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INITIAL-BOUNDARY VALUE PROBLEMS FOR TWO-DIMENSIONAL
PARABOLIC EQUATIONS IN HORMANDER SPACES

VALERII LOS

To the memory of Professor M. L. Gorbachuk

ABSTRACT. We investigate a general nonhomogeneous initial-boundary value prob-
lem for a two-dimensional parabolic equation in some anisotropic Hormander inner
product spaces. We prove that the operators corresponding to this problem are
isomorphisms between appropriate Hormander spaces.

1. INTRODUCTION

The modern theory of general parabolic initial-boundary problems has been developed
for the classical scales of Holder—Zygmund and Sobolev function spaces [1,5,6,8,11,15,
17,26,46]. The central result of this theory states that these problems are well posed
in the sense of Hadamard in appropriate pairs of the function spaces belonging to these
scales.

In 1963 Hormander [9] proposed a broad generalization of Sobolev spaces in the frame-
work of Hilbert spaces. He introduced the spaces

Bayu = {w e S'(R") : p(€)@(€) € Lao(R, d§)},

for which a general Borel measurable weight function p : R¥ — (0, 00) serves as an index
of regularity of a distribution w. These spaces and their versions within the category
of normed spaces have found various applications to analysis and partial differential
equations [7,12,18,33,34,36,37,44,45].

Recently Mikhailets and Murach [27-29, 31, 35] have built a theory of solvability of
general elliptic systems and elliptic boundary-value problems on Hilbert scales of spaces
H*®% := By ,, for which the index of regularity is of the form

(&) = (L +E17)* (1 + [€[*)/?).
Here, s is a real number, and ¢ is a function varying slowly at infinity in the sense of
Karamata [13]. This theory is based on the method of interpolation with a function
parameter between Hilbert spaces, specifically between Sobolev spaces.

Generally, the method of interpolation between normed spaces proved to be very useful
in the theory of elliptic [2,16,43] and parabolic [17,26] partial differential equations.
Using the method of interpolation with a function parameter between Hilbert spaces,
Los, Mikhailets, and Murach proved theorems on solvability of parabolic problems in 2b-
anisotropic Hérmander spaces H*®/(20)i# where 2b is a parabolic weight and where the
parameters s and ¢ are the same as those in the above mentioned elliptic theory. They
considered general parabolic problems with homogeneous initial conditions (Cauchy data)

[23,24] and parabolic problems of second order with nonhomogeneous initial conditions
[19,21,22,25].
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In this paper we consider a general nonhomogeneous initial-boundary value problem
for a two-dimensional parabolic equation. The purpose of the paper is to prove that the
operator corresponding to this problem sets isomorphisms between appropriate above-
mentioned 2b-anisotropic Hormander spaces.

2. STATEMENT OF THE PROBLEM

Let © := (0,1) x (0, 7), where positive numbers [ and 7 are chosen arbitrarily. Consider
the following linear parabolic initial-boundary value problem in an open rectangle €:

A(z,t, Dy, Op)u(z,t)

(2.1) = Y a*P(a,t) DI u(x,t) = f(x,t) in Q
a+2bB<2m
Bjo(t, Dy, dp)u(z, )| _,
(2.2) = Y () Do ula,t)|,_, = gjo(t) and
a42bB<m;;
Bj4(t, Dm7at)u(xat)}$:l
(2.3) = Y @D ula ), =950 ()
a+2bB8<m;
for 0<t<7 and j=1,...,m,
(2.4) afu(x,tﬂt:o =hg(z) for 0<z <l and k=0,...,5¢—1.

Here b, m, and all m; are arbitrarily fixed integers such that m > b > 1, »r := m/b € Z,
and m; > 0. All coefficients of the partial differential expressions A := A(x, ¢, D, 0;) and
Bj = Bji(t, Dy, 0;), with j € {1,...,m} and k € {0, 1}, are supposed to be complex-
valued and infinitely smooth functions; namely, a®? € C>(Q) and bj‘kﬂ e C*|0, 7],
where Q := [0,1] x [0, 7] as usual. We use the notation D, :=i9/dz and 9, := 9/0t for
partial derivatives and take summation over the integer-valued indexes «;, § > 0 satisfying
the conditions indicated.

Recall [1, § 9, Subsec. 1] that the initial-boundary value problem (2.1)—(2.4) is said
to be parabolic in Q if the following three conditions are fulfilled:

(i) Given any z € [0,1], t € [0,7], £ € R, and p € C with Rep > 0, we have
A0z, t,€,p)

= Z a®P(x,t)€%pP #0 whenever |¢] + |p| # 0.
a+2bB=2m

(ii) Let x € {0,1}, t € [0,7], and p € C\ {0} with Rep > 0 be arbitrary. Then the
polynomial A©)(z,t, &, p) in € € C has m roots f;'(:z:,t,p), j =1,...,m, with
positive imaginary part and m roots with negative imaginary part provided that
each root is taken the number of times equal to its multiplicity.

(iii) Assume that x, t, and p are the same as ones considered in (ii). Let k := 0 if
x =0, and let k := 1 if z = [. Then the polynomials

0 o )
B tep = Y vlmep’. j=1,....m,
a+2bB=m;

in £ are linearly independent modulo

m

H(g - g;r(it,t,p))~

Jj=1
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We investigate parabolic problem (2.1)—(2.4) in appropriate Hormander inner product
spaces considered in the next section.

Note, in the paper, all functions (and distributions) are supposed to be complex-
valued.

3. HORMANDER SPACES

Here, we will define the Hormander inner product spaces being used in the paper.
The regularity properties of the distributions belonging to these spaces are characterized
by two number parameters and a function parameter. The latter runs over a certain
function class M, which is defined as follows.

The class M consists of all functions ¢ : [1,00) — (0, 00) such that

a) ¢ is Borel measurable on [1,00);
b) both the functions ¢ and 1/¢ are bounded on each compact interval [1,d], with

1<d< o0
¢) ¢ is a slowly varying function at infinity in the sense of J. Karamata; i.e.,
A
(3.1) lim p(Ar) =1 forevery A>0.

Remark 3.1. The theory of slowly varying functions is set forth in the monographs [4,40].
We give an important and standard example of functions satisfying (3.1) if we put

(3.2) o(r) := (logr) (loglogr)?2 ... (log...logr )% for r>1,
—_——
k times
where the parameters k € N and 61,605, ...,0, € R are chosen arbitrarily. The functions

(3.2) form the logarithmic multiscale, which has a number of applications in the theory of
function spaces. Some other examples of slowly varying functions can be found in [4, Sec.
1.3.3] and [33, Sec. 1.2.1].

Let s € R, » € M, and 7 := 1/(2b). By definition, the linear space H**7¥(R?)

consists of all tempered distributions w € &'(R?) such that their Fourier transform w (in
two variables) is locally Lebesgue integrable over R? and satisfies the condition

(3.3) / / 125 (€, 1) @2 (r (6,) | (&, ) dédy < .

Here and below we use the notation
1/2
ra(&m) = (L4 [6P +[n*)"* for cach € € R.
The space H**7¥(R?) is endowed with the inner product
(rswmen = [ [ 260 620026 0) W16 m) Tl ) decn,
where wy,wy € HS*7%(R?). Tt induces the norm

1/2
0] e ms0 2y 1= (0,0 2 iy

which is equal to the square root of the left-hand side of inequality (3.3).
Note that H**®7¥(R?) is the inner product Hérmander space Bs ,(R?) which cor-
responds to the function parameter

(& m) =r5(&mn) p(ry(§m) for &neR.

We refer the reader to the monographs by L. Hérmander [9, Sec. 2.2], [10, Sec. 10.1], and
to the paper by L. R. Volevich and B. P. Paneah [45], where such spaces are investigated
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systematically. It follows from properties of Hérmander spaces that the space H* 7% (R?)
is Hilbert and separable, is embedded continuously in &’(R?), and the set C§°(R?) is dense
in H57%(R2).

If o(r) = 1, then H**7¥(R?) becomes the anisotropic Sobolev space of order (s, s7);
we denote this space by H**7(R?).

Every space H**®7¥(R?), with s € R and ¢ € M, is closely connected to anisotropic
Sobolev spaces. Specifically, we have the continuous and dense embeddings

(3.4) H5517(R?) s HO¥P(R?) e H™%07(R?)  whenever sy < s < 1.

They follow from the next property of ¢ € M: for each € > 0 there exist a number
c=c(e) > 1 such that ¢ 1r=2 < ¢(r) < cr€ for all r > 1 (see [40, Sec. 1.5, Subsec. 1]).
Consider the class of Hilbert function spaces

(3.5) {H>*"$(R?*): seR, pe M}

Owing to the embeddings (3.4) we may assert that in (3.5) the function parameter
¢ defines a supplementary (subpower) smoothness with respect to the basic (power)
anisotropic (s, sy)-smoothness. Specifically, if ¢(r) — oo [¢(r) — 0] as r — oo, then
¢ defines a positive [negative] supplementary smoothness. In other words, ¢ refines the
power smoothness (s, s).

Using this scale, let us introduce some function spaces related to the parabolic problem
under consideration. As before, s € R and ¢ € M. We define the normed linear space

H57%(Q) := {w [Q:we HS’SW;W(RQ)}’

(36) . 5,57; 2 3
wll fresvie () == nf{[|w]| gesve®e) 1 w € HYYP(R?), w=u in Q},

with w € H*%7%(Q). In other words, H**¥(Q) is the factor space of the space
H#37%(R?) by its subspace

(3.7) H&B’SW"(RQ) = {w € H**"¥(R?) : suppw C Q :=R*\ Q}.

Thus, H**7¥(Q) is a separable Hilbert space. The norm (3.6) is induced by the inner
product

(Ul, UQ)HS,S’y;ap(Q) = (U)1 — Twl, wo — TwQ)Hs,s’y;go(]RZ),

where w; € H®*7%(R?), w; = u; in Q for each j € {1, 2}, and T is the orthogonal
projector of the space H**7¥(R?) onto its subspace (3.7).

It follows directly from the definition of H**7:%(Q) and properties of H**7¥(R?) that
the space H**7%(Q) is continuously embedded in the linear topological space D’'(Q) of
all distributions on €2 and that the set

C™(Q) = {w|Q: weCF R}

is dense in H**7%(Q).

It remains to introduce the function spaces in which the right-hand sides of the
boundary-value and initial-value conditions (2.2), (2.3) and (2.4) are considered. Let
s € R and ¢ € M. By definition, the linear space H*¥(R) consists of all tempered dis-
tributions A € §'(R) such that their Fourier transform his locally Lebesgue integrable
over R and satisfies the condition

oo

[ e Pueniherr de < o

— 00
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Here, as usual, (¢) := (1 + |£|>)'/2 is the smooth modulus of ¢ € R. The space H*¥(R)
is endowed with the inner product

(R ha)preoe (1= / ()2 G((€)) I (€) T (€) d,

where hy, hy € H%?(R). It induces the norm

1/2
||h||HSW’(R) = (h7 h)H/s;up(R)'

Notice that H*¥(R) is the inner product Hérmander space Bz ,,(R) corresponding to
the function parameter u(§) := (£)%p((£)) of & € R (see the references [9,10,45] mentioned
above). Therefore H*¥(R) is a separable Hilbert space embedded continuously in S’'(R),
and the set C§°(R) is dense in H%?(R).

If o(r) = 1, then H%¥(R) becomes the Sobolev space H*(R) of order s. Analogously
to (3.4), we have the continuous and dense embedding
(3.8) H°'(R) — H*?(R) — H*°(R) whenever sy <s<s;, ¢€&M.

The class of Hilbert function spaces
(3.9) {H**[R): seR, o e M}
is called the refined Sobolev scale over R (see [32, Sec. 3.2] and [33, Sec.1.3.3]).

Using this scale, introduce one-dimensional analogs of the spaces considered above.
Let real d > 0. We define the normed linear space

H5¢(0,d) := {h] (0,d) : h € H**(R)},
HU”H‘S;‘P(O,d) = lnf{HhHHs,np(R) : h (S HS;LP(R), h = n (07 d)}7
with v € H%%(0,d). This space is separable Hilbert as it is the factor space of H%%?(R)
by
(3.10) {h € H*¥(R) : supph C (—00,0] U [d,0)}.

It follows directly from the definition of H*%¥(0,d) and properties of H*%#(R) that the
set

C*0,d] := {h[[(),d} he C{fo(R)}
is dense in H*%(0,d).
Note that the classes of isotropic inner product spaces
{H**[R):seR, pe M} and {H*¥(0,d):s€R, p € M}

were selected, investigated, and systematically applied to elliptic differential operators
and elliptic boundary-value problems by Mikhailets and Murach [32,33].

If ¢ = 1, then the considered spaces H®*7%(Q) and H®*¥(0,d) become the Sobolev
spaces H**7(Q) and H*(0,d) respectively. It follows directly from (3.4) that

(3.11) Ho7(Q) — H>79(Q) — H%7(Q)  whenever s < s < s7.
Analogously,
(3.12) H®'(0,d) — H*%(0,d) — H®°(0,d) whenever sy < s < 81;

see [33, Theorems 2.3(iii) and 3.3(iii)]. These embeddings are continuous and dense. Of
course, if s = 0, then H**7(Q) and H*(0,d) are the Hilbert spaces L2(Q2) and Ly (0, d)
of all square integrable functions given on the corresponding measurable sets.

In the Sobolev case of ¢ = 1, we will omit the index ¢ in designations of function
spaces that will be introduced on the base of the Hormander spaces H®**®7%(Q) and
H#5%(0,d).
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4. MAIN RESULT

Here, we formulate an isomorphism theorem for the parabolic problem (2.1)-(2.4) in
Hoérmander spaces introduced above.

First note, in order that a regular enough solution w of the problem (2.1)—(2.4) exist,
the right-hand sides it’s problem should satisfy certain compatibility conditions (see,

, |1, Section 11] or [15 Chapter 4, Section 5]). These conditions consist in that the

partlal derivatives OFu(z,t) ’ +—o» Which could be found from the parabolic equation (2.1)
and initial conditions (2.4), should satisfy the boundary conditions (2.3), (2.4) and some
relations that are obtained by means of the differentiation of the boundary conditions
with respect to t. To write these compatibility conditions we use Sobolev inner product
spaces.

Let

oo = max{2m,m; + 1,...,m, + 1}.

Note, if m; < 2m —1 for each j € {1,...,m}, then o9 = 2m.

We associate the linear mapping
(4.1) u > Au = (Au, B ou,Bi1u,. .., By o, By i,
' wlo, - (07 ) ljoy), ueC®(RQ)

with the problem (2.1)—(2.4).
Let real s > o0p; the mapping (4.1) extends uniquely (by continuity) to a bounded
linear operator

A Hs,s/(Qb)(Q) N Hsf2m,(572m)/(2b) = Hsf2m,(572m)/(2b)(9)

(4.2) m A 2 x—1
o @ H(S m;—1/2)/(2b) (0 T o @ HS_Qbk_b(()’ l)
j=1 k=0

This follows directly from [41, Chapter I, Lemma 4, and Chapter II, Theorems 3 and 7).
Choosing any function u(z, ) from the space H**/(2)(Q), we define the right-hand sides

f c I_[572m,(sf2m)/(2b)(Q)7 gix € FI(sfmjfl/Z)/(%)(0’,I,_)7 hy € Hsf2bkfb(0’l)

4.3
(4:3) forall Xe{0,1}, je{l,....,m} and ke{0,...,5x—1}

of the problem by the formula

(fy91,0091,15 - Gm,0, Gm,1, hoy oo hae1) i= Au

with the help of this bounded operator.

Compatibility conditions for functions f, g;x and hj naturally arise in such a way.
According to [41, Chapter II, Theorem 7], the traces 9}u(-,0) € H*=2*k=(0,1) are well
defined by closure for all k£ € Z such that 0 < k < s/(2b) — 1/2 (and only for these k).
These traces should be expressed from the equation (2.1) and the initial data (2.4) by
functions f and hy as follows.

The parabolicity condition (i) in the case of £ = 0 and p = 1 means that the coefficient
a%*(z,t) # 0 for all z € [0,1] and t € [0,7]. Therefore we can resolve the parabolic
equation (2.1) with respect to 9;°u(x,t); namely, we can write

(4.4) Ofulz.t)= Y ag”(z,t) D30 u(z, 1) + (" (2,t) " f(a,t)
a+2bs<2m,
B<x—1
for some functions aoo"ﬂ € C°°(Q). Using initial data (2.4), equality (4.4) and, in the case
k > 3 the equalities obtained from (4.4) by differentiating it (k — ») times with respect
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to t, we obtain the recurrent formula for traces 9 u(z,0):

Ofu(z,0) = hp(z) if ke{0,...,—1},

k—3c
(45 ~Ou@0= > Z(k_q”)é‘t’““qas"‘*<w,0)Dsaf”u<m,o>

a+2bB<2m, q=0
B<s—1

+ 077 ((a%(x,0)) 7 f(2,0)) if k>

for each k € Z such that 0 < k < s/(2b) — 1/2. These equalities holding for almost all
x € (0,1).

Besides, according to (4.3) and Sobolev embedding theorem, for each j € {1,...,m}
and A € {0,1} the traces 0}g; »(0) € C are well defined for all k € Z such that 0 < k <
(s —mj; —1/2 —b)/(2b) (and only for these k). We can express these traces in terms of
the function u(z,t) and its time derivatives; namely,

9t gjn(0) = (0 Bjau(z, 1)) i=o

k
k 0o o
= > Y (Bar oo,
a+2bp<m; q=0
where z = 0if A\ = 0 and = = [ if A = 1. Here, all the functions u(x,0), dyu(zx,0),

e 8t[mj/(2b)]+ku(x, 0) of z € (0,1) are expressed in terms of the functions f(z,t) and
ho(x), ..., hs—1(z) by the recurrent formula (4.5). Here and below [m;/(2b)] denotes
the integer part of m;/(2b).

Substituting (4.5) in the right-hand side of formula (4.6), we obtain the compatibility
conditions

(4.6)

95 gj.0lt=0 = Bjo,(k) [0, - - -+ Vm, /(20445
(4.7) 95 gj1li=0 = Bj1,()[V0s - - - Vi, s20))+k]s
—my—1/2—b
with k€Z and 0<k<> mﬂ%/ and je{l,...,m}

Here, for all above-mentioned j and k the functions vo, ..., Vjm;/(2p)++ are defined on
(0,1) by the recurrent formula

vy(z) =hy(x) if pe{0,...,2¢—1},
wy  w@= X S (M) w0 D@

a+2bB<2m, q=0
B<r—1

+ 0/ 77 (@™ (2,0) 7 f(2,0)) if p>
and we put
k
Bj i) [0, - - - 5 Vi, /(26))+k] = Z Z (S) 8tk_qb?7f(0) (Dgvgiq(@))] _yp
a+2b3<m; =0
where d =0if A=0and d =1 if A = 1. Note, that
(4.9) v, € H*b721(0,1) for each pu€ZN[0,s/(2b) —1/2)

due to (4.3). The right-hand sides of the equalities (4.7) is well defined because the
function Dgvgq(x) belongs to

Hs—a—b—2b(,8+q) (O, l) C Hs_mj_Qbk_b(O7l)
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due to (4.9) and therefore the trace (ng5+q(x)) ‘T:d is defined whenever s —m; — 2bk —
b—1/2 > 0. Note that if s < min{m;} + b+ 1/2, then there are no compatibility
conditions.

We put E := {oop+7r—1/2:1 < r € Z}. Note that F is the set of all possible
discontinuities of the function that assigns the number of compatibility conditions (4.7)
to s > oyp.

Our main result on the parabolic problem (2.1)—(2.4) consists in that the linear map-
ping (4.1) extends uniquely to an isomorphism between appropriate pairs of Hérmander
spaces introduced in the previous section. Let us indicate these spaces. We arbitrarily
choose a real number s > oy and function parameter ¢ € M. We take H**/(?0)¢(Q)
as the source space of this isomorphism; otherwise speaking, H“"’S/(Qb)“"(ﬂ) serves as a
space of solutions u to the problem. To introduce the target space of the isomorphism,
consider the Hilbert space

H572m,(572m)/(2b);<p

m x—1
— Hs—2m,(s—2m)/(2b);go(Q) ) @(H(S—mj—l/Q)/(Qb);(p(()’ 7_)>2@ @ Hs—2bk—b;<p<0’ l).
j=1 k=0

In the Sobolev case of ¢ = 1 this space coincides with the target space of the bounded
operator (4.2). The target space of the isomorphism is embedded in #~2"(s=2m)/(2):¢
and is denoted by Q®~2m(s—2m)/(2b)i¢  We separately define this space in the s ¢ E case
and s € E case.

Suppose first that s ¢ E. By definition, the linear space Qs 2mi(s=2m)/(2b):¢ (ongists
of all vectors

= (fa 91,0,91,15 - -5 9m,0, Im,1, hOa ) h%—l) S H572m,(872m)/(2b);tp’

that satisfy the compatibility conditions (4.7). As we have noted, these conditions are
well defined for every F' € H*—2m—e:(s=2m=e)/(2b) for sufficiently small ¢ > 0. Hence, they
are also well defined for every F € H*~2m:(s=2m)/(20)i¢ due to the continuous embedding

(4.10) 245—2ma(s—=2m)/(2b)ip , qys—2m—c,(s—2m—e)/(2b)

The latter follows directly from (3.11) and (3.12). Thus, our definition is reasonable.

We endow the linear space Q% 2m(s=2m)/(20)i¢ with the inner product and norm in
the Hilbert space H*~27(5=2m)/(20)i¢ " The space Q2" (s=2m)/(2b)i# {5 complete, i.e. a
Hilbert one. Indeed, if the number € > 0 is sufficiently small, then

Q872m,(572m)/(2b);tp _ H572m,(572m)/(2b);<p N Q572m75,(372m75)/(2b)'

Here, the space Q527 —e:(s—2m—2)/(2b) i5 complete because the differential operators and
traces operators used in the compatibility conditions are bounded on the correspond-
ing pairs of Sobolev spaces. Therefore the right-hand side of this equality is complete
with respect to the sum of the norms in the components of the intersection, this sum
being equivalent to the norm in H*~2™(s=2m)/(20)i¢ due to (4.10). Thus, the space
Qs —2m.(s=2m)/(20)i¢ i complete (with respect to the latter norm).

If s € E, then we define the Hilbert space Q% 2™(s=2m)/(2)i¢ 1y means of the inter-
polation between its analogs just introduced. Namely, we put

(411) QS*Qm,(sf2m)/(2b);g9 — [st2mfs,(sf2mfs)/(2b);<p, Q572m+€,(572m+6)/(2b);<p] o

Here, the number ¢ € (0, 1/2) is arbitrarily chosen, and the right-hand side of the equality
is the result of the interpolation of the written pair of Hilbert spaces with the param-
eter 1/2. We will recall the definition of the interpolation between Hilbert spaces in
Section 5. The Hilbert space Q3~2m:(s=2m)/(20)i¢ defined by formula (4.11) does not
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depend on the choice of € up to equivalence of norms and is continuously embedded in
Hs=2mi(s=2m)/(20)i¢ - This will be shown in Remark 6.1 at the end of Section 6.
Now, we may formulate the result of the paper.

Theorem 4.1. For arbitrary s > oo and ¢ € M the mapping (4.1) extends uniquely (by
continuity) to an isomorphism

(4.12) A Hs,S/(%);s@(Q) s Q5 2mi(s—2m)/(2b);p

This Theorem is known in the Sobolev case where ¢ = 1. Namely, it’s contained
in Agranovich and Vishik’s result [1, Theorem 12.1] in the case of s,s/(2b) € Z and
is covered by Zhitarashu result [46, Theorem 9.1]. Note that these results include the
limiting case of s = op. In the general situation, we will deduce Theorem 4.1 from
the Sobolev case with the help of the interpolation with a function parameter between
Hilbert spaces.

Note that the necessity to define the target space Q®~2m(s=2m)/(2b)i¢ geparately in
the s € E case is caused by the following: if we defined this space for s € E in the way
used in the s ¢ E case, then the isomorphism (4.12) would not be hold at least for ¢ = 1.
This follows from a result by Solonnikov [42, Section 6], see also [17, Remark 6.4].

5. INTERPOLATION WITH A FUNCTION PARAMETER BETWEEN HILBERT SPACES

This method of interpolation is a natural generalization of the classical interpolation
method by S. Krein and J.-L. Lions to the case when a general enough function is used
instead of a number as an interpolation parameter; see, e.g., monographs [14, Chapter IV,
Section 1, Subsection 10] and [16, Chapter 1, Sections 2 and 5]. For our purposes, it is
sufficient to restrict the discussion of the interpolation with a function parameter to
the case of separable complex Hilbert spaces. We mainly follow the monograph [33,
Section 1.1], which systematically expounds this interpolation (see also [30, Section 2]).

Let X := [Xg, X1] be an ordered pair of separable complex Hilbert spaces such that
X1 C Xy and this embedding is continuous and dense. This pair is said to be admissible.
For X, there is a positive-definite self-adjoint operator J on X with the domain X; such
that ||Jv| x, = ||v|lx, for every v € X;. This operator is uniquely determined by the pair
X and is called a generating operator for X; see, e.g., [14, Chapter IV, Theorem 1.12].
The operator defines an isometric isomorphism J : X; < Xj.

Let B denote the set of all Borel measurable functions ¢ : (0,00) — (0, 00) such that
¥ is bounded on each compact interval [a,b], with 0 < a < b < oo, and that 1/¢ is
bounded on every semiaxis [a, 00), with a > 0.

Choosing a function ¢ € B arbitrarily, we consider the (generally, unbounded) ope-
rator ¢ (J) defined on X, as the Borel function ¢ of J. This operator is built with
the help of Spectral Theorem applied to the self-adjoint operator J. Let [X¢, X1]y or,
simply, Xy denote the domain of 1(.J) endowed with the inner product (vi,vs)x, :=
(¥(J)v1,(J)v2)x, and the corresponding norm ||v||x,, := |[¢)(J)v||x,. The linear space
Xy is Hilbert and separable with respect to this norm.

A function 9 € B is called an interpolation parameter if the following condition is
satisfied for all admissible pairs X = [Xg, X1] and Y = [V}, Y1] of Hilbert spaces and for
an arbitrary linear mapping 1" given on Xo: if the restriction of T' to X; is a bounded
operator T' : X; — Y; for each j € {0,1}, then the restriction of T' to Xy, is also a
bounded operator 1" : Xy, — Y.

If +) is an interpolation parameter, then we say that the Hilbert space X, is obtained
by the interpolation with the function parameter ¢ of the pair X = [Xg, X;] or, other-
wise speaking, between the spaces Xy and X;. In this case, the dense and continuous
embeddings X1 — X — Xj hold.
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The class of all interpolation parameters (in the sense of the given definition) admits a
constructive description. Namely, a function ¢ € B is an interpolation parameter if and
only if ¢ is pseudoconcave in a neighborhood of infinity. The latter property means that
there exists a concave positive function 11 (r) of r > 1 that both the functions 1 /v; and
11/ are bounded in some neighborhood of infinity. This criterion follows from Peetre’s
description of all interpolation functions for the weighted Lebesgue spaces [38,39] (this
result of Peetre is set forth in the monograph [3, Theorem 5.4.4]). The proof of the
criterion is given in [33, Section 1.1.9].

An application of this criterion to power functions gives the classical result by Lions
and S. Krein. Namely, the function ¢ (r) = r? is an interpolation parameter whenever
0 < 0 < 1. In this case, the exponent 6 serves as a number parameter of the interpolation,
and the interpolation space X, is also denoted by X4. This interpolation was used in
formula (4.11) in the special case of § = 1/2.

Let us formulate some general properties of interpolation with a function parameter;
they will be used in our proofs. The first of these properties enables us to reduce the
interpolation of subspaces to the interpolation of the whole spaces (see [33, Theorem 1.6]
or [43, Section 1.17.1, Theorem 1]). As usual, subspaces of normed spaces are assumed to
be closed. Generally, we consider nonorthogonal projectors onto subspaces of a Hilbert
space.

Proposition 5.1. Let X = [Xo, X1] be an admissible pair of Hilbert spaces, and let Yy
be a subspace of Xo. Then Yy := X1 NY} is a subspace of X1. Suppose that there ezists a
linear mapping P : Xo — Xo such that P is a projector of the space X; onto its subspace
Y; for each j € {0, 1}. Then the pair [Yo,Y1] is admissible, and [Yy, Y1)y = Xy MYy with
equivalence of norms for an arbitrary interpolation parameter 1 € B. Here, Xy, NYy is
a subspace of Xy .

The second property reduces the interpolation of orthogonal sums of Hilbert spaces
to the interpolation of their summands (see [33, Theorem 1.8].

Proposition 5.2. Let [X(gj),ij)], with j = 1,...,q, be a finite collection of admissible
pairs of Hilbert spaces. Then
q q q
{@Xéj), @an] - Py, xV,
j=1 j=1 j=1

with equality of norms for every function ¢ € B.

Our proof of Theorem 4.1 is based on the key fact that the interpolation with an
appropriate function parameter between margin Sobolev spaces in (3.11) and (3.12) gives
the intermediate Hormander spaces H*%7?(-) and H%%(-) respectively. Let us formulate
this property separately for isotropic and for anisotropic spaces.

Proposition 5.3. Let real numbers sg, s, and sy satisfy the inequalities sy < s < s1,
and let p € M. Put

(5.1) P(r) = {

Then the function ¢ € B is an interpolation parameter, and the equality of spaces
(5.2) HS%%(0,d) = [HSO*’\(O,d),H“*’\(O,d)]w

r(5—50)/(s1—s0) ¢(r1/(51*50)) if r>1,
¢(1) if 0<r<l1.

holds true up to equivalence of norms for arbitrary X € R.

This result is due to [28, Theorem 3.1]; see also monograph [33, Theorems 1.14 and
3.2].
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Proposition 5.4. Let real numbers sg, s, and s1 satisfy the inequalities 0 < sg < s < 51,
and let ¢ € M. Define an interpolation parameter ¢ € B by formula (5.1). Then the
equality of spaces

(5.3) Hs—/\,(s—/\)/(%);cp(ﬂ) - I:HSO_Av(SO_/\)/(2b)(Q)’Hsl_)\:(sl_k)/(zb)(g)}w

holds true up to equivalence of norms for arbitrary real A < sq.

The proof of the result is the same as the proof of its analog for a strip [20, Lemma 2].
To prove Theorem 4.1 in the case s € E we need the following proposition.

Proposition 5.5. Let real numbers s and € such, that s > ¢ >0, and let ¢ € M. Then
the equality of spaces

(54> Hs,s/(2b);<p(Q) — [Hs—e,(s—e)/(2b);<p(ﬂ)7Hs+e,(s+6)/(2b)§‘P(Q)] 1/2

holds true up to equivalence of norms.

The proof of this result is the same as the proof of its analog for isotropic space H*¥(-)
(see. [33, Lemma 4.3]).

6. PROOF OF THE MAIN RESULT

To deduce Theorem 4.1 from its known counterpart in the Sobolev case, we need to
prove a version of Proposition 5.4 (with A = 0) for the target spaces of isomorphism
(4.12). From definition of these spaces follows that the interpolation formula need for
them in the case where s ¢ E. So consider these intervals

Jo = (00,00 +1/2), J.=(co+r—1/2,00+r+1/2) with 1<reZ

of the varying of s.

Lemma 6.1. Let 1 < r € Z. Suppose that real numbers sg,s,s1 € J._1 satisfy the
inequality so < s < s1 and that ¢ € M. Define an interpolation parameter v € B by
formula (5.1). Then the equality of spaces

(6.1) Qs—2m.(s=2m)/(2b)ip [QSO*Zm,(8072m)/(2b)7 Q3172m,(8172m)/(2b)}¢

holds true up to equivalence of norms.
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Proof. According to Propositions 5.2, 5.3, and 5.4 we obtain the following;:
[rHso—2m,(so—2m)/(2b) Hsl—2m,(sl—2m)/(2b)}
’ »

x—1

_ [H5072m,(5072m)/(2b)(9)€9 @(H(sofqu/z)/(zb)(o’ 7—))26]9 @ Hs()f?bkfb(o’ ),
j=1 k=0
m ) x—1
H5172m,(5172m)/(2b) (Q) ® @(H(S1fmjfl/2)/(2b) (0’ 7_)) @ @ ]{5172l7k7b(07 l)]w
j=1 k=0

Q

—~ <

[HSO —2m,(so—2m)/(2b)

s1—2m,(s1—2m)/(2b)
m 2
o @<[H(somj1/2)/(2b) (0,7), H(Srmjfl/2)/(2b)(07 T>]w>

<
—

Ju

N

o I:H5072bkfb(0’ 1)7 H8172bk7b(07 l)}w

k=0
m x—1
— Hs—2m,(s—2m)/(2b);<p(Q) @ @(H(s_mj_1/2)/(2b);w(07 7_))2@ @ Hs—Qbk—b;tp(O’ l)
j=1 k=0
_ H372m7(572m)/(2b);g0'
Thus,
(62) [Hso—2m,(so—2m)/(2b)’ H81—2m,(s1—2m)/(2b)] . _ Hs—2m,(s—2m)/(2b);gp

up to equivalence of norms.

We will deduce the required formula (6.1) from (6.2) with the help of Proposition 5.1.
To this end, we need to present a linear mapping P on A0 ~27(50=2m)/(2b) gych that P
is a projector of the space H5 —27:(s:=2m)/(2b) onto its subspace Q% —2ma(s;=2m)/(20) for
each j € {0, 1}. If we have this mapping, we will get

[Qso72m,(50727n)/(2b)7 95172m,(5172m)/(2b)} ’

[Hsof2m,(sof2m)/(2b)’ H5172m,(5172m)/(2b)} ’ N 95072m,(5072m)/(2b)
_ Hs—2m,(s—2m)/(2b);<p N Qso—2m,(so—2m)/(2b)
— Qs—2m,(s—2m)/(2b);ap

due to Proposition 5.1, formula (6.2), and the conditions sg,s € J._1 and so < s.
Note that these conditions imply the last equality because the elements of the spaces
Qso—2m,(s0—2m)/(20) apq Qs—2m.(s—2m)/(2b)i® gatisfy the same compatibility conditions
and because H*~2m(s=2m)/(20)i¢ is embedded continuously in #H 027 (s0—=2m)/(2b)

We will build the above-mentioned mapping P in the following way.

For any 1 <n € Z, s € R, and ¢ € M the mapping

n—1 k
Zkt .
{20,y 2n—1} —m w(t) = Z ST with  zp,...,2,-1 € C
£ !

=0
defines a bounded operator
(6.3) T :C"— H*%(0,7).
Besides, if w = T(zq,...,2,_1) then 0Fw(0) = 2 for each k € {0,...,n — 1}. For all
je{l,...,m} we put
_foo+r—m;—1-0b] [s—m;—1/2—0
g = 2 ] - { 2 '
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Given
F = (f,01.0, 01,15 Gm,0, Gm.1, hos - -, hoy) € 0T 2m(s072m) /(0]
we put
Gin=gin i g ;<0
(6.4) A "

9in = 9a T T (05 Zing;) i 4y 20
for all j € {1,...,m} and X € {0,1}. Here

2ixn0 = Bjx 0)[v0, -+ -5 Vm, /2] — iali=0s

_ dr,j
Zinar; = Bia(an )00+ Vimy /b)) 4a,,] — 08 giali=o0,

and, the functions vy € H®*~°=2%(0 1), with k = 0,...,max{[m;/(2b)] + ¢.;}, are
defined by the recurrent formula (4.8). The linear mapping P : F — F*, with

F* = (f7 gio,gip B 7.9:1,079:1,17 h07 o h;‘*l)’

defined on all vectors F € H{0—2m(s0=2m)/(20) ig required. Indeed, its restriction to each
space Hi—2m(s55=2m)/(20) | with j € {0, 1}, is a bounded operator on this space. This
follows directly from (6.3). Moreover, if F' € Q% ~2m:(si=2m)/(2b) then PF = F due to
the compatibility conditions (4.7). O

The proof of Theorem 4.1. Let s > o¢p and ¢ € M. We first consider the case where
s ¢ E. Then s € J,._; for a certain integer r. Choose numbers sg, s1 € J-_1 such that
s0/(2b)+1/2 ¢ Z, s1/(2b)+1/2 ¢ Z and sp < s < s1. According to N. V. Zhitarashu [46,
Theorem 9.1], the mapping (4.1) extends uniquely (by continuity) to an isomorphism

(6.5) Az Ho35/CO(Q) 5 Qo= 2m(55=2m)/(20) for each  j € {0,1}.

Let 9 be the interpolation parameter from Proposition 5.3. Then the restriction of the
operator (6.5) with j = 0 to the space

[HSO’SO/(2b)(Q),HSI’SI/(%)(Q)]¢ _ Hs,s/(2b);<p(ﬂ)

is an isomorphism

A Hs,s/(Zb);Lp(Q) <_)[Qs(]72m,(5072m)/(2b)’ Q5172m,(5172m)/(2b)]

¥
6.6
(6.6) _ Qs 2mi(s—2m)/ (20

Here, the equalities of spaces hold true up to equivalence of norms due to Proposition 5.4
and Lemma 6.1. The operator (6.6) is an extension by continuity of the mapping (4.1)
because C*® () is dense in H*%/(??)¥(Q). Thus, Theorem 4.1 is proved in the case
considered.

Consider now the case where s € E. Choose € € (0,1/2) arbitrarily. Since s+¢e ¢ FE
and s — € > g9, we have the isomorphisms

(67) A Hsis,(sis)/(%);cp(Q) o Qsie—2m,(sie—2m)/(2b);g@-

They imply that the mapping (4.1) extends uniquely (by continuity) to an isomorphism
A [HS—E,(S—E)/(%)W(Q),Hs+6,(s+8)/(2b);so(9)]1/2

6.8
( ) o [Qs—572m,(57572m)/(2b);g@, Qs+572m,(5+572m)/(2b);4p]

_ )s—2m,(s—2m)/(2b);

12 = Q ‘.
Recall that the last equality is the definition of the space Q3~2"(s=2m)/(2b):i¢ Ty com-
plete the proof it remains to apply in (6.8) Proposition 5.5. a
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Remark 6.1. The space defined by formula (4.11) is independent of the choice of the
number ¢ € (0,1/2) up to equivalence of norms. Indeed, let s € E; then according to

Theor

em 4.1 we have the isomorphism

A Hs,s/(Qb);cp(Q) o [Qs—27n—s£,(s—27n—f;‘)/(2b);Lp7 Qs—2m+6,(s—2m+a)/(2b);tp] s

whenever 0 < € < 1/2. This means the required independence.
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