space of distributions v € D’(R" ) satisfying
uf € 8'(R") into D'(R?) itself*. Throughout the paper, we continue to denote this extension by Opj(a)
(or a(zx, Z,~) equivalently).

As an immediate consequence of (39), we have that for all symbols a € I'™, b € I'!, with m, [ € R, there
holds

Vu e CF(RY),  Op](@)Op] (b)u = (Op"(a)0p" (1)(u))* . (40)

4n principle, Opg(a) could be defined by (38) over all functions u € C>(R%), such that uf € S(R™). Then Op;’(a)
defines a linear bounded operator on the latter function space, provided that it is equipped with the topology induced, via
f, from the Fréchet topology of S(R™).
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Then, it is clear that a functional calculus of conormal operators can be straightforwardly borrowed from
the corresponding pseudo-differential calculus in R™; in particular we find that products and commutators
of conormal operators are still operators of the same type, and their symbols are computed according to
the rules collected in Proposition 5.
Below, let us consider the main examples of conormal operators that will be met in Section 4.
As a first example, we quote the multiplication by a matrix-valued function B € C(Og’) (R%). It is clear
that this makes an operator of order zero according to (38); indeed (25) gives for any vector-valued
u € CF) (RY)

(Bu)!(z) = Bi(x)u (), (41)
and B is a C°°—function in R"™, with bounded derivatives of any order, hence a symbol in I'?.
We remark that, when computed for Bf, the norm of order k& € N, defined on symbols by (33), just

reduces to
B%o.x = max [|0%B%|| e (rny = max || Z%B|| e (zn 42
|B%0,k \a@kH || oo mm) laékH Il (R%) (42)

where the second identity above exploits formulas (26) and that § maps isometrically L> (R’ ) onto
L>(R™).
Now, let £ :=~Iy + Z A;j(x)Z; be a first-order linear partial differential operator, with matrix-valued

coefficients A; € C(o)( ") forj=1,...,nand vy > 1. Since the leading part of £ only involves conormal
derivatives, applying (25), (27), (28) then gives

f
n 1 n
Yu + ZAiju = (WI — 2A§> uf + ZAEBjuﬁ = Op”(a)uf,
j=1

j=1
where a = a(z,£,7) = ('yIN — %Ahl (m)) +i> Ag-(x)ﬁj is a symbol in T''. Then £ is a conormal operator
j=1

of order 1, according to (38).

3.2. Sobolev continuity of conormal operators. We recall the following classical Sobolev continuity
property for ordinary pseudo-differential operators on R™.

Proposition 7. If s,m € R then for all a € T™ the pseudo-differential operator Op”(a) extends as a
linear bounded operator from Hi*m(R”) into H3(R™), and the operator norm of such an extension is
uniformly bounded with respect to -y.

We refer the reader to [6] for a detailed proof of Proposition 7. A thorough analysis shows that the norm
of Op”(a), as a linear bounded operator from H3*™(R") to H:(R"), actually depends only on a norm
of type (33) of the symbol a, besides the Sobolev order s and the symbolic order m (cf. [6] for detailed
calculations). From the Sobolev continuity of pseudo-differential operators quoted above, and using that
the operator § maps isomorphically conormal Sobolev spaces in R} onto ordinary Sobolev spaces in R"
(see (29) and Definition 3), we easily derive the following result.

Proposition 8. Ifs,m € R and a € I, then the conormal operator Opg(a) extends to a linear bounded

operator from Hfa";:'fy (R%}) to Hy,,,

bounded with respect to 7.

(R%); moreover the operator norm of such an extension is uniformly

In order to perform the subsequent analysis, our interest will be mainly focused on the conormal operators
of the type

AN Z) = Op (A™7), meR. (43)
Firstly, it is worth to remark that for each real m, the conormal operator A™7(Z) is invertible, its two-
sided inverse being provided by the operator A=""7(Z). Hence, applying Proposition 8 to the operators
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A™Y(Z), AT™7Y(Z) gives that the following
N"(Z)  Hyg o (RY) = LA(RY),  A™™7(Z) : LX(RY) = Hyg, ,(RY),

tan,y

are linear bounded operators. Notice also that, from Plancherel’s identity, the norm (30) (with m instead
of s) on HJy, (R") can be restated in terms of the operator A™7(Z2) as

tan
wllm,tan.ry = [N (Z)ul| L2 @) - (44)

The relation (44) will play an essential role in the proof of estimate (13).

4. PROOF OF THEOREM 1

This Section is entirely devoted to the proof of Theorem 1.

4.1. The strategy of the proof. We closely follow the techniques developed in [21] (see also [20]).
In principle, for given smooth functions u,? under the assumptions of Theorem 1, we consider the
problem analogous to (1) solved by the functions A™17(Z)u and A~17(D’)4; ® this problem is obtained
by acting on the original BVP solved by (u,1)) by the operators A=17(Z), A=17(D’) and making use of
the rules of the symbolic calculus collected in Section 3.1. In the resulting equations, new terms appear,
including the commutator between the differential operator £, and the conormal operator A 1(2),
in the interior equation, and similar commutators arising from the interaction of A=1'7(D’) with the
operators in the boundary condition. We apply the assumption (H); (or (H2)) to the problem for
ALY (Z)u, \"1Y (D)), writing for it the estimate (10) (or (11)). The structure of the estimates (10),
(11) allows to treat the commutator terms involved in the equations either as a part of the source terms
or as lower order operators. The desired estimates (12), (13) come respectively from (10), (11) for
AYY(Z)u, A7 (D)e), in view of the equivalence of norms (44), (19) in Hj,(R%) and the similar
equivalence of norms (15), (16) for ordinary Sobolev spaces on the boundary.

4.2. A modified version of the conormal operator A\~!7(Z). As explained before, we are going to
act on the equation (1a), written for a given smooth function u, by the conormal operator A=*7(Z). To
make possible the interaction between A7 (Z) and the term of £, involving the normal derivative 9,
we need to slightly modify the conormal operator A=17(Z). Here, we follow the ideas of [21].

To be definite, let us illustrate the strategy for the operator \™7(Z) with general order m € R. The
first step is to decompose the symbol A7 as the sum of two contributions. To do so, we take an arbitrary
even function xy € C*°(R") with the following properties

0<x(z)<1l, VzeR", x(x)=1, for|z|< %0, x(z) =0, for |z| > ¢q, (45)
with a suitable 0 < ¢y < 1 that will be specified later on, see Lemma 10. Then, we set:
APT(E) = x(D)YA™7)(&) = (F~Ix # A™7)(E),

rm(§57) 1= AT(E) = APT(€) = (I = x(D))(A™7)(€) -

The following result (see [21, Lemma 4.1]) shows that the function A" behaves, as a symbol, like A™7.

(46)

Lemma 9. Let the function x € C*°(R"™) satisfy the assumptions in (45). Then A} is a symbol in I'™,
i.e. for all oo € N" there exists a constant Cp, o > 0 such that:

0EAT ()] < Crpo A1), VEER™. (47)
5Actually, instead of (A™17(Z)u, A=17(D’)1)) we will consider similar functions obtained by applying to (u, ) a suitable

modified version of the operators A™17(Z), A=17(D’), that will be rigorously defined in Section 4.2. These new operators
will be constructed in such a way to differ from A\=%7(Z), A=1:7(D’) by suitable regularizing lower order reminders.
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An immediate consequence of Lemma 9 and (46) is that 7, is also a y—depending symbol in T'"™.
Let us define, with the obvious meaning of the notations:

AV (D) = 0p” (AP, mm(D,7) == Op” (rm) ,
(48)
/\;@,’y(z) = Opﬁv()‘;@ﬁ) o tm(Z,7) = Opg(rm) :

A useful property of the modified operator A7"7(Z) is that it preserves the compact support of functions,
as shown by the following

Lemma 10. Let 0 < §y < 1 be fized. There exists £g = €o(do) > 0 such that, if x € C§°(R™) satisfies the
assumption (45) with the previous choice of eq, then for all u € Cfg’) (R™}), with suppu C IB%(J{O, we have

suppAy" T (Z)u C BT .

Remark 11. Note that the support of )\;’W(Z)u 18 bigger than the support of u, depending on supp x.
Hence, if one wants that supp )\;’W(Z)u is contained in the fized domain BT, one has to choose x with
sufficiently small support.

The second important result is concerned with the conormal operator r,,(Z,7) = Op;’(rm), and tells that
it essentally behaves as a reqularizing operator on conormal Sobolev spaces.

Lemma 12. i. For every p € N, the conormal operator r,,(Z,7) extends as a linear bounded operator,
still denoted by r,(Z,7), from L*(R%) to Hf,, (R%).
it. Moreover, for every h € N there exists a positive constant Cp p n .y, depending only on p,h, x and the
dimension n, such that for all v > 1 and u € L*(R%):

lrm(Z,V)ullgy,,  @®r) <C ,h,n,xV_hHuHL?(Ri)- (49)

tan,y
The proof of Lemmata 10, 12 is postponed to Appendix A.

In the following sections, the above analysis will be applied to the operator A=%7(Z). According to (46),
we decompose

ATMNZ) = AT Z) + roa(Z,). (50)

4.3. A boundary operator. As it was already explained in Section 4.1, we need to derive the problem
analogous to (1) satisfied by (A™17(Z)u, \=17(D’)4) for given smooth functions (u,). Actually, as
we said, A™17(Z) must be replaced by its modification A'7(Z) (see (50)). Analogously, we have to
introduce an appropriate modification of A="7(D’), to be used as a “boundary counterpart” of A\_7(Z):
this new operator comes from computing the value of A\;"7(Z)u on the boundary {z; = 0}. To this end,
it is worthwhile to make an additional hypothesis about the smooth function x involved in the definition
of A\;17(Z). We assume that x has the form:

Vo= (z1,2") €R", x(2) = xa(z1)X(2"), (51)
where y; € C(R) and Y € C>°(R"~!) are given nonnegative even functions, to be chosen in such a way
that conditions (45) are made satisfied.

As we did in Section 4.2, the result we are going to present here are stated for the general conormal
operator \™7(Z) with an arbitrary order m € R. All the proofs will be given in the Appendix A.
Following closely the arguments employed to prove [21, Proposition 4.10], we are able to get the following

Proposition 13. Assume that x obeys the assumptions (45), (51). Then, for all v > 1 and m € R the
function b, (£',~) defined by

bl€'2) = 2 [ i +€) (620)

is a y—depending symbol in R™~! belonging to '™, where A, is used to denote the one-dimensional Fourier
transformation with respect to x1, while A denotes the (n — 1)—dimensional Fourier transformation with

o0

respect to x'. Moreover, for all functions u € C(O)(Ri) there holds

Ve € RN, (N(Z)u))yz0(@) = Y (D7) (U0 —o) (@) - (53)

A1

(m)X(n')dn, V¢ eR™1, (52)
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The next Lemma shows that the boundary pseudo-differential operator b, (D’,~) differs from the operator
A"™7(D') by a lower order remainder.

Lemma 14. For m € R, let b,,(¢',~) be defined by (52). Then there exists a symbol B, (&',y) € T2
such that:

b (€,7) = A™V(E) + B (€,7), VE R (54)

As a consequence of Proposition 13 and Lemma 10, we see now that, like )\;”"Y(Z ), the boundary operator
b, (D', ) preserves the compactness of the support of functions on R™"~*.

Corollary 15. For all m € R and ¢ € C§°(R" 1) with suppy C B(0; ), then
supp by, (D', 7)¥ € B(0;1). (55)

In the following the results stated in Proposition 13, Lemma 14 and Corollary 15 will be applied to the
case of m = —1.

4.4. Regularized BVP. From now on, we will focus on the proof of the estimate (12) stated in the
first part of Theorem 1, under the assumption (H); about the BVP (1). The second part of Theorem 1
(estimate (13), under the assumption (H)sy) follows by developing similar arguments to those explained
here below; we will write in details only those steps which make the difference between the proof of the
two statements 1 and 2 (see Section 4.7).

Let (u,%) be given smooth functions obeying the assumptions of Theorem 1. Given arbitrary symbols

Py = pﬁ(xvga’)/) € FO7 eﬁ = Eﬁ(x/,£/77)abﬁ = bﬂ(x/af/a’}/) € 1‘*0’ let us set
F:=Lyu+py(z, Z,v)u, (56)

g 1= byt + Mul® + Ml 4 by(a!, D, )b + (', D' 7l (57)

We are going to derive a corresponding BVP for the pair of functions (A;"7(Z)u, b’ (D', v)), to which
the a priori estimate (10) will be applied. Notice that, in view of Lemma 10 and Corollary 15, the
functions A;l’V(Z)u, b (D', )y are supported on BT and B(0;1), as required in the hypothesis (H);,
provided the function y satisfies the assumptions (45) with a sufficiently small 0 < g¢ < 1.

4.4.1. The interior equation. We follow the strategy already explained in Section 4.1, where now the
role of the operator A\~17(Z) is replaced by A\ "7 (Z). Thus, for a given smooth function u € C (RY}),

supported on IB%;O, from (56), we find that
LA (Z)u) + ps (AL (Z)w) + [A(2), Ly + pelu= AV (Z)F,  inRY, (58)

where here and in the rest of this section, it is written py instead of py(z,Z,~), in order to shorten
formulas.

We will see that the commutator term [A;17(Z), Ly + pslu, involved in the left-hand side of the above
equation, can be restated as a lower order pseudo-differential operator of conormal type with respect to
Ay LY (Z)u, up to some “smoothing reminder” to be treated as a part of the source term in the right-hand
side of the equation.

To this end, we proceed as follows. Firstly, we decompose the commutator term in the left-hand side of
(58) as the sum of two contributions corresponding respectively to the tangential and normal components
of L,.

In view of (4), (5), we may write the coefficient A; of the normal derivative 9; in the expression (2) of
L, as

otz ot (A0} e _
A=A+ A7, A= 0 0/’ 1|w1:0_0? (59)

hence
A%al - H1Z1 )
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where H;(z) = 7 'A% (z) € Cy(R%). Accordingly, we split L, as

n
Ly=A01+ Lianry, Lrany =7YIN+Hi1Zv+ Y A;jZ;+B. (60)

j=2
Consequently, we have:

MH(2), Ly + pelu = ATH(Z), AT Ju+ DT (Z), Leany + prlu. (61)
Note that Lian,y + py is just a conormal operator of order 1, according to the terminology introduced in

Section 3.1.

4.4.2. The tangential commutator. Concerning the tangential commutator term [A;V7(Z), Lian ~ + pslu,
we use the identity

MNYN(2) =1d, (62)

and formula (50) to rewrite it as follows

(Z), Leany + pelu = NTT(Z), Lean,y + N (Z)ATH(Z)u

(63)
= \Y(Z), Laansy + 0 N(Z) 05 (2)0) + D (Z), Lianss + AT (Z)r—1(Z 7).
Since Ay L7 is a scalar symbol, from the symbolic calculus (see Proposition 5) we know that
P0,tan (.’L‘, Z, 7) = [/\;1’7(2), [/tan,'y + pﬂ]/\l”y<Z) (64)

is a conormal pseudo-differential operator with symbol pg tan(z,&,7) € TO. Hence, the first term in
the decomposition provided by (63) can be regarded as an additional lower order term with respect to
A7 (Z)u, besides py(A;17(Z)u), in the equation (58) (see formula (103)). On the other hand, from
Lemma 12, the second term in the decomposition (63)

R_1(z, Z,y)u:=[A]

Xl"V(Z),/JMn,7 —|—pﬁ])\1’7(Z)r,1(Z, ¥)u (65)

can be moved to the right-hand side of the equation (58) and treated as a part of the source term (see
Section 4.5.1).

4.4.3. The normal commutator. We consider now the normal commutator term [A;17(Z), Ajd|u in-
volved in (61). With respect to the tangential term studied in Section 4.4.2, here the analysis is little
more technical.

First of all, we notice that, due to the structure of the matrix Aj (see (59)), the commutator [\ '7(Z), A{0,]
acts non trivially only on the noncharacteristic component of the vector function u; namely we have:

—1, 1,1 u
AL(2), AlonJu = <[Ax (2), 4701 I) .

: (66)
Therefore, we focus on the study of the first nontrivial component of the commutator term. Note that the
commutator [A;17(Z), Al18,] cannot be merely treated by the tools of the conormal calculus developed
in Section 3.1, because of the presence of the effective normal derivative 9y (recall that A{’I is invertible).
This section is devoted to the study of the normal commutator [A} L(Z), A{’Ial]ul . The following result
is of fundamental importance for the sequel. Here again, for the sake of generality, the result is given
with a general order m.

Proposition 16. For all m € R, there exists a symbol g, (x,&,v) € I~ such that

N(2), A onw = gm(z, Z,7)(D1w), Yw e CG(RY), ¥y >1. (67)
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Proof. The proof follows the same lines of that of [21, Proposition 4.8].
#
For given w € CF)(R%), let us explicitly compute ([/\;”“'Y(Z),A{’I@l]w) ; using the identity (w)? =
e~ (Zyw)* and that \77(Z) and Z; commute, we find for every z € R™:
#
(Dy(2), Al 0rw) ()
m,y 1,1 1,1 m,y ¢
- (AX’ (2) (A1 81w> — Al (A (Z)w)) (x)
-

= AP7(D) (471 (0w (2) = 4714 (@) (01 (7 (2)w)) (@) )
— (D) (AL e Or(Zyw)?) (2) — AL (@)e ™ (ZAT (Z)w)F (x)
= AT(D) (Al e O (Ziw)t) (@) — AL @)e ™ (AP(2) Zyw) (2)
= AT(D) (AP e~ (Ziw)?) (z) — AP (2)e ™ A (D) (Z1w)H () -

Observing that A77(D) acts on the space S(R") as the convolution by the inverse Fourier transform of
AYWY (see (35)), the preceding expression can be equivalently restated as follows:

(P 2) Ao @
= FL () 5 AP O (Zyw)i(a) - AL (@) L () # (Zyw)?
—{F (), AL (2 — e =00 (Zyw) (2 — .)>7A{J’ﬂ(g;)e*m1<r1 (A7), (Ziw)i(x =)
= (7 QAL = e Dz — ) )= (7 (AL @) (i) - )
= (™7 QAT @ = @) =) = (1™, QAT H@)e” O (@)~ ) )
= (™7, x() (AP @ =) = AP @)e O @) - )
(69)

where ™7 := F~1 (A™7), and the identity F~! (A7) = xn™7 (following at once from (46)) has been
used. Just for brevity, let us further set

K,y) = (AP (@ —y) = AP @)e ) xw). (70)

Thus the identity above reads as

(W7(2), Al 0w (@) = (7, K, @) —-)) (71)

where the “kernel” K(z,y) is a bounded function in C*°(R™ x R™), with bounded derivatives of all orders.
This regularity of K is due to the presence of the function x in formula (70); actually the vanishing of x
at infinity prevents the blow-up of the exponential factor e ¥, as y; — —oco. We point out that this is
precisely the step of our analysis of the normal commutator, where this function x is needed.

After (70), we also have that K(x,0) = 0; then, by a Taylor expansion with respect to y, we can represent
the kernel K(xz,y) as follows

2y) = b, vy, (72)
k=1

where by (z,y) are given bounded functions in C*°(R™ x R™), with bounded derivatives; it comes from
(70) and (45) that by can be defined in such a way that for all x € R™ there holds

supp by.(x,-) € {ly| < 2e0}.° (73)

5This can be made by multiplying K(z,y) by a suitable cut off function ¢ = o(y) € C§°(R™) such that ¢(y) = 1 for
ly| < 2ep. This multiplication does not modify K, since K is supported on {|y| < €9} with respect to y. Thus the equality
(72) still holds, where the functions by (z,y) are replaced by bg(z,y)p(y) compactly supported with respect to y.
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Inserting (72) in (71) and using standard properties of the Fourier transform we get

(7(2), Al o) @) :< . Y o) (x_')>
—Z< LA™Y (e, ) (@1w) (e — )

LA™ bl ) (rw)F (@ — )

Il
~.
Eod
3 M:»—l
—
3

(74)
= zz (O™, F~1 (by(a, (O w) (@ — )

ﬂz 0N EF T (bn, ) (Orw) (e — ) (€)de

=1 ) " myy eV (x w)i(x — .
,;(2) [ oo ([ e omia o - i) dg

Note that for w € Cf) (R’) and any « € R the function by (z, ) (01w)*(z — -) belongs to S(R™); hence

the last expression in (74) makes sense. Henceforth, we replace (0;w)f by any function v € S(R™). Our
next goal is writing the integral operator

en ™ [ o) ([ et - na ) ae (75)

as a pseudo-differential operator.
Firstly, we make use of the inversion formula for the Fourier transformation and Fubini’s theorem to
recast (75) as follows:

Ot ote — )iy x| o) ([ ) ay
RTL n n
—em [ ([ et ) stnda= 25 [ et - ataan

Rn

(76)

for every index k, Ek(x,C) denotes the partial Fourier transform of by(x,y) with respect to y. Then,
inserting (76) into (75) we obtain

e [ o) ([ e et - ay ) ae
= en [ e ( [ e o@(n)dn) d.

R R™

(77)

Recall that for each z € R", the function y — by(x, y) belongs to C§°(R™) (and its compact support does
not depend on z, see (73)); thus, for each x € R™, gk(m, ¢) is rapidly decreasing in (.

Because A™7 € I'™ and since 0(n) is also rapidly decreasing, Fubini’s theorem can be used to change the
order of the integrations within (77). So we get

2m) 2 [ o) ( [ et - §>@<n>dn) e
]Rn n

—en [ ([ B - 9o sty (79)
=@ € m (2,7, 7)(n)dn

where we have set

Qem(,€,7) i= (2m) ™" /ngk(wyn)akk’"”(é —n)dn. (79)



CHARACTERISTIC BOUNDARY VALUE PROBLEMS 17

Notice that formula (79) defines g ., as the convolution of the functions Ek(x, -) and OxA™7; hence gx.m
is a well defined C'°°—function in R™ x R™.
The proof of Proposition 16 will be accomplished, once the following Lemma will be proved.

Lemma 17. For everym € R, k=1,...,n, qem € I™71, i.e. for all a, B € N" there exists a positive
constant Ci.m,a,3, independent of vy, such that

10208 Qi (2, &, 7)| < Chima,pA™H71917(€), Va, € R™. (80)

The proof of Lemma 17 is postponed to Appendix A.
Now, we continue the proof of Proposition 16

End of the proof of Proposition 16. The last row of (78) provides the desired representation of (75) as a
pseudo-differential operator; actually it gives the identity

) [ 06 ([ ot phota = i)y ) de = 00 ax o).

for every v € S(R™).
Inserting the above formula (with v = (9;w)*) into (74) finally gives

(e (@), Al 0 w) () = Ob (a) @) (a) (81)

where ¢, = gm(x,&,7) is the symbol in I~ defined by
qm(fﬂ,g,’}/) S:izqhm(l’,f,"}/). (82)
k=1

Of course, formula (67) is equivalent to (81), in view of (38). This ends the proof of Proposition 16. O

We come back to the analysis of the normal commutator term [)\gl’V(Z)7 A{’Ial]ul. To estimate it, we
apply the result of Proposition 16 for m = —1 and w = u!. Then we find the representation formula

NT2(2), Aoyt = g1 (x, Z,7) (0!, (83)

X

where the symbol ¢_; € I'"2 is defined by (82). Since A{’I is invertible, from (56), 9;u’ can be represented
in terms of tangential derivatives of u and F', as follows

oul = (APHYTIF 4 T, (84)
where 7, = 75 (z, Z) denotes the tangential partial differential operator
I

T = —(APD ™ | yu! + Hi Zyu!T + ZAijquBqupﬁu (85)
j=2
and we have set Hy := 27 AP (recall that H, € Co) (R} ) since Aﬁ]afl:() = 0). Inserting (84) into (83)
leads to
M (2), AT ot = g (@, Z) (AT T ) + goa (@, Z,9) T (86)

The first term in the right-hand side of (86) is moved to the right-hand side of equation (58) and
incorporated into the source term. As for the second term ¢_i(x, Z,7v)7Tu, a similar analysis to the
one performed about the tangential commutator term in the right-hand side of (61) can be applied to
rewrite it as the sum of a lower order operator acting on Ay LY (Z)u and some smoothing reminder. More
precisely, applying again the identities (62) and (50) we get

q,1($, Zv V)TYU’ = qfl(xv Z» ’7)7:)//\177(2) (A;L’Y(Z)u) + q,1($, Zv W)TY)‘L’Y(Z)Tfl(Zv ’Y)u . (87)

Combining (86), (87) and (66) we decompose the normal commutator term in (61) as the sum of the
following contributions

[)\;I’W(ZLAial]u = ( g-1(@, 2, ng{,I)_lFI) > + p0,nor (2, Z,W)()\;l”Y(Z)u) +S_1(x, Z,y)u. (88)
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In the representation provided by (88), the conormal operator

pO,nor(vafY) = ( q—l(xv Z?VO)IFY/\L’Y(Z) ) (89)

has symbol in T'?(in view of Proposition 5), and hence it must be treated as an additional lower order
operator, besides py and pg,tan, Within the equation (58) (see (103)); on the other hand

118 ZNTN Dl ) (90)

sl 2= ( .

can be regarded as a smoothing reminder and then moved to the right-hand side of the equation (58) to
be treated as a part of the source term, in view of Lemma 12 (see Section 4.5.1).

4.4.4. The boundary condition. We are going to write a boundary condition to be coupled to (58).
Firstly we notice that, by Proposition 13 for m = —1:

A (Z)) 2y =0 = b1 (D7) (U] 2y=0) » (91)

where the symbol &’ ; € T~ on R"~! is defined by (52). Then we apply the operator b’ ; = b’ ;(D’,7)
to (57) and we obtain

by () + M (Voyul o) + MY (Vg o) + b0 0) + 6 (1wl o)

B by ] [0y, bl 4 [0y M7 )+ (B, el (w7 o) + [y, M), ) = V19, on R 1,
(92)

where, for simplicity, we have dropped the explicit dependence on x’, D’ and ~ in the operators. We
observe that, in view of the symbolic calculus (see Proposition 5), the commutators appearing above are
all pseudo-differential operators on R"~!; more precisely, since b'_;(¢’,7) is a scalar symbol we have that

(671, bs] = [bL1 (D', %), by(2, D', 7)]
b7y, 4] = [V (D), £y(2", D', )] (93)
by, MT] = [0y (D', ), M"]

are operators with symbol in I'~2, while

[b/—lv b’Y] = [bl—l(Dl7 7)7 b’Y(I/a D/)]
(94)
oLy, M5 = [b_4 (D', ), M5 (a', D')]

are operators with symbol in '~

Since the a priori estimate in assumption (H); displays a loss of regularity from the boundary data, the
above operators must be treated in two different ways. The commutators in (93) can be moved to the
right-hand side and treated as additional forcing terms. On the contrary, the commutators in (94) cannot
be regarded as a part of the source term in the equation (92) without loosing derivatives on the unknowns
u and 1. These operators require a more careful analysis that essentially relies on similar arguments to
those used to study the commutator term appearing in the interior equation (58) (see Sections 4.4.2,
4.4.3).
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We use Lemma 14 and the identity A1Y(D)A~17(D’) = Id to write
[ (D', 7), 03]t = B4 (D', %), by ]ATT(D)AH(D" )

= [021 (D7), b, ]A (D) (V4 (D) = B (D', 7))

(95)
= (B0 b0 (D) 04 (0 9)0) = (4D b N D) ) a2
= do(2', D', y) (b1 (D', 7)) + d—3(a’, D', 7)¢,
where
do(a', D', 7y) := b1 (D',7), b, ]AM (D) (96)
has symbol in I'? and
d*3<$,7 D/7 7) == _[bLI(D/7 7)7 b’Yp‘L’Y(D/)B*I(D/a '7) (97)
has symbol in I'~3, since 3_;(¢',y) € T73.
Analogously, we can treat the term in u involving the commutator [b_;, M3 ] namely we find:
[ (D7), ML = eo(a’, D', 7) (b (D)l 0) +eg(a’, D'y, (98)
where
eO(x/7D/a’Y) = [bl—l(Dler)aMfy]/\lﬁ(D/) (99)
has symbol in T'° and
e—s(a', D', y) == =1 (D', 7), M5IAY (D) B-1 (D", ) (100)

has symbol in I'~3.

Thanks to the stability of the estimate (10) with respect to zero-th order terms in 1 and u!**, the
operators do(z’',D’,v) and eg(z’,D’,) in the representations (95), (98) can be just regarded as addi-
tional lower order terms in b (D', y)y and b, (D', y)ul o> together with by(2', D', v) (b1 (D', 7)),

ly(2', D', y) (b’ (D y)ul I»L ) in the equation (92) (see formulas (104), (105) below). The terms involv-

ing d_s(z', D', 7), e_3(z’, D', ) can be just moved to the right-hand side of (92) and absorbed into the
boundary datum (see (107)).

| T

Remark 18. Let us notice that in view of Proposition 13 (and using that the operator )\;1’7(Z) acts
component-wise on functions) the following identities hold

(D7) (ull,m:o> = (@), = O @), (101)

and similarly for u’*

4.4.5. Final form of the regularized BVP. Summarizing the calculations performed in the previous Section
4.4 and in view of Remark 18, the functions (A '7(Z)u, b’ (D', v)y) satisfy the system

L, AL(2)u) + pla, Z,4) A (Z)u) = F - in R

by (b1 (D, 7)) + M (A ) o+ M (A (Z)) IIm:O (102)
+5(3:’,D’,7)(b’_1(D’,7)¢) é(a: D’,'y) O (D)5 =G on R,
where
p(x, Z,7) == py(x, Z,7) + potan (T, Z,7) + po.nor (T, Z,7) (103)
bz, D’,v) by(z', D', 7) + do(2', D', ), (104)
Uz’ D', 7) := (', D', y) + eo(2, D', 7), (105)
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F o= A;l’W(Z)F _ < Q—l(x,Z,'Y)E)(A{J)_lFI) > —R_y(x, Z,y)u— S_1(2, Z,7)u, (106)

G =0 4(D",7)g = [b_1(D",7),bs (2", D', y)|yp — d—3(a’, D', y)
(107)
_[bLI(D/77)7MI](u|Ix1:O) - [bL ( 7’7) eﬁ(‘r D/a'y)]( \I1—0) €— 3(.%’ D/7'7) \ml 0°
and the operators pg tan, Po,nor, dos €0, R—1, S—1, d_3, e_3 are defined in the preceding Sections 4.4.1-
4.4.4.

4.5. The estimate associated to the regularized BVP. From assumption (H);, we know that there
exist constants Cy > 0, 79 > 1, depending only on the coefficients of the operator £, and a finite number
of semi-norms of p = p(z,&,~7) € T, £ = 0(2',€,7),b = b(x',&,~) € I'° such that for all ¥ > o the
following estimate holds for the functions (A 17 (Z)u, b, (D', y)i)

7 (IR @l gy +IOZ (20 ool s g ) + 7204 (D 1)y o

) (108)
2
< Co (511, ey + 2190y ) -
We start analyzing the terms appearing in the left-hand side of (108).
In view of (44), (50) we compute
I @l ) = IV DA Dl = [0(2)(A74(2) = ra2) Yo
L2(RY)
= H’u, — Al’y(Z) T_l(Z, ’y)u‘ ’LQ(Ri) Z ||u||L2(R1) — ||/\1’7(Z) 7“_1(Z7 ’Y)UHL?(R:;)
= llulle2@n) = lIr-1(Z,Mullmy,, @n)-
Using Lemma 12 with h = 1, there exists a constant C7, independent on +, such that
Ch
Ir—1(Z, Mullmy,, &) < 7||UHL2(R") Vy > L
Hence ¢, )
||)\;1’ (2D)ullmy, SRR 2 ullL2ry) — THUHLZ(R ) = §||UHL2(R1)7 Vy>m (109)
with large enough ~v; > 1.
Using Proposition 13 and Lemma 14 we get
AP (Z)u") =0 = 0y (D7) (4], o) = A7 1 (D) (1 4y —0) + B-1(D", ) (1 4, —o)-
Again by Lemma 14 we derive that 3_;(¢’,) € I'"3, hence by Proposition 7 and (17), we get
||(>‘;1’7(Z)u1)|x1:0||H}//2(R'L—1) = H)‘_lﬁ(Dl)(u\le:o) + 571(D,v'7)(“\111:0)||H}{/2(Rn—1)
> [[A2ADYONE (D) (uf, _o) 22y — 1B-1(D",7) (ufy, —o) ] 172 n )
(110)

> ||u|Iw1:0||H;1/2(Rn—1) - CHu‘IfleIOHH’?S/Q(Rn—l)

C
> (1= S ) W ermoll sy = el vy 922

with large enough ~; > 1, and C a positive constant independent of . As regards to the term
||b',1(D’,'y)wH§Jl(Rn,1) in (108) we write again, by Lemma 14,
Y

by (D7) = AN (D) + Boa (D', 7).
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Arguing as above we obtain
I (D", MYl 2 -1y = (AP (D) 2 mm-1y = [[B-1 (D" V)| 3 (-1,

c . (111)
2 Wl ) = Wl 2 (1= 5 ) Iolliars 2 3lollge, 72

with v; > 1 large enough, and C' a positive constant independent on +.
To conclude the estimate, we need to analyze the different commutator terms involved in the data F,G
in right-hand side of (108). The next two sections are devoted to the study of these commutator terms.

4.5.1. The estimate of the internal source term F. To provide an estimate of the H?,—norm of the
source term F in the internal equation of the BVP (102), we need to estimate in H7,,,(R") the different
terms involving F' and the function u in the right-hand side of (106).

Concerning the terms in the right-hand side of (106) containing the function u, from Lemma 12 and the
fact that the operators [\ '7(Z), Lian +ps]A"7(Z) and q_1 (2, Z,v) T, A" (Z) involved in the definition

of R_q, S_; are of order zero (see (65), (90)), we get

1R-1ullmz,, @) < Cllr-1(Z,ullm,, @) < Cillullr2@n)
(112)
S-rullerz, @) < Cllr—1(Z,Mullmz,, @) < CillullLe@en)

for suitable positive constants C, C independent of v > 1.
As regards to the terms in the right-hand side of (106) that contain the function F, since the operator
q—1(z, Z,7) has symbol in I'~2 (cf. Proposition 16), we immediately find that

IS Z) Flli, gy < ClF i, @)
(113)
-1 2 (A ey < O ey < S8 s
for a suitable positive C', independent of .
Collecting estimates (112), (113) we obtain
11z, ey < C {1l ey + llz2qany b (114)

where again C' is some positive constant independent of ~.

4.5.2. The estimate of the boundary data G. In this section we provide an estimate of the H3/2—norm of
the boundary data G in the right-hand side of (102),, as it is required by the estimate (108); in particular,
we need to consider the commutator terms involved in (107).

From Section 4.4.4 we know that the commutators in (93) are pseudo-differential operators with symbols
in I'"2. Hence from Proposition 7, there exists a constant C' > 0 such that, Vv > 1,

H[b/—l(Dlv7)’bﬁ(x/7D/’7)]wHH3/2 Rr-1) = CHwHH 1/2(jn— 1) = 1/Q||¢HL2(R” 1)
H[bl_l(D/,’y),MI]U‘I:E1:0||H3/2(RH71) < C||u|111:0||H;1/2(R7171) ) (115)

H[b/— ( 77) eﬁ(x D/7’7)] |:v1 0||H‘3/2(Rn 1y = < CHu‘xl 0||H’Y_1/2(Rn—l)'
Finally, since d_3(2’, D', ) and e_3(z’, D', ~) have symbol in T'—3 (see (97) and (100)) we obtain

|‘d73(x/’D,77)¢||H3/2(R’n 1y = C||¢||H73/2(Rn 1) = 3/2 ||w||L2 R2—1) V’Y >1, (116)

C’
||6 3(1’ DI,’y) \ml 0||H3/2 Rr-1) <C||U|I1 O||H_3/2(]R" 1) ~ ||’U,|0L,1 O||H—1/2(Rn—1)7 V’}/Zl, (117)
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with y—independent positive constant C'. Collecting the preceding estimates (115), (117) and using (107)
we obtain

||gHH3/2(Rn—1) <C <||b/—1(D/’7)g||H3/2(Rn—1) + H[b/_l(D/;’Y)ybﬂ(xI,D/,’Y)}'IZ}HH:?M(RH,U

+‘|[bL1(D/77)7£ﬁ<xl>D/77)]“‘1;;6;:0|‘H3/2(Rn71) + ||d,3(3’3/, D/77)’(/}HH3/2(R7L71)

(118)
I,s
+H[b/—1(D/7’Y)7 MI}U{;Cl:OHHg/?(Rn—l) + ||6—3(I/a DI?V)U‘ ml:oHH?Y/?(Rn—l))

1 I
<C (||g|H}’/2(Rn—l) + meHL?(R”*I) + ||u3?1=0||H,Y_1/2(]R"—1)) ’ VFY >1,

with y—independent positive constant C'.

4.6. Proof of estimate (12). We start from (108) and use (109), (110), (111), (114), (118) to get

7 (Il ey + ol sy ) + 72N

tan,y

C C 1
< S (1P + ) + S (B + 2 01ty + 0ol
for all v > ~1, with v; > 1 large enough, and C' > 0 independent of ~.
Then estimate (12) follows by absorbing into the left-hand side the terms involving the functions u, ¥ in
the right-hand side of the above inequality. This ends the proof of the statement 1 of Theorem 1.

4.7. Proof of estimate (13), statement 2 of Theorem 1. In the end, let us shortly discuss the proof
of the estimate (13) in Theorem 1, statement 2, under the assumption (H )2 about the BVP (1).
As it was done in Section 4.4, for given smooth functions (u, 1)) we firstly define the data

F:=Lu,
g:=byy)+ ./\/lf/ul’S + MIul + by (2!, D',y + by(2', D', y)uls .

Notice that, differently from the case of statement 1 (see formulas (56), (57)), no lower order term in u
is involved in the definition of the interior source term F' in (119); this agrees with the assumption (H)s,
about the BVP (1), where no stability assumption under lower order interior operators is required for
the estimate (11).

Then, following the strategy already explained in Section 4.1, we apply the operator A LY(Z) to the first
equation in (119) and we find

L,(A(Z)u) = A (2)F = [A1(2), LyJu, inRY. (120)

(119)

Compared to the analogous equation (58), in the left-hand side of the above equation there is no lower
order operator py(z, Z,7). Moreover, we notice that the term involving the commutator [\ *7(Z), £,] has
been put in the right-hand side of the equation (120), which means that this term can be just regarded as
a part of the source term of such an equation. This is a consequence of the fact that the a priori estimate
(11), that is associated to the BVP (1) under the assumption (H )2, does not lose derivatives from the
interior source term F: the H}  —norm of the unknown u is measured by the H}  —norm of F.
Concerning the boundary condition, the same arguments developed in the Section 4.4.4 give that the
function (A7 (Z)u, b, (D', ~)v) satisfy the equation (102), on the boundary.

Applying the estimate (11) to the BVP (120), (102), we find again that (A" (Z)u,b’,(D’,~)¢) obey
the estimate

7 (D@l -y + IO 200l sy ) 70 (D) gy
. (121)
0 2 2
< 2 (1, + 1912 g ) -

Y



CHARACTERISTIC BOUNDARY VALUE PROBLEMS 23

where the interior source term F is defined now as

F =12 F - [A\M(2), L4u, (122)

while the boundary datum G is given by (107).

To conclude the proof, it remains to provide an estimate of the Sobolev norms of F and G appearing in
the right-hand side of (121). The estimate of G is exactly the estimate (118) obtained in Section 4.5.2.
Concerning the estimate of F, from (122) we firstly get

@) < { IS DIy, @ + IIDL(2), Llullmy,, ey b

tan,y

[ F 12

tan,y

(123)
< C{I1F ey + IDT(2), Ll e}

for a positive constant C' independent of v > 1. In order to estimate the norm of the commutator term
[\ 17(Z), Ly]u involved in the right-hand side of (123), the same analysis performed in Sections 4.4.2,
4.4.3 leads to the formula

M(2), £yJu = NH(2), AlorJu+ A (Z), Lian o Ju

(124)

= (OEO) ) 02 L,

where the result of Proposition 16 (see also (66)) has been used to get the second equality above and
Lian,~ is the tangential differential operator defined in (60).
Since, in view of Proposition 5, [/\;I’W(Z), Ltan,~] is a conormal operator with symbol in I'"!, Proposition
8 yields

IA7(2), LeanaJull

tan,y

®y) < Cllullp2my) » (125)

with some positive y—independent constant C.
As for q_1(w, Z,7), it is a conormal operator with symbol in I'~2. Writing again d;u! is terms of conormal
derivatives of u and F as in (84) gives

q-1(z, Z,)(O1u") = q_1(x, Z,7) ((A{’I)_IFI + 7QU) :

where 7, is the conormal operator of order 1 defined in (85) (with py = 0). Hence in view of Proposition
8 we get

X (2). AL O i, ) = ||W7(2) (41l Z) (AP TP 4 Tow)|

L2(R7)

<|[A(2) (g-1( ) (AP )|

1y
. 1A (Z)g-1(2, Z,7) Toul| L2 (v (126)

Y

1
< Co (||FI||H;G; ®y) T ||U||L2(R1)) < Co <7||FI|L2(]R1) + ||U|L2(R¢)) :
Collecting estimates (123), (125), (126), we finally get
) < C (I1Fllz@y) + lullzzgy)) » V21, (127)

with y—independent positive constant C'.
The estimate (13) follows at once by combining (121) with (118) and (127).

11 g

tan,y

APPENDIX A. PROOF OF SOME TECHNICAL LEMMATA

A.1. Proof of Lemma 10. For a given smooth function u € C (R ), an explicit calculation gives that

X2 (Z)u(w) = (FIX0), (e Fulae™ D0l = (), Ve = (o1,0) €RY.
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We have to prove that, under a suitable choice of €, if ¢ BT then A7 (Z)u(z) = 0. This is true if

y e va(y) = x(we” Fulaie 2! —y)

is identically zero as long as = ¢ B™T.
Since RE\ Bt = {z = (21,2) : &1 > 1, V&' e R" 1} U{z = (21,2') : |[2/| > 1, Va; € [0, +00[} we need
to analyze the following two cases.
15t case: z; > 1.
Let y € R™ be arbitrarily fixed. If y ¢ suppy, then x(y) = 0, which implies v,(y) = 0. If y € suppy,
then we have —gg < y1 < g and |y’| < &9. Hence, we derive that e7%0 < e~ ¥1 < e and, since z1 > 1,
x1e”Y1 > e7Y1 > 70, Since u(xy,2’) = 0 when 7 > Jg, if we choose g9 > 0 such that e™° > §y (that
is equivalent to g9 < log(1/dp)), then we get that

Vy €suppx, Vo1 >1: wu(zie ¥ ,2" —y') =0,
which gives v, (y) = 0.
274 case: |2'| > 1.
Again, if y ¢ suppy, then v,(y) = 0. If y € suppx then |2/ —¢/| > |2'| = |¢/| = 1 = || > 1 — &o.
To conclude, in this case it is sufficient to choose £y > 0 such that 1 — ey > §p in order to have again

v (y) = 0.
Finally, the result is proved if we choose 0 < g9 < min{log(1/d0),1 — do}.

A.2. Proof of Lemma 12. For arbitrary u € L*(R"}.), we observe that in view of (35), (38)

(P Z, ) u)? = 1o (D, ) uf = F(rm (-, y)) * ub ; (128)

then, for arbitrary g € N™:
O (rn(Z, 1))t = (O°F~H(rm (7)) x b
Since Hfanﬁ (R ) is topologically isomorphic to H?(R™) for all positive integers p, via the § operator, and
u* € L2(R™), then 1, (Z,y)u € H},, (R'}) is proven provided that 0° F~!(ry,(:,7)) belongs to L*(R")
for all 8 € N with |8| < p.
On the other hand, by the standard properties of the Fourier transform and by (46), we get
F o rm(7) = FHT = X(D)A™) = FHF (1= x)Am7)

(129)

—_~—

= (2m) (1 = )N™) = (1 — ) FL (™),

where we have used the identity F~'g = (271')_";@\, with g(z) = g(—x), and that x is an even function.
Let us firstly focus on F~1(A™7). For arbitrary positive integers N, k and 3 € N one computes

|
PRI E (o) =ity R

20 F (A ()
loe|=N+k ’

(130)

=iy B ) (),
|a|=N-+k

On the other hand, since A™7 € I, for |a| = N + k we get
|a§2a(56)\m,v(§))| <C, B)\m+|ﬁ|—2\alm(§) =C, ﬂ)\m+|/3\—2(N+k)ﬁ(5)

= CagA 2RI (QNMHIIZENA(E) < Co gy PATHIIZ2NA () VEER™, Yy > 1.
For fixed 3, we choose the integer N3 = N such that 2N > m + |8| + 1 4 n; then
AN () < AT < (14+1EP) T, VEERT, Wy 21

yields
_ _ntl n
Z(EPA™T(O) < Capy A+ IEP)™F, VEER", Vy>1;
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hence 5520‘ (8A™7(€)) € L' (R™) and, from Riemann-Lebesgue Theorem, .7-'*1(8520‘ (€A™ (€))) € L=(R™)N
C°(R™) and we have

17N Ol < [ BN )] de

n

< Cam’%/ (14 €2)""d¢ < Capny 2, Vy>1.

Therefore, in view of (130),
SOOI () (2) € L (R") 1 COR?)

and
2PN F I A (2)] € Cvpny F, V2 ERT v >1,

where the constant C}, v g, is independent of .
Summarizing, we have proved that:

m+ || +1+n
2

VBeN" Vk,NeN, withk>1, N> , 3C =Crnpn >0:

i |2PNFRGE FTL (™) (2) € L°(R™) N CO(R™)
i |PNRIDSFTH ™) (2)] < Crongny ™2, V2 ERT,y > 1.

For arbitrary 3 € N, we consider 9°F~1(r,,(-,7)). From (129) we compute, by Leibniz formula,

P F ()2 =~ 3 (5) () F TN () + (1 - )(EIPF (=) (181)

14
v<p

Note that 9°~¥, for all v < 3, and 1 — x are identically zero on a neighbourhood of z = 0. Then, from
i, 11 above we derive that

1
VB eN" Vk,NeN, withk>1, NEW

R 1C = Ok,N,B,X,n >0:
iii. 057V x(2)0Y F ™) (2), (1 — x)(2)0P F~YA™)(2) € L®(R") N C°(R™), Vv < B;
w. 087 x(2)0L F Y™ ) (2)] < Cronypony 2F (14 |27,
(1 = x)(2)08 F1(A™7)(2)] < Ck,N,@’X,nV_%(l +|z2) N, VzeR", v< B, y>1.

n+1l m+|5+n+1
’ 2

Thus, applying iv for N > max{
L'(R™) and for all v > 1:

}, from (131) we obtain that 9°F~1(r,,(-,7)) €

10°F~ (rm ()2 ny < CN,k,n,ﬁ,xfzk/R L+ [2")™Nd2 < Chnpn 7™ < Crnpnr ™™, (132)

where the constant C}, ,, ., is independent of .
For every positive integer p, applying the above result to all multi-indices § € N™ with |8| < p gives that
O (rm(Z,y)u)t = 0P F 1 (rp(-, 7)) * u* belongs to L*(R™) with

107 (rm (Z, 7)) 2y < NNOPF =1 (o (, M)l p2 @y 1P| 22 gy < iy ™Ml 2y - (133)
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This gives that r,,(Z,v)u € Hy,, .,(R"}). Furthermore, for an arbitrary positive integer h we apply (133)

for each 8 € N with |8] < p for k =p— ||+ h to get

lrm(ZMullfgy@ny < Collrm(Zo WG ny = 32 7 P71VN0% (rm(Z, 1) w2 g
e 61=p

(134)

Iﬁ; S lm)chp,nﬁxW 2e— I'BHh)”uHQ?(Rﬂ < Chpnx¥™ h||u||L2 R?)
<p

for a suitable y—independent positive constant C}, , . This shows the estimate (49) and completes the
proof.

A.3. Proof of Proposition 13. Let u € C) (R%); to find a symbol b}, satisfying (53), from (46) we
firstly compute

AP (Z)w) (@) = AP (D) (uF) (2) = (FHAPT) * wf)(2) = (FHAP), v (z — )

z1=()N
3

= (FH (™), x (e
hence, by (31),

u(e®™ =t 2’ — (1)), V(zi,z') R,

A (Z)u() = (F7H™), x (e ™2 u(en O o — ())E

1

(F 1) (e P (e m =00 0! - ()

3l
E

FA™) x()e ™ ufwe™ el = ()

o~

-

2 et~ 1)

= (QW)*”/)\’””({) </ €Yy (y)e” Tulze V2 — y')dy) d¢, Vx>0, Ve eR*" L.

The regularity of u legitimates all the above calculations. Setting ;1 = 0 in the last expression above, we
deduce the corresponding expression for the trace on the boundary of A" (Z)u

O (20 2 mala) = )" [ A7) ( et wam’ - y’)dy) . (135)

Now we substitute (51) into the y—integral appearing in the last expression above; then Fubini’s theorem
gives

[ maR@e (w0~ o)y

= [ ([ et aman ) W0/ w0’ - )iy

= [ (] eiélwﬂe”ﬁxl(yl)dm) ) (W) 210) (@ — o)y (136)
= [ ([ e tmencmdn ) K-’ —

= (%) @) [ @R a0~ )i

where we have used that x; is even and A; denotes the one-dimensional Fourier transformation with
respect to y1. Writing, by the inversion formula, (u|,,—o)(z' —y') = (2m) "+ [ e =vm U gy —o(n')dn’
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and using once more Fubini’s theorem and that X is even, we further obtain
/ YR W), =0) (' — )y = (27m) 7! / R ( / ei”'y’)'”’@(n’)dn) dy’
= [ (@emnet [y ) ezt
= [ (mt [ e DNy iy ) o

— (2n) "+ / e RE — Y mSo ()

(137)

here A is used here to denote the (n—1)—dimensional Fourier transformation with respect to z’. Inserting
(136), (137) into (135) then leads to

—em [ ()" @ (@0t [ iR - i) ee. 0

_ A ~
Because (eTxl) ‘e S(R), x € S(R"™1) and 1, —o € S(R™'), the double integral

/ / e A6 (3 x1) " (€)R(E — oy o' de

converges absolutely; hence Fubini’s theorem allows to exchange the order of the integrations in (138)
and find

AT T(Z2)u) 5, =0 () = (2m) " / b () =0 () (139)
where b, (1, ) is defined by (52). This shows the identity (53).
A.4. Proof of Lemma 14. We follow the same lines of the proof of [21, Lemma 4.11]. Setting for short
$(a) = " x1 (21)X(2") (140)
the symbol (52) can be re-written as
b€/ = 2 [ A+ €030 i (141)
Substituting in (141) the function n — A™7(ny,n’ + ¢£’) by its Taylor expansion about n =0

> OO ey 5 [ a1 -0 e (142)

|a|<N |la|=N

A" (i, + &) =

for N =2, we get
b (€',7)
= (QW)’"/ AT(E +Zm (0;A™7)(0,¢") +2 Z / (O N™) (1, &' + 1) (1 — )t | b(n) dn

|\2

= (2m) "N (€ / Ydn —i(2m)™" Z (05 )\m”)(()@')/@(n)d?]
j=1

_a2(r 5 ( / N (1t + €)(1— 1) t) 5 b(n) dn

\a| 2

(143)
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From Plancherel’s identity and (140) (cf. also (45), (51)) we compute

(2m)~ /¢ P0)=1,

/alqb W) dn = 010(0) = =3 (144)
<2w>-”/67-<z><n> dn=20;6(0)=0, j>2.

On the other hand, from (14) one trivially computes that (9;A™7)(0,£’) = 0 for all ¢ € R"~1. Inserting
the last relation and (144) into (143) then gives (54), where we set

Bmal€'7)i= -2 30 f ( / XN (i, tf +€) (1~ 1) dt) oo(n)dn.  (145)
jai=2
To prove that 3,, belongs to I'™~2, differentiation under the integral sign of (145) gives, for an arbitrary

v e Nn— L

% s(e) = —20m >0 L 2 (/ @) em, o + €)1 = 0)at) | 8500) dy

|\2

(146)
2(2m)~ Z /[/ 9o OXINTY) (' + €Y (1 — 1) dt] 9v¢(n) dn;
|a]= 2
hence from A™7 € I'™ we obtain
108 Bin,6(E' | < O Y / ( / A“""W(tm,tn'w)dt) |0°6(n)|dn, (147)

| =2

for a suitable y—independent positive constant C,, ..
Recall that, for all s e R, v > 1 and £, € R”

A(€) < 2B (€ = Al (n) (148)

see [6], [27, Lemma 1.18]. Then, we apply (148) (for s = m —2—|v/|) to estimate N™=2=1V'1Y (¢, tn/ +¢')
within the right-hand side of (147) by
/\m—2—|u'\,'y (t7717 t'f]/ + fl) < 2|m—2—\v’||)\m—2—|u’|,'y (é-/)/\|m—2—|z/\| (tﬁ)
< gl iym=2 @2l gy e e R p e Rt € [0,1],

and combine with (147) to finally get

108, B (€', 7)] < Oy A2 (E1) /A'm 21l () 0o (m)ldn < o , N2, (149)

|a]=2
for C;n,u” C#w/ suitable positive constants independent of  (notice in particular that the integrals in
the sum involved in the right-hand side of the first inequality in (149) are absolutely convergent, because

9p € S(R™) for all |o] = 2).
A.5. Proof of Corollary 15. For all ) € C§°(R"~1) under the above assumptions, let ¥ & Co) (R%)

be chosen in such a way that
supp ¥ C IB%(J{O v Vgm0 =1 (150)
Such a function ¥ could be for instance obtained as
U(zy,2') = n(x)w(@), VYV, >0, 2 eR"!,
with 7 = n(z1) € CF) ([0, +00]) such that

]
77(991):17 OS:E1<EO’ 77(5131):0, I’1>50.
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Then, in view of Proposition 13 one has
b (D7)t = by (D7) (Y2, =0) = (A7 (Z) W), =0 -
Then, from (150) and Lemma 10,
supp b, (D', v) C BT N {xy =0} = B(0;1).

A.6. Proof of Lemma 17. Recall that we have defined for each k =1,...,n

o (2,69) = (20) " [ Bulanm)OA™ (€ <) d, (151)

where the functions by, = bg(z,y) (cf. (72)) are given in C°(R™ x R™), have bounded derivatives in
R™ x R™, and satisfy for all € R™

supp by (z, ) € {|y| < 2e0} -

Recall also that gk(x, ¢) denotes the partial Fourier transform of by (z,y) with respect to y.
The following lemma is concerned with the behavior at infinity of by (z, ¢).

Lemma 19. Let the function by = bi(x,y) € C®(R™ x R™) obey all of the preceding assumptions. Then,
for every positive integer N and all multi-indices o € N™ there exists a positive constant Cy o such that

(1 + ¢V 020k (2, Q)| < Ona, Va, (ER™. (152)

Proof. Since for each x € R™, the function by (z,-) has compact support (independent of x), integrating
by parts we get for an arbitrary integer N > 0

NN _ N! 200 ,—iC-y
(1+|<| ) bk(xac> Z @!(N|Oé|)!/{|y<250}< € bk(x7y)dy

la|<N
= -1 ‘O‘l/ B2 (e~ V) z,y)d
|z<:zv al(N |0‘| DT a0y (153)
= (—1)‘0“'/ e Y2y (2, y) dy
,Z:N al(N |a| {y1<220} Y

from which (152) trivially follows, using that y—derivatives of by(z,y) are bounded in R™ x R"™ by a
positive constant independent of z. O

We are going now to analyze the behavior at infinity of the derivatives of g m (z,§, ) defined as in (151).
For all multi-indices «, § € N", differentiation under the integral sign in (151) gives

™ k
0202 qrm(x,€,7) = (2m) ™" [ 9Zby (2, m)0* T A™7 (€ —n) dn, (154)
where €* := (0,..., 1 ,...,0). Then using that A™" is a symbol of order m together with (152) and

combining with (148), for s =m — 1 —|a|, we obtain

10802 i (2, €,7)| < Cn,5Crm / AT (yAm =l (¢ — ) dn

(155)
< Oy g™l () / Am=1-lall=2N () g

where the integral in the last line is finite, provided that the integer N is taken to be sufficiently large.
This provides the estimate (80), with constant O a5 [ A 1712I=2N (1)) dyy independent of ~.
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APPENDIX B. SOME EXAMPLES FROM MHD
B.1. Current-vortex sheets. Consider the equations of ideal compressible MHD:
Op + div (pv) = 0,
O(pv) +div(pv@v—H® H) + Vg =0,
OH —V x (vxH) =0,
O (pe + £|H|?) + div ((pe + p)v + Hx(vxH)) =0,

(156)

where p denotes density, v € R? plasma velocity, H € R?® magnetic field, p = p(p, S) pressure, ¢ =
P+ %|H|2 total pressure, S entropy, e = F + %|v|2 total energy, and E = F(p, S) internal energy. With a
state equation of gas, p = p(p, S), and the first principle of thermodynamics, (156) is a closed system. The
system is symmetric hyperbolic provided p > 0, p, > 0. System (156) is supplemented by the divergence
constraint

divH =0 (157)

on the initial data.

Current-vortex sheets are weak solutions of (156) that are smooth on either side of a smooth hyper-
surface () = {z1 = ¥(t,2")} in [0, T] x Q, where Q C R, 2/ = (22, 73) and that satisfy suitable jump
conditions at each point of the front I'(¢).

Let us denote QF(t) = {z; = ¥(t,2')}, where Q = QF(t) U Q= (¢t) UT(t); given any function g we
denote g* = g in QF(t) and [g] = gﬁr — g)r the jump across ().

One looks for smooth solutions (v, H* p*, S*) of (156) in QF () such that T'(t) is a tangential
discontinuity, namely the plasma does not flow through the discontinuity front and the magnetic field is
tangent to I'(t), see e.g. [16], so that the boundary conditions take the form

o =vE-N, HE¥-N=0, [¢J=0 onT(t), (158)

with N := (1, =0y,%, —0,%). Because of the possible jump in the tangential velocity and magnetic
fields, there is a concentration of vorticity and current along the discontinuity I'(¢). Notice that the
function ¢ describing the discontinuity front is part of the unknown of the problem, i.e. this is a free
boundary problem. The well-posedness of the nonlinear problem (156)—(158) is shown in [7, 34] under
the assumption of the structural stability condition |[HT x H~| > 0 on I'(¢).

After a change of independent variables that “flattens” the boundary, a linearization around a suitable
basic state and some reductions, Trakhinin [33, 34] (see also [7]) gets a linearized problem for u =
(vt, H*,p%, S¥) of the form (1) with £, as in (2), b, as in (3a), M, as in (3b) but with My = M3 = 0,
that is the boundary operator has order zero in u. Moreover, because of the special reductions, the
boundary data are zero, i.e. g = 0 in (1b), and F in (la) is such that the solution satisfies some
additional constraints.

It is proved that the solution of the linearized problem satisfies an a priori estimate similar to (11)
(with g = 0). Instead, the linearized problem with general data F' and g # 0 admits an a priori estimate
with a loss of two derivatives, see [34] for details.

Analogous results for incompressible current-vortex sheets are obtained in [4] and [23].

B.2. Plasma-vacuum 1. Using the previous notations, let Q*(¢) and Q~(¢) be space-time domains
occupied by the plasma and the vacuum respectively. That is, in the domain Q7 (¢) we consider system
(156), (157) governing the motion of an ideal plasma and in the domain Q~ (¢) we consider the so-called
pre-Mazwell dynamics

VxH=0, divH =0, (159)
describing the vacuum magnetic field H € R3, see [13].
The plasma variable (v, H, p, S) is connected with the vacuum magnetic field H through the relations
[13]
oYp=v-N, H-N=0, H-N=0, [g)=0, onTI(t), (160)
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where the jump of the total pressure across the interface is [¢] = ¢|r — %|H|\2r The well-posedness of the
nonlinear problem (156), (157), (159), (160) is shown in [31, 32] under the assumption of the structural
stability condition |H x H| > 0 on I'(¢).

As in the case of current-vortex sheets, after a change of independent variables that “flattens”the
boundary, a linearization around a suitable basic state and some reductions, the authors obtain a lin-
earized problem for v = (v, H,p, S, H) of the form (1) with £, as in (2), b, as in (3a), M, as in (3b)
with My = M3 = 0, that is the boundary operator has order zero in u. Moreover, because of the special
reductions, the boundary data are zero, i.e. g = 0in (1b), and F' in (1a) is such that the solution satisfies
some additional constraints.

In [31] it is proved that the solution of the linearized problem satisfies an a priori estimate similar to
(11) (with g = 0). The vacuum magnetic field H is estimated in the standard Sobolev space H' with full
regularity. Instead, the linearized problem with general data F' and g # 0 admits an a priori estimate
similar to (10), with loss of one derivative in F' and g, see [32].

For similar results in the case of the incompressible plasma - vacuum problem, see [25].

B.3. Plasma-vacuum 2. In the domain Q7 (¢) we consider system (156), (157) governing the motion of
an ideal plasma and in the domain Q7 (¢) we consider the Maxwell equations

OH+V xE=0,
HE -V XH=0, (161)
divH = divE =0,

describing the vacuum magnetic and electric fields H, & € R?, see [13].

The plasma variable (v, H,p, S) is connected with the vacuum variable (#, &) through the relations
[13]

op=v-N, H-N=0, H-N=0, [¢gJ=0, NxE=(N-v)H, onT(t), (162)

where the jump of the total pressure across the interface is [¢] = ¢|r — %|7—L|‘2F + %|¢€’||2F

The stability of the linearized problem obtained from (156), (157), (161), (162) is shown in [5] under
suitable stability conditions on I'(¢). The authors obtain a linearized problem for v = (v, H,p, S, H, &) of
the form (1) with £, as in (2), by as in (3a), M, as in (3b) with My = M3 = 0, that is the boundary
operator has order zero in u. Moreover, because of the special reductions, the boundary data are zero, i.e.
g =01in (1b), and F' in (1a) is such that the solution satisfies some additional constraints. It is proved
that the solution of the linearized problem satisfies an a priori estimate similar to (11) (with g = 0). The
vacuum variable (H, ) is estimated in the standard Sobolev space H* with full regularity.

B.4. Contact discontinuities. We consider the equations of ideal compressible MHD (156) for two-
dimensional planar flows with respect to the unknown vector U = (p,v, H, S), with v(t,x) = (v1, v2) € R?,
H(t,x) = (Hy,H2) € R? x = (z1,72). For simplicity, let us assume that the plasma obeys the state
equation of a polytropic gas
p(p,S) = Ap*/7e™5/7  A>0, y>1. (163)

Following the notations already introduced in Section B.1, contact discontinuities are weak solutions of
(156), that are smooth on either side of a smooth hypersurface T'(t) = {z1 = ¥(t,22)} in [0,T] x R?,
satisfying at each point of the front I'(¢) suitable jump conditions. More precisely, one looks for smooth
solutions U™ of (156) in QF(¢) := {x1 = ¢(¢,z2)}, satisfying on T'() the following conditions

v -0 =0, [v]=0, [H =0, Hyx#0, [p]=0, (164)
where N := (1, —091) is the space normal to the front I'(t), Hy = Hy — 02t Ho.
After a change of independent variables that “flattens” the boundary, in [24] the authors perform a

linearization of the free-boundary problem (156), (164) for contact discontinuities, around a suitable
sufficiently smooth basic state (p, 0, H, S, ), obeying the “stability” condition

[01D] > co >0, on {z1 =@t z2)}. (165)
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Under the preceding assumptions, the linearized problem can be recast in the form of (1) with £, as
in (2), by, = 0 and M., of order one in U as in (3b). Moreover, because of the special reductions, the
boundary data are zero, i.e. g = 0 in (1b), whereas the only nonzero components of F' in (la) are the
ones corresponding to the equation for v.

In [24] it is proved that the solution of the above linearized problem satisfies an a priori estimate in the
Sobolev space H},, similar to (11).
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