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INTERPOLATION WITH A FUNCTION PARAMETER AND
REFINED SCALE OF SPACES

VLADIMIR A. MIKHAILETS AND ALEKSANDR A. MURACH

ABSTRACT. The interpolation of couples of separable Hilbert spaces with a function
parameter is studied. The main properties of the classical interpolation are proved.
Some applications to the interpolation of isotropic Hérmander spaces over a closed
manifold are given.

1. INTRODUCTION

In this paper we study the interpolation of couples of separable Hilbert spaces with a
functional parameter. We generalize the classical theorems on interpolation with a power
parameter with the index 6 € (0,1) to a maximal class of functions.

As an application, we consider the interpolation of isotropic Hormander spaces over a
closed manifold

(1.1) Ho¢ = HY 2O ey = (14 [¢]?)

Here, s € R and ¢ is a functional parameter slowly varying at +oo in Karamata’s sense.
In particular, every standard function

o(t) = (logt)™ (loglogt)™ ... (log...logt)™, {ri,re,...,rn} CR, neN,

is admissible. This scale was introduced and investigated by the authors in [1, 2]. It
contains the Sobolev scale { H*} = {H*1} and is attached to it by the number parameter
s and being considerably finer.

Spaces of form (1.1) arise naturally in different spectral problems: convergence of
spectral expansions of self-adjoint elliptic operators almost everywhere, in the norm of
the spaces L, with p > 2 or C (see survey [3]); spectral asymptotics of general self-
adjoint elliptic operators in a bounded domain, the Weyl formula, a sharp estimate of
the remainder in it (see [4, 5]) and others. They may be expected to be useful in other
”fine” questions. Due to their interpolation properties, the spaces H*¥ occupy a special
position among the spaces of a generalized smoothness which are actively investigated
and used today (see survey [6], recent articles [7, 8] and the bibliography given there).

One of the main results of the article is a description of the refined scale by means of
regularly varying functions of a positive elliptic pseudodifferential operator. The related
questions were studied in [9, 10] and by the authors in [11-20].

1/2

2. AN INTERPOLATION WITH A FUNCTION PARAMETER
2.1. A definition of the interpolation.

Definition 2.1. An ordered couple [Xy, X;]| of complex Hilbert spaces Xy and X; is
called admissible if the spaces Xy, X; are separable and the continuous embedding
X1 — XQ holds.
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Let an admissible couple X = [X g, X;] of Hilbert spaces be given. It is known
[21, Ch. 1, Sec. 2.1], [22, Ch. IV, Sec. 9.1] that for this couple X there exists an isometric
isomorphism J : X; < X such that J is a self-adjoint positive operator on the space
X with the domain X;. The operator J is called a generating one for the couple X.
This operator is uniquely determined by the couple X. Indeed, assume that J; is also
a generating operator for the couple X. Then the operators J and .J; are metrically
equal, i.e., |Jullx, = |lullx, = [|J1ullx, for any u € X;. Moreover, these operators are
positive. Hence, they are equal.

We denote by B the set of all functions 1 : (0, +00) — (0,400) such that

a) 1 is Borel measurable on the semiaxis (0, +00);
b) 4 is bounded on each closed interval [a, b], where 0 < a < b < +00;
¢) 1/% is bounded on each set [r, +00), where r > 0.

Let ¢ € B. Generally, the unbounded operator 1(.J) is defined on the space X as a
function of J. We denote by [Xo, X1]y or, simply, by X, the domain of the operator ¥(J),
equipped with the inner product (u,v)x, := (¢¥(J)u,¥(J)v)x, and the corresponding
norm | u|x, = (u,u)ﬁ(/d2

The space Xy is Hilbert separable and, moreover, the continuous dense embedding
Xy — Xp is fulfilled. Indeed, we have SpecJ C [r,4+00) and ¢(t) > ¢ for t > r,
where r, ¢ are some positive numbers. Hence, Spec(J) C [c,+00), that implies the
isometric isomorphism ¥(J) : Xy < Xo. It follows that the space X, is complete and
separable as well as that the function || - || x,, is positive definite, so this is a norm. Next,
since the operator ¢~1(.J) is bounded on the space Xy, a bounded embedding operator
I =y Y J)(J) : Xy — Xo exists. The embedding X, — X is dense because the
domain of the operator 1(J) is a dense linear manifold in the space Xj.

Further, it is useful to note the following. Let functions ¢, € B be such that ¢ =< ¢
in a neighborhood of +o00. Then, by the definition of the set B, we have ¢ < 1 on Spec J.

Hence, X, = Xy up to equivalent norms.

Definition 2.2. A function ¢ € B is called an interpolation parameter if the following
condition is satisfied for all admissible couples X = [Xo, X;], Y = [V, Y1] of Hilbert
spaces and an arbitrary linear mapping 7" given on Xy: if the restriction of the mapping
T to the space X; is a bounded operator 7" : X; — Yj for each j = 0, 1, then the
restriction of the mapping T to the space X, is also a bounded operator 1" : X, — Y.

Otherwise speaking, 1 is an interpolation parameter if and only if the mapping X —
X, is an interpolation functor given on the category of all admissible couples X of Hilbert
spaces [23, Sec. 1.2.2], [24, Sec. 2.4]. In the case where 9 is an interpolation parameter,
we will say that the space X, is obtained by the interpolation with the function parameter
1 of the admissible couple X.

Further we will investigate the main properties of the mapping X +— X.

2.2. Embeddings of spaces.

Theorem 2.1. Let i) € B be an interpolation parameter and X = [Xo, X1] be an admis-
sible couple of Hilbert spaces. Then the continuous dense embeddings X; — Xy — X
hold.

Proof. According to Subsection 2.1 it only remains to prove the continuous dense em-
bedding X; — Xy. Let us consider two bounded embedding operators I : X; — Xy
and I : X; — X;. Since @ is an interpolation parameter, these operators imply
the bounded embedding operator I : X; — X,. Thus, the continuous embedding
X; — Xy is valid. We will prove that it is dense. For an arbitrary v € X,, we



INTERPOLATION AND REFINED SCALE 83

have v := (1 +2(J))"/?u € Xy. Since X, is dense in X, there is a sequence (v;,) C X
such that vy — v in Xy as k — co. From this and from (1.1) it follows that

up = (1+¢*(J) 20, —u in X, for k— oo.
It remains to note that
up = (14+2() V20w, = J7HA +0%() Y200, € Xy
Theorem 2.1 is proved. O

Theorem 2.2. Let functions v, x € B be given such that the function v /x is bounded in
a neighborhood of +0o. Then, for each admissible couple X = [Xo, X1] of Hilbert spaces,
the continuous and dense embedding X, — Xy holds. If the embedding X1 — Xo is
compact and ¥(t)/x(t) — 0 as t — 400, then the embedding X, — Xy is also compact.

Proof. Let J be a generating operator for the couple X. Let us note that SpecJ C
[r,+00) for some number r > 0. According to the condition of the theorem, we have
¥(t)/x(t) < c for t > r. Therefore

X, = Domx(J) € Domu(J) = Xy, () ullx, < ellx() ullx,.

From these formulae and from the definition of the spaces X, X, we obtain the contin-
uous embedding X, — X;. Let us prove its density.

We consider the isometric isomorphisms ¥(J) : Xy < Xy and x(J) : X, < Xo.
For any given u € Xy, we have ¢(J)u € Xy. Since the space X, is densely embedded
into Xy, a sequence (vi) C X, such that vy — ¥(J)u in Xy as k — oo exists. Hence,
Y7 (J) v — uin Xy as k — oo, where

PN vk = (D) x TN x(D) oe = x I YTHI) x(J) o € Xy
Thus, we have proved the density of the embedding X, — X,.

Now let us assume that the embedding X; — X is compact and 9(t)/x(t) — 0
as t — +oo. We will prove the compactness of the embedding X, — X,. Let (u)
be an arbitrary bounded sequence belonging to X,. Since the sequence of elements
wy = J! X(J) ug is bounded in X;, we can select a subsequence of elements wy, =
J =1 x(J) ug, being the Cauchy sequence in Xo. We will show that (uy, ) is the Cauchy
sequence in X.

Let E;, t > r, be a resolution of the unity in X, corresponding to the self-adjoint
operator J. We can write

lur, =, [, = 190 (e, =, ), = 10T x ) T (wr, = wr,,)l,

+oo
= [ PO 08 dlEw, - o),
Let us choose an arbitrary number € > 0. There is a number p = p(g) > r such that
P(t)/x(t) < (2c0)'e for t>p and ¢ :=sup{|wklx, : k€ N} < 0.

Hence, for all indices n, m we have

+oo
VA X0 d || By (wr, — wr,) [k,

(2.1)

(2.2)

IN

+oo
(20) 222 / £ d|[Ey(wy, —wp, )%,
P

(2c0) 72 % | (wr, — wi, %, = (2c0) 7 2 [lwp, — wi, %, < €

IN

In addition, by the inequality 1 (t)/x(t) < ¢ for t > r, we can write the following:

p p
(2.3) / V) X2 () 1 d || By (wg, — wr,)|%, < 62/32/ || By (wy, —wr,,)|x,

< ?p? |lwg,, — wkm||§(0 —0 as n,m — oo.
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Now formulae (2.1)—(2.3) imply the inequality ||ug, — ug,, ||x, < 2¢ for sufficiently large
n,m. Therefore (uy,) is the Cauchy sequence in the space X, which means the com-
pactness of the embedding X, — X,,. Theorem 2.2 is proved. O

2.3. Reiteration.

Theorem 2.3. Let functions f,g,v € B be given. Suppose that the function f/g is
bounded in a neighborhood of +o0o. Then [Xy, Xg|ly = X, holds with the equality of
norms for each admissible couple X of Hilbert spaces. Here the function w € B is given
by the formula w(t) := f(t) ¥ (g(t)/f(t)) fort > 0. If f, g, are interpolation parameters,
50 s w.

Proof. Since the function f/g is bounded in a neighborhood of +o00, the couple [X, X,]
is admissible by the Theorem 2.2 and, in addition, w € B. So, the spaces [ X, X¢], and
X, are well defined. We will prove them to be equal.

Let an operator J be generating for the couple X = [X, X;], where Spec J C [r, +00)
for some number r > 0. We have three isometric isomorphisms

f): Xy e X, g(J): X, Xo, Bi=f1J)g(J): X, < X;.

Let us consider B as a closed operator on the space Xy, defined on X,. The operator B
is generating for the couple [ Xy, X ] because B is positive and self-adjoint on X;. The
positiveness of B follows from the condition f(¢)/g(t) < ¢ for ¢ > r which implies
(Bu,u)x, = (9(1)u, f(J)u)xy = ¢ (F()u, f(T)u)x, = ¢ ullk, -
The self-adjointness follows from the fact that 0 is a regular point for the operator B.
Using the spectral theorem, we reduce the self-adjoint on X, operator J to the form
of multiplication by a function: J = I~!(a-I). Here, I : Xy <> Lo(U, du) is an isometric
isomorphism, (U, u) is a space with a finite measure, « : U — [r,400) is a measurable
function. The isometric isomorphism I f(J) : Xy < Lo(U, du) reduces the self-adjoint in
X operator B to the form of multiplication by the function (g/f) o a:

If(J) Bu=Ig(J)u = (goa) Iu = (goa) If () f(J)u = ((g/f)oa) If())u, € X,.

Therefore, for an arbitrary u € X, we have

(B ullx, = l[(olg/f)oa) - (Lf(J) u)llLow,an) = (woa)- (Tu)|lLyw,ap) = llw(]) ullx,-
Let us note that the function f/w is bounded in a neighborhood of +c0. Hence, X,, — X
and the expression f(J)u is well defined. Thus, the equality [X ¢, X4]y = X, is proved.

We now assume that f, g, are interpolation parameters. We will show that w is also
an interpolation parameter. Let arbitrary admissible couples X = [Xo, X1], Y = [Yp, V1]
and a linear mapping T be the same as those in Definition 2.2. We have the bounded
operators T': Xy — Yy and T': X, — Y, which imply the boundedness of the operator
T:[Xf, Xgly — [Yy, Y]y We have already proved that [X ¢, Xyl = X, and [Yy, Y|y =
Y,. So, a bounded operator T : X, — Y, exists. It means that w is an interpolation
parameter. Theorem 2.3 is proved. (Il

2.4. The interpolation of dual spaces. Let H be a Hilbert space. We denote by H’
the space dual to H. Thus, H' is the Banach space of all linear continuous functionals
l: H — C. By the Riesz theorem, the mapping S : v — (-,v) g, where v € H, establishes
the antilinear isometric isomorphism S : H < H’. This implies that H’ is the Hilbert
space with respect to the inner product (I,m)g: := (S7', S 'm)g. We emphasize that
we do not identify H' as H by means of the isomorphism S.

Theorem 2.4. Let ¢ € B be such that the function 1(t)/t is bounded in a neighborhood
of 4+00. Then, for each admissible couple [Xo, X1] of Hilbert spaces, the equality of the
spaces [ X1, Xoly = [Xo, X1]} with the equality of norms hold. Here the function x € B
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is giwen by the formula x(t) := t/1(t) for t > 0. If ¢ is an interpolation parameter, so
5 X.-
Proof. Note that the couple [X], X{] is admissible, provided that we naturally identify
functionals from X as their restrictions to the space X;. From the condition of the
theorem it follows that ¢ € B. Thus, the spaces [X{, X{]y and [Xo, X1]} are well defined.
Let us prove these spaces to be equal.

Let J : X; < Xg be a generating operator for the couple [Xy, X1]. Let us consider
the isometric isomorphisms S; : X; < XJ’», 7 =0, 1, which appear in the Riesz theorem.

The operator J’', being adjoint to J, satisfies the equality J' = S J*ISO_1. This results
from the following;:

(J'Du=1(Ju) = (Ju, Sy ) x, = (u, J 1S5 ) x, = (S1J 7185 )
for each [ € X{, u e X;.

Thus, the isometric isomorphism
(2.4) J =81J718 X X

exists.
Let us note that the equalities

(u, JST ) x, = (J tu, ST M) x, = 1(J ),
(u, TV ) xy = (J 2, Sy M) xp = 1(J M),

where [ € X, — X/, u € Xy, imply the property
(2.5) JSH =718, e X; foreach 1€ X

Let us consider J’ as a closed operator on the space X| with the domain X{. The
operator J' is generating for the couple [X], X{] because J’ is positive and self-adjoint on
X]. The positiveness of J’ results from the positiveness of the operator J on the space
X and from (2.5) in the following way:

(S0 x; = (SIS L D) x = (TS L ST D) x, = (JJ 55, TS ) x,
= (JISTHL, IST ) xo = e[ IST %, = cllST MR, = el

Here the number ¢ > 0 does not depend on | € X{. The operator J' is self-adjoint
because 0 is its regular point for the operator J' (see (2.4)). Let us reduce the operator
J to the form of multiplication by a function: J = I~1(a - I) as it has been done in the
proof of Theorem 2.3. The isometric isomorphism

(2.6) IJSTY . X| & Lo(U,dp)
reduces the operator J’ to the form of multiplication by the same function «
(IJS;HT1=1S; N =1JJ7 'S =a - TJ7'S;  =a-1JS; ' for each 1€ X,

The last equality follows from (2.5).

By Theorem 2.2, two continuous dense embeddings X{ — [X], X(]y and [Xo, X1], —
Xo hold. The second embedding implies the continuous dense embedding X — [Xo, X1]} .
Let us show that the norms in the spaces [X7, X¢y and [Xo, X1]} are equal on the dense
subset X. For each | € X, u € [Xo, X1]y, we can write

l(u) = (u, S5 1) x0 = (X()u, x7H(I)S5 1) xg = (v, x ()85 ) x,
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with v := x(J)u € Xy. It implies the following:
2l 0, x01, = sup £ {U(w)] / lull (x0,x11, : v € [Xo, Xaly, u# 0}

= sup { [(v, x ()85 x| / 0]l xe v € Xo, v# 0}

= xSy Hllxo = 1T () Sy Ul oy = 10 0 @) - IS5 M| 1y a0 -
On the other hand, using isomorphisms (2.6), (2.4), we have

1211 x4, x50, = 19TV xp = IxTH I Ulxeg = 1ETSTHXHI) T Ul o )
=[(x'oa)- (I']Sl_l)‘]/l”Lz(U,du) =(x"'oa) 'IS()_ll”Lz(U,dp)-

Thus, norms in the spaces [X{, X(]y and [Xo, X1]} are equal on the dense subset X{.
So, these spaces coincide.

Now suppose ¥ to be an interpolation parameter. We will show that so is x. Let
admissible couples X = [Xg, X;], Y = [}, Y1] and a linear mapping T be the same as
those in Definition 2.2. Passing to the adjoint operator T”, we get the bounded operators
T":Y] — X}, j = 0,1. Since ¢ is an interpolation parameter, a bounded operator
T [V, Ygly — [X7, X{]y exists. As we have already proved, [X{, X(ly = [Xo, Xi]}
and [Y{,Ygly = [Yo, Y1)}, with equalities of norms. Therefore a bounded operator 7" :
[Yo, Y1]}, — [Xo, X1]} exists. Thus, passing to the second adjoint operator T", we get
the bounded operator 7" : [Xo, X1]{ — [Yo, Y1]}. It remains to identify the second dual

spaces with original spaces which leads us to the bounded operator T' : [Xo, X1], —
[Y0, Y1]y- This means that x is an interpolation parameter. Theorem 2.4 is proved. O

2.5. The interpolation of direct products of spaces.

Theorem 2.5. Let a finite or countable set of admissible couples of Hilbert spaces
X®) = [Xék),ka)], k € w be given. Suppose that the set of norms of the embed-

ding operators X£k) — Xék), k € w, is bounded. Then, for an arbitrary function ¢ € B,
the equality of the spaces

x0TI = T [0x)

kew kew Y kew
and the equality of norms in them hold.

Proof. We assume that w = N (the case of finite set w is treated analogously and easier).
The spaces Xg := Hzozl X((,k), X = H;O:1 ka) are Hilbert and separable ones. The
continuous embedding X; — X is evident due to the condition of the theorem. Let u :=

(u1,us,...) € Xo. For all indices n, k an element v,, j, € X}k) such that |lug —'Un7kHX(k) <
0]

1/n exists. Let us form a sequence of vectors v(™ := (v,.1,...,Vn.0,0,0,...) € X;. We
have
n o0
lu— o % =D e — vl + D lunlik,
k=1 k=n+1

S%-&- Z lugl%, =0 as n— oo.
k=n+1
Thus, the couple X := [Xy, X;] is admissible.

Let us denote by Ji, a generating operator for the couple X(*). An operator J :=
(J1, J2,...) is generating for the couple X which may be proved directly. Moreover, it is
natural to expect that ¢(J) = (¢(J1),¢(J2),...) and Dom¢(J) = [, Xlgjk). Now we
will prove these equalities. Let us reduce the operator Ji to the form of multiplication by
a function: I J, = oy - I,. Here I}, : X(()k) — Lo(Vi,duy) is an isometric isomorphism, Vj
is a space with a finite measure u; and «y : Vi — (0, 400) is a measurable function. We
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may consider the sets Vj to be mutually disjoint. Let usset V := |Jp—; V. WecallQ C V
a measurable set if, for every index k, the set QNV} is ug-measurable. On the o-algebra of
all measurable sets 2 C V, we introduce the o-finite measure p(€2) := > 72 | k(2N Vy).
Further, for a vector u := (uy,us,...) € Xo, we consider the measurable functions ITu
and «, defined on the set V' by the formulae (Iu)(X\) := (Iyug)(N) and a(N) = ag(A)
with A € Vi. Now we have the isometric isomorphism I : Xo < Lo(V,du). It reduces
the operator J to the form of multiplication by the function a because

(IJu)(N) = (I Jgur)(N) = ap(N) (Trug)(A) = a(N)(Ju)(A) for uwe Xy, A€V
Hence, we can write down the following:

Xy = Domt(J) = {u € Xo: (¥oa)- (Iu) € Lo(V,dp) }

={ueXo: 3w o an) - )l ) < )
k=1

= {u: ug € Dom ¢(Jy), Z ||1/)(Jk)uk||§(ék) < oo} = H Xff).
k=1

k=1
Furthermore, for each u € Dom(.J), we have
(LY (T)u)(A) = ¢(a(A) (Tu)(A) = Par(X)) (Trur)(A)
= (L (Ji)ur)(A) = (T (J1)ur, ¥(J2)ug,...))(A)  for X € Vj.
Therefore ¢(J)u = (¥ (J1)u1, ¥ (J2)us,...) which implies

lullfe, = I9(Nullk, =D (T ul S = > \|uk\|_§($).
k=1 k=1
Theorem 2.5 is proved. (]

2.6. An operator norm in interpolation spaces.

Theorem 2.6. For given interpolation parameter i) € B and number m > 0, there is a
number ¢ = c(1p, m) > 0 such that

HTHXw—ﬂ’w < cmax{ ||T\|Xj_)yj :j=0,1 }

Here X = [Xo,X1] and Y = [Yy, Y] are admissible couples of Hilbert spaces for which
the norms of the embedding operators X1 — Xg and Y1 — Yy do not exceed the number
m, and T is any linear mapping defined on the space Xo and establishing the bounded
operators T : X; — Y; with j =0, 1.

Proof. Let us suppose the contrary. Then we can write

(2.7) 1Tkl oy > kmy  for each index k.
v Yy

Here, X %) .= [X(gk), X{k)] and Y¥) .= [Yo(k)7 Yl(k)] are some admissible couples of Hilbert
spaces for which the norms of the embedding operators Xl(k) — Xék) and Yl(k) — Yo(k)
do not exceed the number m. Furthermore, T} is a certain linear mapping defined on
the space Xék) and establishing the bounded operators T}, : XJ(.k) — Yj(k) with 7 =0, 1.
We also use the notation

mp = max{ ||Tk||X((]k)_)Y0(k), HT]@”X{k)_)Yl(k) } > 0.
Now let us consider the bounded operators

T:u=(up,us,...)— (ml_1 Tlul,mz_l Tousg, .. .),

2.8 > >
28) r [[xP-TIv", i=o0.1.
k=1 k=1
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Their boundedness results from the following inequalities:

oo 9 o0 oo
Z [yt Tk“kHy}k) < Z m;*? HTkHAQX(k)HYm ||Uk:||§(<}c> < Z ||Uk||§((k>~
k=1 ! k=1 I I I k=1 I

Since 1 is an interpolation parameter, the boundedness of operators (2.8) implies the
existence of the bounded operator

k k k k
T: [ T x* TT Xt ’] — [ ITy". v 1
k=1 k=1 ¥ k=1 k=1 (
which by Theorem 2.5 means the boundedness of the operator

T: ﬁXff) . ﬁyuﬁ’“).
k=1 k=1

Let ¢o be the norm of the last operator. For every index k we consider a vector u(*) :=
(u1,...,uk,...) such that uy € Xl(pk) and u; = 0 for j # k. We have

HTk‘ukHYKE"‘) =mg HTU(k)HH;ﬁl Yf) < my; co Hu(k)HH_?il bej) = Mg Co ||uk||be">

for each uy € Xé}k). Hence,

||TkHX1(pk)HY¢()k) < cogmy, for every index k,
contrary to inequality (2.7). Thus, our supposition is false and the theorem is true. O

2.7. A criterion for a function to be an interpolation parameter. Using Peetre’s
results [25], [24, Sec. 5.4] (see also [27]), we prove the following criterion.

Definition 2.3. Let a function ¢ : (0,+00) — (0,400) and a number r > 0 be given.
The function ¢ is called pseudoconcave on the semiaxis (r,4+00) if a concave function
Y1 ¢ (r,+00) — (0, +00) such that ¥(t) < 1 (t) for t > r exists. The function ¥ is called
pseudoconcave in a neighborhood of +oo if it is pseudoconcave on a certain semiaxis
(r,400), where r is a sufficiently large number.

Theorem 2.7. A function ¢ € B is an interpolation parameter if and only if it is
pseudoconcave in a neighborhood of +oo.

To prove this theorem we need two lemmas.

Lemma 2.1. Let a function ¢ belong to the set B and be pseudoconcave in a neighborhood
of +00. Then there is a concave function g : (0,400) — (0,+00) such that for every
number € > 0 it holds ¥(t) < o(t) with t > €.

Proof is evident. O

Lemma 2.2. Let a function ¢ € B and a number r > 0 be given. The function v is
pseudoconcave on the semiaxis (r,4+00) if and only if there is a number ¢ > 0 such that

Y(t)/¥(s) < ¢ max{l, t/s} for each t,s>r.

Proof. In the case where r = 0 this lemma was proved by J. Peetre [25], [24, Lemma 5.4.3]
(the condition ¥ € B being superfluous). In the case where r > 0 the sufficiency can
be proved analogously. The necessity is be reduced to the case » = 0 with the help of
Lemma 2.1. Indeed, let us put € = r in this lemma. Then we have a function 1y such
that

() /(s) < o(t)/1o(s) < comax{l, t/s} foreach t,s>r.
(In fact, ¢g = 1 for a concave function ¢ [25]). Lemma 2.2 is proved. O
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Proof of theorem 2.7. Sufficiency. Let us suppose that a function ¢ € B is pseudocon-
cave in a neighborhood of +00. We need to prove that ¢ is an interpolation parameter.

Let admissible couples X = [Xy, X1], Y = [Y0, Y1] and a linear mapping T be the same
as those in Definition 2.2. In addition, let operators Jx : X7 <> Xg and Jy : Y] < Y
be generating once for the couples X and Y respectively. Using the spectral theorem
we reduce these operators, self-adjoint in Xy and in Yy respectively, to the form of
multiplication by a function

(2.9) Jx =Ix'(a-Ix) and Jy =I1,' (8- Iy).
Here, Ix : Xo <> Lo(U,du) and Iy : Yy <> Lo(V,dv) are certain isometric isomorphisms,
(U, 1) and (V,v) are spaces with finite measures and o : U — (0,400) and 8 : V —

(0, +00) are some measurable functions. Since the operators T': Xo — Yy and T : X; —
Y7 are bounded, so are the operators

(2.10) Iy TIg': Lo(U,dp) — Lo(V,dv),

(2.11) Iy Jy T I It Lo(U,dp) — La(V,dv).
By virtue of (2.9), we can write
Iy JyTJI I = (B Iy) T (a7t - I5h).
Hence (2.11) implies the boundedness of the operator
(2.12) LTIy =871 (Iy Jy TJ5 ' Ix) - o Lo(U, &%dp) — Lo(V, %dv).
Let a concave function g : (0, +00) — (0,+00) be the same as that in Lemma 2.1.
Let us note that 19 € B and (see Subsection 2.1)
(2.13) Xy = Xyy, Yy =Yy, with equivalence of norms.

J. Peetre [25], [24, Theorem 5.4.4] proved that a positive function is pseudoconcave on
(0, 400) if and only if it is an interpolation function in the sense of the definition stated in
[24, Definition 5. 4.2]. Hence, for the function vy, the boundedness of operators (2.10),
(2.12) implies the existence of a bounded operator

(2.14) Iy TIx" : La(U, (o © a®) dpr) — La(V; (o 0 §%) dv).

Let us pass from (2.14) to the operator T : X, — Yy, with the help of the isometric
isomorphisms o (Jx) @ Xy, < Xo and ¥o(Jy) @ Yy, < Yo. We reduce these isomor-
phisms (which are self-adjoint operators in X, and Y respectively) to the form of the
multiplication by a function

Ix Yo(Jx) = (Yooa) Ix : Xy, < La2(U,dp),
Iy ¢o(Jy) = (Yoo B) - Iy : Yy, < Lo(V,dv).
We get the isometric isomorphisms
Ix = (Y5 oa) - (Ix ¢o(Jx)) : Xy < La(U, (¥* 0 a) dpr),
Iy = (%5 0 B) - (Iy ¢o(Jy)) = Yy, < La(V, (% 0 B) dv).
From this and (2.14) the existence of the bounded operator
T=IL"Iy TI)Ix : Xy — Yy,
follows.
Thus, due to equations (2.13) we have
(T:X;—=Y;,j=0,1) = (T: Xy, = Yy,) = (T: Xy —Yy),
where the linear operators are bounded. So, by Definition 2.2 the function @ is an
interpolation parameter. Sufficiency is proved.
Necessity. Now we suppose that a function ¥ € B is an interpolation parameter. We

need to prove that 1 is pseudoconcave in a neighborhood of 4o00. The proof is similar
to [25], [24, Sec. 5.4].
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Let us consider the space Lo(U,du) with U = {0, 1}, p({0}) = p({1}) = 1 and
define on it the linear mapping T by the formula (Tu)(0) := 0, (Tu)(1) := u(0), where
u € Ly(U,dp). Let us choose arbitrary numbers s,¢ > 1 and put w(0) := s2, w(1) := t2.

We have the admissible couple X := [Lq(U, du), Lo(U, w dp)] and bounded operators
T: Ly(U,dp) — Lo(U,dp) and T : Lo(U,wdp) — Lo(U,wdp)

with norms 1 and ¢/s respectively. From this, since 1 is an interpolation parameter, it
follows that the bounded operator 17" : Xy — Xy exists. By Theorem 2.6 with ¥ = X
and m = 1 we conclude that the norm of this operator satisfies the inequality

(2.15) ITx,—x, < ¢ max{l,t/s}.

Here, the number ¢ > 0 does not depend on t,s > 1.
It is not difficult to calculate the norm in the space X,. Indeed, the operator J of
1/2 i5 a generating one for the couple X. Hence, since

172 we can write

multiplication by the function w
¥(J) is the operator of multiplication by the function ¥ o w

Jull%, = 60wy ull2 g0y = ¥36) O +02(0) u(DE, [ Tulk, = ¥3(0) [u(0)]
It follows that
(2.16) 1T x,—x, = ¥(E)/¥(s).
Now relations (2.15), (2.16) imply the inequality
P(t) < c max{1,t/s}(s) foreach t,s> 1.

According to Theorem 2.2, the last statement is equivalent to the quasiconcavity of the
function ¥ on the semiaxis (1, 400). Necessity is proved. O

3. A REFINED SCALE OF SPACES
3.1. Quasiregularly varying functions. We recall the following:

Definition 3.1. A positive function ¢ defined on a semiaxis [b, +00) is called a function
regularly varying at +oo with the index 6 € R if ¢ is Borel measurable on [bg, +00) for
some number by > b and

Jim Y(At)/(t) = AP for each X > 0.

A function regularly varying at +o0o with the index 6 = 0 is called slowly varying at +oc.

The theory of regularly varying functions was founded by J. Karamata in the 1930s.
These functions are closely related to the power functions and have numerous applica-
tions, mainly due to their special role in Tauberian-type theorems [26, 28, 29, 30]. A
standard example of functions regularly varying at +oo with the index 6 is

Y(t) =t (Int)™ (Inlnt)™ ... (In...Int)™ for > 1,

where r1,79,...,7r € R. In the case where § = 0 these functions form the logarithmic
multiscale which has a number of applications in the theory of function spaces.

Definition 3.2. A positive function ¢ defined on a semiaxis [b, +00) is called a function
quasireqularly varying at +o0o with the index # € R if there exist a number b; > b and
a function v : [b1,+00) — (0, +00) regular varying at +oo with the index 6 such that
Y(t) < 1 (t) with ¢ > b;. A function quasiregularly varying at +oo with the index 6 = 0
is called quasislowly varying at +oo.

Let us denote by QSV the set of all functions quasislowly varying at +oo. It is
evident that v is a function quasiregularly varying at +oco with the index 6 if and only
if 1 (t) = t(t), t > 1, for some function ¢ € QSV. From the known [26, Theorem 1.2]
integral representation of a slowly varying function it immediately results the following
description of the set QSV.
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Theorem 3.1. Let ¢ € QSV. Then

(3.1) o(t) = exp (ﬂ(t) —|—/Tt @ dT) , t>r,

for some number r > 0, a continuous function « : [r,+00) — R approaching zero at +00
and a bounded function [ : [r,+00) — R. The converse statement is also true: every
function of form (3.1) belongs to the set QSV.

Following interpolation property of quasiregularly varying functions will play a decisive
role in further.

Theorem 3.2. Let ¢ € B be a function quasiregularly varying at +oo with the index 6
where 0 < 0 < 1. Then v is an interpolation parameter.

a(r)

= exp (ﬂ(f) — B(s) + /st — dT) < cexp

= cmax{(t/s)%, (s/t)}.

T

Proof. We can write (t) = t%p(t) for ¢t > 0 with ¢ € QSV. According to Theorem 3.1,
the function ¢ can be represented in form (3.1). Let us set € := min{f,1 — 6} > 0 and
choose a number r. > r such that |a(t)| < € for t > r.. For each t,s > r., we have by
virtue of (3.1) the following:
" t

p(t) / i

o(s) s T
Here, the number ¢ > 0 does not depend on t and s because the function (3 is bounded.
From this and from the inequality 0 < 8 + ¢ < 1 it follows that

D) /d(s) = (1) /(s°p(s)) < cmax {(t/s)°*%, (t/s)°~°} < cmax{1,t/s}.
Hence, by Theorem 2.2 the function ¢ € B is pseudoconcave in a neighborhood of +oc.
According to Theorem 2.7, this is equivalent to the statement that 1 is an interpolation
parameter. Theorem 3.2 is proved. (|
We need the following properties of the set QSV.

Theorem 3.3. Let ¢, x € QSV. The following assertions are true.

(i) There is a positive function @1 € C*((0;4+00)) regularly varying at +o0o such
that o(t) < @1 (t) with t > 1.
(i) For each 6 > 0, the limits t—%¢(t) — 0 and t°(t) — +oo as t — +o0o hold.
(iil) The functions ¢ + x, ¢ X, ¢/x and @7, where o € R, belong to the set QSV.
(iv) Let 8 > 0, in the case where 8 = 0 suppose that ¢(t) — oo ast — +oo. Then
the composite function x(t°p(t)) of the argument t belongs to the set QSV.

Proof. For regularly varying functions ¢, x these assertions are known [26, Sec. 1.5] (even
with the strong equivalence being in assertion (i)). This implies immediately assertions
(i), (ii), (iil) for the functions ¢, x € QSV.

It remains to prove assertion (iv). Let A > 0. Since ¢ € QSV, the functions ¢(At)/p(t)
and ¢(t)/p(At) are bounded in a neighborhood of +o0c. Therefore applying the theorem
[26, Sec. 1.2] on uniform convergence to a positive slowly varying function x; such that
x1(7) < x(7) with 7 > 1, we can write

Nt
p(t)
Here we use the limit t%p(t) — oo as t — +oo. Hence, the function y;(t?¢(t)) is slowly

varying at +oo. In addition, x(t?¢(t)) < x1(t?¢(t)) with ¢ > 1. Thus, the function
x(t%p(t)) belongs to the set QSV. Assertion (iv) is proved. O

x1 (A)%o(At)) /xa (t%(t)) = Xl( ) t%(ﬂ)/xl (t%p(t)) =1 as t— +oo.
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3.2. A refined scale over the Euclidean space. Let n € N. As usual, R" denotes
the n-dimensional Euclidean space and S&’(R™) denotes the linear topological Schwartz
space of tempered distributions in R™. We use also the following notations: (£) =
(1+& +--- 4+ €2)1/2 denotes the smoothed modulus of a vector £ = (&1,...,&,) € R”
and U denotes the Fourier transform of the distribution v € S'(R™). We will write an
integral evaluated over the space R™ without limits.
Let M denote the set of all functions ¢ : [1; +00) — (0; +00) such that
a) ¢ is Borel measurable on the set [1; +00);
b) functions ¢ and 1/¢ are bounded on every closed interval [1;b], where 1 < b <
+00;
c) p € QSV.
Let se R, p € M.

Definition 3.3. We denote by H*¥(R™) the space of all distributions v € S'(R™) such
that the Fourier transform u is a function locally Lebesgue integrable on R™ which
satisfies the inequality

[ier= e aoP e < .

The inner product in the space H>#?(R") is defined by the formula

(1,00 ) = / ()25 02((€)) () T(E) de

and generates the norm in the usual way.

The space H*%(R™) is a special isotropic Hilbert case of the spaces introduced by
L. Hérmander [31, Sec. 2.2], [32, Sec. 10.1] and L. R. Volevich, B. P. Paneah [33, Sec. 2],
[34, Sec. 1.4.2]. Let us note that this space is actually defined with the help of the
function @4(t) = t°p(t) regularly varying at +oo with the index s. However it is more
convenient for us to represent the parameter ¢ as the couple of two parameters s and
©.

In the particular case where ¢ = 1 the space H*?(R") coincides with the Sobolev
space H*(R™). In general, the following inclusions are true:

(3.2) U B ®R™) = H*F(R") ¢ H*#(R") € H*™(R") == [ | H**(R").

e>0 e>0
They result from assertion (ii) of Theorem 3.3 and from the definition of the set M,
according to which, for each € > 0, there is a number c¢. > 1 such that ¢ 1t7° < p(t) <
cet® for t > 1. Inclusions (3.2) mean that, in the collection of the spaces
(3.3) {H*?(R"):s e R, o € M},

the function parameter ¢ refines the basic (power) s-smoothness. Therefore it is natural
to give the following definition.

Definition 3.4. The collection of function spaces (3.3) is called a refined scale over R"
(with respect to the Sobolev scale).

Besides the properties inherent to the Hormander spaces [31, Sec. 2.2 ], [32, Sec. 10.1]
and the Volevich-Paneah spaces [33, Ch. I, II], [34, Sec. 1.4], the refined scale over R"
possesses the following fundamental interpolation property:

Theorem 3.4. Let a function ¢ € M and positive numbers ,0 be given. Let (t) :=
te/(E40) o(tV/(=0)) for t > 1 and ¥(t) := @(1) for 0 < t < 1. Then the following
assertions are true:

(i) The function 1) belongs to the set B and is an interpolation parameter.
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(ii) For an arbitrary s € R, the equality of spaces
[Hsfs(Rn)’HerJ(Rn)]w _ Hs,@(Rn)
and equality of norms in them hold.

Proof. Assertion (1). By virtue of assertions (ii), (iv) of Theorem 3.3, the function
belongs to the set B and is a function regular varying at +oo with the index 8 = ¢/(¢+0) €
(0, 1) . Therefore 1 is an interpolation parameter because of Theorem 3.2. Assertion (i)
is proved.

Assertion (ii). Let s € R. It follows from the properties of the Sobolev spaces
that the couple [H*~¢(R"), H*+°(R")] is admissible and the pseudodifferential operator
with symbol (£)¢*9 is a generating operator J for this couple. Applying the Fourier
transform F : H*7¢(R") « Lo(R™, (€)2(5)d¢), we reduce the operator J to the form
of multiplication by the function (£)5*? of ¢ € R”™. Hence, the operator (.J) is reduced
to the form of multiplication by the function 1 ((€)51%) = (£)5p((£)). This permits us to
write the following in view of (3.2):

[~ (R™), H* P (R™)], = {u € H5(R") : (£)°0((£)) U(€) € La(R", (€)**~)de) }

—{ue @) [P o i< oo
= H*"¢(R") N H*¥(R™) = H*>*(R").
In addition the norm in the space [H*~¢(R™), HS'*“S(R")L/} is equal to

1/2
[ ()ullpre-e@ny = </|<§>€<P(<§>) a(e)? (&t d€> = [lull e rr)-

Assertion (ii) is proved. O

3.3. A refined scale over a closed manifold. Further let I" be a closed (i.e., compact
and without a boundary) infinitely smooth manifold of dimension n. We suppose that a
certain C°°-density dz is defined on I'. We denote by D’(T") the linear topological space
of all distributions on T', i.e., D(T") is the space antidual to the space C*°(T") with respect
to the extension of the inner product in La(T, dx) =: Lo(T") by continuity. This extension
is denoted by (f,w)r for f € D'(I"), w € C>°(T").

The refined scale over the manifold I" is constructed from scale (3.3) in the following
way. We choose a finite atlas from the C'*°-structure on I' consisting of the local charts
aj : R" < U;, j = 1,...,r. Here, the open sets U; form the finite covering of the
manifold I'. Let functions x; € C*(T"), j = 1,...,r, form a partition of unity on T’
satisfying the condition supp x; C U;. As before, s € R, ¢ € M.

Definition 3.5. We denote by H*¥(T") the space of all distributions f € D’(T") such
that (x;f) o a; € H*¥(R"™) for each j = 1,...,r. Here (x;f) o ; is the representation
of the distribution x; f in the local charts c;. The inner product in the space H*#(I') is
defined by the formula
(f, Q)H-W’(F) = Z ((Xjf) o ay, (Xj g)o O‘j)HW(R")
j=1
and induces the norm in the usual way.

Definition 3.6. The collection of function spaces {H*¥(T") : s € R, € M} is called a
refined scale over the closed manifold I'.

In the particular case where ¢ = 1 the space H*¥(I") coincides with the Sobolev
space H®(T"). Sobolev spaces are known [31, Sec. 2.6], [35, Sec. 7.5] to be complete and
independent (up to equivalence of norms) of the choice of the atlas and the partition of
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unity. We will show that every space H*¥(I') can be obtained by the interpolation of
the proper couple of Sobolev’s spaces. It implies that the space H*¥(T") is Hilbert and
independent of this choice.

Theorem 3.5. Let a function ¢ € M and positive numbers €,6 be given. Then, for each
s € R, the equality of spaces

(3.4) [H*~=(T), HS+6(F)]¢ = H>%(T") with equivalence of norms
hold. Here, v is the interpolation parameter from Theorem 3.4.

Proof. The couple of the Sobolev spaces on the left-hand side of equality (3.4) is ad-
missible [35, Sec. 7.5, 7.6]. We deduce this equality from Theorem 3.4 with the help of
the well known method of "rectification” and ”sewing” of the manifold I". According to
Definition 3.5, the linear mapping of ”rectification”

T:fH((le)oalv"'v(XTf)oar)v fGD/(F),
defines the isometric operators

(3.5) T: H°(T) — (H°(R"))", o€R,

(3.6) T: H*?(T) — (H*#(R"))".

Since v is the interpolation parameter and operators (3.5) are bounded for o € {s —
€,8+ d}, the bounded operator

(3.7) T [H (D), HH(D)], — [(H*(R™)", (H(R™)"]

exists. By virtue of Theorems 2.5, 3.4, the following equalities of spaces and norms in
them are true:

(3:8) [ @), (1P ®)], = ([H2 R, HH®RN)],) = (2 (RY))'
Thus, since operator (3.7) is bounded, so is the operator
(3.9) T: [HH(F),HS”(F)M — (H®%(R™))".

Now we construct for T the left inverse operator K of ”sewing” of the manifold T
For each j = 1,...,r we choose a function n; € C§°(R™) such that n; = 1 on the set
ozj_l(supp X;)- Let us consider the linear mapping

K (hy,.. b)Y 05 ((nshj)oa;t), ha,... by € S'(R").
j=1

Here (njh;) o aj_l is a distribution in the open set U; C I" such that its representative in
the local chart a; has the form n;h;. In addition, ©; denotes the operator of extension by
zero from Uj; to I. This operator is well defined on distributions with support belonging
to U;. By the choice of the functions yx;, 7;, we have

KTf=3"0;((n(x;f)oa))oa;) =30, ((hHoajoart) =Y x,f =/,
Jj=1 j=1 j=1
ie.,
(3.10) KTf=f foreach feD'(T).
Let us show that the linear mapping K defines the bounded operator
(3.11) K : (H*?R")" — H>?(T).
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For an arbitrary vector h = (hy, ..., h,) from the space (H*%?(R™))", we write

1R ooy = D O ER) © 0
=1

2

(3.12) = lz:; H(Xz z;; ©; ((njhy) oaj—l)) oy HHW(RR)

T T 2 T T 2
=> H > (jahs) o B HHW(RH) <> (Z (. k) © B HHs,w(RnD :
=1  j=1 =1 j=1

Here, n;1 = (x10a5)n; € C(R") and §;,; : R® < R” is a C°°-diffeomorphism such
that 8,; = aj_l o a; in a neighborhood of supp7;; and §;,;(z) = z for all x € R"
sufficiently large in modulus. The operator of multiplication by a function of the class
C§°(R™) and the operator of change of variables u +— u o §;; are known [36, Theorems
B.1.7, B.1.8] to be bounded on every space H?(R™) with o € R. Therefore the linear
operator v — (nj,;v) o 8, is bounded on the space H?(R"). Then, boundedness of this
operator on the space H*¥(R™) follows from Theorem 3.3. Hence relations (3.12) imply

the estimate

2 . 2
||Kh||H5w<P(F) =c Z thHstv(Rn)’
j=1
where the constant ¢ > 0 is independent of h = (hq,...,h,). Thus, operator (3.11) is
bounded for each s € R, p € M.

In particular, the operators K : (H°(R™))" — H°(I') with o € R are bounded. Let
us choose o € {s — ¢, s + ¢} and use the interpolation with the parameter ). Due to
equality (3.8), we obtain the bounded operator
(3.13) K: (H**(R") — [H(T), H**()] .
Now formulae (3.6), (3.13) and (3.10),imply that the identity mapping KT establishes
the continuous embedding of the space H*#(T") into the interpolation space [H*¢(T),
H5*t3(T")]y. Moreover, formulae (3.10) and (3.13) imply that the same mapping KT
establishes also the inverse continuous embedding. Theorem 3.5 is proved. (]

The following properties of the refined scale over the manifold I" can be deduced from
Theorem 3.5 and the interpolation properties established in Section 2.

Theorem 3.6. Let s € R and ¢, 1 € M. The following assertions are true.

(i) The space H>¥(T") is Hilbert separable and does not depend (up to equivalence
of norms) on the choice of an atlas for T' and partition of unity used in Defini-
tion 3.5.

(ii) The set C>(T") is dense in the space H>¥(T').

(iii) For each e > 0, the compact and dense embedding H5t=%1(T") — H*¥(T') holds.

(iv) Suppose that the function ¢/@1 is bounded in a neighborhood of +o0c. Then
continuous dense embedding H*T¢1(T') — H*%(T) is valid. It is compact if
o(t)/e1(t) — 0 as t — +oo.

(v) The spaces H>#(T') and H=5Y¥(T) are mutually dual (up to equivalence of
norms) with respect to the extension of the inner product in La(T') by continuity.

Proof. Assertion (i). The space H*¥(T') is Hilbert and separable because, according
to Theorem 3.5, this space is obtained by the interpolation of a certain couple of the
Sobolev spaces. Let us consider two couples A; and Ay each of which consists of an atlas
and a partition of unity on I'. We denote by H*¥(I', A;) and H? (I', A;) respectively the
spaces from the refined scale and the Sobolev spaces which correspond to the couple A;,
where j = 1, 2. For the Sobolev spaces, the identity mapping establishes the topological
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isomorphism I : H°(T', Ay) <« H(I', Ag) for each o € R. Let us set 0 = s F 1 and use
the interpolation with the parameter 1) from Theorem 3.4. By virtue of Theorem 3.5 we
arrive at the topological isomorphism I : H*?(T', A;) < H*%(T", As). It means that the
space H*?(I") is independent of the choice of the atlas and the unity partition mentioned
above. Assertion (i) is proved.

Assertion (ii). By virtue of Theorems 2.1 and 3.5, we have the continuous dense
embedding H**(T') — H*¥(T'). Besides, the set C°>°(I') is dense in the Sobolev space
H*+%(T) [35, Proposition 7.4]. These two facts imply assertion (ii).

Assertion (iii). Assume that e > 0. By Theorem 3.5, there exist interpolation para-
meters x,n € B such that the following equalities of spaces with equivalence of norms in
them is true:

[HHAT), HE(D)| = Ber) and [HUTED), BT = HEA(T).

X n

It implies by Theorem 2.1 the next chain of continuous embeddings
H*to#1(T) — H*P/2(T) — HP/3(T) — H>#(T).

Here, the central embedding of Sobolev spaces is compact [35, Theorem 7.4]. Therefore
the embedding H*t&%1 (") — H*%¥(T") is compact as well. This embedding is dense
because of assertion (ii). Assertion (iii) is proved.

Assertion (iv). Let us assume that the function ¢/¢; is bounded in a neighborhood
of +00. By Theorem 3.5, we have the following equalities of spaces with equivalence of
norms in them:

[HS*l(F),HS“(F)]w = H%?(T) and [HS*l(F),HHl(F)]wI = H*¥(T).

Here, the interpolation parameters ,1; € B satisfy the condition (t)/v1(t) =
©(t/?) /1 (t'/?) for t > 1. Hence, the function ¢ /1), is bounded in a neighborhood of
+00 that, by Theorem 2.2, implies the continuous dense embedding H* %1 (T") — H*¥(T").
Now suppose that ¢(t)/p1(t) — 0 as t — 4oo. It implies the limit ¢(t)/11(t) — 0 as
t — +oo. In addition, we recall that the embedding of the Sobolev spaces H*T1(T") —
H*~YT) is compact. It follows from Theorem 2.2 that the embedding H*#(I') —
H?®%(T") is compact as well. Assertion (iv) is proved.

Assertion (v) is known (see e.g. [35, Theorem 7.7]) in the case ¢ = 1. From this the
case of an arbitrary ¢ € M can be obtained as follows. First let us note that 1/¢ € M
and therefore the space H~*'/#(T) is well defined. The Sobolev spaces H**!(T') and
H~5F1(T") are mutually dual with respect to the extension of the inner product in L (T)
by continuity. This means that the linear mapping Q : w — (-, W), w € C®(T), is
extended by continuity to the topological isomorphisms @ : H*TY(T) « (H~s¥YT))".
Let us apply to them the interpolation with the parameter ¢ from Theorem 3.5 in the
case where € = § = 1. We obtain one more topological isomorphism
(3.14) Q: [H*7HT), H* "N ()], & [(H—*TH D)), (H—*~H(T))],, -
Here the left-hand interpolation space equals to H*¥(I") and, by Theorem 2.4, the right-
hand one can be written as

[(H=H (D), (HH (D)), = [H*7H(0), H*TY(D)] = (H /2 (D))

Let us note that the last equality is valid because x(t) := t/4(t) = t'/2 /o (t'/?) for t > 1.
Thus, (3.14) implies the topological isomorphism Q : H*#(T') « (H~*'/%(T))’, which
means the mutual duality of the spaces H*%(T') and H—*'/#(T) in the sense mentioned
above. Assertion (v) is proved. (]

The refined scale is closed with respect to the interpolation with a function parameter
regular varying at +oo.
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Theorem 3.7. Let sg,s1 € R, so < s1 and @g,p1 € M. In the case where sy = s1 we
suppose that the function pg/p1 is bounded in a neighborhood of +o0c. Let ¢ € B be a
function reqularly varying at +oo with the index 6, where 0 < 8 < 1. By Theorem 3.2,
W is an interpolation parameter. We represent it as 1(t) = tx(t) with x € QSV. Let us
set s := (1 —0)sg+ 0s1 and

(1) =y PO eI x (701 (1) /o(t))  for t>1.
Then ¢ € M and
Heo#vo(T), H? () ], = H*?(I") with equivalence of norms.
»
Proof. This theorem is a direct consequence of Theorems 3.5 and 2.3. (|

Remark 3.1. Theorem 3.7 is true in the limiting case where # = 0 or § = 1 under
additional supposition that the function v is pseudoconcave in a neighborhood of +oo.
Then, by Theorem 2.7, v is an interpolation parameter. For example, Theorem 3.7 is
true for each of the functions 9 (t) :=In" ¢t and ¢(¢) :=t/In" t, where ¢ > 1 and r > 0.

3.4. An alternative definition of the refined scale. Let A be an elliptic pseudodiffe-
rential operator on I with the index m > 0. We suppose that the operator A : C*(T") —
C>(TI") is positive on the space L2(I'), i.e., there is a number r > 0 such that

(3.15) (Lu,u)r > r (u,u)r for each we C(T).

In the present subsection, (-, - )r is the inner product in Lo(T).

Let us denote by Ag the closure of the operator A : C*°(I') — C*°(T") on the space
Lo(T"). This closure exists and has the domain H™(I') because the operator A is elliptic on
T [35, Corollary 8.3], [37, Theorem 2.3.5]. The pseudodifferential operator A is formally
self-adjoint due to condition (3.15). Hence [35, Theorem 8.3], [37, Theorem 2.3.7], Ao
is an unbounded self-adjoint operator on the space Lo(I") with Spec Ag C [r,+00). In

particular, we have 0 ¢ Spec Ag, that implies the topological isomorphism
(3.16) A H¥T™?(T) «» H>?(I') for each s€R, p € M.

In the Sobolev case where ¢ = 1 this result is well known (see e.g. [35, Theorem 8.1,
Proposition 8.5], [36, Theorem 19.2.1], [37, Sec. 2.3]). The general case of an arbitrary
p € M follows immediately from the case ¢ = 1 by virtue of Theorem 3.5.

Let s € Rand ¢ € M. We set @4(t) := t/™p(t'/™) for t > 1 and, moreover,
ps(t) == (1) for 0 < t < 1. Since the function ¢ is positive and Borel measurable on
the semiaxis (0, +00), a self-adjoint operator ¢4(Ao) is well-defined on the space Lo(T")
as the function ¢ of Ay.

Lemma 3.1. The following assertions are true:

(i) The domain of the operator ps(Ag) contains the set C*°(T).
(ii) The mapping

(3.17) [ les(A) fll oy, fe CF(I),

is a norm in the space C>(I).

Proof. Assertion (i). Let us choose an integer k such that k& > s/m. Since ¢ € M, the
function ¢ is bounded on every compact subset of the semiaxis (0, +00) and, moreover,
t=*p4(t) — 0 as t — +oo because of assertions (ii), (iv) of Theorem 3.3. Hence, there is
a number ¢ > 0 such that p;(t) < ¢tk for t > r. Let us consider the unbounded operator
Ak on the space Ly(T). Since A : C*°(T') — C°°(T), we can write C>°(T') C Dom A} C
Dom ¢s(Ap). Assertion (i) is proved.

Assertion (ii). According to assertion (i), mapping (3.17) is well-defined. For this
mapping, all norm properties are evident except for the positive definiteness property.
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Let us prove it. Applying the spectral theorem, we can write for an arbitrary function

fe>=(I)

+00 Foo
618) Jlodadl},p = [ GOAELDe wd |70 = [ dEL D

Here E, t > r, is the resolution of identity in the space Ly(T") which corresponds to the
self-adjoint operator Ag. If ||<Ps(A0)f||2L2(r) = 0, then from the first equality in (3.18)
and from the inequality s > 0 it follows that the measure (E(-)f, f)r of the set [r, +00)
is equal to 0. Now the second equality in (3.18) implies that f = 0 on I". Assertion (ii)
is proved. (]

Definition 3.7. The space H¥(I') is a completion of the space C>°(T") with respect to
norm (3.17).

The space H ¥ (I") is Hilbert one because norm (3.17) is generated by the inner product
(¢s(Ao)f, ¢s(Ao)g)r of functions f,g € C>(T').

Theorem 3.8. For arbitrary s € R, ¢ € M, the norms in the spaces Hy¥ (') and
H=#(T') are equivalent on the dense linear manifold C*°(T'). Thus, H3¥(I') = H*#(T")
up to equivalence of norms.

Proof. At first suppose that s > 0. Let us choose k£ € N such that that km > s. Since
the operator AL is closed and positive on Ly (T), its domain Dom A% is Hilbert space with
respect to the inner product (AL f, Akg)r of functions f,g. Let us note that the couple
of spaces [La(T'), Dom A%] is admissible, and the operator A} is a generating one for it.
Moreover, since AX is a closure of the elliptic pseudodifferential operator A¥ on Ly(T),
the spaces Dom A5 and H*™(T") are equal up to equivalent norms. Let a function 1 be
the interpolation parameter from Theorems 3.3, 3.4 with e = s and § = km — s. Then
P(t*) = p,(t) for t > 0, so by Theorem 3.4 we can write

HfHHs,so(r) = HfH[HO(I‘),H’”"(I‘)]w = HfH[LQ(F),DomA’g]w
= ||1/’(A15)f||1:2(r) = |‘F’S(A0)f||L2(r)7

for each f € C°(T).
Now let the number s € R be arbitrary. Choose k € N such that s + km > 0. As has
been proved,

(3.19) 19 om0y = lPstrm (A0) gl 1y, 9 € CF(D).
The following topological isomorphism holds due to (3.16) :
(3.20) AF . HOTFme(T) o HO¥(T)  for each o € R.

Let us denote by A~* the inverse operator to A*. For every function f € C>(T'), we
have A=%f € C°(T") and A5A~Ff = f. Hence, by virtue of (3.20), (3.19), we can write

Hf”Hs»w(r) = HA_kaHSH”"#’(F) = ||(p8+km(A0)A_kaL2(r)
= ’|LPS(AO)AI(§A_kaL2(F) = HSDS(AO)fHLQ(F)’ fe COO(F)
Theorem 3.8 is proved. O

Theorem 3.9. Let s > 0 and ¢ € M. In the case where s = 0 we suppose that the
function 1/ is bounded in a neighborhood of +00. Then the space H*¥?(T') coincides
with the domain of the operator ps(Ag) and the norm in the space H*¥?(T') is equivalent
to the graph norm of the operator ps(Ap).

Proof. The domain Dom ¢,(Ap) of the closed operator ¢s(Ap) is Hilbert space with
respect to the inner product of the graph of this operator. Let us prove that the norms in
the spaces Dom ¢4(A4p) and H ¥ (I") are equivalent on the dense linear manifold C>°(T").
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By Theorem 3.8, it will imply the present theorem. According to the condition of the
present theorem and by virtue of assertion (ii) of Theorem 3.3, there is a number ¢ > 0
such that p4(t) > ¢ for t > 0. Therefore

H"DS(AO)fHLQ(F) > c||fHL2(F) for each f e C™(I).

It yields the equivalence of norms mentioned above. It remains to prove the density of
the set C°(I") in the space Dom ¢4(Ay).

Let f € Domp,(Ap). Since ps(Ao)f € Lao(I'), there is a sequence of functions h; €
C*>(T') such that h; — @s(Ag)f Lo(T) as j — oo. Let us note that the operator
05 (Ap) is bounded on the space La(T) because 1/¢ps(t) < 1/c for t > 0. Hence,
fi = o5 (Ao)h; — f and ps(Ag)f; = hj — @s(Ao)f in La(T') as j — oo. In other
words, f; — f with respect to the graph norm of the operator ¢s(Ay). Moreover, since
hj € C=(T), then f; = Ay¥p 1 (Ag)Af h; € HF™(T) for every k € N. Consequently,
fj € C°°(I") and the density of the set C°°(T") in the space Dom ¢,(Ay) is established.
Theorem 3.9 is proved. |

A significant example of the operator A investigated above is the operator 1 — Ar,
where Ar is the Beltrami-Laplace operator on the Riemannian manifold T" (then m = 2).
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