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NON-AUTONOMOUS LY(L?) MAXIMAL REGULARITY
FOR COMPLEX SYSTEMS UNDER MIXED REGULARITY
IN SPACE AND TIME

SEBASTIAN BECHTEL AND FABIAN GABEL

ABSTRACT. We show non-autonomous L?(L?) maximal regularity for families of com-
plex second-order systems in divergence form under a mixed Holder regularity condition
in space and time. To be more precise, we let p,q € (1,00) and we consider coefficient
functions in CfJrs with values in C2*¢ subject to the parabolic relation 26 + « = 1. To
this end, we provide a weak (p, ¢)-solution theory with uniform constants and establish
a priori higher spatial regularity. Furthermore, we show p-bounds for semigroups and
square roots generated by complex elliptic systems under a minimal regularity assump-
tion for the coefficients.

1. INTRODUCTION

In this article, we investigate the non-autonomous parabolic problem
(CP) Oyu(t,x) — divy A(t, ) Veu(t,x) = f(t,z), u(0) = 0.

The precise setting will be discussed in Section 1.1 below. Our interest lies in the L] (L)
maximal regularity property, where p, ¢ € (1,00). Roughly spoken, this means that, for a
right-hand side f in L{(L”), there is a unique solution u of the equation’', and that one has
that dyu(t, ) and div, A(t, )V u(t, z) lie again in the space L{ (L), with corresponding
estimate against the data f.

Maximal regularity is a classical problem in mathematical analysis that has been studied
for decades. One reason for this massive interest is that maximal regularity estimates allow
the treatment of highly non-linear problems using powerful linearization techniques [4,36].
Meanwhile, the autonomous case, that is to say, when the family of elliptic operators does
not depend on ¢, is well understood. In the Hilbertian case, this is due to de Simon [39],
whereas the case of UMD Banach spaces is characterized by the seminal work of Weis [42].
The non-autonomous case is much harder; thus this question is still widely open till this
day.

Let us take a step back and consider a generalization of Problem (CP). To this end, note
that (CP) remains meaningful if we replace, for fixed ¢, the elliptic operator in divergence
form —div, A(t,x)V; by a sesquilinear form a;: V x V' — C, where V C H is the form
domain and does not depend on ¢. Lions showed in [32] that this generalized problem
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Iwe will explain our notion of a solution thoroughly in Definition 2.4.
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2 SEBASTIAN BECHTEL AND FABIAN GABEL

has maximal regularity for right-hand sides f in the space L?(V*), where V* is the anti-
dual space of V. We emphasize that this result only assumes that the forms a; depend
measurably on t. Motivated by this, the question of maximal regularity with right-hand
sides in the space L?(H) became known as Lions’ non-autonomous maximal regularity
problem. We will only review some contributions to this problem in the sequel. For a
thorough background, we refer the reader to the survey [5].

By a counterexample of Fackler [21], it is known that, even for a family of forms that
depends C"2 on t, non-autonomous maximal regularity can fail. On the other hand,
Acquistapace and Terreni [2] introduced already in the ’80s a condition to show non-
autonomous maximal regularity in Holder spaces. Owing to progress in the theory of
pseudo-differential operators, this condition was later rediscovered by Hieber and Monni-
aux [27] to show L?( H) maximal regularity in a fairly abstract setting. Using a Hérmander
criterion, this approach furthermore gives L] (H) maximal regularity. Still relying on the
Acquistapace—Terreni condition, Portal and Zeljko [35] used techniques from vector-valued
harmonic analysis to replace the Hilbert space H by a UMD Banach space X. The condi-
tion of Acquistapace and Terreni is hard to grasp, but was verified under more accessible
regularity conditions in several works: Using a C/2t¢ dependence on t, Ouhabaz and
Spina [34] showed maximal regularity in L{(H) for a general family of forms, where as
Fackler [20] treated L{(L¥) maximal regularity in the case of complex elliptic operators in
divergence form. Concerning L(H) maximal regularity for a family of forms, the C'/>+¢
condition was further relaxed by Haak and Ouhabaz [25] to a Dini-condition. Also, Fack-
ler [22] was able to show the L{(L?) maximal regularity for operators in divergence form

1/2 R
W/

under the weaker time regularity , when p > 2. At this place, we would also

like to mention a result by Achache and Ouhabaz [1], which imposes a W;/ 2 regularity
condition in conjunction with an additional very weak Dini-condition.

Besides the approaches based on the work of Acquistapace and Terreni, another successful
strategy to attack Lions’ maximal regularity problem emerged. As we have mentioned
earlier, Lions showed maximal regularity for right-hand sides in LZ(V*), which does not
require any regularity in ¢ except measurability. Dier and Zacher improved this result,
to allow, on the one hand, an even larger space of right-hand sides, and, on the other
hand, they deduced furthermore that the fractional derivative of order 1/2 has optimal

regularity, that is to say, the unique solution u of (CP) moreover satisfies 8§u e L2(V™).
This, combined with a commutator argument, leads to the regularity condition Wi/ e,
by Dier and Zacher [14], and a BMO"? condition by Auscher and Egert [7]. We emphasize
that these results highly rely on the Hilbertian structure. For instance, they use Fourier
techniques and the Lax—Milgram lemma. Therefore, L{(L?) maximal regularity cannot

be expected from this approach.

In all what we have considered so far, we supposed that form domains are constant, but the
associated operators in L2 or L? might have varying domains. If we assume that also the
domains of the operators are constant, there are results requiring only very weak regularity
in time. For instance, using perturbation techniques, Priiss and Schnaubelt [37] showed
non-autonomous L{(X) maximal regularity for families with continuous dependence on
time. Under further structural assumptions, Gallarati and Veraar [23,24] even showed
maximal regularity under measurable dependence on t. We observe that, in the case of
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elliptic operators in divergence form, independence of the domains on ¢t can be enforced
by spatial regularity of the coefficients, for instance using Lipschitz regularity.

If we write 8 for the regularity in ¢, and « for the regularity in x, then the presented
regularity requirements all lead to the relation 25 + o = 1. Dier and Zacher employed
this relation in [14]. To be more precise, they showed L?(L2) maximal regularity for prob-

lem (CP) with the regularity condition Wtﬁ el/e (WngE’d/ ) for the real and scalar-valued
coefficient function A(¢,x). The Hilbertian setting is indispensable for their approach, as
well as the whole-space constellation in .

The goal of this article is to pick up the mixed regularity relation 28 + « = 1 used by
Dier and Zacher, but to show L{(L?) maximal regularity in Theorem 1.1. Furthermore,
we also treat complex systems, which seems to be completely new in the literature. This
is based on improvements in the elliptic theory, notably Theorems 2.9 and 2.11. Finally,
we show existence and uniqueness of so-called weak (p, q)-solutions for (CP), with explicit
dependence of the implicit constants on the coefficients, in Theorem 3.1. This is our
substitute for the weak solutions provided by Lions.

1.1. Precise setting and main result. Fix a finite time 7" > 0 and a dimension d > 2.
We are going to consider non-autonomous parabolic problems in (0,7') x RY. In all what
follows, the symbols ¢ and z are supposed to be quantified over (0,T) and R?, and t* is
one such fixed time. Start with a bounded coefficient function

(1) A: (0,T) x RY — gdmxdm satisfying |A(t, )] <A,

describing a non-autonomous complex system of size m > 1. We define for each fixed
t* € (0,T) an elliptic operator in divergence form in the following way: Consider the
bounded sesquilinear form”

ap: W2 x W2 ¢, ap (u,v) = /Rd A(t", z2)Vu(zx) - Vyu(x) de.

To ensure its (uniform) ellipticity, we suppose that there exists A > 0 such that

@ S Re(A(ta)ek €)= AP (€ € T,

k=1
Note that we have implicitly identified C#™ = (C%)™. Using the form a;, we define the

operator

Lo WH2 5 Wb via (Loru, v)y—12 w12 = ag=(u,v) (u,v € Wh?).

Here, W_ 12 is the space of conjugate-linear functionals on Wi’Q.

x

The aim of this paper is to study the regularity theory of solutions to the non-autonomous
parabolic problem associated with {L;}o<¢<7 given by

(P) Oru(t) + Leu(t) = f(2), u(0) = 0.
The solution concept for (P) will be made precise in Definition 2.4. The main result of

this article is the following.

2He]re7 V. denotes the gradient in the variable x. For the sake of readability, let us agree to omit the
underlying sets (0,7) and R? in the notation of function space; instead, we will indicate the underlying
set by the indices t and z. For instance, we will simply write Wi’2 instead of Wiz(Rd) and so on.
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Theorem 1.1. Let o, 5,6 > 0 such that 20 + o = 1, and assume that the coefficient
function A is in the class CPT9(COt9).  Then, given f € LY(LE), there is a unique
weak (p, q)-solution u of (P) such that Lyu(t) € LI(LE) in conjunction with the estimate
[Leu(®)lLawey S I1fllawey, that is to say, problem () admits mazimal regularity.

Agreement 1. Throughout this article, we consider the numbers A and A\ from (1)
and (2), as well as the numbers «, 3, and € from Theorem 1.1, as fixed. Moreover, we
reserve the symbol M for the Cf +e(C2*e)-norm of A. We refer to the numbers d and m
as dimensions, and they are also considered fixed, likewise the integrability parameters p
and q.

1.2. Roadmap. Our proof follows the classical approach due to Acquistapace and Ter-
reni, but incorporates an a priori improvement of weak solutions in the spatial variable.
In this roadmap, we intend to give the reader an overview of our strategy.

The starting point is a weak solution theory for the generalized problem (P’). This gen-
eralization permits us to use an approximation argument later on. Classically, this is due
to Lions in the Hilbertian situation. Fackler used the result of Priiss and Schnaubelt [37]
to have a (p, g)-version of Lions’ result at hand. We cannot do this, as [37] does not yield
implied constants that are uniform in the coefficients. However, we will need such a con-
trol for the a priori improvement of weak solutions in the spatial variable. We will come
back to this at the very end of this roadmap. Hence, instead, we employ a framework of
Dong and Kim [18] to treat complex systems in divergence form over spaces of the type
L{(W, LP) " This will be done in Section 3, and consists of relating their notions with
ours, as well as verifying an oscillation condition.

As is classical in the Acquistapace—Terreni approach, we derive a representation formula
for weak (p, ¢)-solution in Section 4.1. The formula reads

u(t*) = /Ot

Note that the operator By« + k replaces the operator £+ when passing from (P) to (P).
For maximal regularity, we have to estimate the term (B + x)u(t*). Formally, this leads
to the operators

*

t*
o= EeAR) (B — B, )u(s) ds + / oI £ (5) ds.
0

t*
S1(u)(t") H/ (By + w)e” B+ (B — By)u(s) ds,
0

SaNE) (B +) [ o s

The commutation between (B +k) and the integral in S; will be justified during the proof
of our main result. Consequently, to establish maximal regularity, we have to bound the
operators S1 and So. This is the topic of Section 4. Observe, however, that the operator
Sy acts on the data f, but S; acts on the weak (p, g)-solution u. This has the following
effect: For Sz, we plainly desire to show L{(L)-bounds. These will follow from the theory
of operator-valued pseudo-differential operators. However, for Si, the target space is still
L{(LP), but higher regularity of weak solutions lets us vary the norm of the data space.
To be more precise, in the classical approach as employed by Fackler [22], the data space
is LY (Wi’p ). The fundamental gain in our approach is that we will replace that data space
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by the space L (ngcha’p ). This has the effect that less restrictive kernel bounds for Sy
compared to [22] suffice. We give more details on this in a moment.

Let us come back to the operator Sy. The classical approach is to rewrite this operator
as a pseudo-differential operator. This will be presented in Section 4.4. To do so, we
have to restrict to a class of more regular right-hand sides f. This is, however, not a
restriction, since we can use a standard approximation argument for the equation. This
will be explained in Step 1 in the proof of Theorem 1.1 in Section 6. We emphasize
that this approximation argument does not rely, yet, on the explicit control of implicit
constants for weak (p, ¢)-solutions. Eventually, [29] leads to boundedness of Sy provided
we can verify that (7,s) — 2miT(2miT + (Bs + k))~! in an R-Yamazaki symbol. The
definition of an R-Yamazaki symbol and the verification of this condition are presented in
Lemma 4.5. This uses two ingredients. First, that the coefficients are C7(L5°). Second,
that the operators (B« + k) are uniformly R-sectorial, that is to say, their resolvents are
R-bounded on a common sector, and the implied constants are independent of time.

Uniform R-sectoriality is treated in Section 2.5. On the one hand, we have to carefully
trace the constants in well-known results on R-boundedness (more precisely, the approach
based on off-diagonal bounds from [31]). On the other hand, we combine the elliptic
solvability theory of Dong and Kim (see Proposition 2.6) with recent advances for the Kato
square root property [10] to eventually prove LE-boundedness for the semigroup generated
by — (B + k) with uniform constants in Theorem 2.9. This result is complemented by
further insights on elliptic operators with minimal spatial regularity in Section 2. In
contrast to [22], we are able to also treat complex systems. This is because we do not
rely on the Gaussian bounds from [9] anymore.

We come back to the operator S;. As already mentioned, the plan is to show LI (W T*?) —
LI(LE) boundedness This will turn out to be sufficient owing to the a priori estimate
HuHLq Lrapy S S |[fllLaery for weak solutions — this is the higher spatial regularity that

was already alluded before The boundedness for S; follows from a bound for its integral
kernel and Young’s convolution inequality. The kernel bounds are established in Lem-
mas 4.2 and 4.3. Lemma 4.2 is in some sense the central ingredient of this paper, as it
is the only result that uses the full mixed regularity in time and space. There, we use
the spatial regularity of our coefficients to have W3 P-multipliers at our disposal, which
eventually leads to estimates against WHa’p

The missing piece is the higher spatial regularity of weak solutions, the subject of Sec-
tion 5. Recall for this that the W *”-norm can be given by || - [Le + 1103 - le p, Where
0y is the fractional derivative of order o in x. Our plan is to control the latter term
by showing that 0%u(t,z) is a weak (p, ¢)-solution for some admissible right-hand side.
Formally, one has

(3) Oy(95u) — dive B(t, 2) Ve (95u) + k(07 u) = 05 f — dive[B(t, ), 071V zu

Then, the right-hand side is in L{(W,'?) if the commutator [B(t,-),d%] is LI(LP)-
bounded. Owing to the spatial regularity of the coefficients, the latter fact is true accord-
ing to Lemma 5.2. Nevertheless, there remains a technical difficulty. In the first place, u
is only in Ltq(Wl’p ), so neither can we plug 0%u into the equation, nor can we justify the
necessary calculations to show (3). The way out is an approximation argument in which
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we use regularized coefficients and the difference quotient method (see Steps 1 and 2 in
the proof of Proposition 5.3). Afterwards, when we want to take the limit in order to get
back to our original equation, it is crucial to have control over the implied constants in
the weak (p, ¢)-solution theory from Theorem 3.1 in terms of the coefficients.
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2. UNIFORM ESTIMATES FOR ELLIPTIC OPERATORS

In Section 1.1, we have introduced the elliptic operators {L;}o<i<7. We will associate
parts in Li with these operators, and show uniform bounds for their associated semigroups
and square roots. We will also transfer semigroup bounds to the space W, 1P The
cornerstone for the results in this section is a well-posedness result for parabolic systems
in divergence form due to Dong and Kim [18].

2.1. Elliptic coefficients. We stay slightly more general here, which will become handy
for technical reasons later on in Section 5, for instance. That being said, we introduce
the following class of regular elliptic coefficients, which includes the coefficients of the
non-autonomous problems studied in this article.

Definition 2.1. Let v > 0 and N > 0. Denote by E(A, \,v, N) the class of elliptic
coefficients with coefficient bounds A and A that are CY with norm at most N. More
precisely, this class consists of all functions B: R? — C#™*%™ which satisfy

B@) <A & 3 Re(B@Met|eh) > N2 (€€ i),
kef=1

and the regularity condition
|B(z + h) = B(x)]

i <N  (heR%\{0}).

Remark 2.2. Note that A(t*, ) € E(A,\,a+¢, M).

2.2. Elliptic systems and weak (p, g)-solutions. As in Section 1.1, we associate with
a coefficient function B a form and an operator W}C’2 —- W, aa

Definition 2.3. Let B € £(A, \,v, N). Define the form

b: Wo? x Wh? = C, b(u,v) = ) B(z)Vau(z) - Vyo(z) de,
R

and associate with it the operator

B: W2 - w, ' via (Bu, v)y-1.2 w12 = b(u,v) (u,v € WL?).
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Given a family {B;}g<t<7 induced by coefficients B(t,-) € E(A, \,v, N) and a parameter
k € R, associate with them the non-autonomous evolution problem

(P) Owu(t) + Bru(t) + ru(t) = f(t), u(0) = 0.

The following definition makes precise what we understand under a solution to (P’). With
the choices By = L; and k = 0, this clarifies in particular the solution concept for the
problem (P) from the introduction.

Definition 2.4. Given f € LYW, "), p,q € (1,00), and x € R, call a function u €
LYWL a weak (p, q)-solution of (P°), if u(0) = 0, and if the integral equation

(IE) [ =66 19) + p(6)bu(as) 0) + ro(s)als) g)ds
1E

T
= [ I (5),0) g1 s

holds for all ¢ € C3(0,T;C) and g € C°(R%; C).

Remark 2.5. (i) It follows from duality that a weak (p, ¢)-solution u of (P’) has a
weak derivative dyu(t) in LI(W, P) that coincides with f(t) — B(t)u(t) — ru(t)
for almost all ¢.

(ii) A weak (p, q)-solution is continuous at 0 with values in W, ' according to [13,
p. 483, Prop. 9], which renders the initial condition meaningful.

(iii) Existence and uniqueness of weak (p, ¢)-solutions are independent of the parame-
ter k. Indeed, if u is a weak (p, q)-solution to the parameter x, then v(t) = e u(t)

is a weak (p, ¢)-solution to the right-hand side ¢ f with k = 0, and vice versa.

(iv) The integral equation (IE) extends to g € W7 , by continuity.

The parameter x is supposed to be taken sufficiently large. This is quantified by the
results in [18]. In particular, we can ensure ellipticity in this way. We emphasize that the
choice of k can be made uniform in the quantities mentioned in Agreement 1.

Let us agree for the rest of this section that B denotes any fixed coefficient function from
the class E(A, N\, e, M) C E(A, N\, + &, M). Implicit constants are allowed to depend on
p, A, A\, e, M, and dimensions.

As a consequence of ellipticity, there is some w € [0,7/2) depending on A, A\, and & such
that the numerical range of b+ k(- | -)2 is contained in the closed sector S,, of opening angle
2w. Furthermore, using Definition 2.1 and the Lax—Milgram lemma, B+ k+ p is invertible
for all p > 0. In particular, B + k is itself invertible as an operator Wi’2 - W, 12

As a consequence of the Holder regularity of the coefficients, B+ extrapolates moreover to
an isomorphism W.? — W_? for all p € (1,00). The argument divides into two steps.
First, the autonomous problem associated with B + x is well-posed according to [18].
We will give further information on that result and its applicability in our context in
Section 3, see in particular Lemma 3.2. Second, the well-posedness of the original elliptic
problem together with an estimate for its solutions follow by applying a cutoff argument
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to a stationary solution [17, Proof of Thm. 2.2]. The result can then be summarized as
follows.

Proposition 2.6. Let p € (1,00). The operator B + k extrapolates to an invertible
operator Wi’p — W;l’p. Given f € W, P, write u € Wi’p for the unique solution to the
equation (B + k)u = f. Then, one has the estimate ||ully1.0 S [ fllyy-10-

Remark 2.7. The solutions provided by Proposition 2.6 are compatible to Lax—Milgram
solutions in the following sense. Given f € W, LP W, 2 let u be the solution in Wi’p
provided by Proposition 2.6, and v be the solution in Wi’Q provided by the Lax—Milgram
lemma. Then u and v coincide. Indeed, this is a consequence of local compatibility in
complex interpolation scales [30, Thm. 8.1] and the fact that Proposition 2.6 provides a
solution for all p € (1,00).

Remark 2.8. The result in [18] only requires that « is larger than a certain threshold
quantified by the parameters fixed in Agreement 1. Hence, to ensure that all results in
Section 2 remain true when £ is replaced by #/2, we pick k a bit larger for good measure.
We will exploit this observation in Section 4.

2.3. The elliptic operator on L2 and mapping properties. In virtue of the em-
bedding L2 C W, 12 define the part of B in L2 and denote it as an abuse of notation
also by the symbol B (it will be clear from the context if B denotes the coefficient func-
tion or the part in L2). Of course, the part of B+ « in L2 coincides with B + k. One
has that B + k is a densely defined, invertible, and m-w-sectorial operator in L2 with
domain D(B + k) = D(B). In particular, —(B + k) generates a holomorphic semigroup
of contractions {e_“’(l”"‘)}»zes,r oy O1 L2. We will tacitly employ some properties of the
sectorial functional calculus of B 4 k. The reader can consult [26, Chap. 7] for further
background.

Owing to [10, Lem. 7.3], we deduce LE-bounds for the semigroup generated by —(B + k)
as a consequence of Proposition 2.6 and Remark 2.7.

Theorem 2.9. Let p € (1,00) and ¢ € (0,7/2 —w). One has the estimate
le* P 9 flle SHIflle (2 € Ses f € LENLY).

Remark 2.10. In [10, Lem. 7.3], only the case p > 2 is presented. The case p < 2 either
follows by a duality argument with B* + k, or by repeating the calculation in [10], but
changing the order in which H*-calculus and (B + x)~! are applied.

2.4. Square roots and bounds on W;l’p. As an m-w-sectorial operator, B + k pos-

sesses a square root (B + /i)% It acts as an isomorphism W}f — L2 according to the
solution of the Kato square root problem [8]. As a consequence of coefficient regularity,

(B +I€)% extrapolates to an isomorphism W — LP for all p € (1,00). Similar ideas were
already employed in [22], but relying on the Gaussian property, which ties these results to
the scalar case and is notably more technical. Instead, we use recent results established
by the first-named author in [10, Thm. 1.1]. Indeed, in the case p < 2, its application
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is justified by Theorem 2.9, whereas in the case p > 2, we appeal to Proposition 2.6 in
conjunction with Remark 2.7.

Theorem 2.11. Let p € (1,00). Then (B + /1)% extrapolates to a (compatible) isomor-
phism WP — LP.

Theorem 2.11 allows us to translate the LE-bounds for {e~#(B+#
to W, '?-bounds.

Mg , from Theorem 2.9

Proposition 2.12. Let p € (1,00) and ¢ € [0,7/2 —w). One has the estimate

le~* B+ f g1 S I fly-to (2 €Sp f € WS NL2).

Proof. Let z € S, and f € W;l’p NL2. As a primer, let us show
_1
@) 1B+ )3 7llp < [yt

We employ a duality argument. To this end, let h € Lg N L2. Note that the coefficient
class E(A, A\, e, M) is invariant under taking adjoints. Calculate using Kato’s square root
property and Theorem 2.11 (applied with B* and p’ instead of B and p) that

_1 " _1
(B +m) F 10| = (71 (B + ) H)
* _1
<l 1(B° + ) H g
S 1ol

Duality lets us conclude this first claim.

Next, since e (B is the part of e *(B+#) in L2, write

e 2BHR) £ — o =(BYR) (B 4 )2 (B4 k)" 2f = (B+k)2e BT (B 1 k)72 f.
f ( )2 ( )2 f=( ) ( )2 f

Let g € Wi,’p N L%, and calculate similarly as above, but using furthermore Theorem 2.9,
that

(e 2B+ £ g) = [(e* P+ (B + k)2 f | (B* + k)2 g)|
< |e* B+ (B + k)2 f ||, (B* + £) 2 gl

_1
SIB+#)"2 gl

Duality and (4) lead to e £l s S (B +#) 3 fllp S 1l 0

2.5. Uniform R-sectoriality. As a preparation for Section 4.4, we show R-sectoriality
for the operator B + k, with R-bound uniform in the quantified parameters from Agree-
ment 1. For further background on R-boundedness and R-sectoriality, the reader can
consult [31].
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Proposition 2.13 (R-sectoriality of B). Let p € (1,00) and ¢ € [0,7/2 — w). Then, the
semigroup {e_Z(B‘F”)}zesv satisfies the square function estimate

(Sl < )/(S1me)*
=1 j=1

In particular, for z € S, fived, the operator e #(B45) extends from L2 N L2 to a bounded
operator S(z) on LY, and the family {S(2)}.es, is an R-bounded analytic semigroup with

T
R-bound uniform in the parameters fixed in Agreement 1.

, *=1 (%)5=1 S Se» (fi)j=1 SLENLY).

Remark 2.14. Proposition 2.13 shows in particular that the semigroup in L? is R-
sectorial of the same angle as the semigroup on L2. Hence, we keep writing w instead of,
say, WR-

Before we come to the justification of Proposition 2.13, let us record an important conse-
quence that we will need later on in Section 4.4.

Corollary 2.15. Let p € (1,00) and ¢ € [0,m — w). Denote by —By the generator
of the semigroup {S(t)}i~o0 from Proposition 2.15. Then the family {z(z + B}’;)_l}zesw
of operators on 1P is R-bounded, and the R-bound is uniform in the quantities fized in
Agreement 1.

Proof. Fix z € Sy. Split arg(z) = ¢ + @, where |p| € [0,7/2 — w) and |@| € [0,7/2). The
operator (z + B}’j)_1 can be represented using the Laplace transform [26, Prop. 3.4.1 d)]
via

.~ e °] i .~
(z + B]’;”)*1 =e'¥ / o tlzle 7S (te” ) dt.
0

Then, the claim follows from [31, Ex. 2.15]. O

Given 1 <r < 2 < s < oo such that p € (r,s), Proposition 2.13 is a consequence of so-
called L, — L off-diagonal estimates for {e=*(B+r)}_ g .- The general approach in the
context of homogeneous spaces was presented in [31], and for dependence of the implied
constants, see [11, Sec. 5]. To be more precise, we suppose that, for some ¢ > 0 and for
all measurable sets E, F C R% and z € Sy, one has the bound

d(E,F)?
E] |

oA .
() [Lpe™ P £l S |2~ 1pfl.  (feLinLd).

Inequality (5) for » = s = 2 is known under the name Gaffney estimates and is well-known
in the literature. A proof of this result that carefully keeps track of the implicit constants
can be found in [10, Prop. 3.3]. Likewise, (5) is known for r = 2, s € (2,00), and with
¢ =0, as a consequence of the LP-bounds for the semigroup provided by Theorem 2.9 and
[6, Prop. 3.2 (1)]. In this case, we speak of hypercontractivity of the semigroup. Finally, (5)
is then a consequence of interpolation of Gaffney estimates with hypercontractivity, taking
duality and composition into account.
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3. EXISTENCE AND UNIQUENESS OF WEAK (p, ¢)-SOLUTIONS

In this section, we consider a family of operators {B;}o<t<7 associated with coefficients
B(t, ) € E(A, A\, a, M) that depend Cﬁ on t.* The prototype for such a family of operators
is the family {£;}o<¢<r from Section 1. We aim to prove the existence and uniqueness
of solutions to the associated problem (P’) in the sense of Definition 2.4. To do so, we
recast our original problem in the framework originating from the works of Dong and
Kim [15-18]. This includes the introduction of a global extension in time of our original
problem on R as outlined in [15, Rem. 1]. Implicit constants in this section are allowed
to depend on p, q, A, A\, «, 8, Holder regularity, and dimension.

We begin by extending our coefficient family { B; }g<i<7 to all of R. We extend constantly
at the endpoints, that is, we set By := By for all ¢t < 0 and By := By for all ¢ > T'. For
such ¢, we associate of course also a form b; with B;. Note that this extension does not
affect the assumed Holder regularity of the coefficients. Furthermore, we isometrically
extend the right-hand side f € LY(W, ") outside of (0,T) by zero to arrive at a function
in LY(R; W, Lp ), which we denote by F'. Also in the sequel, we will systematically denote
functions on R by capital letters to better distinguish them from their local analogues.
Given the extensions of {B;}g<i<7 and F', we look for solutions U € LI(RR; Wi’p ) fulfilling
the extended integral equation

/R —'(s)(U(s) |9) + B(s)bs(U(s), 9) + £@(s)(U(s) | g) ds

= [ B (F(5),)g -1y s

x

(EIE)

where we use test functions ® € CF(R) and g € CP(R?). Dong and Kim solved a

similar problem in [18]: They show that, for a given F' € H, é,1(R x RY) with F =

Fo+ Y4, 0;F, F; € LI(R;LY), there exists a solution U € ﬁ}),q’l(R x R?) satisfying the
integral equation

(DKIE)/R—(U(S)|\Iﬂ(s))+bs(U(s),qJ(s))+/<(U(s)|\1f(s))ds:/(F(s),xp(s»ds

R

for all test functions ¥ € C§°(R x R%). We explain and compare the used function spaces
in the sequel of this section. For the notion of weak solutions employed by Dong and
Kim, see also [15, p. 896] and [16, p. 3286]. Furthermore, solutions to (DKIE) are subject
to the a priori estimate

d d
1 1
(6) EU Loy + Z K /ZH@‘UHLQ(R;LQ) S 1FollLeme) + Z K /QHFiHLq(R;L’;)
i=1 i=1
according to [18, Thm. 7.2], where the implicit constant depends on p, g, A, A, dimension,
and the parameters v and Ry appearing in Lemma 3.2. In particular, choosing F' = 0
in (6) shows the uniqueness of solutions to (DKIE).

The rest of this section is divided into two steps: First, we will relate the solution concepts
of (DKIE) and our extended integral equation (FEIE) and show that the former implies

3Say that a family {B:}o<t<r C E(A, A, o, M) depends Cg ontif By € E(A, A\, a, M) and the mapping
t — B is B-Holder continuous with values in CZ, that is, the scalar-valued function t + [|B¢|lce lies in
the class C/.
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the latter and eventually leads to a solution for the original problem (P’). Second, we will
check the validity of the regularity assumptions on {B;} from [18, Thm. 7.2] to harvest
the results of the first step. Eventually, this will prove the following proposition.

Theorem 3.1. Given f € Lg(W;l’p), there exists a unique weak (p, q)-solution u to (P’),
and one has the estimate

||atu||Lg(w;1m) + ||VacU”L§(L§) + HHUHLg(Lg) S ”fHLg(WI—LP) .

Step 1: Compatibility with Dong and Kim. In order to solve (DKIE), Dong and Kim

consider right-hand sides F' in the spaces H, ;1(R X Rd). These spaces are isomorphic to

the spaces LI(R; W, ") as can bee seen from a parabolic variant of [3, Thm. 3.9]. This
means that the admissible right-hand sides for (DKIE) and (EIE) coincide. Now, [18,

Sec. 8] gives the existence of a solution U to (DKIE) in the regularity class 7—0[;’(171(R x R%),

which denotes the closure of C3°(R x R?) in the space 7—[]1)7(171(]1% x R?). A function U €

Hp o1 (R % R?) is by its very definition an element of L4(R; W-?). Conversely a function

in LI(R; WP) that satisfies (E1E) is a member of H} .1 (RxR?). For complete definitions

of the above function spaces, the reader can consult [16, p. 3284] and [18, Sec. 4].

Comparing the classes of test functions employed in (EIE) and (DKIE), respectively,
reveals that Dong and Kim use a larger class of test functions in their integral formulation.
In particular, this shows that a solution to (DKIE) is also a solution to (EIE). On the other
hand, recall that a function U € LY(R; W.*) solving (EIE) is also an admissible function
for (DKIE). Using the fact that the tensors ®(¢)g(z) with ® € C3°(R) and g € C(R?)

are dense in LY (R; W, P l), we deduce by continuity (compare with Remark 2.5 (iv))
that (E11) in particular remains to hold for test functions in C§°(R x R?). Hence, we get
that U is also a solution for (DKIE), and is as such again unique.

Next, we focus on the a priori estimate (6) and its relation to the maximal regularity
estimate in Theorem 3.1: Assuming x > 1, we have

d
(7) 10 ozt < SN+ D2 62100 gty < A lgaqg-to.
=1

Note that the reasoning leading to the estimate (7) remains valid if k < 1 with the
consequence that < has to replaced by <, and the implied constant then depends on
K.

Up to now, we have only worked out the existence and uniqueness of solutions to the
extended integral equation (EIE). In the last part of this step, we will derive a full
solution in the sense of Definition 2.4: Recall that F' = 0 outside the interval (0,7)
by construction. Consequently, U = 0 on (—o0,0) by uniqueness, hence U(0) = 0 by
continuity (see Remark 2.5 (ii)). Additionally, the solution U € LI(R, W) that has
been constructed via the method above gives rise to a restriction u = Ul (g 1) € L?(W};p )-
Then u satisfies u(0) = U(0) = 0 by continuity and solves (IE). This shows that u is the
unique (p, ¢)-solution of (P’).
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Step 2: Verification of the assumptions of Dong and Kim. The following lemma shows
that the mean oscillation condition in Assumption [18, Asm. 7.1] is fulfilled. Hence,
[18, Thm. 7.2 & Sec. 8] is applicable in our setting.

Lemma 3.2. Let v € (0,1/4). Then there exists Ry € (0, 1] depending only on ~ and the
Hélder reqularity of {By}ier such that, for any (t,x) € R¥* and r € (0, Ry], we have

][ r(t,x)

where Q, and Q] denote the parabolic cylinders given by
Qr(t,z) = (t —r%,t) x Bo(z) and QL(t,Z) = (t —r,t) x BL(2),

BEng) — f  BE(n2)dedr| dyds <5 (k= 1L....m),
7 (6:2)

respectively, and x = (x1,2) with x1 € R and & € Ra-1,

Proof. Let r > 0 and (¢,z) € R™1!. Fix (s,y) € R, We decompose the integrand as

?/1, ][ yla )dng‘

: f
7 (t2)

Now, for the first term, we have using regularity of B that

(8)  [BM(y) - BE )| < 1B ~ Bl Sls =77 S ls —t + [t — 717 S 0%

Bf%y) —Bﬁf@)\ + [BE (1. 9) = BN (1, 2)] dzdr.

and, for the second term,
(9) |BE (1, 9) = BE(1,2)| S 19— 21BN les < (20)°

Observe that both estimates are uniform in s and y, to calculate the average over Q, (¢, x)

as
]{Qr (tx)

where the implicit constant depends on the Hélder regularity of B and «, 5. Now, given
v € (0,1/4), choose Ry € (0,1] small enough (depending on the implicit constant) to
conclude. (]

Bfe(yl,gj) — ]l Bfé(yl, 2)dz dT‘ dyds < r2f 4 (2r)%,
Q. (t,2)

Remark 3.3. Note that the proof of Lemma 3.2 did not need the full mixed Holder
regularity of {B;}ier. Indeed, the calculations in the proof show that estimates (8) and
(9) both only rely on Holder regularity in one of the two variables and uniformly for the
other variable.

4. ESTIMATES FOR THE SOLUTION FORMULA

In this section, we consider a family of operators {B;}o<i<7 associated with coefficients
B(t,-) € E(A,\,a + ¢, M) that depend C§+E on t. The prototype for such a family of
operators is the family {£;}o<i<7 from Section 1. First, we derive a solution formula
for weak (p, q)-solutions to the associated non-autonomous problem. Second, we derive
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suitable estimates for it, which depend heavily on the regularity assumption for the coef-
ficients. Implicit constants are throughout this section allowed to depend on p, g, A, A,
a, (B, €, Holder regularity, and dimensions.

4.1. Representation formula by Acquistapace and Terreni. For a weak (p,q)-
solution u of (P’), we rely on a well-known representation formula due to Acquistapace
and Terreni in W, " given pointwise by

t*
©) () = / o~ =) Betm) (B, _ B Yu(s) ds + / =)o) £ () dis.
0

The proof is well-known in the literature [2,12,22, 25], but we give a streamlined version
that directly works with absolute continuity.

Proof of (V). Consider on [0,t*] the function v(s) = e~ (*"=8)Be=+r)y(s). Moreover, let
0 <7 < t*. We claim the identity

(10) v(1) = v(0) —I-/ (Bpe + k)e~ =8 Brrtr)y () 4 e~ =8)Bretr)y)/ (5) ds.

Before we turn to the proof of (10), we show how it implies (). Note that the function
(B + K)e —(t*—s)(Byx+k) u(s)+e” (t* —S)(Bt*'f"i)u( ) is in Lg(WI Lp)
solution (keep Remark 2.5 (i) in mind) and the semigroup is bounded on W P owing
to Proposition 2.12. Hence, by Lebesgue’s theorem, we can take the limit 7 — ¢* on the
right-hand side of (10). Equally, we can take this limit on the left-hand side, owing to
the facts that u is uniformly continuous over [0,#*] with values in W, ", and the family
{e_(t*_s)(Bt* +r) to<s<t+ is strongly continuous and bounded as a family of operators on
W, 1P, Then, plugging in the actual definition of v yields (V).

, since u is a weak (p, q)-

Let us come back to the proof of (10). On the interval [0,7], s — e~ =8)Be=+5) " congid-
ered as a family of operators on W, Lp , has a bounded derivative due to Proposition 2.12

and analyticity. As u is a weak (p, ¢)-solution, u: [0,7] — W_ LP s likewise absolutely

continuous. Hence, observing u(0) = 0, deduce (10) from Lemma 4.1 below. O

Lemma 4.1. Let X, Y be Banach spaces, T > 0, {T(s)}o<s<r be a differentiable family
of operators X — Y with bounded derivative, and g: [0,7] — X be absolutely continuous.
Then s — T(s)g(s) € Y is an absolutely continuous function on [0,7] with derivative

T'(s)g(s) +T(s)g'(s).
Proof. The assumption on 7" implies in particular that s — T'(s) is absolutely continuous

on [0, 7]. Now, use absolute continuity of both 7" and g, and the Fubini-Tonelli theorem,
to give

/ T'(s)g(s) + T(s)g'(s) ds

:/0 / '(u) du ds+/ /ST’(u) du)g’(s)ds
—/OT '(s) ds g(0) /Og ds+/ / T'(s)g' (u) duds.
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All remaining integrals can now be evaluated using absolute continuity, and we only
remain with 7'(7)g(7) —7(0)g(0) after having canceled all superfluous terms. Rearranging
terms gives the claim. O

Motivated by (V), we are going to consider the operators
t*
S1(w) () — | (B + r)e” =B tR) (B Bu(s) ds,
(1) 0 .
Sa(F)E) (B ) [ e NE ) f(5) s,
0

Up to some technicalities, boundedness of S7 and Sy will lead to the maximal regularity
estimate for u later on in Section 6.

4.2. Digression on interpolation spaces and fractional powers. We recall some
necessary facts from the theory of interpolation spaces and their relation with fractional
powers of a sectorial operator. The reader can, for instance, consult the monographs [41]
and [26] for further information on these topics.

Given Banach spaces Y C X, 0 € (0,1), and r € [1, 00|, write [X, Y]y for Calder6n—Lion’s
0-complex, and (X,Y )y, for Petree’s (0, r)-real interpolation space between X and Y. The
real and complex interpolation spaces do not coincide except when X and Y are Hilbert
spaces and r = 2. However, one always has the continuous inclusion [X, Y]y C (X,Y)p oo,
see [41, Sec. 1.10.3, Thm. 1].

Suppose now that T is an invertible sectorial operator in X with D(T') =Y. For a € R,
one can define fractional powers T® of T inside its sectorial functional calculus, which are
again invertible with (T%)~! = T~%, and which satisfy the identity 77" = T8, where
a,B > 0. For a € (0,1), the domain of T% is given by the complex interpolation space
(X, Y]a.

4.3. Estimates for the kernel of S;. The following lemma is simple, but central in
our argument, as it is the only result that uses the full simultaneous regularity in spacial
and temporal variable.

Lemma 4.2. Let s € (0,t*). The operator By — Bs acts as a bounded operator WHa’p

W;Ha’p along with the estimate

—

HBt* - BS|’W;+a’p~>W71+ap ~ ‘t S”BJ’_E.

Proof. Let s € (0,¢*) and f € WP W12 Recall that a C2F*-function is a multiplier
on the space W,* and the operator norm can be controlled by the respective Holder

norm. Hence, for g € Wo~ o NW2?, estimate
(Br- = B.))| = / B(s,2))V(x) - Vg(z) o
< (B )— B(s,))Vflwer[Vally,-
S HB(Tf*,') — B(s, )\|Ca+eHVwag’pHgHW;a,p/-
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Using the regularity of A and duality, we deduce
1B = Bo) fllyy-r+ew S |6 = sV fllwar < [t = s175 ] fllygaran. 0

Lemma 4.3. Let s € (0,t*). The operator (By + r)e~"=8)Be+8) qcts as a bounded

operator W, TP — LP and satisfies the estimate

(B + r)em "= Bor I sl

)HW;H“”’—)LQ

Proof. Let s € (0,t"). Fix w < § < v < 7/2. The operator

By + k)26~ =9)Be4m) — (B, 4 g)[z2e =92 (B + k)
can be represented using the semigroup generated by — (B + k) in the following way
(see, for instance, [6, Sec. 2.2]): Write I'yx and ~4 for the rays of angle +(7/2—6) and +v,

respectively. Then, one has that (B + k) [z%e_(t*_s)z](Bt* + ) is a linear combination of
the terms

/ (Bge + ) *Bertr) / e~ e d
Ty

E=

= / 212 (By +Ii)e_z(6t*+”)/ 2212 2= (T =98 ¢ gz
'+ Y+

Let f € W, ™? 012, Apply the L’-norm to this representation, and use (1) and
Proposition A.1 to give

(B + r)e ¢ =9 Beetm) |
S N(Be + w)[zze™ =97 By + 1) || yy-10

0o oo +i(7/2—6
< / / ,r.a/271efcruu1/2efc(t*fs)uHrlfa/2(Bt* + E>ef(re i(m/ ))(Bt*+n)fHW7Lp du dr
0 0 z

< R a/o—1_—cru, 1/2 —c(t*—s)u
N/o /0 T e “Mule dUderH(W;l’p,D(Bt*-f—N))

a/2,00

Using the transformations @ = (t* — s)u followed by # = 7i(t* — s)~! in conjunction with
Fubini’s theorem, the factor in front of the norm of the real interpolation space can be
controlled by (t*—s)*"*/2, By the relation 26+a = 1, we find (t*—s)* /2 = (t*—5)=F~1,
Moreover, using that the (6, 00)-real interpolation norm is always controlled by the 6-
complex interpolation norm [41, Sec. 1.10.3. Thm. 1], and the fact that the complex

interpolation space [W, Lp , Wi’p Jaso coincides with W Towp , deduce

1(Be + w)e™ I EFD ), < (15— 8) 77| fllyy- 10 O

4.4. Boundedness of S2. Recall the operator Sy from (11). The aim of this subsection
is to show the following.

Proposition 4.4. Let p,q € (1,00), then one has the estimate
192 flsaey S Iflsaey  (F € CRENLE).
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It is well-known in the literature [22,27,35] that such bounds for Sy follow from the
boundedness of some vector-valued pseudo-differential operator. For the reader’s conve-
nience, we include a proof. For further background on vector-valued pseudo-differential
operators, the reader may consult [29] and the references therein.

For technical reasons, we extend f by 0 outside (0,7"), and we extend the operator family
{B:}o<t<T to R constantly at the endpoints, that is to say, B; = By for t < 0 and By = By
for t > T (we performed the same extension already in Section 3). Using the vector-valued
Fourier transform F (see [28, Sec. 2.4.c] for further information) and the Fubini-Tonelli
theorem (its application is justified by integrability of Ff and exponential decay of the
semigroup), calculate

t* oo
/0 e—(t*_s)(Bt*+n)f(S) ds = / e_(t*_s)(Bt*+H)1[0,oo) (t* _ s)f(s) ds
—oo
= / o~ (7 =) (Ber +H)1[0,oo) (t* — s)/ Ff(r)e*™ ™ dr ds
(12) o oo o

_ / / ef(t fs)(Bt*Jrn)l[O’oo) (t* - S)eZﬂzsr ds .Ff(T) dr

= /O:o I(r,t")Ff(r)dr,

where I(7,t*) is implicitly defined by the latest identity. Using the transformation u =
t* — s and the relationship between a semigroup and its generator in virtue of the Laplace
transform (apply for instance [26, Prop. 3.4.1 d)] to By + #/2), deduce

- S . sk
I(T, t*) — 2mitt / efu(Bt* +n)6727nu7' du = e2miTt (27T’iT + (Bt* + H))il.
0

Plug this back into (12) to conclude with the definition of Ss that

(13) So(f)(t*) = (Be- + ) / (@2rit + By + )"\ Ff(7)e2™ ™ dr.

The integral [0 ||(By + k)(2miT + (Be= + /@))_1‘7:f(7)ez7r”t*||L3 dr is finite, so we can
commute (B + k) with the integral in (13) owing to Hille’s theorem. This means that
Sa(f) can be represented as the pseudo-differential operator with symbol

(T’ 8) = (Bs + /43)(27Ti7' + (BS + K))fl.

Of course, by expansion, we can equally study boundedness of the pseudo-differential
operator associated with the symbol (7, s) + 2miT(27miT + (Bs + ). In the following
lemma, we study this symbol thoroughly.

Lemma 4.5. The symbol a(t,s) = 2miT(2miT + (Bs + k)) ™! is an R-Yamazaki symbol,
that is to say, there are some € > 0 and C' > 0 such that, for k = 0,1,2, and s,h € R,
one has the R-bound

R{(l +|7)oF[a(r,s) —a(r,s + )] ; T € R} < Clh).

Proof. For brevity, we rescale 277 to 7 in the definition of the symbol a. Fix ¢ €
(7/2,m —w) and s, h € R. Define on Sy, the function A(\) = (14 N)[(A + (Bs + k)~ —
A+ (Bsgn +#)) 7.



18 SEBASTIAN BECHTEL AND FABIAN GABEL

Step 1: The case k = 0. We show that the function A is R-bounded with control against
|h|. Then, in particular, the case k = 0 is verified (keep the contraction principle in
mind). For A\ € Sy, expand A(\) using the functional calculus as

(F1) (1+ )3 HZW (Bs + /2)
(F2) X(By + 1/2) 72 [Bapn — B) (Byrn + /)8
(F3) x(1+\)2 >\+22+H/2 (Bssn + 5/2).

Using composition of R-bounds, we can treat all three factors separately. The decay in
|h| comes (F2), where as the other two are merely bounded. Moreover, (F'1) and (F3)
have the same structure, so we only present the estimate for (F'1). Recall that, according
to Remark 2.8, all results from Section 2 can be applied to Bs + #/2.

Put g\ = z%()\ + z + 5/2)7L. The operator g)(Bs + #/2) in (F1) is given as a linear
combination of Cauchy integrals of the form

/ g)\(te:tiu)t(te:ti(zﬂrw) + (Bs + K/2))71 %’
0

where v € (w, ™ — ). According to [31, Cor. 2.14] and owing to Proposition 2.15,

dt

R{(L+ N Ega(Be+/2) s A€y} S sup (L ADF [~ lon(te™)|
)\ES¢ 0 t

= sup (1+ |A])2I(N).
AESw

Hence, it only remains to control I(\) against (1 + ])\])_% to complete the treatment
of (F'1). To this end, calculate with the reverse triangle inequality for sectors

1) = [T s [T 0 S
0
Split the last integral in (14) as 0°° % = P\|+"/2 dt + f|/\‘+,€/2 % to deduce a bound (up

to a constant) against (%/2 + |\|)~ 3~ (1+ |)\\) 2,

It remains to treat (F2). Here, a crucial observation is that (F2) is independent of A,
hence the R-bound can in fact be controlled by the operator norm [31, Rem. 2.6 c)].
Another important ingredient is the estimate

(15) 1Bs = Bstnllwte_w-1r S R[5

whose proof follows the lines of Lemma 4.2, but it suffices to have coefficients in C*(R; L°).
Recall from Theorem 2.11 the estimate ||(Bs + ff/z)féfHWLp < fllpp for f € LENL2.
The same estimate holds of course if B; is replaced by (Bs)*. Hence, we can estimate by
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/
duality and using (15) that, for g € L2

|((Bs +#/2) "2 (Byyn — Bs) (Bswn +#/2) 2 f | g)|
= [((Bon — Bys)(Bapn +#/2) 2 f | (Bs)* +/2)"2g)|

< N1Bun = Ba) Bun +5/2) 72 f gy [ ((Bo)” +5/2) 2 g | 1
S BN Basn +72) 72 Fllygro gl
< RISz Nl

Consequently,

R{(Bs + #/2) "% (Bon — B)(Bosn +7/2) 72}

< (B 5/2) "3 (B — B) Ben +52) " lip1z
< Ihl°

Step 2: The case k > 1. Since the function A is holomorphic in A and defined on a sector
that strictly includes the half-plane, this is a simple consequence of Cauchy’s formula,
see [31, Ex. 2.16]. O

Proof of Proposition /./. We have already seen that the bound for Sy follows from the
bound for the pseudo-differential operator associated with the symbol a(7,t) = 2wiT(2mwiT+
(Bi+k))~L. Tt was shown in [29, Thm. 17 & Rem. 20] that boundedness for such a pseudo-
differential operator follows if the symbol a is an R-Yamazaki symbol. However, this was
just verified in Lemma 4.5. O

5. HIGHER REGULARITY OF WEAK SOLUTIONS

In this section, we consider a family of operators {B;}o<t<7 associated with coefficients
B(t,:) € E(A,\,a + e, M). Note that we do not require any regularity in time in this
section. Provided that the associated problem (P’) admits a solution, we show higher
spatial regularity for this solution in Proposition 5.3. This is based on a commutator
argument that already appeared in [7]. Implicit constants are allowed to depend on p, ¢,
A, A\, a, €, k, Holder constants, and dimensions.

Definition 5.1. The operator 0 is defined as the (unbounded) Fourier multiplication
operator on L2 with symbol |£]®. Tt extrapolates to a bounded operator W5 — 1P and
we keep writing 0.

Recall that f € W;Jra’p if, and only if, f € W and 92 f € WP, see [40, p. 133].

We use the representation of 0% as a hypersingular integral to show the following com-
mutator estimate.

Lemma 5.2. Let p € (1,00). Assume that b is a smooth and bounded scalar function on
Re. Then the commutator [0, b], initially defined on WS, extends to a bounded operator
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on LY and satisfies the estimate
(16) 1105, 01 f Iy S Mbllgas=lfllee — (f € WE™P).

Proof. Observe that, since [02,b]: Wo? — LP is bounded, it suffices, in virtue of density
and Fatou’s lemma, to establish (16) for f smooth and bounded.

According to [38, Sec. 25.4], the fractional derivative 9% acts on bounded and smooth
functions ¢ as the hypersingular integral given for z € R? by

og(a) = [ 9<y>—9<w>dyzc/Rd gz —y) —g()

Rd |y — x|d+e |y|dte

We can apply this identity to f and bf in virtue of the assumption on b and the reduction
at the beginning of this proof. Consequently, the commutator can be written as

blx — r—vy)—blz)f(x Tz —1)— f(x
CRPEN LS CEELCIC Py g LS TELC P
_ (b(z —y) = b(z)) f(z —y)
= c/Rd ‘y’d_’_a dy.

Split the integral into the regions |y| < 1 and |y| > 1 and use Hoélder-regularity of b in
the first, and boundedness of b in the second case, to bound the absolute value of the
expression from above by

Ploses [l 10 @ =l dy+ bloe [ 1ol ¥17 (@~ )] .
v i<t ly[>1

In summary, we have shown

—d —d—
020 @] S Wlozre [ Dycalyl™ + Lyisalyl 15w — )] dy.
Since 1|y|S1|y]_d+5 + 1|y|21|y|_d_°‘ is integrable over R%, the claim follows from Young’s
convolution inequality. O

Proposition 5.3. Given a weak (p,q)-solution u of (P’) for some right-hand side f €
LY(LE), one has higher spatial reqularity in the sense u € LI(WLTP) together with the
estimate

||U”Lg(wi+w) =S ||f||L§(L§)-

Proof. The proof divides into four steps.

Step 1: Regularization of the equation. Let p € C(R?) be positive with integral one
and define the usual mollifier sequence p,(z) = nép(nz). Put B, := p, *, B, where *,
denotes convolution in the z-variable. One has

Byu(t, )¢ -n = /Rd pu(y)B(tw =) ndy  (&neC™),
hence B, is elliptic with the same bounds as B. In conjunction with the calculation
1Ba(t,2) = Bt )| < [ pn(2)|Blta =) = Blt.y = )| d

S M‘:E - y’a+67
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this shows that B,, is again in the class £(A, A\, + &, M). Similarly, we derive for fixed
n using smoothness of p that B, is Lipschitz in the x variable uniformly in ¢. Now,
according to Theorem 3.1, there exist unique weak (p, q)-solutions u, to equation (P’)
with B replaced by B,, in the definition of B;.

Step 2: Qualitative higher regularity for solutions of the regularized equations. Using
the method of difference quotients, we show that the solutions u, from Step 1 belong
to the class L{ (Wi’p ). This is a non-quantitative technical necessity to justify certain
calculations in Step 3. To keep the notation concise, we will omit the subscript n and
simply write u instead of u, for the solution and B instead of B,, for the coefficients. We
emphasize that, in this step, the only quantitative property of the regularized coefficients
that we are going to use is the Lipschitz property in x uniform in ¢.

For y € R? define the translation operator Sy in the z-variable by f — f(-+y). We
extend S, by pointwise application in ¢ to parabolic spaces like L{(L) (for simplicity, we
keep writing the symbol Sy for this extension). Then, set for j =1,...,d and h € R the

difference quotient operator Diu = %(Sheju — u), where e; is the jth unit vector in R<.

Observe that the operator DiL leaves the space of test functions invariant.

Using the chain rule and translation in the z-variable, one gets for t* fixed, y € R?, and
g € WL the identity

b= (Syu(t), 9)
1 = /Rd B(t*, z)Vu(t', = +y) - Vg(z) dz

= [ [B(t".2) = B 2+ )] Vu(t', 2 +y) - V(e da + b (u(t"). 5y9)

Note that S_, is the adjoint of Sy, and, consequently, -D’ 5, is the adjoint of Di. Hence,

if we plug D{Lu in (IE), and use the adjoint of D{L for the first and third, and (17) for the
second term, we obtain

T . . .
/O —¢'(5)(Dyu(s) | 9) + @(8)bs(Djuls), 9) + @(s)r(Dyuls) | g) ds

_ /OT o(5) /Rd(B(s,:p) - E;L(s,x + hej))Vu(s,x T hey) (@) du ds

T ) 4 .
—/0 —¢'(s)(u(s) | D?1,g) + o(s)bs(u(s), D’ 1,g) + o(s)r(u(s) | D? 1, ) ds
=14+ 1IL

To bound term II, we use first that u is a solution for the right-hand side f, followed by
the fact that we can estimate the difference quotients of g by Vg, see for instance [19,
Sec. 5.8.2. Thm. 3]. So, write

T A i .
/0 —(5)(u(s) | D ,g) + ()b (u(s), D7 ) + o(s)k(u(s) | DI ,g) ds

T .
- /0 () (f(s)| D? ) ds,
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and for s € (0,7) fixed and all h € R, estimate the pairing in its integrand by
(£(s) | D7, 9)| < 1I£(5)ll1.2 | D7 w9l S NS Vgl -

Using Holder’s inequality in the ¢-variable reveals that term II is induced by a function
in L{(W, Lp ), with bound independent of h. For term I, use that B is Lipschitz in the z-
variable uniformly in s € (0,7), along with Holder’s inequality and translation invariance

of the LE-norm.

Eventually, we see that Diu is a weak (p, q)-solution to some right-hand side in L] (W Lp )

where the norm of the right-hand side can be controlled independently of h. Consequently,
the estimate from Theorem 3.1 gives

(18) 1Dl ywin S flsqry  G=1....dheR).

I

In particular, we deduce from (18) that there is a sequence (hy,),, of positive numbers such
that h, converges to 0, and such that D{Lnu converges to a weak limit point v € L?(W}v’p ).
We claim that, for almost every s € (0,7T), the function v(s) is the jth weak derivative in
the z-variable of u(s). Indeed, it follows from the “integration by parts’-identity

| (Dingde=— [ 1(D%,9)da

which is a simple consequence of translation in the integral, that one has, for ¢ € C§° (RY)
and 1 € C5°(0,T), the identity

—/()T/Rdajcp(x) (s,2)dx (s) :—hm/ RdDJhcp r)u(s,z)dx (s)ds

—hm/ / u(s,z)dz (s)ds

Integration against ¢ (x)i(s) gives rise to a functional on L{(L%), hence weak convergence
of D}, u identifies the latest limit with

T
/ o(z)v(s,x)dz ¥(s)ds
0 Jrd
Finally, the fundamental lemma of the calculus of variations shows
—/ djp(x)u(s,z)de = o(z)v(s, x) dz for almost every s € (0,7,
R4 Rd

which reveals d;ju(s,z) = v(s,x) for almost every s € (0,7) and j = 1,...,d. But as
v € LI(WLP), the lifting property for Sobolev spaces shows u € LI(W2P).

Step 3: Uniform bounds using a commutator argument. The current step is the essence
of this proof, filling in the details of the heuristic given in the roadmap in Section 1.2.
As in Step 2, we continue to work with the regularized coefficients, but still omitting the
subscript n in the notation. However, now we will also rely on the properties established
in Step 1 that are uniform in n.

Recall that 09 is the fractional derivative of order « in = from Definition 5.1. Note that 0%
commutes with V, and d;, which is a consequence of its definition as a Fourier multiplier.
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Our goal is to show that 0%u is a weak (p,q)-solution to some admissible right-hand
side. Note that 0%u € Lq(W ), owing to the higher spatial regularity of u established in
Step 2, which allovvs us to plug this term into the equation. That being said, calculate

[ =)@ 19) + b 050(5).) + plhn(@Eu(s) | 9) ds
= [ =60l 220) + p(s)bs(uls), 929) + plsn(us) [ 929) s

’ T
+ /0 o(5) [bs (0%u(s), g) — bs(u(s), 8%g)] ds.

Note that 0%g € Wi’p " since g is smooth. Hence, in the light of Remark 2.5 (iv), use the
equation for u, and expand the definition of b,, to rewrite the last expression as

T T
[e)re)1020)ds+ [ ¢(s) [ Bls.o)Vozu(s) - Vg~ Bls,a)Vals) - Voggdads
0 0

=I+1IL

We have to check that the terms I and IT are induced by right-hand sides in LY(W, '?). For
term I, this is a direct consequence of the mapping properties of %, and the LI(W, '?)-
norm can be controlled by || f|[La(r)-

Let us proceed with term II. Keep in mind that B(s,z) is Lipschitz in x, and thus is a
multiplier on W}E’p . We use this fact and higher regularity of u from Step 2 to commute
0% with V, to rewrite the integral over R? in II as

B(s,2)VOtu(s) - Vg — B(s,z)Vu(s) - Vo2gdz = /

i [B(s, x), aﬂ Vu(s) - Vgdu.

Rd

Then, we apply the commutator estimate from Lemma 5.2 for all times s (keep in mind
that B(s,-) is smooth and bounded by the regularization in Step 1) along with Holder’s
1nequahty to deduce that term IT belongs to class L{(W, Lp ) as well. In this case, the
LY(W; P)-norm is controlled by Hu||Lq Wiy where implicit constants depend on the
Holder regularity of the coefficients, Wthh are also under control by Step 1.

In summary, Theorem 3.1 gives 9% € LY(WLP) with estimate
lullsrser, S Nullizasy + 102l gapioy S IF s + lullisaisy S 1 lzas

where we have applied Theorem 3.1 once more, but this time for u instead of 0%u, to get
the final estimate.
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Step 4: Taking the limit in Step 1. The solutions u,, to the regularized equations from
Step 1 satisfy the identity

T
/SOI(S)(un(S) 19) +¢()(f(5)[9) = p(s)r(unls) [ g) ds
(19) ’
= /go(s)/Bn(s,a:)Vun(s) -Vgdxds.
0 Rd

Moreover, we have seen in Step 3 that Hun||Lq( Loy S S |IfllLary holds uniformly in n.
t
Since p and ¢ are in the reflexive range, we find a subsequence (which we still denote
by ) for which u, and Vu, converge weakly in LY(L”) to some limit v € LI(WLT®P).
Moreover, ”U||Lq(wl+a,p) S IfllLaey- The former fact directly enables us to pass to the
t T z

limit
/¢ )19)+£()(£() 19) + pls)(v(s) | g) ds

on the left-hand side of (19). For the right-hand side, write

/Tcp(s)/Bn(s,a:)Vun(s,x) -deds = /Tgo(s)/Vun(s,a:)-Bn(s,x)*Vg(:c) dz ds.
0

Clearly, B),(s,x)* is uniformly bounded, and, by regularity in the x-variable of B, one
has By, (s,z)* — B(s,x)* pointwise. Hence, the dominated convergence theorem gives

©(8)Bn(s,2)*Vg(x) — ¢(s)B(s,x)*Vg(x) strongly in L?/(Lgl). Hence, the right-hand
side of (19) converges to

T
/@(3)/B(S,$)VU(S,ZL‘)-Vg(:z:) dx ds.
0 R

In summary, taking the limit in (19) results in

/¢ 9)19)+9()(/(5) 19) = els)(v(s) | ) ds

T

= /gp(s)/B(s,x)Vv(s,x)-Vg(x) dz ds.
0 Rd

This shows that u and v solve the same equation. Uniqueness of solutions leads to

u=v € LIWLT*P) as desired. The corresponding estimate was already mentioned
above. O

Remark 5.4. In Step 3, we have used that the fractional derivative can be written as a
Fourier multiplier, and hence commutes with V. This is the central reason that ties us



NON-AUTONOMOUS L9(LP) MAXIMAL REGULARITY FOR COMPLEX SYSTEMS 25

to whole-space in the x variable. Moreover, the limiting argument in Step 4 relies on the
control of the implied constants from Theorem 3.1.

6. PROOF OF THEOREM 1.1

Following the plan outlined in the roadmap in Section 1.2 we assemble the results from
the previous sections to prove Theorem 1.1.

Proof of Theorem 1.1. Let f € L{(LY). In virtue of Remark 2.5 (iii), we consider the
shifted problem (P’) with B; = £; instead of (P). Let u be its unique (p, ¢)-solution from
Theorem 3.1. We want to show Lyu(t) € Li(L}) with estimate against ||f[| s(r). This
happens in three steps.

Step 1: Reduction to right-hand sides in C°(LY N L2). Let (f,)n be a sequence in
C3°(LP N L2) that converges to f in L{(L”). Let u, be the weak (p, q)-solution of (")
with B; = L; and right-hand side f,, provided by Theorem 3.1. Suppose the maximal
regularity estimate

(20) [ Leun(®)]lLawry S [ fnllLowe)

with implicit constant independent of n. Since the u,, are weak (p, ¢)-solutions, arguing as
in Step 4 of the proof of Proposition 5.3, we see that u,, converges weakly to u in L] (L")
and that Vu, converges weakly to Vu in LY(LP). Let v € LY (L?) N L2(L2). Then, in
particular, (Leup(t*) |v(t*)) — (Leu(t™) |v(t*)) for almost every ¢*. Consequently, we
find by Fatou’s lemma and (20) that

T T
| / (Ceu(t), v(t)) dt] < liminf| / (Loun(t). v(t))
0 n o
< timinf ey ol
= 7l Wl g,
Hence, duality yields || Lu(t)[|Lswry S || fllLgwr), provided we can show (20).

Step 2: Treating the first term in (©). We write u instead of u,, for this part to emphasize

that this step does not rely on the regularization of the right-hand side. Let v € Lgl(Lg) N
LZ(L2). We aim to estimate S; by duality. To this end, write

[ ] (ot e 089, £ )us) o) ds

(21) o
=[] ) (0t mem 592~ £)) (e ds ],

o Jo
For t and s fixed, the operator (£; 4 x)e~(=)Eetm) (£, — £.) maps WITP — 1P with
norm controlled by |t — s|71¢ as combining Lemmas 4.2 and 4.3 shows. Consequently,
its adjoint maps LY — W, 1P With the same bound. Use this together with the
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WiJra’p -W, L—ap/ duality pairing in (21) to bound its right-hand side by
T
L ) g 121 4+ ) EE (L — £)0(0) g1 sl

T t
S/0 /0HU(S)HWim,p\t—s\*”SHU(t)HLP,dsdt.

By Hoélder’s inequality, this can be bounded by

t
(22) | [ 1=l )y

Ol

By Young’s convolution inequality (the convolution kernel s ~— |s| 1€ is integrable over
(0,T)) and Proposition 5.3, control (22) by ||U”L;1(Wi+a,p) HUHL‘{(L‘;/) S flleaey HUHLE'(LQ')'

Hence, duality shows in summary
t

(23) | /0 (Lt + r)e”IEFD (L, — Lou(s) dslpary S I s
In particular, the above calculation (applied with v constant) shows that

t

/ 1(Ly + r)e™ N EtR) (£, — £ u(s)]| ds < oo for almost every ¢t € (0,7).

0

Whence, Hille’s theorem shows

t
(Lo + R) / e~ (=)L) (£, _ £ Yu(s) ds
0

_ /Ot([’t + k)e LA (£, £ Yu(s)ds
— Sl (U) (t)7

so that (23) translates to
||51(U)HL§(L§) S ||f||L§(L§)-
Step 3: Treating the second term in (). Thanks to the reduction to more regular
right-hand sides in Step 1, Proposition 4.4 directly yields [|S2(fn)llLowry < [[fallLawr) S
£ llLs wry-
In summary, Steps 2 and 3 in conjunction with Theorem 3.1 give
[ Leun(@)]lLawry S IS (un)llLawey + 152(fa)llLawey + cllunllLowey < 11 llLawe),

which is (20). Hence, |[Lu(t)|lLowry S [[fllLawr) as was demonstrated in Step 1. This
completes the proof. O

APPENDIX A. INTERPOLATION

We derive a representation of the real interpolation spaces used in Section 4 using analytic
semigroups. While such descriptions are of course part of the literature, the following
exposition aims to give explicit control for the implicit constants and is tailored to our
desired application.
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Let ¢ € [0,7/2). Assume that we are given a reflexive Banach space X and an analytic
semigroup {e 7?1} cg , on X that satisfies for some M > 0 the bound

(24) le™ lxx + 2Te  [[xox <M (2 €8y).

Proposition A.1. Let ¢ € (—,), and put y(t) := tel?. For § € (0,1), the space
Dr(0,¢) = {z € X ; t s [T 3 x € 170, 00) },
equipped with the norm
|2l Dr 6. = lllx + [ 0Te™ O 2| oo (0 001x);
coincides with the real interpolation space (X,D(T))p. up to equivalent norms, and the

constants in the norm equivalence depend only on 0 and M.

The (0, 00)-real interpolation space in Proposition A.1 can be defined using the trace
method as follows. Suppose that we are given two Banach spaces Y C X and 6 € (0,1).
Then, define the space

V(0,X,Y) = {u: (0,00) = X ; t > up(t) == t'"u(t) € L(0,00;Y)
&t vp(t) =10/ (t) € L0, oo;X)},

and equip it with the norm [[ullv(s,x,y) = [[uollLec(0,00v) + [[V0]lLox(0,00,%). As usual, o’
denotes the weak derivative of w. It turns out that functions in V(6, X,Y’) are absolutely
continuous with values in X. This enables us to put

(X,Y)o,00 = {u(0) ; u € V(0, X,Y)}, 12/l (x,y),00 = f ullvio,xy),
where the infimum is taken over all u € V(6, X,Y") with u(0) = z, confer [33, Prop. 1.2.10].

The proof of Proposition A.1 follows the lines of [33, Prop. 2.2.2]. However, we include
three marginal adaptations. First, we explicitly trace the dependence of the implicit
constants. Second, our space Dp(0,¢) is defined using complex rays in the sector of
analyticity of 7. Third, we drop the restriction ¢ € (0,1) from the definition of the space
D7 (6, 00) in [33].

Proof of Proposition A.1. To ease the notation, all norms without a subscript shall denote

the norm on X.

Step 1: [|z|p0,0) S 2/l (x,D(T))s.o - Let u € V(6, X,D(T)) with u(0) = z. Write using
absolute continuity « = wu(t) — [Ju'(s)ds. First, use the decomposition of 2 and the
triangle inequality to give

t
#1707 O | < = Te O u(e) | + 110 Te O [ u/(5)ds].
0

For the first term, use (24) and the definition of the graph norm to deduce
1t =0T O u(t)]| < M= Tu(®)]| < Mt u(®) Iner)-
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For the second term, continue likewise using (24) and |y(¢)| =t to get
t 1 t 1 t
[E1-0Te T / o/ (5) ds| = |1 Oy(t)Te 7 OT / () ds| < M|0- / () ds|).
0 0 0

Using [33, Cor. 1.2.9], proceed by
t

1 M
M0 [l (s) sl < 75 1O )L
t 1-46
0
So far, we have shown that

(25) £ =0 Te O || < [ u®)llpery + [#4' (O)]] < llullvio.x.o),
with implicit constant only depending on 6 and M.

Second, use again the decomposition of x together with averaging and Fubini’s theorem

to calculate
1 1 rt ,
el < [ uollat+ [ [ @) dsdr

1-6 Lodt bt
<6 ub) eoa [ 5+ [ ) deds
0 t 0 Js
1-6 1—0 7 1 0 ds

ST u(t) oo (0,005x) + 11871 (8)[100 (0,00:%) s

S llullvo,x,pery)-
Implicit constants only depend on 6. Apply the L°°(0, co)-norm to estimate (25) and add
it to this second inequality. Then, take the infimum over all admissible u to conclude this
step.
Step 2: ||J;H(X7D(T))9m < ||$HDT(0,<p)- Let x € Dp(6,¢), and put u(t) = n(t)e_V(t)Tx,
where 77: (0,00) — [0, 1] is a smooth cutoff function that is 1 around 0, supported in [0, 1],
and which satisfies ||7||coc < 2. Observe that u and u are again supported in [0, 1]. Hence,
for the first term in ||ul|v (s, x,p(1)), We calculate for ¢ € [0, 1] using (24) that

1t 0u(®)llpery < [t~z + 10 Te Oy

< M|l + [t~ Te ™ O 2| Lo (0 001x)-

Similarly, the second term of |lu|v (g x,p(r)) can be controlled in virtue of

10 ()] < (11 Te Oz + |l floo |t~ e T2

< ||t1_0Te_7(t)Tm||L°°(0,oo;X) +2M||z||.

In summary, v € V(0, X,D(T)) with |[ullv,x,pr)) S lI2llDs(6,4), With implicit constant
depending only on M. In particular, [|z|[(xp(r)),.. < 12D (0,0)- O
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