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Abstract. Mixed elliptic problems are characterised by conditions that have a
discontinuity on an interface of the boundary of codimension 1. The case of a smooth
interface is treated in [3]; the investigation there refers to additional interface con-
ditions and parametrices in standard Sobolev spaces. The present paper studies a
necessary structure for the case of interfaces with conical singularities, namely, corner
conormal symbols of such operators. These may be interpreted as families of mixed
elliptic problems on a manifold with smooth interface. We mainly focus on second
order operators and additional interface conditions that are holomorphic in an extra
parameter. In particular, for the case of the Zaremba problem we explicitly obtain
the number of potential conditions in this context. The inverses of conormal symbols
are meromorphic families of pseudo-differential mixed problems referring to a smooth
interface. Pointwise they can be computed along the lines [3].
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Introduction

This paper studies the conormal symbolic structure of mixed elliptic prob-
lems when the interface has conical singularities. The situation is as follows.
Let X be the closure of an open bounded set G C R¢ with boundary Y,
and let Y be subdivided into subsets Y, such that Y =Y_UY, Y, CY
closed, where Z := Y, NY_ is a submanifold of Y with conical singularity v
and Zyeg 1= Z \ {v} of codimension 1 in Y. Let A be an elliptic differential
operator of second order in G = int X with smooth coefficients up to the
boundary, and consider the mixed boundary value problem

Au=f in G, Tiu=gy on intYy, (1)

with boundary operators T := r4 B4 for differential operators B4 of order
[+, given in a neighbourhood of Y4 in RY, satisfying the Shapiro-Lopatinskij
condition, uniformly up to Z from the respective sides. Here r+ denotes the
operators of restriction to int Yy. A well known case is the so called Zaremba,
problem for the Laplacian A = A with Dirichlet/Neumann conditions on
the minus/plus side of the boundary. The problem is now to understand the
regularity of solutions and parametrices of the operator A = (4 T_ TY)
in suitable weighted Sobolev spaces, both near Z,., and v (for simplicity, we
consider one conical singularity; the case with finitely many such points is
similar). This problem has been studied in [5], based on earlier papers [1] for
the case of smooth Z (with regularity in weighted edge Sobolev spaces) and
[3] in standard Sobolev spaces. In [1] the interface Z is regarded as a smooth
edge on the boundary of X, in [5] the regular part Z,.; of Z is also a smooth
edge, but v plays the role of a corner point, and we established the elliptic
regularity of solutions in weighted corner Sobolev spaces. The operators in
this case are described by a principal symbolic hierarchy o = (o, 09, on, 0c)
with oy being the standard homogeneous principal symbol of A, o the pair
of boundary symbols on the + sides of the boundary, o, the edge symbol on
Zreg and o the corner conormal symbol. There are two weights (v, ) € R?
in the corner Sobolev spaces, and the ellipticity with respect to o refers to
the ‘cone weight’ v, that of o. to the corner weight 4. In the Zaremba case
we proved that for a suitable set of admissible weights v the ellipticity with
respect to o, is satisfied for all J, except for a discrete set of exceptional
weights. The complete answer employed extra interface conditions on Z,eg,
depending on +, the number of which was also computed.



The present paper is aimed at studying the meromorphic corner conor-
mal symbolic structure in more detail. In some parameter-dependent cases
we can organise the extra interface data in such a way that the conormal
symbol is bijective on a prescribed weight line.

1 Mixed problems in an infinite cylinder

In contrast to the notation in the introduction we now slightly change the
context and consider mixed elliptic problems in an infinite cylinder.

Let N = Q be the closure of a smooth bounded domain in R™ and let
M := 2N denote double (obtained by gluing together two copies Ny of N
along the common boundary to a closed compact C*° manifold; we then
identify N with Ny ). Let H*(R x M) denote the cylindrical Sobolev space
on R x M of smoothness s € R. Let us briefly recall the definition. The
space L (M; Rl)\) of parameter-dependent (with parameter A € RY) pseudo-
differential operators on M of order p contains an element R¥(A) which is
parameter-dependent elliptic and induces isomorphisms RH(\) : H*(M) —
H*=#(M) for all s € R, A € R, Then H*(R x M) is defined as the closure
of C§°(R,C*°(M)) with respect to the norm

{/ B () () () e i)

where R*(1) € L5 (M;R;) is an order reducing element as mentioned before,
and F is the Fourier transform in ¢ € R. The space L2(M) refers to a fixed
Riemannian metric on M. Moreover, let

H*(R xint N) := {u|pxint v : v € H*(R X 2N)}.

In order to investigate conormal symbols in a corner situation we now study
mixed elliptic problems in an infinite cylinder. In order to avoid too compli-
cated notation we assume X,Y = 0X, Y4 and Z as before, but now assume Z
to be a '™ submanifold of Y of codimension 1, Y_UY, =Y, Y_NY, = 7.
According to the above definition we have the cylindrical Sobolev spaces
H5R xint X), H*(R x int Yy), H*(R x Z). Let us set

H (R x int X) := e H*(R x int X)
and
H (R x intYy) := e PH*(R x int YL.).

Let
A= " aq(t,z)Dp,

o <2



be an elliptic differential operator of second order with coefficients a, €
C>®(R x X). Moreover, let Ty := ry By be boundary operators with ry
being the restriction to R x int Y. and

Bi = Z bg,i(t,a:)Dfx
1B1<p+

differential operators with coefficients bg+ € C°(R x Uy), where Uy are
open neighbourhoods of Y;. We assume that the boundary operators T4
are elliptic on Yy with respect to A, i.e., satisfy the Shapiro-Lopatinskij
condition uniformly up to Z from the respective +-sides. Under suitable
assumptions on the coefficients for |t| — oo we then obtain continuous op-
erators

H*29"2(R x int X)

A ®
A= 7o | YR xint X) —» H P20 m- (RxintY.) (2
T, ®

H 1+~ 297 1+ (R x int Yy )

for every fixed choice of § and for all s € R,s > max{us+ + %} Let us
compare (2) with a mixed boundary value problem on the infinite stretched
cone (int X)» = Ry x int X > (r,x) that we obtain by substituting the
diffeomorphism R — R, ¢ — e~! = r. To this end we introduce the space

HEY(M™), s,y €R, M":=R, x M > (r,x),

for a closed compact C'°° manifold M of dimension d as the completion of
the space C3°(Ry, C*°(M)) with respect to the norm

{- de+1 || R*(Im w)Mr_)wu(w)H%Q(M)dw}%, where M,_,, is the Mellin
5 =7

transform M, _pu(w) = [ r* tu(r)dr onu(r) € C§°(Ry, C>(M)) (which
is holomorphic in w), I'3 := {w € C: Rew = 3}, and R*(1) € L5 (M;R;)
is an order reducing family of order s. If X is a compact C'* manifold with
C* boundary 90X we define

Y ((int X)) = {ulne x)n 0w € HY((2X)")},
where 2X is the double of X, obtained by gluing together two copies X4
along the common boundary 0X, with X, being identified with X. Then
v(t,x) — u(r, ), defined by u(e™, x) = v(t,z), induces an isomorphism

H*9(R x X) — H>(X")

foryzd—l—%,d:dim)(.



The operator A then takes the form

2

A:=7r"2 Z aj(r)(—rar)j,

J=0

Le., is a Fuchs type differential operator on the infinite stretched cone
(int X)" = Ry x int X, with coefficients a; € O (R, x Diff*7(X)). More-
over, the boundary operators are transformed into

pt
T,:=ry By for By:=rH* Z b+ () (=70, )k
k=0

with coefficients by, + € C*®°(R,,Diff*+~*(UL)) for Uy as above. Assum-
ing the coefficients a; and by + to be independent of r for large r, obtain
continuous operators

H=20-2((int X))

A SP
A= T_ | :H((int X)) — HS_“*_%”Y_“*_%(GHJG Y_)M) (3)
T, ®

I35 (int Y ))

for all s € R, s > max {u+ + %} Here and in future ¢ is fixed and chosen
below in a suitable way.

The operator (3) represents a mixed boundary value problem in a cone
(int X)" with a subdivision of X" into Y{, where now the interface Z"
(written in stretched form) has conical singularities (in this description at
r = 0). According to the calculus of operators on a manifold with conical
points the operator (3) has a conormal symbol, defined as the operator
family

H*2(int X)
o.(A) 619
o(A)(w) = | oo(T-) | (w): H*(int X) — H*#"2(intY_)
oe(T+) ®

H 1+~ (int Y,)

holomorphic in w € C, where

oc(A)(w) =

.
]

Mt
a;(Ow!, oc(T)(w) =1+ by :(0)w".
k=0



2 Reduction to the boundary

Let us consider another boundary operator

I
T=rB for B=r* Z by (1) (—70,)"
k=0

with coefficients by € C*°(R, x Diff*~*(U)) for a neighbourhood U of Y.
Let us assume, as above, that a;, by are independent of r for large 7. Then
the operator

9 . HE=27((int X))
D= ( EjM:O U;j('f’)(_raT)]k ) cHE ((int X)) — @
I ko bi(r)(=70y) HS—“—%W(Y/\)
(4)
for all v, € R,s > u+ %, represents a boundary value problem on X”.
Assume that T satisfies the Shapiro-Lopatinskij condition with respect to
A (in the Fuchs type sense, cf. [6]). Then the conormal symbol

2 a; 'wj
o (Fgus) o

is a holomorphic (operator-valued) function in w € C and defines a parameter-
dependent elliptic family of boundary value problems on X with the param-
eter 7 = Imw. There is then a countable set D C C with finite intersection
Dn{w e C :c<Rew <} for every ¢ < ¢ such that the operators (5)
define isomorphisms

H*2(int X)
(D) (w) : H¥(int X) — ®
H* P35 (Y)
for all w € C'\ D and all sufficiently large s € R. Since the main purpose of
our investigation is to determine admissible corner weights of mixed prob-

lems from now on for simplicity we assume the coefficients a; and by to be
independent of r. We then have

D = op); *(0(D))

defines isomorphisms (4) for all v € R such that 'asa N D = (¢ and all
2
sufficiently large s € R. Here, I'g :={w € C : w = f +i1,7 € R}.
We have

op]; * (0e(D)) = i,/rdH /OO (L) o) w)ulr) Ldw

T

1 [e’s) o0 —T d 1 d !
_ _T—%—F’y / <£) Uc(’D)(% — 5 —I-Z'T)(T‘,)%_Pyu(rl)r_?;d%



As noted before the transformation u(r,z) — u(e™t,z) induces an isomor-

phism HS’%(X/\) — H*(R x int X) for all s € R. Hence it follows an
operator

H*29(R x int X)
D :=op’(d) = F o(w)F : H*°(R x int X) — - (6)
H P 29(R x Y),

where ?(w) := *(e(w) t(w)) = 0c(D)(w), w = iw, that is an isomorphism
for all 6 € R such that Is N D = (. Here I3 := {w € C: Imw = §},3 € R,
and D = {w € C:iw € D}.

If M is a compact C* manifold by L% (M :RY) we denote the space of
all classical pseudo-differential operators of order u € R on M depending on
a parameter A € R. Moreover, if F is a Fréchet space and U € C an open
set by A(U, F') we denote the space of all holomorphic functions in U with
values in F.

We now employ the fact that for every constants ¢ < ¢’ there exists a
holomorphic operator function

t(w) € A(C, LY "3 (y))

such that )
t(r+iB) e Ly " 2(Y;R,)

for every 8 € R, uniformly in compact G-intervals, and
ot +iB) : HF~2(Y) — LA(Y)

is a family of isomorphisms for all 7 € R and all ¢ < 3 < ¢ (s € R is now
fixed). Then, in particular, we obtain an isomorphism

op’(t) : HF29(R x V) — HM(R x Y),

0 € R. We will choose t(w) as follows.

Let o € R (which plays the role of s — pu — %), and fix a collar neigh-
bourhood = [—1,1] x Z of the interface Z C Y. Choose local coordinates
(n,z) € [~1,1] x U for an open set U C R%~2 with covariables (v, () € R4,

and form a symbol of the following kind:

14

P (n,v, ¢, A) = <f <m> () —z‘u)am(n) (v, ¢, N ()

Here w € C§°(—1,1) is a real-valued function, 0 < w < 1, that is equal to 1
in a neighbourhood of the origin, A € R, and f(v) € S(R) is a function such
that f(0) = 1 and supp F~!f C R_ (with the Fourier transform on the n-
axis). We then have p®(n,v,(,\) € S§(R x Rl‘fZ};‘l), and p? is elliptic with

7



respect to the covariable (v, (, A) when C' > 0 is chosen sufficiently large. On
Y we now define a parameter-dependent elliptic operator p< (\) € LG (Y; RY)
taking p% (n, v, (, ) as local amplitude functions in the collar neighbourhood
of Z and (n, \)® outside that neighbourhood, with 7 being the covariable on
Y. The precise (standard) construction in terms of an open covering of Y’
by charts, a subordinate partition unity, etc., may be found in [3]. In similar
manner, starting from p% (n, v, (, A), defined as the complex conjugate of (7),
we obtain a family p3(A\) € LY(Y;RY).

By virtue of the specific properties of the symbol (7) in a neighbourhood
of Z we have the following results.

Let €% : H*(intY,) — H*(Y') denote a continuous operator such that
rye} = idgs(inty,). Moreover, for s > —% we consider ey : H*(intYy) —
Hmin (s,0) (Y'), the operator of extension by 0 to the opposide side of Y.

Theorem 2.1 There is a constant M > 0 such that the operators
p*(\) : H¥(intY) — H*(Y)
and
ryp® (Ve : H¥(int Yy ) — H* “(int Yy )

are isomorphisms for all X € R, [X\| > M. For s > —% also
1 p® (Neg : H¥(int Yy ) — H* “(int Yy)

is a family of isomorphisms for all \ € R!, |\| > M. We then have (r4p® (Ney )™t =
ry (p®)~Y(N)ey. An analogous result holds for p, (\) when we interchange +
and — signs.

Let L&(Y;C x RY) denote the space of all h(w,)\) € A(C,L%(Y;R}))
such that
h(r +iB,\) € L§(Y:RTY)

for all 8 € R, uniformly in compact (-intervals. Let us now replace the pa-
rameter A by (7, \) € R*" and consider the corresponding families p (7, \).
Choose a 1(b) € C§°(R) such that ¢(b) = 1 in a neighbourhood of b = 0.
Then, setting

% (w, \) = / e—iwb{ / B(b)e™p2 (1, )\)d‘T}db (8)
R R
we obtain an operator function in L%(Y;C x R).
Theorem 2.2 For every constants ¢ < ¢ there exists an M > 0 such

that
¢ (w,\) : H¥(Y) — H*74(Y)



and
rye? (w,A)ef : H¥(intYy) — H* “(int Yy),

r_t§(w,\)e? : H*(intY_) — H* *(int Y_,)
are isomorphisms for all ¢ <Imw < ¢ and all A € R, IA\| > M. For s > —%
also

rit® (w, Neq : H(int Yy) — H* “(int Y5 ),

r_t(w,N)e_ : H*(int Y_) — H* *(int Y_)

are families of isomorphisms for those w and A.

A proof may be found in [4].

In the following we also use the notation e and ey for the corresponding
extension operators H*%(R x (int Y1)) — H**(R x Y),s € R, and H*°(R x
(int Y3)) — H™n00(R x V), s € R, s > —%, respectively, for any 6 € R.

Corollary 2.3 Let v_(w,\) denote the operator function of Theorem
2.2. Then
op’ (t2*)(\) : H(R x V) — H (R x Y),

r op’ (t*)(A)es : H¥°(R x int Yy ) — H* (R x int V)
for d,s € R and

riop’(r*)(Ney : H¥(R x int Yy) — H* (R x int Y}

ford, s e R, s > —%, are isomorphisms for all |\| > M for a suitable M > 0.

Analogous relations hold when we interchange + and — signs.

We now fix a Ay € Rl |A\1| > M, and set t&(w) := t§(w, A1). It is known
that there is a meromorphic inverse (v3)~!(w), and we then have

op’((x3) ™) = (0p°(x1)) .

Similarly, the operators r4.op® (@ )e?., rop? (+@ )e and r_op®(t)e® , r_op®(x$ )e_
can be inverted.

From the operator (6) we now pass to a reduction of orders to 0 on the
boundary. As above we write d(w) := *(e(w) t(w)) and form

H*29(R x int X)

diag(l,op5(tf‘r))op5(a) = op® < t‘e”t > : H*(Rxint X) — e
+ LR xY)

where . = s — i — % The order reduction with the + operator is taken for
convenience; we could take any other order reduction as well.



With the restriction operators r4 to R x int Y1 and the extensions e+ by
zero to R x int Y we have an isomorphism

L (R x Y.)
(. ey): @ — L2 R xY)
L (R x Yy)

with the inverse *(r_ ).
Similarly as in the calculus of pseudo-differential boundary value prob-
lems the operator function d(w) has a meromorphic inverse d~1(w) =:

(g(w)  t(w)).

Remark 2.4 It is known that the Laurent coefficients of 0~ are smooth-
ing operators of finite rank, more precisely, smoothing in the calculus of
boundary value problems on X with the transmission property at Y.

Let us now form the operator

L = (op’(s) op’(E(x) e op’(E(x) ey
H*29(R x int X)
&)
LPYRXY.) — H*R xint X)
S
L*(R x Yy)

which is an isomorphism (recall that « = s — pu — %) Multiplying £ from

the left by A, cf. the formula (2), we obtain the operator

H*29(R x int X) H*2%(R X int X)
sy 5>}
AL:  L¥@RxY.) — H F-39(RxintY.) . (9)
@ ®
L*(R x Y4) H P+—39(R x int V)

By virtue of DD~! = diag (1,1) we obtain the operator AL in the form

1 0 0
AL=| TG T_KR'e. T_ KR 'e,
T+G T+KR_16_ T+KR_16+

where we employ the abbreviation G := op®(g), K := op’(£), R:=op’(t%),a
§— - %
We also want to reduce the Sobolev spaces on the R x int Y= on the right

of (9) to zero. To this end we take the elements t5¥ (w), ax = 5 — pug — 3.

Set
R_:=r1_op’(x{ )e, Ry :=r1i0p’(x% ey

10



for s > max {u4,pu_}. Setting R := diag (1, R_, Ry), and multiplying (9)
from the left by R we get an operator

1 0 0
Ay:=RAL=| R.T_-G R.T_KR'e. R_T_KR'e,
R,T.G R.T,\KR'e. R.T,KR'e,

with the 2 x 2 lower right corner

: O] — O] .
LR x Yy) L¥R x YY)
(10)
The latter operator represents the reduction of our mixed problem to the
boundary, combined with suitable reductions of orders.

( R_.T_KR'e. R_.T_KR ‘e,

LR x Y.) LR xY.)
R.T KR 'e. R,T,KR ‘e, >

3 Ellipticity with interface conditions

We assume that the boundary condition 7_ is the restriction of 7" to int Y_,
that means, 4 = p_, or @« = a_. In that case, since the order reducing

operators R and R_ are connected by the relation R_ = r_Re_, we obtain
R T KR 'e_ =id2smey ) (11)

and
R T KR 'e, =0. (12)

In fact, from T" = rB for a differential operator B in a neighbourhood of
Y it follows that T = r_rB which implies that rBK =1 and

R.T KR 'e_ =r_Re_r_Rle_,

i.e., we obtain (11). Moreover, (12) is equal to r_Re_r_R™'e, which van-
ishes because of r_R~ley =r_op’(t7*)es = 0. Thus the operator (10) is a
triangular matrix with the lower right corner

F:=R,T\KR e, : L**(RxY,) — L*(R x Y,). (13)
The operator (13) can be written in the form

F = op’(f)

for a meromorphic operator family

f(w) = r e (w)ety (w)b(w)ey ™ (w)ey : L(Yy) — LA(Yy).

11



The operators f(w) are parameter-dependent elliptic of order zero, with the
parameter Rew = 7 € R. The homogeneous principal boundary symbol
0s(f)(z,7,¢) is a family of continuous operators

0a()(z,7,¢) : LA(Ry) — L*(Ry), (14)

independent of the choice of § and homogeneous in the sense

a5() (2, AT, Q) = 05(f) (2, 7, ¢)

for every A € Ry, (1,¢) #0.

By construction the operator family f(w) depends on s € R. We now
assume s € R to be chosen in such a way that (14) is a family of Fredholm
operators for all (7,{) # 0. The criterion for that is that the subordinate
conormal symbol has no zeros on the line I'x1. This property will be checked
in our concrete example below. In the casze of the Fredholm property we
have a K-theoretic index element

indgz05(f) € K(8"2);

here S*Z is defined as the compact space {(z,7,{) € Rx T*Z : |,(| =
1} with the canonical projection m : S*Z — Z. Another condition to be
imposed is

indg-z0y(f) € M K(Z).

There is a block matrix family of isomorphisms

( oo()(z,7,¢) oca(¥)(2,7,0) ) - LQ(EISJF) . L2(EI§+)
oo(t)(2,7,¢0) oa(q)(z,7,¢) ) 1 p 1 ;
- +

for suitable J1 € Vect(Z) between the corresponding pull backs with respect
to my.

We now choose a system of charts x; : U; — R¥2 on Z for an open
covering (Uj)j=1,..n of Z. Let (¢;)j=1,..~ be a subordinate partition of
unity and (¢;);=1,..~ a system of functions 1; € C5°(U;) such that ¢; =1
on supp ¢; for all j. Moreover, let 0,6 € C>°(Y,) be supported in a collar
neighbourhood of Z, ¢ = 1 in a neighbourhood of suppo, and ¢ = 1 in a
neighbourhood of Z. We then define the operator family

N
opi(x; xid) 0 o (X} x id) " '61); 0
Zz;( I g Jortao (0T ()

(15)

where g;(z,7,() is given by x(7,() ( aao(t) gg((fl; > (z,7,¢) in local coor-

dinates with respect to the charts x; : U; — R%2 and x; xid : U; x[0,1) —

12



R?2 xR, on Z and in a collar neighbourhood of Z with the normal variable

in [0,1).
Now (15) is a block matrix family of operators
0 L*(Yy) L*(Yy)
g(1) = ( 12 > (1) : ® — ® )
o g LXZ,0-)  LXZ.Jy)
Moreover,

< f(r + i) g12(7) ) (16)

g21(7)  g22(7)

is a family of Fredholm operators which defines isomorphisms for |7| > C
for some constant C' > 0. Similarly as (8) we now pass to a holomorphic
operator function

g(w) = /R e—iwb{ / w(b)e_ing(T)dT}db

for a ¢ € C§°(R) that is equal to 1 near the origin (clearly, the inte-
grals may be carried out for the entries separately). We then have g(w) =
(gij(w)); j=1,2 with g11(w) = 0. This gives us a family of operators

9 2
< f(w)  grz(w) > : t ng) — - (e;q) (17)
g21(w)  g22(w) L*(Z,J_) LX(Z,J)

which is meromorphic in w € C.

Proposition 3.1 There is a discrete set M C R such that (17) is a
family of isomorphisms for allw =71+ 16,7 € R,0 € R\ M.

Proof. The family (17) is parameter-dependent elliptic in the class of
boundary value problems on Y, (of order zero and without the transmission
property at Z), cf. [2], [8], with parameter 7 = Rew. The meromorphy is
clear by construction; g;;(w) are even holomorphic for all 7, j. Let us assume
for the moment that also f(w) is holomorphic in the complex plane. The
operators (16) are parameter-dependent elliptic and the principal parameter-
dependent interior and boundary symbols are independent of §. The same
is true of (17), i.e., (17) is Fredholm for every w € C and a holomorphic
operator function. Moreover, there is a constant ¢ > 0 such that (16) are
isomorphisms for all |7| > ¢. Thus our operator function satisfies a well
known condition on holomorphic Fredholm families which are isomorphic for
at least one value of the complex parameter. This gives us the invertibility
for all w with Im w outside some discrete set.

In the case that f(w) is meromorphic we can argue in a similar manner
when we take into account that the Laurent coefficients are smoothing and
of finite rank, cf. Remark 2.4. O

13



We have (17) as a meromorphic operator function which is invertible for
all w € C\ N for some discrete set N C C such that N N{c < Imw < ¢}
is finite for every ¢ < . Our next objective is to pass from the sym-
bol a(w) : H*(int X) — H* 2(int X) for H* 2(int X) := H* %(int X) &
H 132 (intY_) S HH+3 (int Y, ) to an operator function a(w) by adding
extra entries of trace and potential type such that a(w) : H®(int X) @
L*(Z,J_) — H*2(int X) ® L?*(Z,J) are meromorphic and invertible in
such a sense. To this end we form the block matrix operator family

LA(Y.) LA(Y.)
1 0 0 ® ©
m(w)  fw)  ge(w) | L*(Yy) —  LA(Yy) (18)
0 gar(w) ga2(w) ® @

LX(Z,J.)  L*Z,Jy)

for the meromorphic operator function m(w) := r4t®* (w)epty (w)e(w)r " (w)e_
which has the property

op’(m) = R, T, KR ‘e_.

ot

+ (w)eLts(w)g(w) we have

Moreover, for ny(w) := ryt

0p6(n:|:) = RiT:tG.

Setting
H*2(int X) H*2(int X)
©® ©
1 0 0 0 LA(Y-) LA(Y-)
00) = | 10w f) el Lo LD
ny(w) m(w w gi2(w
B0 g et ) 0 L)
12(Z,J.) 122, 74)

gives us an operator Ay = op?(dp) that has Ag as the upper left corner.

Setting [(w) = diag (g(w), &(w) (% (w)) " te_, &(w)(x® (w)) tey) and v(w) ==
diag (1,r_t%" (w)e_,r4t?" (w)ey) we have £ = op®(l) and R = op°(r).
Moreover, let

[(w) := diag ((w),id 27,5 ))
and

t(w) = diag (v(w),idp2 (7,1, ))-

14



We then obtain an operator function

H*2(int X)
o
] He(intX)  H* " 3(intY.)
a(w) == (w)do(w) [ (w) : ® — ) . (19)
LX(Z,J-)  H" M+ 3(intYy)
o
LX(Z,Jy)

Remark 3.2 We have
- a(w) tz(w) >
a =
0= ) asto
where a(w) is the symbol of the original mized problem (2). The other entries

play the role of trace, potential, etc., symbols with respect to the interface Z.

Theorem 3.3 There is a discrete set N C C,NN{c < Imw < '} finite
for every ¢ < ¢, such that a(w) is a family of isomorphisms for allw € C\N.

Proof. From Proposition 3.1 we have an operator function of the as-
serted kind. Thus (18) as well as dag(w) also have this property. Finally,
a(w) itself is as desired, since the factors at ag(w) on the left hand side of
(19) preserve this structure. O

Corollary 3.4 The operator
H*2(R x int X)

&
HSR xintX)  H" P "2(RxintY_)
A— ~no(7) -
A :=op’(a): @ — @
L2(R x Z,J_) H 1+ 2(R x int Yy )
&
LXR x Z,J,)

is an isomorphism for all 5§ € R such that Is N N = .

4 The Zaremba problem

Let us consider the Zaremba problem

H*29"2(R x int X))

A ®
A=| 7 | BYP®Rxint X) —» H 2R x intY.)
T, ®

H* 29" YR x int V)
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on a cylinder R x X for the Laplace operator A with Dirichlet and Neumann
conditions on Y_ and Y, respectively, where X := {z = (z1,22) € R? :
|z| < 1} and R? identified with the complex plane, Y_ := {z = ¥ : 0 <
p<al,Y,:={x=e?:a<¢<2n} for some 0 < a < 2. We have
Av = {020 — Oyv + Axv},
T_v = 0(t,e")|o<p<a (20)
Tiv = p~lopu(t, €?)|acp<an,
v(t,z) € H9(R x int X), where p is the exterior normal direction to Y. We

have
H* 29-2(R x int X))

A ®
A=| T | HY®xintX) > H 2 RxintY ) ,
T, ®

H39(R x int Y,.)
for every fixed § and all s € R, s > % After the diffeomorphism
HR x X) —» H(X"), R—-R,, et—r,
v =4+ 2, the operators in (20) take the form
Au = r"{(rd,)*u + rou + Axu},

T_u=u(r,e?)|o<p<a;
Tu=p 'Ou(r,e?) aco<on,
and we get the continuous operators

H527=2((int X)")

A ®
A= T_ | 77t X)) — HT2((intY)N)
T, ©

H~ 2 (it Y, )")

v(t,r) = u(e”!,z), for every fixed v and for all s € R,s > % The corre-

sponding conormal symbols have the form
oc(A)(w)u = w?u—wu+Axu, oc(T-)u= u(ew)\ogpga, oeo(Ty)u= p_lad)u]agpggw,

ue H¥(X).
Let us take as another boundary operator ru := Tu = u(r, €'?) which
represents the Dirichlet condition on Y. Then we have

H=2772((int X))
> : H5Y ((int X)) — ®

D < (r0,)? +r0, + Ax
Hs—%,’y—%(y/\)

T

16



for all s,vy € R, s > %, and

D)y — (AN,

ru

u € H*(X). We have
D = op}; (00(D))

and
D = op’(0)

for o(w) = *(e(w) t(w)), where e(w) = —w? —iw+Ax, t(w) = r. According
to [7, Section 11.1] the symbol ?(w) defines isomorphisms

H*2(int X)
H?(int X) — @
H*3(Y)
for all w=17410,0 € [-1,0]. Let us fix such a 4.
In this case we have @« = a_ = s — %,o“r =5— % as order reduction

operators we take

v 3 —5+% v

<T>)<T> ) ) = (g

w =T+ 0.
The corresponding family (14) is a family of Fredholm operators for all
(1,¢) #0if s ¢ Z+ 3, cf. [3, Proposition 3.1].

In our example we have

oa(f)(r) =1Top(b)(r)e” (21)

y . \s_3 5 st 1
for b(v,7) = (f (gfp)IT| — )2 |v, 7| (f (et )I7| — iv) ~* T2,
According to the result from [3, Section 3.1] we have that the operator
(21) is

(i) bijective for % <s< %7
(ii) surjective for % <st+j< %,j € N, where dimker oy(f)(7) = j,
(ili) injective for 3 < s+ j < 3,—j € N, where dim coker o (f)(7) = —J.
Then there is a family of isomorphisms
L*(Ry)

(caN(r) oa®)(): @®  —L*(Ry)
Z x CI-

D=
Pkl

for j_ :=[s —

17



Remark 4.1 In problems of Zaremba type, given as meromorphic fam-
ilies of conormal symbols there is also a parameter-dependent variant, i.e.,
where w is replaced by (w,\) and (Rew,\) € R is the parameter. The
construction of extra conditions (here of potential type) can also be per-
formed \-depending. Then for every weight § there is a \ such that a(w, \),
the parameter-dependent version of a(w), is a family of isomorphisms (19)
for all Rew = 4, provided that |\| is chosen sufficiently large.
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