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Introduction

The present dissertation is devoted to new developments in the analysis of operators on
manifolds with singularities, especially differential and pseudo-differential operators of elliptic
type when the geometry of the underlying space may be characterized by stratifications. On
one hand our approach is based on the symbolic structure of operators, according to the
background of micro-local analysis, on the other hand we focus on exciting new developments
of the analysis on underlying spaces, roughly characterized by stratifications. The latter notion
covers singularities of conical, edge, or corner type, and the context is altogether motivated
by applications of partial differential equations in physics and technical sciences.

Let us first give some references on the involved fields in general. Both applications as well as
the purely analytic content and also geometric/topological interpretations have a long history.
Below we come back to more references, but let us already mention names of researchers,
namely, Grisvard, Sanchez-Palencia, Dauge, Hormander, Egorov, Treves, Boutet de Monvel,
Visik, Eskin, Sternin, Agranovich, Atiyah, Singer, Bott, Melrose, Nistor, and many others. Our
research is embedded into the achievements of different specific schools which are connected
with the mentioned authors.

A formal element of approaching our concrete results is the program of operator algebras
with symbolic structures which can be described in the simplest form by the task to express
parametrices of elliptic elements within the operator algebra in consideration. Such a program
is related to the process of solving an equation of the form

Au = f

where A is just an elliptic operator in the algebra, u is the solution under some prescribed
right-hand side f. In the simplest classical case A may be the Laplacian on a closed smooth
manifold M, and the algebra the space of classical pseudo-differential operator of any real
order. Then, a well-known result of pseudo-differential analysis is that there is an operator P
of opposite order, namely, —2, such that

PAu=Pf (0.0.1)

transforms the right-hand side to something known, while P satisfies a relation of the form
PA =1 — G for the identity operator Z and a remainder G which is in our context a Green
operator, with a smooth kernel. Thus (0.0.1) gives us u = Gu + Pf, but the particularly
regularizing property of G maps any distribution u into some smooth function. This gives
us altogether a characterization of solutions u in terms of the structure of the parametrix P
which incorporates all essential properties of solutions.
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The program of this thesis follows such an idea, both for boundary value problems (BVPs)
in the smooth case which is outlined in Chapter 2, edge problems in Chapter 3, and BVPs
on a manifold with edge and boundary in Chapter 4. The other Chapters are continuing the
strategy.

Chapter 1 is devoted to basic notions on the analysis of pseudo-differential operators (PDOs)
first in local form in R™, then on a smooth manifold. We present material in a concise way
and we also refer to standard text books, e.g., on Fourier and Mellin transform, distribu-
tions, Sobolev spaces and other necessary tools. From Section 1.3 on we pass to introducing
parameter-dependent variants of PDOs which will become essential for different levels of
quantization. This gives rise to operator-valued symbols and edge Sobolev spaces which are
necessary in several generalizations, both in “abstract” functional-analytic set-up with in-
volved, Hilbert spaces with group action and specific realizations. Chapter 1 ends by studying
examples and concrete realizations occurring in the framework of boundary symbols associ-
ated with BVPs.

Chapter 2 gives an introduction to Boutet de Monvel’s calculus. According to the general task
to single out specific algebras of pseudo-differential operators on an open manifold, containing
“all” differential operators together with parametrices of elliptic elements, the corresponding
step in the “hierarchy” of more sophisticated realizations of this idea is the case of a manifold
with smooth boundary. In the above-mentioned process the optimal outcome of the discussion
is to achieve a “minimal” algebra satisfying the indicated criteria. Since in the present con-
text we still start with relatively simple objects, namely, differential operators with smooth
coefficients up to the boundary, and since those have the so-called transmission property at
the boundary, the parametrices will also have such a property, though pseudo-differential,
and hence, up to some specific observations, going back to Boutet de Monvel [7], the cor-
responding operator algebra is dominated by the transmission property see also the works
of Grubb [19], Rempel, Schulze [48], Eskin [14]. We outline details from this calculus which
give a first impression of operators having a principal symbolic hierarchy, consisting of the
usual interior principal symbol, coming from the open interior of the underlying manifold X
with boundary 0.X, and in addition of the principal boundary symbol, associated with 0.X.
Both symbolic components determine operators up to lower order terms, compact when X
itself is compact. In any case the respective pairs of symbols are responsible for ellipticity and
parametrices, belonging to (Leibniz) inverted symbolic tuples, and give rise to the Fredholm
property when X is compact. There are several natural extensions of this concept, in particu-
lar, parameter-dependent versions, which are the basis of higher cone and edge quantizations,
when our manifold with boundary is not smooth, but has conical or edge singularities. In
order to make this process more transparent we introduce in

Chapter 3 an operator calculus where we ignore the boundary and study what we need for
unifying Boutet de Monvel’s calculus with the so-called edge calculus. In other words the
program of this part of the thesis is the edge-calculus on a manifold with edge “without
boundary”. The edge-calculus is a specific pseudo-differential calculus on a manifold with
edge (or conical singularities) which satisfies the program to contain interesting classes of
differential operators together with the parametrices of elliptic elements. “Interesting” means
here that the differential operators are locally generated by vector fields of the form

0 0 o 0 0
a—xl,...,g—xn,TE,Ta—yl,...,Ta—yq (002)
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expressed in stretched variables (r,z,y) € Ry x R™ x R? belonging to the open interior of
the corresponding model wedge R, x X x R? for a closed smooth X with local coordinates
x € R", and where r~* with p being the order, appears as a multiplicative factor. Examples
of such operators for ;1 = 2 are Laplace Beltrami operators for Riemannian metric of the form

dr? + rng + dy2

for any Riemannian metric in R™ (or globally on a smooth manifold X with local coordinates
x). Because of (0.0.2) the operators are characterized close to r = 0, and hence, ellipticity
degenerates locally near the edge which requires a completely new machinery for establishing
the corresponding operator algebra. There are world-wide various schools of active research,
especially around the work of Melrose, cf. [43], [42], based on the idea of blowing up singulari-
ties. In the present exposition we follow the achievements of work of Schulze [54], [53], see also
[62]-[65] jointly with Schrohe, and by other authors of the research team in Potsdam, in par-
ticular, Hirschmann [21], Dorschfeldt [13], Gil, Seiler [18], [67], [68]. The approach is relatively
complex it refers to the tradition of BVPs of Boutet de Monvel or of other important schools
of PDE such as of Visik, Eskin [71], [72], or Agmon, Douglis and Nirenberg [1]. Nevertheless,
the so-called edge algebra equipped with scalar interior and operator-valued edge symbols is
not easy to communicate because of the large variety of notions which are necessary to reflect
the behaviour of degenerate operators and the adequate weighted distribution spaces and sub-
spaces with asymptotics as 7 — 0. Observe that in the case of a one-dimensional model cone,
one the essential aspects is that the edge algebra also contains the algebra of usual BVPs,
i.e., it admits arbitrary non-degenerate symbols, without the transmission property, smooth
up to the respective boundary, though a manifold with edge in this case is nothing else than
a manifold with smooth boundary. The edge operators in this variant form a calculus which
contains Boutet de Monvel’s BVPs as a very specific subclass.

Chapter 4 contains the new results of this thesis, namely, a comprehensive calculus of bound-
ary value problems with the transmission property on a manifold NV with edge Y and boundary
ON, where the transmission property refers to the smooth part of 0N which is itself together
with Y a manifold with edge Y and without boundary. Note that there is an earlier singular
case of boundary value problems [62], [63], where the manifold with boundary has conical
singularities. This is a rather specific case which is also involved in the present thesis, how-
ever in more convenient quantizations, compared with the “traditional one”. Here we carry
out the program outlined at the beginning. We achieve the full calculus of boundary value
problems on N, including boundary, trace and potential conditions on ON \ Y by using a new
Mellin-edge quantization, similarly as in [18] where such an approach has been demonstrated
in the closed case. There are also edge conditions along Y, again of trace and potential type,
where here the trace operators appear in integral form, not as restrictions to Y after possible
differentiations. A new feature in this edge-“variant” of Boutet de Monvel’s calculus is that
instead of 2 x 2-block matrix we have 3 x 3-block matrix operators

Q( = (Aij)i,j:1,2,3- (003)

Clearly some entries may also vanish. A particularly interesting point is like in the edge
algebra in the boundary less case that in contrast to Green contributions in upper left corners
Aj1, motivated by operator compositions or in parametrices, in the edge case we also have
so-called smoothing Mellin plus Green operators, both in A;; and Asy. Various trace and



CONTENTS 9

potential parts are represented by Ay, A3y, and Ajs, A1z and Aszs and Ass, respectively, while
Ags is an edge operator on N UY inducing smoothing Mellin plus Green operators, Ass are
classical block-matrix valued pseudo-differential operators on Y. In other words the complete
calculus of operators (0.0.3) altogether forms a rich structure, but all entries are necessary in
general, and the properties of solutions to elliptic equations

Au = §

with u and f being vectors of distributions with 3 components are incorporated in respective
parametrices, constructed in Section 4.8. In addition we formulate properties such as charac-
terization of remainders of solutions under natural conditions on the meromorphic structure of
inverted holomorphic Mellin symbols. The recently published article [29] contains the crucial
aspects of our new Mellin-edge approach which is much easier accessible than the one, called
“traditional”, see also more references in [29].



10

CONTENTS



Chapter 1

Pseudo-Differential Operators

Pseudo-differential operators generalize the family of differential operators in a natural way.
This part of the exposition is mainly devoted to notation and results. Proofs may be found
in textbooks on pseudo-diffrerntial operators, e.g., [69] though we indicate the arguments in
some exceptional cases.

1.1 Basics on pseudo-differential operators

In this section we introduce notation and results on scalar amplitude functions in a corre-
sponding pseudo-differential calculus. We frequently use the Fourier transform

() := Fu(§) := / e u(x) da
with its inverse
(P lg)a) = [ e5q() e
d¢ = (2m) "d€. Let
A= Z ao(x) DS

|| <p

be a differential operator in a domain 2 C R™ with coefficients a,(x) € C*>°(Q2), regarded as
an operator A : C®(Q) — C*°(2). Then A can be expressed by the Fourier transform F' as

A=Fla(z,&) F with a(z,§) = Z aq ()&%,

la<p

using the elementary identity
D% = F71¢°F. (1.1.1)

W (1N 1 a ™
(1) - (35n)

for i = /=1 and o = (aq,...,0,) € N here N = {0,1,2,...}. Later on we also use
differentiations without factors i=' and write

o {0\ 2\
v (L) (L)

1

Here
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Au(z) = /wf( 5){/ _mlfu(x’)dx’} dc. (1.1.2)

This gives us a relation between A and its so-called complete symbol a(z, ). The operator A
is determined by a(z,&). Conversely, by knowing A : C*°(2) — C*°(£2), the complete symbol
a(x,§) can be recovered as

Thus

(i, €) = e A0

where A acts with respect to 2.

Now the idea behind pseudo-differential operators is just to allow more general symbols than
polynomials in £ in the defining relation (1.1.2). For the calculus it will be more convenient to
write (1.1.2) formally as a double integral. It will also be natural to permit so-called amplitude
functions a(z,2’,€) that are C*-dependent on (z,z') € Q x Q. We begin by studying the
appropriate classes of amplitude functions; for simplicity we also refer to these as symbols.

Definition 1.1.1. (i) The space S*(2 x R™) of symbols a(x,&) of order i € R on an open
set Q@ C R™ is defined as the set of all a(x,&) € C®(Q x R™) such that

sup Dy Dla(x, )| (€) "V (1.1.3)

(z,£)EKXR™

is finite for every K € Q, and arbitrary multi-indices o« € N™ 3 € N, here (§) =
(14 |€]2)2. Equivalently we define S*(Q2 x R™) as the set of all a(x,€) € C=(Q x R)
satisfying the symbolic estimate

|D2Dfa(w, &) < (&) (1.1.4)

for all (z,§) € K xR*, a« € N g € N", as mentioned before, for constants ¢ =
cla, B, K) > 0.

(i) Let SW(Qx (R™\{0})) denote the space of all elements a(,)(z,£) € C=(Q2x (R™*\ {0}))
such that

aq (@, 68) = 0"a(y(z, &) (1.1.5)
forall§ € Ry, (z,€) € Q x (R"\ {0}).

Observe that there is an isomorphism

SW(Q x (R™\ {0})) — C=(Q x S™71),
3 £ (1.1.6)
"¢

Here S"' is the unit sphere in R™. Then S4(Q2 x R™), the space of classical symbols of
order p, is defined as the subspace of all a(z,§) € S*(©2 x R™), such that there are elements
a2, &) € SH=D(Q x (R™\ {0})),j € N, with the property

A (2,€) — ag(,

N
rye = a(x, &) — Zau (@, &) ) e SHINHD(Q x R™) (1.1.7)

j=0
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for every N € N and any excision function x(&) (i.e., x(§) € C*°(R") such that x(§) = 0 for
€| < co, x(&) =1 for |£] > ¢ for certain 0 < ¢y < ¢1). Note that

ag(x,§) = sliigo 0 Ha(x,0) (1.1.8)

which is an immediate consequence of relation (1.1.7). The homogeneous components
a(u—j(x,§) can also be recovered, by an iterative process.

Remark 1.1.2. (i) The space S*(QQxR™) is a Fréchet space with the system of semi-norms
(1.1.3), a e N, p e N*", K € .

(ii) The (so-called) homogeneous components a(,—j(x,§), j € N, of classical symbols
a(z,§) € SH(Q2 x R™) are uniquely determined by a(x,§).

(iii) The space SL(Q2 x R™) is Fréchet in the projective limit topology with respect to the
system of operators

SH(Q x R™) — SH(Q x R")
(the embedding),
SE(Q x R™) — SW=(Q x (R™\ {0})), j €N, (1.1.9)
determined by a — a(,—;), (producing the unique homogeneous components), and
SE(Q x R™) — SV FD(Q x R™), N € N,

determind by a — ry41, cf. (1.1.7). If a consideration is valid both in the general and
classical case we write as subscript “(cl)” and we use a notation S{, (XX R™). The space

Sty (R™) of all elements a(§) with constant coefficient (i.e., independent of x) is closed
in Sy (2 x R"). Then we have
Sty (2 x R") = C%(Q, 5 (R)). (1.1.10)
Let S(R™) € C*°(R") be the subspace of all u such that

sup |z*Dfu(z)| for all a,f € N"
r€ER?

are finite. S(R") is called the Schwartz space of rapidly decreasing functions. Setting S~>°(£2x
R") :=(,er S*(€2 x R™), we have

S72(Q x R™) = C*(Q, S(R™)). (1.1.11)

Theorem 1.1.3. Let a;(z,§) € Ség)(ﬂ x R™), j € N, be an arbitrary sequence, where j1; —
—00 as j — 00, and p; = p — j in the classical case. Then there is a symbol a(x,§) €
Steny (X R™) with p = maxjen{p;} such that for every M there is an N (M) such that for all
N > N(M)

a;(x, &) € SFM(Q x R™). (1.1.12)

WE

a($v£> -

7=0
The element a(x,§) € S() (XX R") is uniquely determined by this property mod 5~°° (1 x R™).
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We call any such a(z, ) asymptotic sum of the a;(x, ), j € N, and write

x 5) ~ Zaj(xaf)'

Remark 1.1.4. We can construct an asymptotic sum in the sense of Theorem 1.1.3 as a
convergent sum in Sél)(Q x R™)

Jix( )ajxf)

for some excision function x and constant c; > 0, ¢; — oo sufficiently fast as j — oo.

Definition 1.1.5. Let Q2 C R"™ be open and i € R. An operator of the form

x) = // @z, 2’ Eu(a’) da’ dE, (1.1.13)

for d§ := (2m)~™dE, with symbol (or amplitude function) a(x,z’, &) € S*(Q x Q xR") is called
a pseudo-differential operator on Q of order u. Instead of Op(a) we often write Op,(a) in
order to indicate the special variable in the respective oscillatory integral. We set

L8 () = {Op(a) - alz,',€) € Sty (2 x Q x R")}, (1.1.14)

here, similarly as before, we write L?d)(Q) when a consideration on pseudo-differential opera-

tors is valid both in the general and classical case. The elements of (1.1.14) are called classical
pseudo-differential operators. Let L=>°(2) := (o L*(2), consisting of smoothing operators,
i.e., any such operator C' can be expressed by a kernel c(z,z") € C*°(Q x Q) such that,

Cu(z) = / c(w, 2’ )u(a’) do’.

Occasionally, if A € LH(Q) is written as A = Op(a) for a(z,£) € S*(2, x R") (a(2',€) €
SH(Q x R™)) we call a a left symbol, also denoted by

ar(z,€) and agr(2, &), (1.1.15)

respectively. For A = Op(a), a(z,2’,&) € S*(Q x Q x R"), we also call a(x,2’,£) a double
symbol. Instead of (1.1.13) for A = Op(ay,) we may also write

Au(x) = /eixgaL(x,f)ﬁ(ﬁ) d¢. (1.1.16)

Moreover, for A = Op(agr) we have

Au(z) = / el‘xﬁ{ / e—m’faR(x',g)u(x')dx'}dg. (1.1.17)

Let us formulate some mapping properties of pseudo-differential operators. First it is an
elementary fact that an A € L#(Q2) induces a continuous operator

A CR(Q) — C(Q).
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Thus A has a distributional kernel K4(z,2") € D'(2 x ) which is uniquely determined on
test functions of the form p(x)¢'(z’) for ¢, ¢’ € C§(Q) by

(K a(z,2'), pl2)d () = / (Ap) ()¢ (') da. (1.1.18)

We call A is properly supported if suppK 4 has proper support, i.e., for arbitrary M € Q, M’ €
(2, the intersections supp K4 N (M x Q), supp K4 N (£2 x M') are compact in 2 x 2. By virtue
of

singsupp K4 C diag (2 x §2), (1.1.19)

for diag := {(z,z) : = € Q}. Every A € L*(Q2) can be written as a sum
A=Ay +C, (1.1.20)

where Ay € L*(2) is properly supported and C' € L=*(Q). In fact, if w(z,z’) € C>(2 x Q)
an arbitrary function such that w = 1 in an open neighbourhood of diag(2 x Q) and such
that both (2 x M) (suppw and (£2 x M’)(\suppw are compact for arbitrary M, M' € €.
Then, for A = Op(a) with a(z,2’,£) € SH(Q x Q x R"), we can set Ay = Op(wa) which is
properly supported, and C' = Op((1 — w)a). It follows that

Liyy(©2) = {Op(a) + O+ a(x,§) € Sy (2 x R™),C € L™(Q)},

is an equivalent to Definition 1.1.5. Note that when A € L*(2) is properly supported the
operator induces continuous maps

A CR(Q) = C2(Q),  CP(Q) = C(Q).

Remark 1.1.6. Let A € L‘(‘d)(Q) be properly supported. Then there is a unique a(x,§&) €
Sty (2 x R™) such that
A = Op(a).

In fact, the Fourier inversion formula
ule) = [ e fe) de

can be composed from the left with A and it follows that
Au(z) = / Ae™C q(€) d¢

(1.1.21)
_ /e”g(e”gAem)ﬁ(ﬁ) ds = Op(a)u

for a(x,&) = e ¢(Ae™®). Here for convenience, we do not explicitly show that a(xz,§) €
Sty (€2 x R™). Details may be found in Shubin’s book [69]. Because of (1.1.20) we can write

LE(Q) = LIy (Qn + L7(9Q) (1.1.22)

where subscript N indicates the subspace of all properly operators A such that K 4 is supported
by a fixed compact set N C Q x Q. Then (1.1.21) induces an isomorphism of

Ligy (@) n — Sig) (2 x R, (1.1.23)
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where the symbol space on the right-hand side is Fréchet, and hence also LELCD(Q) ~- Since
L™°(Q) = C*(Q x Q)
is Fréchet as well also (1.1.22) is Fréchet.

Theorem 1.1.7. (i) Let A € L’(‘Cl)(Q), B € L, (Q), and assume that A or B is prop-

erly supported. Writing A = Op(a), B = Op(b),mod L=°(2) for a corresponding left
symbols a, b, then for the composition we have AB € L?CT)”(Q), and

AB = Op(c) mod L™>°(2),
for a symbol c(x,§) € SZ;L)”(Q x R™), where

c(x, &) ~ Z i@?a(w,{) Dob(x, ). (1.1.24)

aeN"

(ii) Let A € L’(‘Cl)(Q) and A* be its formal adjoint of A defined by

(u, A"v) = (Au,v) (1.1.25)

for all u,v € C§°(Q), with (.,.) being the sesquilinear L*(Q)-scalar product. Then we
have A* € L (Q2). Writing A = Op(a) mod L=>(Q) for a left symbol a, then we have
A* = Op(a*), where

a*(z,§) ~ > éanga(x, £). (1.1.26)

aeN"?

Remark 1.1.8. The operation (1.1.24), i.e., the correspondence
(a,b) — a#b:=c

between symbols a,b is called the Leibniz product between a and b. It is well-defined

mod S™*°(Q2 x R™).
Observe that the Leibniz multiplication is associative, i.e.,
(m#%)#% = al#(GQ#ai’))

mod S™°°(Q x R™). Let us briefly recall the definition of Sobolev spaces, first in R™. The space
H*(R"), s € R, is defined as the completion of C5°(R™) with respect to the norm

He(RM) 1= {/(Q%IQ(&)IQJ{}%, (1.1.27)

[l

with @(§) := (Fu)(§) being the Fourier transform. Equivalently we can define H*(R™) as the
set of those v € §'(R") and that Fu(€) locally integrable in R” and the norm (1.1.27) is finite.
We usually identify H°(R™) with L?(R™). The scalar product

(1, v) = / w(@)(x) da
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of L?*(R™) gives rise to a pairing
(.,.): C°(R™) x C°(R") — C (1.1.28)
which extends to a non-degenerate sesquilinear pairing
H*(R") x H*(R") — C (1.1.29)

for every s € R. Note that the space H*(R") for s € N can be characterized as the set of all
u € L?(R™) such that

D%u € L*(R™)
for all |a| < s. Moreover, on an open set 2 C R"™ we define HZ  (£2) to be the subset of all

comp
u € H*(R™) such that supp u is compact in Q. Let H; .(€2) be the subset of all u € D'(€2) such

that ou € Hy, () for every o € C5°(€2). We often write
ngé)O(Q) = U Hli)c<Q)7 HE.OC(Q) = ﬂ Hlf)c(Q)
seR seR
Observe that
H () = C=(Q),  H, (@) = D'(Q).

loc

Theorem 1.1.9. Every A € L*(Q)) induces continuous operators

A HE (Q) — HM(Q), (1.1.30)

comp loc

for all s € R. Moreover, if A is properly supported then A induces continuous operators

A HS (Q) — HESE(Q),  HE(Q) — HEH(9), (1.1.31)

comp comp loc
for all s € R.

More generally we can say that any A induces an operator
A:E(Q) — D(Q)
and in the properly supported case
A E(Q) —E&(Q), D) — D). (1.1.32)

Remark 1.1.10. For 2 = R™ we have different specific continuity results in Sobolev spaces in
R™. In the simplest case, if A = Op(a) has a symbol a(§) € S*(R™) with constant coefficients,
then we have continuity

A: H(R") — H*H(R"™) (1.1.33)

for all s € R. Another result in this direction is that (1.1.33) is continuous when a(x,§) is
independent of x for large |z|.

The definition of pseudo-differential operators is based on the chosen coordinates
x = (x1,...,2,) in R" and the Fourier transform with covariables £ = (&,...,¢&,). However
there is invariance under substituting a diffeomorphism

Y:Q—Q
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from ) to another open set 2. First note that the function pull backs

X" G (9) — G (Q)

or

X C®() — C=(Q)

define isomorphisms between the respective spaces. This allows us to form

A=y A= (T AXT G (Q) — C(Q),
called the operator push forward under Yy.

Theorem 1.1.11. The operator push forward under x induces isomorphisms
Xx - Ll(lcl) (Q) — L?Cl)(Q)7

for every p € R. If A is written as A = Op(a) + C for a symbol a(z,§) € Sé‘d)(Q x R™) and
some C' € L=>°(Q)), then we have

X+A = Op(a) + C
for some a(,€) € Sé‘d)(fl x R™) and C e L=(Q), and there is an asymptotic expansion

(E Do ~ 3 1 (06a) o, (dx(2)E) Pl ), (1134

where dx(z) is the Jacobian matriz of x at x and $u(x,€) is a polynomial in & of degree <
|| /2 of the form )
O (2, ) = D™D, (1.1.35)

for
d(z,2) = x(2) — x(x) — dx(x)(z — z). (1.1.36)

Remark 1.1.12. For .
E=x(x), &= "‘dx(z)"'¢

we have the following relation between the symbols a(x, &) and a(z,€) in Theorem 1.4, namely,

a(x(z), ‘dx(z)7'€) = a(z,€) (1.1.37)

mod Sé‘d_)l(Q x R™). In the classical case for the principal homogeneous components @, (f,é)
and aqy(x, &) we have

A (X (@), 'dx(2)7'€) = agy (@, §). (1.1.38)

Relation (1.1.37) can be interpreted as a symbol push forward

SH

oy (e X RY) — S(e)) (Qz X RY). (1.1.39)

In fact, (1.1.37) is a consequence of relation (1.1.34) and ®y(z,£) = 1. Then (1.1.38) for
classical symbols follows from (1.1.37).
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Remark 1.1.13. The correspondence (1.1.34) a — a will also be referred to as the sym-
bol push forward under the diffeomorphism x, written a = x.a which uniquely determines
amod S™°(Q x R™). Then, in particular, we have

X+(a£b) = Xaa # xb.
This is a consequence of relation
X+(AB) = x. A x.B
and Theorem 1.1.7.

Definition 1.1.14. A pseudo-differential operator A € L*(§2) represented as
A=0p(a)+C (1.1.40)

for a left symbol a(x,&) € SH(Q x R™) and some C € L~°(Q) is called elliptic if there is a
p(z, &) € STH(Q x R™) such that

a(x, &)p(z,€) = Tmod S~ x R™). (1.1.41)

Clearly this definition is not affected by the choice of the decomposition (1.1.40). In the case
A € L5 () the homogeneous principal part a,)(z,€) remains unchanged when we change
(1.1.40) and A is elliptic if and only if

ag(x,§) #0 forall (z,§) € Qx (R"\ {0}).

Definition 1.1.15. Let A € Lf‘d)(Q), P e L(JS(Q), and assume that A or P is properly

supported. Then P is called a parametriz of A iof

PA=1-0C;, AP=1—Ch, (1.1.42)
for certain Cy,, Cr € L™>°(2). Here 1 indicates the identity operator.
Theorem 1.1.16. An elliptic A € L‘(‘Cl)(ﬂ) has a properly supported parametriz P € L(ﬁ)@)

Proof. By definition we have a p(x, &) € S™#(Q x R") such that (1.1.41) holds. At the same
time we have
p(x,€) a(a,€) —1 € STHQ x R").
This implies
p(z, §)#a(r,€) —1 € STHQAX R,
using relation (1.1.24). Here and in the following we interpret the Leibniz product in terms

of any fixed choice of the corresponding asymptotic sum, i.e., we ignore remainders of order
—o0; those do not affect the conclusions. Thus, writing

C(:U,f) = p(x,f)#a(x,ﬁ) —1

we have

p(x, §)#a(z, &) =1 —c(z, ). (1.1.43)
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This allows us to Leibniz invert the right-hand side, we find a d € S™(£2 x R") such that

(1 =d)#(1 —c¢) = 1mod S™>°(2 x R™).
In fact, it suffices to form the asymptotic sum

d:= Z(—l)jc#j

(o)
j=1

where ¢ := c#tc#t ... #c (j times). Multiplying (1.1.43) by 1 — d we obtain

(L —d)#p)#ta=1.

The method which is used here is also referred to as a formal Neumann series argument. For
convenience we drop remainders of order —oo. Thus, since

(1—-d)#p:=pL e SHQxR")

we constructed a py, such that pp#a = 1. Set P, := Op(pL). Let us now assume that A is
properly supported. Then a(z,§) may be chosen as in Remark 1.1.6. Thus we can form the
composition

PLA = Op(pL#a) = 1mod L™>°(2), (1.1.44)

cf. Theorem 1.1.7. By interchanging factors we can also construct pg € S7#(Q2 x R") and
Pr = Op(pr) with similar properties. A standard algebraic argument then gives us

pr = prmod S™°(2 x R")

and we may set P = FL.

Corollary 1.1.17. Let A € L‘(‘d)(Q) be elliptic and consider the equation
Au = f (1.1.45)
forue H 2 (), fe H "(Q),seR fized. Then it follows that u € HE ().

comp loc comp

In fact, Theorem 1.1.16 gives us a properly supported parametrix of A. Then we can multiply
(1.1.45) from the left by P and obtain

PAu=Pf e H;  (Q),
using (1.1.31). Thus, from (1.4.11) we obtain
PAu=u—Cpu € Hj (),

and hence u = Cru+ Pf € HE, () because of Cru € HEx (€).
The effect that solutions u to elliptic equations (1.1.45) are of a Sobolev regularity shifted by
the order u of A is also-called elliptic regularity.
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1.2 Pseudo-differential operators on C"*° manifolds

It will be essential also to formulate operators and distribution spaces on a smooth manifold
M of dimension n. For convenience we first assume that M is closed and compact, with a
fixed Riemannian metric. Let L=°°(M) be the space of smoothing operators C' on M, defined
by

Cu(z) = / (@, 2 Yu(e) d’ (1.2.1)

M

for a kernel ¢(z,2") € C®°(M x M), with dz’ being determined by the Riemannian metric.
Moreover, choose an open covering (Uy,...,Uy) of M by coordinate neighbourhoods Uy, fix
a subordinate partition of unity (¢, ..., ®n). Moreover, choose functions ¢’ € Cg°(U;) such

that ¢; < ¢} for all j (where f < g for functions f,g means that g = 1 on supp f). Let
x;j : U; — €, be a system of charts. For B € L’(‘d)(Q), Q C R" open, and a chart

x:U—Q
on M we define

X:'B= A,
the operator push forward of B under the deffeomorphism

X1 —U,
by setting
X. ' B=x"B(x")"
We then define
LMU) :=={A:= (x"").B : Bec L'(Q)}). (1.2.2)

This gives us a space of continuous operators
A:CP(U) — C=(U).
It is obvious that the push forward yields an isomorphism
ot LH(Q) — LM(U).

o
Then L (cl)

(M), u € R, is defined as the set of all operators
A:CE(M) — C(M)
of the form

N

J=1

for arbitrary A; € L, (U;) and C' € L™>°(M). Note that we have

N
A; = piAlyg; mod L™(M). (1.2.4)
j=1
Let us set
N
L‘Elcl)(M) = {A = Z QOJA]§03 + C: Aj € L?C1)<Uj>7 Ce LOO(M)} (125)

J=1



12 Pseudo-Differential Operators

Remark 1.2.1. Note that latter notation admits to choose A; € L\ (U;) in a quite arbitrary

manner. However, we may replace A; by A; € Liy(U;) such that the space Léld)(M) remains

unchanged but ) )
Ok)« A5 = (Xaj)«Ax mod L>(82; M €y (1.2.6)

where (x;x) : Uy MUy — QN Qe, () - U NU; — QN Qy, for any 5,k =1,...,N. Thus
local complete symbols of A over x;U; = € modulo symbols of order —oo for all j, which
means that we may assume without loss of generality that the operators A; from the very
beginning have such compatibility properties. Then, denoting by a;(x,§) corresponding local
left symbols of A; over Q;, (i.e.,A; := Op(a;)), the above mentioned symbol push forwards
induce transformations

aj’Q]ﬂQk — ak|ﬂkmj

for all j, k.
Note that from (1.1.38) it follws that the homogeneous principal symbols of A;|y;, behave like

invariantly defined functions on 7*M \ 0 (the cotangent bundle minus zero section). More
precisely, computing the principal symbols of

(x;)«Aly, and  (xx)«Aly,

in the corresponding local coordinates of Q; = x;U; and € = x, Uy, respectively, then the
rule (1.1.38) tells us that the principal symbols transform as functions on 7*M \ 0 under the
transition diffeomorphisms

Kkj * ij — ij

for
Qir = x;(U;NU), Q= xu(Ux N ).

In other words writing
Xik = Xjlo,nve 1 Uj O Uk — Qi Xaj = Xeloynoy, 2 Uy DU — Qg
it follows that
Rkj = Xkj © X+ Qi — Quy
like
(x,8) — (ks (x), “dr (2)€).

Which just corresponds to transition diffeomorphism
ij x R" — ij x R"

of the cotangent bundle. Then for A € L!;(M) the local homogeneous principal symbols
ag (7, €) of Aly, as functions of (z,§) € ; x (R™\ {0}) are invariantly defined as functions
on T*M \ 0, i.e., we have

ag (7, §) = ag (T, §) (1.2.7)

as soon as
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Definition 1.2.2. For s € R" we define the Sobolev space H*(M) by
N
HS(M) = {ZQOJ'UJ' C Uy OXj_l S Hﬁ)c(Qj)a j = 1,,N}
j=1

We can easily define Hilbert space scalar product in H*(M) where we identify H°(M) with
L*(M), with the standard scalar product

(u, )2y = / u(z)v(x) dr. (1.2.8)
M
Then (1.2.8) induces a non-degenerate sesquilinear pairing
(.,.): H*(M)x H*(M) — C (1.2.9)
for every s € R. For any A which is continuous as an operator
A:H(M) — H*™(M)

for all s € R we find an
A" H*(M) — H* " (M),

called the formal adjoint of A which is uniquely determined by the relation
(Au,v) = (u, A*v)
for all u,v € C>(M).

Theorem 1.2.3. An A € L*(M) induces continuous operators
A:H*(M) — H*"(M)
for all s € R.

: p
Theorem 1.2.4. (i) A€ Ly

(ii) A € Liyy (M) implies A* € Li,

Remark 1.2.5. By virtue of the rule (1.2.2) of symbol push forward it follows that ellipticity
of an operator is an invariant property, i.e., globally defined on the manifold M.

(M), B € L{, (M) implies AB € L{;’(M).

(M).

In other words the following definition makes sense.

Definition 1.2.6. An A € Li(M) is called elliptic if (x;)-Alv; € Liyy(€y) for € == x;Uj
is elliptic in the sense of Definition 1.1.14, for all j.

Theorem 1.2.7. An elliptic operator AEL?CI)(M) has a parametriz PGL(_Cﬁ(M), i.e.,

PA=1-C, AP=1-Cy (1.2.10)

for some C,, Cr € L=°(M).



14 Pseudo-Differential Operators

Proof. Assuming that the local operators A; of A in formula (1.2.5) satisfy the compatibility
condition of Remark 1.2.1 then it suffices to construct parametrices P; of Aly, € L(_Cf)(Uj) by
applying Theorem 1.1.16 in corresponding local coordinates and then to set

N
P = Z ;i Py
=1

]

Definition 1.2.8. An operator A : H — H between Hilbert spaces H, H is called a Fredholm
operator, if
ker A:={u e H: Au= 0} (1.2.11)

and cokerA = lf]/imA are both of finite dimension. Then
ind A := dim ker A — dim coker A (1.2.12)
is called the index of A.
Theorem 1.2.9. For an operator A € L*(M), the following conditions are equivalent:
(i) A is elliptic,
(ii) A induces a Fredholm operator
A:H(M) — H*™(M) (1.2.13)
for some s = sy € R,
The Fredholm property (1.2.13) of A for an s = sq entails the Fredholm property for all s € R.

Proof. Let us show (i) = (ii) i.e., the ellipticity of A gives rise to the Fredholm property of
(1.2.13). From Theorem 1.2.7 we find a parametrix P of A. Thus the first relation of (1.2.10)
shows that kerA is of finite dimension, since 1 — Cy, is Fredholm in H*°(M), using that Cp,
as a smoothing operator is compact. In other words, (1 — Cp)u = 0 entails PAu = 0. Using
kerPA D kerA, and hence dimkerA < oo. From the second relation of (1.2.10) we obtain for
the formal adjoint
(AP)" = P*A* =1-C}.

Then, similarly as before dim kerA* < co. Together with dim ker A* = dim coker A we conclude
that A is a Fredholm operator. This holds for s = so. However, kerA as well as kerA* are
finite dimensional subspaces of H>*(M) = C*°(M) and hence independent of s. Concerning

(ii) = (i) we refer to standard textbook, cf. [48, Page 197 Theorem 7).
[l

Theorem 1.2.10. (i) Let A € L?Cl)(M) be an operator such that (1.2.13) is an isomor-
phism for some s = sg € R. Then A is an isomorphism for all s € R, and we have
At e L g (M).

(ii) For every p € R there exists an elliptic operator A € LE (M) such that
A:H*(M) — H*"(M) (1.2.14)

15 an isomorphism for every s € R.
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1.3 Parameter-dependent pseudo-differential operators

In applications below we need a generalization of L’(‘d)(M ) to the case of pseudo-differential

operators with parameters A € R',l € N. The corresponding class Lﬁ:l)(M 'R!) is defined as
follows. First we form

L?d)(Q;Rl) :={O0p(a)(\) : a(z,2',&,\) € S&l)(Q x  x R?J;l)} (1.3.1)
where analougosly as (1.1.13)
Op(a)(Nu(z) = // e (x, 2’ €, Nu(a') da' de. (1.3.2)

For the respective definition on a manifold M we also need parameter-dependent smoothing

operators, namely,
C(\) € L™°(M;R!) := S(R', L™>°(M))

with L7°°(M) being identified with C>°(M x M), cf. (1.2.1). In the following definition we
employ similar notation as in (1.2.3).

Definition 1.3.1. We define

N
Lﬁ:l)(M;Rl) = { Z%‘Aj(A)@; +C(N) 1 45(N) € Létcl)(UﬁRl)»
7=l (1.3.3)

C(\) € L“X’(M;Rl)}

where

Ly (U RY) = {AN) = (x D). BV : B(A) € Liy, (4R} (1.3.4)

Similarly as in pseudo-differential operators without parameter every A(\) € L’(‘Cl)(Q; R!) has
left and right symbols
ar(z,&,\) and agr(2,&N), (1.3.5)

respectively, cf. (1.1.15). Most of the constructions have a parameter-dependent analogue. We
tacitly employ this generalization when we do not recall explicit definitions. In particular, we
have parameter-dependent ellipticity of an operator A(\) € L*(Q;R!) which means that for
a(z,&,N) € SH(Q x R™M) with A(M\) = Op(a)(A) there is a p(z,£, ) € S7#(Q x R*) such
that

a(z, &, N)p(z,&,\) = 1mod S7H(Q x R™™) (1.3.6)

For A(X) € L(%; R!) we have the parameter-dependent homogeneous principal symbol
ag € SM(Q x (R™1\ {0})), (1.3.7)
and parameter-dependent ellipticity in this case means
agy(z,&,N) # 0 for all a(z, &, ) € Q x (R™\ {0}). (1.3.8)

There are then corresponding generalizations of Definition 1.1.15 and Theorem 1.1.16. It will
be necessary also to have such constructions on a smooth manifold M. For convenience we
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consider the case of a closed manifold M. Because of the transformation behaviour of symbols
under coordinate diffeomorphisms which is valid in analogous form also in the parameter-
dependent case the ellipticity with parameters of an A(\) € L’(‘Cl)(M :R") can be defined for
local symbols over any coordinate neighbourhood U on M. To be more precise, looking at an
element in (1.3.3), it we can push forward A(\)|y under a chart

x:U—Q,

Le., form x,A(A) € Lig, (; R"), which can be written as Op,(a)(A) for an a(z, &, \) € S4(Q x
R"™*!). Then, in order to define parameter-dependent ellipticity of A()) it suffices to apply it
locally to a. This make sense because of the coordinate invariance of the condition.

Theorem 1.3.2. Let M be a closed smooth manifold and A(\) € L

(d)(M;Rl) parameter-
dependent elliptic. Then

(i) A(XN) has a parameter-dependent parametriz P(\) € L(Cf;(M;RZ) which means

PAAN) =1, ANP(N) —1 € L™>°(M;R); (1.3.9)

(ii) For every s € R the operators A(X\) form a family of Fredholm operators
A(N) : H* (M) — H**(M), (1.3.10)
and there is a constant C' > 0 such that (1.3.10) are isomorphisms whenever || > C.

Corollary 1.3.3. For every p there exists an elliptic operator R* € LE (M) which induces
1somorphisms

RM: HY (M) —s H*™"(M) (1.3.11)

for all s € R. Any such R* will also be called an order reducing operator or a reduction of
orders on M.

In fact, we can construct a parameter-dependent elliptic operator R*(\) € L (M;RY) for
[ € N\ {0} by using parameter-dependent elliptic local symbols

a(x, & A) = (1+ [€[* + [N}

and form an associated operator via (1.3.3). Then using the above-mentioned notation (1.3.8)
we have

ag (2, €, X) = (I + A2,

cf. (1.3.8). Applying now Theorem 1.3.2 (ii) to R¥(\) the operator R* := R¥(A!) for A\! of
sufficiently large absolute value induces isomorphisms (1.3.11) for all s. Note that LY (M) =
RELE(M); clearly the latter notation means {R*A : A € LE(M)}.
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1.4 Operators with operator-valued symbols

Let us first consider symbols with values in a Fréchet space E with semi-norm system (7; ) en
we define the space

SHQ xRIE) (1.4.1)
for 4 € R, Q2 C R? open, as the set of all a(y,n) € C*(Q2 x RY, E) such that

m;(Dy Dya(y,n)) < ¢{n)* (1.4.2)

for all (y,n) € K x R, K € RP, all « € NP, 5 € N9 and for all j € N, for constants
c=c(a, B, j,K) > 0. In addition spaces of classical E-valued symbols

SH(Q x RYE) (1.4.3)
are defined by asymptotic expansions
aly,m) ~ > aqy(ym) (1.4.4)
§=0

where aq) € C*(Q2 x (R7\ {0}), F),v € R, is asked to satisfyies the homogeneity condition

aw)(y,0n) = 8"aw)(y,n), 0 € Ry.

We now pass to pseudo-differential operators with operator-valued symbols. Those will be
necessary in applications in singular analysis below.

A (separable) Hilbert space H is said to be endowed with a group action

K= {H(;}(SGRJ,_

if
ks : H—H

are isomorphisms, ks k, = kg, for all §,v € R, and if § — ksh represents an element of
C(R4, H) for every h € H.

Proposition 1.4.1. If k is a group action in H, then we have
16| 2y < cmax{s, 6}
for suitable constant ¢ > 0, M > 0.
Example 1.4.2. (i) For H := L*(R"™) the operators
rsu(x) = 6" *u(dx), § € Ry, (1.4.5)
are unitary for all §.

(ii) For H := H*(R"), s € R the operators (1.4.5) represents a group action. More generally
we can endow H := (x) H*(R™) with the group action (1.4.5).
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(iii) For every H the identity map is an admitted group action. This is often chosen when
H is of finite dimension.

Note that the constant M = M (k) and ¢ = ¢(k) in Proposition 1.4.1 may depend on the
space H, e.g., on s and ¢ in Example 1.4.2 (ii).

It will be necessary also to consider the case of Fréchet spaces E with group action x. Here
we assume that

E = lim B’ (1.4.6)
JEN

is a projective limit of Hilbert spaces E7 continuously embedded in E° for all j, where EY is
endowed with the group action x and «|g; is a group action on E’ for every j.

Example 1.4.3. The Schwartz space
n . —k n
S(R") = lim (a) " H(R"),
keN
is Fréchet with group action (1.4.5), using a generalization of Example 1.4.2 (ii) forg=s = k.
In the following consideration, we frequently employ functions on an open set U C R" taking

values in a Fréchet space E, endowed with a countable system (p;);eny of semi-norms. In
particular, we have the space C°(U, E) defined as the set of all functions

u:U — E,

such that

& (u) = EIGJE pi(DS)u(x) < oo (1.4.7)

for all j e N, K € U. Then C*(U, E) is Fréchet with the semi-norm system (1.4.7). Another
example is the Schwartz space S(R", F) defined as the set of all u : R" — E

Tja(1t) = SUP (z* DJu(x)) < oo (1.4.8)
BAS

for every j € Nya, 8, K € R" € N"™. Then S(R", F) is Fréchet in the semi-norm system
(1.4.8), 7 € Ny, € N". There are other equivalent systems of semi-norms which define
S(R™, E). For instance, for F = C we can write

S(R") = () (=) "H*R")
keN
and with the semi-norms
oulu) = (@) ullysny, k€N,
Definition 1.4.4. Let H and H be Hilbert spaces with group actions r and &, respectively.
(i) The space S*(Q x R%; H, H) of symbols a(y,n) of order p € R on an open set Q C R?
is the set of all a(y,n) € C*°(Q x RY, L(H, H)) such that
1 oy LDy Dy aly, m) Yo | oy < € ()™ (1.4.9)

forall (y,n) € K xRY, K € Q, a € NP, 8 € N7, for constants ¢ = c(a, 3, K) > 0. The
elements of S*(2 x RY%; H, H) are called operator-valued symbols, referring to twisted
symbolic estimates (1.4.9).
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(ii) Let S™(Q x (R7\ {0}); H, H), i € R, denote the space of all agy(y,n) € C=(Q x (RT\
{0}), L(H, H)) such that
ag (y, 0n) = 0"Fs ag (y,m) K5 (1.4.10)

foralld € Ry, (y,n) € Q@ x (R?\ {0}). Relation (1.4.10) is also referred to as twisted
homogeneity of order .

(iii) The space Sh(2 x R% H, H) of classical symbols of order ji is the set of all a(y,m) €
SH(QYxRY; H, H) such that there are elements ag,—;(y,n) € SW=)(Qx (R\{0}); H, H),
7 €N, such that

N
raen = aly,n) = x(0) Y agep(y.n) € SNV (Q x R H, H) (1.4.11)
=0

for every N € N and any excision function x(n).

Remark 1.4.5. Note that for any excision function x(n) and agy(y,n) € SW(Q x (R?\
{03); H, H) we have x(mag(y,n) € S*(Q x R H, H).

In fact we have

n oy~
ag (Y, <—>) = ()" &y ag) (Y, M)k

lLe.,
H/}E<_nl> (X(ﬁ)a(#) (v, 77)) Kn) Hﬂ(H,H) < c(m*,

i.e., x(n)aq(y,n) satisfies the first symbolic estimate of (1.4.9). For the derivatives we can
argue in a similar manner, using that

DeDE: SW(Q x (R1\ {0}); H, H) — S@ 8 (Q x (R?\ {0}); H, H).

Remark 1.4.6. Let n — [n] be any strictly positive function in C*°(R?) such that [n] = |n|

for |n| > constant for a constant > 0; then we obtain the same space S*(2 x RY; H, H) as in
Definition 1.4.4 (i) when we replace (n) by [n] in relation (1.4.9).

Remark 1.4.7. For any a(y,n) € S4(Qx RY; H, H) we can recover the homogeneous compo-
nents ag,—;(y,1),j € N, in a unique way. For aq,)(y,n) we obtain

ag(y,n) = 61i_>1(r>10 § s taly, n)Ky " (1.4.12)
Then aq—1)(y,n) can be recovered by applying an analogous conclusion to
a(y,n) = x(mag (y,n)

which is of order p — 1, etc.

Let us observe some useful properties of the spaces S®(Q x (R?\ {0}); H, H). First we have
a linear operator

SW(Q x (RI\ {0}); H,H) — C®(Q x S™1 L(H, H)) (1.4.13)
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defined by

U
g (Y1) — agy (Y, m)-

Here S?' is the unit sphere in R, and C*°(Q x S, £(H, H)) the corresponding Fréchet
space of smooth functions

Qx S9! — L£(H, H).

The operator (1.4.13) is an isomorphism. Its inverse has the form
Ui ~ Ny -
agu) (Y m) — By nl*ag (v, m)fﬁmf = ag (Y, 1) (1.4.14)

because of n
agu) (Y m) = [0l Ry -rau) (Y, m) 8 -

The right-hand side of (1.4.14) is refered to as extension of a(,)(y, %) by homogeneity from
the unit cosphere S77! to R?\ {0}.

In particular, because of the bijection (1.4.13) the space S®(Q x (R?\ {0}); H, H) is induced
by C*(Q x ST' L(H, H)).

Remark 1.4.8. The space of functions
foo(n) € SWRIN\{0}; H, H)

(i.e., constant with respect to y € Q) is a closed subspace of S™(Q x (R7\ {0}); H, H), and
we have

SH(Q x R\ {0}); H, H) = C>(Q, S™W(R?\ {0}; H, H)).
Remark 1.4.9. The operators D;}Dg, a, B € N9, induce continuous operators

DoD? : SW(Q x (R {0}); H, H) — S®1D(Q x (R?\ {0}); H, H)

for all p € R.
Remark 1.4.10. (i) The space S*(Q x R%; H, H) is a Fréchet space with the semi-norm
system
a — sg}g <77)_“+|5|||l?&<_,${D;‘ Dﬁa(ym)}wwlb(ﬂ,m
Y
neRY

aeN feN K e

(ii) The (so-called) homogeneous components a(,—;(y,n), j € N, of classical symbols
a(y,n) € SH(Q xR H, H) are uniquely determined by a(y,n). Thus

¢;: SH(Q X RY H H) — S 9(Q x (RT\ {0}); H, H), (1.4.15)

determined by ¢; = a(—;), j € N and ryy1 in formula (1.4.11) allow us to endow
SH(Q xR H, H) with the Fréchet topology with respect to the maps ¢j,j € N, ry41, N €
N and the canonical embedding

SE(QxR%L H,H) — SMQ x R%: H, H).



1.4 Operators with operator-valued symbols 21

(iii) The space S%(RY; H, H), “of all y-independent elements is closed in Sy(2 x R% H, H).
Setting S~°(Q x R H, H) = wer S (Q x R H, H) we have S~(Q x R%; H, H) =
C>(Q,S(RY, L(H, H)).

Similarly as for scalar symbols, if a consideration is valid both in the general and classical
case we write “(cl)” as subscript. Let S{(R% H, H) denote the subspace of all a(y,n) €

Sé‘d)(Q x RY; H, H) that are independent of y. It can be easily verified that Sé‘cl) (R%; H, H) are
closed subspace of Séf: l)(Q x R%: H, H ) and we have

Sty (@ x RYG H, H) = C(9, S{yy (R H, H)). (1.4.16)
Because of nuclearity of C'°(2) we have
Sty (Q xR H, H) = C®(Q)@,S0 (R H, H) (1.4.17)

where ®, denotes the projective tensor product between the respective Fréchet spaces, cf.
Theorem 1.7.1.

Remark 1.4.11. Let a(y,n) € C®(Q x RY, L(H, H)) such that

a(y, o) = " fs aly,n) ks ' (1.4.18)
for all |n| > ¢ for some ¢ > 0 and § > 1, then we have a(y,n) € S%(Q x RY; H, H).

In fact, by virtue of (1.4.18) we have

a(y,n) = xau(y,n) + ¢y, n) (1.4.19)

for
gy m) = Jim 5745 aly, n)rs € S0 x (R {0}); H, A)

and some @(y,n) € C*(Q x (R?\ {0}),L(H, I?)) that vanishes for |n| > constant for a
constant > 0. Thus ¢(y,n) € S™°(Q x R% H, H), and hence (1.4.19) shows that a(y,n) is
classical of order p. In addition we see that in this case a¢,—;(y,n) =0 for all j € N, 5 > 0.

Remark 1.4.12. (i) Spaces S“ (Q x R?) of scalar symbols can be identiﬁed with spaces
S (Q x R?%;C,C) where (C is equipped with the trivial group action k', determined by
= id¢ for every § € R,.

(ii) The (y,n)-wise composition of operator functions gives rise to bilinear maps
Sty (2 x RY Ho, H) - Sty (2 x R% H, Hy) — S (2 x R H, H) (1.4.20)
for every p,v € R.
(iii) The (y,n)-wise multiplication gives us bilinear maps

Sty (Q X RY) - SE(Q x R H, H) — SiY(Q x RY H, H),

(c)
Sty (Q x RY H, H) - Sl (Q x RY) — SEH(Q x RS H, H).

(cl)

(1.4.21)
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Example 1.4.13. Let p(x,§) € SH(R™ x R"), u € R, and assume p is independent of x for
|x| > C for some C > 0; then the associated pseudo-differential operator
Op,(p) : H*(R™) — H*#*(R") (1.4.22)

for every s € R. Consider the involved Sobolev spaces with the group action of Fxample 1.4.2
(ii). This allow us to form the family of operators

b(9) := s Op,(p) 7! € C(Ry, L(H*(RY), H*(R"))). (1.4.23)
Because of
b(AS) = Fxs Op,(p) Kxs
= 7x (R Op,(p) k5 ') k! (1.4.24)
= I%)\ b((;)/i)_\l
we have

b(lnl) € SO R\ {0}; H¥(R™), H*"(R")),

for 6 = |n|, ¢f. Definition 1.4.4 (ii). Thus, if n — [n] is defined as in Remark 1.4.6, then we
have
a(n) := [n]" b([n]) € Se(Ry; H*(R"), H**(R")),

cf. Remark 1.4.11.

Other examples of operator-valued symbols are as follows. Consider the case
H:=H*R), H=C

where on H*(R) we impose the group action of Example (1.4.2) (ii) for n = 1 and on C the
trivial group action, i.e., ks = id for all 6 € R,. Then, as is well-known, the operator of
restriction

r':S(R) — C, r'u:=u(0)

extends by continuity to a continuous map
' H*(R) — C (1.4.25)
for every s € R, s > 1/2.
— iz d:
) = [ et de,
0)= [ u(§)d¢ = —E%u(€) d
u0) = [ aeyas = [ a e,

w1 = @1 ael < ( [ df) 1/2( / <€>25|ﬂ(§)|2d‘§) "

()] < cllull s @),

for s > 1. This yields (1.4.25). Then we have

v’ € SY/*(RY; H(R),C). (1.4.26)
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In fact, for u(z) € H*(R) and (ksu)(x) = 6'/?u(dx),5 € R, and by Remark 1.4.11 we obtain
(1.4.26).

In the following definition we employ the Schwartz space S(RY, H) with values in Hilbert
space, defined as the set of all u € C*°(R?, H) such that

sup [|y* Dyu(y)|m < oo
yeR?

for all a, 8 € NY. Further examples come frome differentiations

oF = <%)k : H¥(R) — H*"(R).

In this case we have 9% = §Fks0F k5!, for every § € R,.

% € SE(RY; H(R), H**(R)).
More generally, the differentiation in R"”

DY : H*(R") — H*~l*l(R™)

is a symbol in S!?/(R9; H*(R™), H*~ o/ (R™)).

1.5 Edge Sobolev spaces
Definition 1.5.1. (i) Let H be a Hilbert space with a group action k. Then W*(R?, H), s €
R, is defined as the completion of S(RY, H) with respect to the norm

1/2
b = { [ 1 I Fols dn (15.)

for dn = (2m)~%dn.

(ii) If E is a Fréchet space with group action, cf. (1.4.6), by (i) we have the spaces
We4(RY, E7), and we define

WH(R?, E) = lim W*(R?, EY),

jeN

It can be proved, cf. [21], that the space W?*(RY, H) can be equivalently defined as the set of
all u € S(RY, H) such that (1.5.1) is finite.

Remark 1.5.2. Observe that the spaces W?*(RY, H) depend on k. If necessary we use notation
WHHR?, H),.
For ks =idy for all 6 we have

WA (R?, H)yqg = H* (R, H).



24 Pseudo-Differential Operators

In particular, if H = C endowed with the trivial group action we have
WH(R?,C) = H*(R?). (1.5.2)

Remark 1.5.3. There are many ways to introduce in W*(R?, H),, equivalent norms. For
instance, in (1.5.1) we can replace (n) by [n] for any strictly positive smooth function in RY
such that [n] = |n| for all n > const, for some const > 0. Then (1.5.1)turns to an equivalent
norm.

Proposition 1.5.4. For every p, ¢ € N and s € R we have
W3 (RY, H*(RP)) = H*°(RPT). (1.5.3)
according to Example 1.3.23 in [53], where H*(RP) is endowed with the group action
ks u(z) — 0P Pu(dx),0 € Ry.
A similar result of this type concerns the case H®(Ry) with group action
ks u(t) — 6Y%u(dt), 8 € Ry.
Then
WA(R?, H(Ry)) = H*(R? x R,) = H*(RL™). (1.5.4)
Here H*(RL) = {u(t,y) € H*(R™) : u(t,y)|is0}-
For an open set 2 C R? we define W2 (€, H) to be the space of all v € D'(R?, H) such

comp

that supp v is a compact subset of Q (here we tacitly identify distributions in €2 supported by
such a compact set with distributions in R? supported by that set). Moreover, W (£, H) is
defined as the set of all u € D'(Q2, H) such that pu € W2 (Q, H) for every ¢ € C3°(Q), cf.

comp
Proposition 1.5.5 below. Similar notation is used for edge spaces referring to a Fréchet space

E with group action.

The following result has been proved by Hirschmann [21]. By M., we denote the operator of
multiplication by a function ¢. Instead of My u we also write pu.

Proposition 1.5.5. For any Hilbert space H with group action k and ¢ € S(Rg) the operator
Mg, WH(RY, H) — WH(R?, H)
is continuous for every s € R.

Proof. The Schwartz space S(R?, H) is dense in W*(R?, H); cf. Definition 1.5.1. Thus it
suffices to show

[IMoullwsra,my < collullwsra,m (1.5.5)

for all u € S(R?, H), for some constant ¢, > 0. We have (up to equivalence of norms)

loullSys ga ) = /[n]2sl|ﬁ[77]1F(90U)(n)||?1 dn = [[m(n)|1 2 ga) (1.5.6)

for

m(n) = s / (Fo) (1 — ) Fu(€) del| .
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using that F(pu)(n) = [(Fe)(n— &) Fu(§) d§. Peetres inequality, cf. Lemma 1.7.2 in Section
1.7, we have

[n)* < lp — €[ (1.5.7)
for every £, € R?, s € R for a constant ¢ > 0. Applying (1.5.7) for s = 1 we obtain
>1
K(0) := 0 =
st 0<d<t
the estimate
K([¢]/[n]) < e[n— ¢ (1.5.8)

for some ¢ > 0, for all £, € R?, from (1.5.7) it follows that

m(n) < cullnr) / n— &P — ) ale) de (1.5.9)

for a constant ¢g > 0. Thus the right-hand side of (1.5.9) is equal to

el [ idyaln = -4l — €60 — Il . (15.10)
From proposition 1.4.1 and (1.5.8) it follows that

il < K (/DY < el — ¢ (L5.11)

for some ¢ > 0. Thus (1.5.10) can be estimated by

‘. / i el — €171-5n — €116 — )€ g (&) 1
< ce, / [0 — €My — ¥ — )[I€) gl al€) 1
< e, / [ — €)M (gt (€)1 e

for Ci(p) := supgcpal€]¥@(€)]. Let us set
g(n) = ("M h(n) = [k a(n) |,

and choose k € N so large such that |s| — k + M < —q, and hence g € L'(RY). Moreover,
||h||L2(R‘1) = ||U||WS(Rq7H) we have

m(n) < cesCrl(p)(g * h)(n)
for n € RY. From Youngs’ inequality, cf. ... below, we obtain, using (1.5.6),
lullws @,y < ccsCr(e)llg * bllL2may < ccaCr(@)lgll @ 1Al L2 ra)

= CsCr() | ullws ga,m)
Cy = cc||g| 11 (ra), which just corresponds to (1.5.5). u
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Similarly as (1.1.13) we form pseudo-differential operators Op,(a) = Op(a) in the variable
y € Q, where a(y,y’,n) is a symbol in S5 (2 x Q@ x R%; H, H), cf. Definition 1.4.4 for Q x
instead of {2, now for open (2 C RY.

Proposition 1.5.6. For every .
aln) € SH(R%: H, )

the associated pseudo-differential operator Opy((z) induces a continuous operator
Op,(a) : W*(R?, H) — W* (R, H) (1.5.12)
for every s € R. Moreover, the map a — Op,(a) generates a continuous map
SHRY H, H) — LOV(RY, H), W #(R?, H)) (1.5.13)
for every s € R.
Proof. We have for u € W*(R?, H), using that Op(a) = Fla(n)F

OB @)l ey = [ () I3, F Opla)utu)
= [ i e Pty dn

= [ i alwmgy s Putnl dn

< [ e a2y s )y d

< sup (1) 17 ) ey [ 0 F )y i < e
n

This shows the claimed continuity (4.1.5). Moreover,

1OP(a)[] cows ma, by we—n(ra, 1)) < SUP <77>7MH’%;]1&<77>’%(77>”L(H,ﬁ)?
cRa ()
n

shows the continuity of (1.5.13), because a(n) € S*(R%; H, H) — 0 entails ¢(a) — 0 and
hence

‘|Op(a)|‘c(ws(Rq,H),Ws—“(Rq,H)) — 0.

Note that, as a corollary of relation (1.4.26),
Op, (1) : W*(RY, H'(R)) —» H*~"2(RY,C)

is continuous for s > 1. However, from (1.5.2) and (1.5.3), we get the continuity of the

restriction
Op, (1) : H*(R™") — H*~'/*(R7), (1.5.14)

for s > 1/2, where Op, (1) has the meaning of restriction

U(yl, s ’yqayq—l—l) — u(yla s ayqu)'
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Another continuity result concerns symbols a(y,n) that are not necessarily constant with
respect to y. There are many different situations of that kind, where we either control the
behavior of symbols for |y| — oo or the nature of distribution spaces for |y| — oc.

The spaces of symbols in Definition 1.4.4 can be specified for an open set {2 C R? in variables
y or Q x Q) for open 2 C RY, in variables (y, ). Symbols a(y,y’,n) are called double symbols,
and for those we form associated operators

Op(a)u(y) = / / gy, o' m)u(y') dy'dn, (1.5.15)

first for v € C§°(2, H), and later on for more general H-valued distributions, such as
W (Q, H). Clearly symbols a(y,n) and a(y’,n) are admitted as special cases, and analo-
gously as in the scalar case, in this connection we call a(y,n) =: ap(y,n) a left symbol,

a(y’,n) := ar(y,n) a right symbol.
Theorem 1.5.7. Assume that a(y,n) € S*(R? x RY; H, H) vanishes for large |y|, i.e.,

a(y,n) = by, n) + ar(n)
forb(y,n) € SH(R? x RY; H, H) such that b(y,n) = 0 for |y| > R for some R > 0. Then Op(a)

induces a continuous operator
Op(a) : Wi (R?, H) — W*#(RY, H) (1.5.16)
for every s € R.
Proof. By virtue of Proposition 1.5.6 it suffices to consider Op(b). By assumption we have
b(y,n) € C5° (B, S"(R%; H, H))

for B := {y € RY: |y| < R} and C{°(Bg) is the Fréchet space of all ¢ € C*°(R?) such that
supp ¢ C Bpg. Because of

C(Bg, SY(R%: H, H)) = C°(Br)&,S*(RY; H, H),

applying Theorem 1.7.1in Section 1.7, we can write
b(y,m) =D Aips(y)bi(n)
j=0

for \j € C, 3 20IN| < 00,05 € C5°(Bgr),bj(n) € SH(RY; H, H), tending to zero in the
respective spaces, as j — co. The functions ¢;(y) are interpreted as operators of multiplication
M. We now apply Proposition 1.5.5 which tells us that

My, tu— pju

induces a continuous operator

M, WH(RY, H) — WH(RY, H)
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where
M, | cows—n(ga,iryy — 0 (1.5.17)

as j — 0o. Then, writing
b) = Z /\J'M%Op(bj>
=0

we obtain

|Op(b )”c Ws(R9,H),Ws—H(R9,H))

= (1.5.18)
Z A1 1Op(b; ||£ Ws(Re,H),Ws—1(Re,H)) ||MSOJ||E Ws—n(Re,H))"
§=0
From b; — 0 and Proposition 1.5.6 we obtain
10D (5| s ey o s (e iy — 0 (1.5.19)

as j — 00. Moreover, (1.5.17) and »_77 |\;| < oo show that the right-hand side of (1.5.18)
converges. This yields the continuity of (1.5.16).
[

Conclusions using projective tensor product structure of involved spaces as in the previous
proof are often referred to as tensor product argument.

Example 1.5.8. Let £ = C>(Q), F = Séil) (R%; H, H), then relations (1.4.17) mean

w
E&.F =S

(QxRY H, H)

and hence we can apply Theorem 1.7.1.

There are other continuity results for operators with operator-valued symbols. For purposes
below we discuss a few cases.

Theorem 1.5.9. For a(y,n) € S*(Q x RY; H, H), Q C RY open, the operator
Op,(a) : C(Q, H) — C=(Q, H) (1.5.20)
extends to a continuous operator
Op,(a) : Wegmp(S2, H) — Wi H(Q, H) (1.5.21)
for every s € R.
Note that when we consider a double symbol

aly,y',n) € SH(QUx QxR H, H)

rather than a(y,n) as in Theorem 1.5.9 we also have continuous operators Op(a) in the sense
of (1.5.20) and (1.5.21).

By L™°(; H, H) we denote the space of operators C' acting by kernels c(y,y') € C=(Q x
Q,L(H, H)), namely

Cu(y) = /C(y,y’)U(y’) dy,
ueCP(Q, H).
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Definition 1.5.10. We set
Ligyy (% H, H) :={Op(a) + C :a(y,n) € Steny (% H, H),C e L™™(Q;H, H)}. (1.5.22)

A vector-valued analogue of the Schwartz kernel theorem then gives us an operator-valued
distributional kernel for A := Op(a), namely,

Kaly,y) = / g (y of ) dn (1.5.23)

which belongs to D'(Q x Q, L(H, H)).
Proposition 1.5.11. We have

singsupp K4(y, ') C diag (Q x ). (1.5.24)
Proof. Using the identity

AnNei(y*y/)n = —|y — y/|2Nei(yfy/)n_

We may write

Op(a)u(y) = / / —ly =y | N AN Ma(y, o m)uly') dy'dn,

u € C°(Q, H). Integrating by part in 7 gives us

Op(ayuly) = [ [ €0M(ly — A aly.y'm)uty) d
Writing
Op(a)u(y) = Op((w + (1 —w))a)u(y)
for an w(y,y’) € C(Q2 x Q) such that w = 1 in a neighbourhood of diag (2 x ) we obtain

Op(a)u(y) = Op(wa)(y,n) + // W=V (—|y — |72V (1 — w(y, y'))Af?Va(y, v, n)u(y’) dy'dn.
(1.5.25)
Since 1 — w vanishes in a neighbourhood of diag(€2 x ) we have

—ly = y17M 1 - wly,y)) € CX (@ x Q).
Moreover, as a consequence of Definition 1.4.4 (i) we have
AYa(y,y',n) € S*7N(Qx Q x R% H, H)

for every N € N. Now for every k € N there exists an N = N(k) such that the kernel of
Op((1 — w)a) belongs to C*(Q x Q, L(H, H)). Since N in (1.5.25) is arbitrary, the kernel of
Op((1 —w)a) belongs to C=(Q x Q, L(H, H)). Since for every neighbourhood of diag (€2 x Q)
we can choose w(y,%’) in such a way that w vanishes outside this neighbourhood, we obtain
relation (1.5.24). O
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Remark 1.5.12. Similarly as (1.1.20) an operator A € L y (84 H, H) can be written in the
form

A=Ay +C (1.5.26)
where Ay € L“ (Q H, H) is properly supported in the variables (y,y') and C € L=(Q; H, H).
Similarly as Remark 1.1.6 we have a recovering process for symbols.
Remark 1.5.13. Let A € L“ (Q H, H) be properly supported. Then there is a unique

a(y,n) € 5&1)(97 H, H) such that
A= Op,(a).

In fact, for any u € C§°(§2, H), using the Fourier inversion formula
u(y) = / V4 (n) dn (1.5.27)
we obtain
Au(y) = / Aei(n) dn = Op,(a)u (1.5.28)

and we may set a(y,n) = e~ Ae™" belonging to C=(Q x RY, L(H, H)). An additional con-
sideration (which is left to the reader) shows that in fact a(y,n) is a symbol as asserted see

also Shubin’s book [69].

1.6 Applications of operator-valued symbols

For applications below we consider some concrete examples of operator-valued symbols. Let
us form trace symbols 77 defined by
j—l/zaiq

’Yj(C)u = [¢]” gt =0

acting on functions u € H*(R), for the meaning of notation ¢ — [(] see Example 1.4.13. Then,
for large |¢| we obtain

P 0G)u(e) = 54/ (O )
= GG ) g = ()

(1.6.1)

(1.6.2)

for every § € ]R+ Therefore, according to Remark 1.4.11, we have v/ € SO (R{; H*(R), C) for
any s — j > =. If is also useful to form potential symbols

ki (C) s e — w([CRH T e
mapping ¢ € C to H*(R) for any s € R. Here w is any cut-off function. Then we have
7 (C)k;(¢) = ide
for every ¢ € R? and '
ki (€)' (€) = w(t)-
In addition we have
B (8C)e = 67 2kshy (C)e = 67128 20y (180502 = iy (€) (1.63)

for all 6 € R, and large (|, ksu(t) := 0/2u(6t). Thus, because of Remark 1.4.11 we have
,(C) € SY(RS: H*(R), C).
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1.7 Appendix

In general, if Ey, E; are Fréchet spaces embedded in a Hausdorff topological vector space H
we have the non-direct sum

Ey+ E; = {60 +e1:e9 € E(],el c El} (171)

Then, setting
A:={(e,—e):e€ EyNE}

we have an isomorphism
Eo+ E1 =2 Ey® EL/A.

The quotient space is defined as space of equivalence classes of pairs (eg, 1) where

(€0, €1) ~ (fo, f1) = (eo — fo.e1 — f1) € A.

A is closed in the Fréchet space Fy @ Fy; then Ey @ F1/A is again a Fréchet space, called
the non-direct sum of the involved Fréchet spaces. In particular, if Ey, F; are Hilbert spaces,
then Ey @ E; is also a Hilbert space, and A is a closed subspace. Then Ey @ E;/A can be
identified with A+, the orthogonal complement of A, i.e., Fy + E; is also a Hilbert space. In
addition if a Fréchet space F' is a module over an algebra A, we denote by [a]F' the completion
of {af : f e F}in F.

Theorem 1.7.1. [51] Let E, F be Fréchet spaces. Then every g € EQ,F in the respective
projective tensor product (which is again as Fréchet space) can be written as convergent sum
in EQ,F of the form

9= Ne;® f (1.7.2)
=0

for Aj € C, 377 |\jl < oo andej € E, f; € F tends to zero as j — oo.

The convergence of (1.7.2) refers to the system of projective tensor projects p®.q where p
and g sum over the semi-norm systems of the space F and F, respectively. In this sense we
have

p&rq(g) < Z Aip(e;)a(f) (1.7.3)

which is convergent.

Lemma 1.7.2 (Peetres inequality). We have

(1+1€ = nD)* < (1 +[n)(1 + €)™ (1.7.4)

for all &,mn € R™ and every s € R.



Chapter 2

Outline of Boutet de Monvel’s
Calculus

2.1 Boundary value problems for differential operators

Consider a smooth manifold X with boundary 0.X, endowed with a Riemannian metric there
is the product metric of 90X x [0,1) in a collar neighbourhood of the boundary for some
Riemannian metric on 0X. We also consider 2.X, the double of X obtained by gluing together
two copies X, and X_ of X along the common boundary to a smooth manifolds. 2.X locally
close to the boundary from 0X x [0, 1), we have a splitting of variables = = (2, z,,) € 2x[0,1)
for an open set Q C R"! for n = dim X. In order to understand operators on X near the
boundary it is convenient first to look at the half-space Q x R,. A basic issue will be to
understand on how a differential operator

A= Z ao(x) DY

la|<p

of order p with coefficients a, € C*°(R") acquires an operator-valued symbol from the bound-
ary. From Section 1.1 we have the usual symbol

a(r,8) = Y aa(x) &,
lo|<p
and its homogeneous principal symbol
op(A) (2,6) = > aalx) &,

lol=p

¢ # 0. Recall that o,(A)(x,06) = d*oy(A)(x,€), 06 € Ry (homogeneity property). Moreover,
we have the homogeneous principal boundary symbol, defined as

oo(A)(@', &) = aa(2’,0) (¢, Dy, )" (2.1.1)
lal=p
or equivalently,
0o(4) (2, €) = 0y (A) (¢',0,¢', D) (2.1.2)

32
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for D,, = = a , & # 0. The boundary symbol is regarded as a family of differential operators
on the half—ax1s say, between Sobolev spaces H*(Ry) = H*(R)|r,, s € R, namely,

0o(A) (', &) H*(Ry) — H"(Ry), (2.1.3)

¢ # 0. Homogeneity in the case of boundary symbols is connected with the action of a
one-parameter-dependent group & = {K;}scr, of isomorphisms

ke o HS(Ry) — H5(Ry), (ks u)(x,) = 6" 2u(dz,). (2.1.4)

Then
oa(A)(2',0¢") = 8" ksop(A) (2", §)r5 ", (2.1.5)
for all 6 € R,.

Example 2.1.1. For A=A=>" the Laplacian in R", we have

e 16902 , 1.e.,
au (D)) = —[¢f,

and for x = (o', x,),& = (£,&,),

oo (A)(E) = — [ + a. (2.1.6)

In this case (2.1.5) turns to
0a(A)(68') = 0%kso9(A)(E)R5 ", 6 € Ry
First observe that A in R® = R ! x R, can be written in iterated form
A = Op,(Op,,(a)), (2.1.7)
using that a(z, &) = a(2’, x,, &, &) for fixed (27,¢) is a symbol in (z,,&,).

Proposition 2.1.2. Let a(z,§) € S*(Q2 x RE) for an open set Q CR", and form the (2',&')-
dependent operator function

p(a',§') == Op,, (a)(a',§) - H*(R) — H"*(R)

between Sobolev spaces on the x,-axis, assuming that a(x’, x,, &', &) is independent of x,, for
large |x,|. Then p(x',£') is an operator-valued symbol, in the sense of the following general-
ization of symbolic estimates (1.1.4), namely,

5 ien { D% Dap(a, €)Y oiqen |l cars gy oy < € (€)1
for all (2/,¢) € K xR K € O, QY C R, and arbitrary multi-indices o, § € N for

constant ¢ = c(a, B, K) > 0. The group action k = {ks}scr, here refers to H°(R) rather than
H(R,), cf. (2.1.4).
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Remark 2.1.3. The boundary symbol (2.1.6) is a surjective family of Fredholm operators
Ga(A)E) : HY(Ry) — H2(R,) (2.1.8)
for every s > %,f’ #0 and
ker op(A)(&) = {ce ¥l s c € C}. (2.1.9)
Thus, denoting by t’ the operator of restriction to x, = 0 we have an isomorphism
' kerop(A)(¢') — C.

In fact, the surjectivity of (2.1.8) follow from the existence of a right inverse of o5(A)(¢)
which is of the form
rt0p,, (—[&']° — &) e” (2.1.10)

where
et H* *(R,) — D'(R)
is the operator of extension by 0 from R, to R, and r* is the operator of restriction of

distribution from R to Ry. Then interpreting (2.1.8) as operator r*( — |¢'|* + %)eJr we
obtain

r0p,, (— €~ &) 10, (—[¢F — &) et
~1 .
= 1‘+Opwn( - ’£/|2 - g’?L)OpJJn( - |£l|2 - fi) et = idpgs—2(r,).-
Let us now consider the ¢’-dependent operators

H*7(Ry)

o (Ao) (€)= <“6(A,)(5')) CHA(R,) — | (2.1.11)

. ¥
C
¢ # 0, where
A
Ay = <T0> (2.1.12)

indicates the operator representing the Dirichlet problem. In order to fix notation, the Dirichlet
problem for the Laplacian in a bounded domain G C R" with smooth boundary G means
to solve

Au = f, (2.1.13)
Tou=yg (2.1.14)

where T means the restriction of a function to dG. We identify (2.1.13) with a column
matrix (2.1.12) of operators between spaces of smooth functions, or, alternatively, functions
in Sobolev spaces for s > 3/2,

C>(G) H*=%(G)
A : C*(G) — & , H(G) — ® . (2.1.15)
C>=(0G) H12(G)

Here, H*(G) := H*(R")|g. Operators (2.1.15) (either realized in spaces of smooth functions
or in Sobolev spaces) represent specific boundary value problems, both called the Dirichlet
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problem for the Laplacian. If is called elliptic, since both components of the principal symbolic
hierarchy

o(Ao) = (0y(Ao), oa(Ap)) (2.1.16)

for o, (Ap) := 04 (A), are bijective, cf. Lemma 2.1.4, and the subsequent material.

The operator function (2.1.11) is called the boundary symbol of Ay in corresponding coordi-
nates, where ' := gy(Tp).

(2.1.11) is a family of isomorphisms, £ # 0, according to the following general observation.
Lemma 2.1.4. Let

(£) Hig 211)

be a linear operator for Hilbert spaces H, H and L. Then (2.1.17) is an isomorphism if and
only if
A:H—H

15 surjective and T induces an isomorphism
Txera : kerA — L. (2.1.18)
According to the general terminology the isomorphism (2.1.11) means that the Dirichlet con-

dition Ty in connection with the Laplacian A is an elliptic boundary condition.

Another example is T, the Neumann condition, defined as Tiu := a%u|ag where a% is the

derivative of w in normal direction to the boundary 0G. Instead of (2.1.15) we have operators

A = (ﬁ) (2.1.19)

- C>(G) H*2(G)
A C*(G) — @ , H(G)— &) . (2.1.20)
C>(0G) H*=3/2(0G)
Then ,
H=(Ry)
, A / +
ool)€)i= (0N) e = a (2.1.21)
OTn (C
which is also a family of isomorphisms, since 1/ % := 09(T1) maps ker o5(A)(£’) isomorphically

to C, cf. Lemma 2.1.4. We will see later on that the operators (2.1.15) induce isomorphisms
between the respective spaces. In addition we will produce the pseudo-differential structure
of inverse operators. In the present case we write

Po = .Aal, 7)0 = (Po Ko)

In potential theory Py is called Green’s function and K, the double layer potential. We will
have

Py=FE+ Gy
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for a fundamental solution of the Laplacian and Gy will be called later on a Green operator.

AO,P(] = ((1) (1)) y 7)0./40 = P()A + K()TO = 1. (2122)

In particular, we have

AP() - 1, AK() - O,
TOPQ = 0, T[)KO = 1

Thus

1 0
APy = (T1 B T Ko) . (2.1.23)

2.2 Green, trace and potential symbols

We now study specific operators-valued symbols in the sense of Definition 1.4.4 .

Definition 2.2.1. An element k(2', &) € S5(Q x R*" L C,SR,)), Q € R* L, is called a
potential symbol. Here C is equipped with the trivial group action ki :=1idc and S(R,)) with
ksu(z,) = 0Y%u(0x,) 6 € Ry, with S(R,)) being represented as

S(Ry) = lim HYN(R,) for HYN(Ry) = (z,) "V HY(R,), (2.2.1)

NeN
where HY(Ry) = HY(R)|g, , ¢f. Ezample 1.4.3.
Consider a function g(2', z,[€']) where g(2/, z,) € C®(,S(R,)). Then
k(2',&):c — g2/, 2,[€])c (2.2.2)
represents a potential symbol k(z’, &) of order —%. In fact, we have the identity
k(z', 68 )c = 0 2ksk(2, &) (k) e

for [€'| > C, 6> 1, ie.,

k(z',6¢)e = 655—%g(x’, 2a[66))e = 6 2 ksk(a!, €)e. (2.2.3)
Thus .

k(@' €) € 8,2 (A x R"™H C,S(Ry)),

cf. Remark 1.4.11.

Lemma 2.2.2. The relation
g(‘r/v'rn) — k<x/7€/)

defines a continuous operator

C=(Q,8(R,)) — S;*(Q x R C,S(R,)). (2.2.4)
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Lemma 2.2.3. The (2/,&')-dependent family of mappings (2.2.6), i.e.,
k(2',¢): C — S(Ry)
determines an operator-valued symbol

k(a',€) € Sy %(Q x RHC,S(Ry))&.84(R™Y) = 845720 x R™LC,S(Ry))

Proof. By definition we have relation
9(x', 2, €') € C%(Q, S(R,))@-SGR" ).
Applying Theorem 1.7.1 to E := C>®(Q,S(Ry)), F := S4(R"1), we obtain a convergent sum
9(@' 20, &) =D Nigi (@ 2a)ps ()
=0

for Aj € C, 322 |A| < oo and elements g;(2/,z,) € C®(Q,S(Ry)), p; (&) € SHER™),
tending to zero in the respective spaces, as j — oco. From Lemma 2.2.2 from g;(2', z,) we
obtain potential symbols

k(' €) € 832 x R" C,8(Ry)),

tending to zero in this symbol space as j — oo. From Remark 1.4.12 (iii) together with
evident continuity product in the involved factors it follows that

k:(ljv 5/) = Z )‘jkj (ZE’, él)pj (6,)
=0

converges in the space SC_II/Q(Q x R C,S(R))®,.54 (R 1. O
In other words, for every
g(2',2,,&) € C®(Q,S(RL))@.SHR" ) = S(R,, SH(Q x R*™1)) (2.2.5)
by
k(x' &) :c— gla', x,[€],&)c, (2.2.6)
we obtain a potential symbol k(z’,&’) of order p — % Then we obtain a continuous operator,

called a potential operator,

Opy (k) : We. (Q,C) — W20, S(R,)). (2.2.7)

comp loc

for every s € R, cf. Theorem 1.5.9.
The counterpart of potential operators in Boutet de Monvel’s calculus of boundary value
problems are trace operators, belonging to trace symbols. Such a symbol is obtained by an
operator function g(z’, x,[¢']) for a

g(xlv In) € OOO<Qv S(R-i-))u
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where the associated (operator-valued) trace symbol acts on H*(R,) for s > —% by

b(z', Nu = /000 g(2', x, [ u(xy,) dy,. (2.2.8)

Note that for u € H*(R,), —3 < s < 3, the extension of u by 0 to the negative half-axis,
denoted by etu, gives us etu € H*(R). More generally, similarly as in the discussion on
potential symbols we admit functions (2.2.5) and the associated trace symbol has the form

b(2', & = /000 g(2', 2, [€], & ulxy,) du,. (2.2.9)
Lemma 2.2.4. The (2/,£')-dependent family of mappings (2.2.9), i.e
SR,) —C
determines an operator-valued symbol b(x', &) € S(’fl_l/Z(Q x R 1 S(R,),C) and
ba',€) € S5 Q@ X RVLH(RL),©)
for every s € R, s > —1/2.

Proof. We first consider the special case (2.2.8) and show that we get a symbol in S, (€ x
R S(R,),C). Similarly as in the proof of Lemma 2.2.3 it suffices to check the property

b(a', &) € C®(Q x R"™, L(S(R4), C))
which is evident. The homogeneity
b(a!,8¢") = 67/2b(a’, € )rz"

for all § > 1 and |¢'| > C, cf. Remark 1.4.11, is obtained as follows :

[e.9]

b(z', 08 u

9(«, 2 [0 N u(wn) den

g

I
o\o\o\o\

g(@', 2, [0 ) u(zy,) day,

009 (2, T, [€))u(d 7,) 0t da,,
g(x Fnl€']) (k5 ) ()62 dity = 671 2b(2/, € )iy M
]

In Boutet de Monvel’s boundary symbolic calculus there are also singular trace operators,
namely,

k / ak
¥ ru(x,) —r T (2.2.10)

for some k£ € N.
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Lemma 2.2.5. We have _
7 e SEP R S(RS), C)

and also
,yk c S§+l/2(Rn—l;Hs(R+),C)

foralls e R, s —k > %
Proof. Applying Remark 1.4.11 it suffices to show that
Ve CRRETLL(S(RL),C)) or AF € C(RET L(H(RL™), T)),
s> k+ % This is clear since v* does not depend on &’. Moreover, we have twisted homogeneity
Vi = (5“%5;7%5’1@4 (2.2.11)
for 6 € Ry, ¢ € R"L. Recall that x} = id¢ for all §. Thus
Yorgtu = ARV (6 w,) = 67125 Fu(0),
i.e., we obtain relation (2.2.11), as desired. O

The trace symbols of the form (2.2.9) or (2.2.10) are special examples of trace symbols in
general. The x’-dependence is not so essential for the structure; so we now omit z’. In order
to generate such symbols in unified form we consider families of maps

) s ul) — [ alnl€) )08, u(e) o,

Integration by parts gives us

o0

b(E ) = / " Da (g(aal€), €)DE () diry — / 01 (2a[€), €)D" () diz,

= g(2,[¢], &) DE  u(ay,)

. /OOO g1($n[§/]a fl)DI;;lU(l'n) dl’n (2212)

0
= go(0, )7 /0 01(2a €], €) DE V() diy

for
90(0,¢) := g(0,¢") € SHRE™),
g1(za[€],€) = [€](Da,90) (n[€], €)
for go := go(2,[€'],£). By iteration of this computation it follows that

k-1

BN = 3 (~1P gy 1 (0, € + / (1€, €)ulzn) da, (2.2.13)

i=1
for

e SUHRE™).

xn,=0

Here g;_1(0, & )75~ belong to ST /2(Rn=1: S(R,), C) for all j. Let us consider other specific

cl
operator-valued symbols occurring in boundary value problems, namely, Green symbols.

gj (07 5/) = Dxngj—l(‘rn [5/]7 gl)
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Definition 2.2.6. (i) A Green symbol g(«',£') of order v € R and of type 0 is a symbol
g(@', &) € SG(Q x R"™ L*(R+), L*(R+)) (2.2.14)
referring to k = {ks}ser, , (Ksu)(xn) = 82u(dz,), acting in L*(Ry), such that
o', €) € SH(Q x B IX(R.), S(R,)

and

g*('rlvfl) S CVI(Q X Rn_l; LQ(R-F)?S(@-‘F))

with indicating the (z',&')-wise adjoint in L*(R,).
(ii) A Green symbol g(x',&") of order v and type e € N is defined as a symbol of the form
d7

— (2.2.15)

g(@', &) = g, ¢)
=0

for Green symbols g;(x', &) of order v — j and of type 0, in the sense of (i).

Let RG°(Q x R"™!) denote the space of all Green symbols of order v € R and type e € N,
Observe that we have natural inclusions

RGO xR C SH(Q x R H (Ry), S(R,)) (2:2.16)
for all s > e — 1.

2

Let us investigate the internal structure of such symbols. First we have the following Theorem.
Theorem 2.2.7. For an operator g € L(L*(R,)) the following properties are equivalent:

(i) g induces continuous operators

9.9": L*(Ry) — S(Ry).

(ii) There exists a c(z,, 7)) € SRy x Ry) = S(R x R)lg, &, = SR, )®.S(Ry) such that
gu(z,) = / c(xp, 2 )u(x)) d),.
0

Proof. (ii) = (i) is evident. Thus it remaines to show (i) = (ii). The continuity of
g: L*(Ry) — S(Ry) (2.2.17)

implies that
gu(zy,) :/ c(xp, ) )u(z)) dz), (2.2.18)
0

for some c(x,, ") € S(R;)®,L*(R,). Analogously

g L*(R,) — S[R,) (2.2.19)
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where

gv(z)) = /000 c(zp, ) )v(xy,) doy, (2.2.20)
implies c(z,, ") € L*(R;)®,S(R,). Thus
clm,21) € (SRELAR)) N (L(Ry)ESR,)).

It follows that g is Hilbert-Schmidt operator, i.e., c(z,, z},) € L*(R; xR, ). Moreover, (2.2.18),
(2.2.20) implyes

(xn)'g: LA(Ry) — S(Ry),

, _ (2.2.21)
(@) 9"t LP(Ry) — S(Ry),

for every 1,1’ € N. Thus, (z,,)!c(x,, 2., (x' ) c(x,, 2)) € L*(R, x Ry). For every N € N there
are [,I' € N such that
(1 |zaf® + |23 )N = (o, 20)™ < () + (2)") (2.2.22)
for some constant ¢ > 0, we can replace the left-hand side by
(14 |zl + ar, )N,

In addition, it suffices to estimate the expression by (1 + |z,|* + |2/,|*)". Choosing [, 1’ large
enough for N rather than N/2 we btain the desired estimate. Since [, I’ are to be chosen large,
we can again replace [, by 21, 2l’. Thus (2.2.22) will follow from

(1 Jzal? + 1+ 2 < e((1+ [2af®)" + (1 + |2, 12)F)
for sufficiently large L. Applying the binomial formula for L := N we have

(1+ |za2 + 14 |2, )Y .
C
(L4 [zn])N + (1 + |2, 2N —

for all z,,, 2!, € Ry. It follows that (z,, 2" )Nc(x,,2!) € L*(R, x R,) for every N € N.

/
Applying once again (2.2.17), (2.2.19) we obtain that the operators with kernels

oF c(x,, ), afj;c(xn, z)

Tn n n

also induce continuous operators
L*(Ry) — S(Ry),
for arbitrary k, k' € N. Combined with the conclusion before we also have

O {wn, )N (2, 2h), 8:’;; (T, 70 )N ez, 7)) € L*(Ry x RY) (2.2.23)

n

for all k, k', N € N. It remains to verify also

O, ZZ<$”7$, YWelwn, 2,) € LRy x Ry),

n
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for arbitrary m, m’ € N. We first consider the case m = m’ = 1. Here we employ the identity
(O, + 0ur)* = 02 + 02 +20,,0,,
From (2.2.23) for k = k' = 1 we conclude
(0w, + O, ) (@p, )V (2, 2,) € L*(Ry x RL).

However, since the mapping property of the operator with the latter kernel has again the
mapping properties (2.2.18), (2.2.20), we may repeat the conclusion and arrive at the kernel

(0, + @x%)2<xn,$;>Nc(xn,x;) € L*(R, x Ry). (2.2.24)

with the above-mentioned mapping property. Then subtracting from the kernel in (2.2.24)
the kernels (2.2.23) for k = 2 gives us the kernel

20, Opr (T, )N e(wn, 20) € L (Ry x Ry).
Iterating this process and combinis it with (2.2.23) yields
a;n <.1Un,l’, >NC([L'n7ZL’,n) S LQ(R+ X ]R-‘r)

n

for arbitrary m,m’, N € N, which is just the claimed property c(z,,,z)) € S(R, x R,).
[l

Theorem 2.2.8. A g(2/,£') is Green symbol of order v and type zero if and only if there is
a function
f@ 2, € a7,) € CF(Q S(R4)) @S (R4 )&-5 7 (R

such that .
o(a! € )u(z,) = / £ €, ) €l det, (2.2.25)

Proof. Let us first check that g(2’,£’) given by (2.2.25) determines a symbol (2.2.14). We
have to check the symbolic estimates, namely,

Ikeh{ DeDag(@', &) Y rienlleeqe,)) < (€)™ (2.2.26)

for (2/,¢') € K x R K € Q, and all o, 3 € N*7!, for some constants ¢ = c(a, 3, K) > 0
Let us first look at the case a = 8 = 0. Then we have

Kieng (@', & )rgyu(,) = /Ooo @V € () ¢, 2L NN Pu((¢ ) da. (2.2.27)

Substituting Z,, := (¢/)a/, it follows that dz, = ({')dx!, and (2.2.27) takes the form

T e B K Gy ds
/0 f($a§v<£/> n’<5/> W)U(Tn)(€) " d,.
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Thus
2

[5/ / / n—1 !
d
<§/ xn)u<xn)<£> xn L2(R+)

= [T [ e S Gty )
< [T([ | e g S @ ()€Y
< sup )V

2
dx,

2
! da:%) dz,,
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o '2/ (/™ ><s’>-1\dx;)2dxn

ZTn,Th ER4

< el [t ( / EARTCAl ) a,

<elley [ e dxn( JEARITA dx;>2

0
2
< &)™ (H<x;>_N“L2(R+)||u($;z)||L2(R+))

< (€)Y lul@n) T2, -

(2.2.28)

In other words we proved the estimate (2.2.26) for a = f = 0. The corresponding estimates
for arbitrary «, 5 are straightforward. More generally, if p(-) is a semi-norm on the space

S(R+), i.e.,

p(v) = sup (2)5|2L vl byl €N, (2.2.29)

In€ﬁ+
we have to show that

p(rgn { D3 Deg (!, €) brgnyu) < e€) Ml ace .
Consider once again first « = =0,k € N, and [ = 1. Then we look at

0 5’ ~1/2 / [f/]x N WENY 20 (0 ) da’

sup <xn>k

Tn EE+

We have for the above expression

= 1/2 [5/] Ny [5/] T Ng! / 1/2u Ne' ) da!
/ (€) G On D€ G (€0 ) Pul(€))) d

k

sup(x,)

> [él] / / [5,] [g/] 57 / U j‘ I\ —1 j‘
= Sup I‘n / <§,> axnf ) <§,> T, <§,> n?é- ) ( n)<£ > d n

> [6/] / / [5/] [5/] i‘ ! i’ N L"U' —Nu i‘ N\ —1 i’
= sl [0 €. o g e (50 (B Nul@) )

k[gl] / ,ml’ mj; 7 N /¢ —1 7 —NU‘% 7
Smniﬁi‘é@fw O € S A E )N / ()Nl di

er( o ) (s

_< ||U||L2R+)
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The corresponding estimates for (2.2.29) for arbitrary k,l € N are easy as well and also those
for arbitrary a, 8. Conversely, let g(2/,£’) be a Green symbol of order v and type 0, we can
generate a function f as follows.

From Definition 2.2.6 the operator-valued symbol g(2’,{’) has a sequence of twisted homoge-
neous components

Jo-p(a’ &) € SYV(Qx R\ {0}); LA(R+), S(R4)).
By virtue of Theorem 2.2.7, applied for every (2/,£') € Q x (R"~!\ {0}) we find an
fo-p(@', & an,27,) € C=(Q x (R™\ {0}), S(R})@S(R+))
such that
9w— ])( § xn /le ]) 5 Tn, T n) (SL’n) dx:l
Using twisted homogeneity of order v — 3, i.e.,
Go—i)(@',6) = k56" 7 gy (@', & )r5 1,6 € Ry,

it follows that
[ o al sl ity = s [ oy € ) 5 ) )
— g / V2 f (@ € 6, 2 )0 (67 0 ) dt,

:(5”j/f(l,_j)(x',f’;5xn,§x;)5u(x;)dx’n
(2.2.30)

Analogously, .
Jo-i(@', &) = 67" k5 gy (@', 68 ) s

gives us

Jw—i (@', Eu(zy,) = 674 / ks fo—p (@', 08" 2, 27,) (K5u) (2],) da,
(2.2.31)

:5_”+j/f(,,j)(:v’,55’;5_1$n,5_19§;)5_1u(:17;) dz!,.

The latter relation holds for every § € R,. Inserting § = [¢/]7! yields the kernel function
of gu—j(@',&) of the form [5’]”_j+1f(x’,é—,}; ) where E = S(Ry;, x Ryz) for &, :=
(€', ), = [¢']«),. Thus for any excision function x(£') we have

é‘/

5]) c SV QX RV E)

XE)ET ™ oy (@', e

we can form the asymptotic sum

Zx T fo-p(@,€) € STTHQX R E)
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fi(x', &) is uniquely determined modulo S™®(Q x R*™1 F), i.e.,
9((@", & )uzn) = /fl(w’,f’; [, [§]2n)u(a,) day, + g—oo (@', € ulal,),
mm@%ﬁwﬂﬂZ/};AfﬁﬁfbmWhMM%ﬁhh
for an f (', & %,,3) € ST°(Q x R* 1 S(R, x R,)). Then we may set
f@ &5 [, [§2,) = fi(@', & [Ean, [§20) + oo (@, €5 [, [€7,)-
By construction we have
f@,¢:3,,7) € S(Ax Ry x Ry, SHHHR™)) (2.2.32)
for S(Q x Ry x Ry) := C=(, S(R; x Ry)). The map
oV T3 AR — SR {0}) (2.2.33)
induces a map
S xRy xRy, S4THR™)) — S(Q x Ry x Ry, SUH=I R\ {0})). (2.2.34)

Then the twisted homogeneous component of order v + 1 — j of the operator-valued symbol
@, &2, (€], 2, [€1]) is equal to 6V (f)(2/, € wnl€'], 27,|€']). Moreover, observe that when

n

we choose different functions & — [¢'], &' — [¢'] which equal to |£'| for large |¢|, then

F@ &€, 2, [€]) = f(@, &5 2], 2, [€]) mod Rg™(Q x R™™1).

Remark 2.2.9. If g(2/, &) € RG*(Q2 x R™™!) we have
2t g(x',€) € RS(Q x R (2.2.35)

n

for every | € N. More generally, for any ©(x,) € C°(R,) such that the operator of multipli-
cation by p preserves the space S(R,) we have

o(r,)g(a’, &) € RE(Q x R™1). (2.2.36)
In particular, if ¢ vanishes of order l at x,, = 0 instead of (2.2.36) we have
plen)g(a’ &) € RE(Qx R
Definition 2.2.10. (i) A potential symbol k(z',£") of order v € R is a symbol
k(2',€) € S4(Q x R*™ C,S(Ry)).
(ii) A trace symbol b(x',&") of order v € R and type 0 is a symbol
“(Q x R L2(R,),C)

such that the (z',&")-wise adjoint b*(x',£’) is a potential symbol in the sense of (i).



46 Outline of Boutet de Monvel’s Calculus

(iii) A trace symbol b(x',&") of order v and type e € N is defined as a symbol

Zb (2.2.37)

d:vn

for trace symbols bj(x’', &) of order v — j and type 0.

Proposition 2.2.11. Every Green symbol g(2', &) € RS (2 x R"™1) ¢f. Definition 2.2.6, can
be written in the form

—_

e—

9(@', &) =) ki@, &) o + go(a',€) (2.2.38)

J

Il
o

for Yiu = ((gc—i-u)(()), potential symbols k;(x', &) of order v — j — % and some go(z',&') €
REO(Q x R™™1). In this representation the symbols k; and go are unique. Conversely, every
g(2', &) of the form (2.2.38) belong to RGS(2 x R™™1).

Proof. Every g(a/,¢') € RG(2 x R™™!) can be written as (2.2.15) for elements g;(2/,¢') €
RL70(Q x R™1). Tt suffices to rephrase every summand for j > 0 in the asserted form. We
have

d?

| 5@ mle)aleD ) ds,
- [7 (6 gl )t a,

- [T ) ) el de,

= (@€ el€), 2 E) (2.2.39)

© d !
|G 16 ¢l e ol d,
0 n Xz
= _fj(x/>€,7xn[€,]a O)Pyj_lu_

> !/ d / !/ !/ / ! djil / /
| NG @€ L) < rulel) de)

rJ—1
dz!,

By iterating the computation concerning the second summand on the right-hand side we
obtain after finitely many steps the required form, namely, (2.2.38). The arguments work in
both directions which gives us the assertion in converse direction. O

Proposition 2.2.12. Every trace symbol b(x',£’) of order v and type e, cf. Definition 2.2.10
(iii) can be written in the form

b(z', & u(x,) = cj(x',ﬁ/)yj + Zno(2', &) (2.2.40)

for classical symbols cj(x', ') € S;’fjfl/Q(Q x R™™1), and a trace symbol x,o(2',&") of order
v and type 0. In this representation the symbols c; and x,o are unique. Conversely every

expression (2.2.40) determines a trace symbol of order v and type e. The proof is similar to
the one of Proposition 2.2.11.
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Definition 2.2.13. By RS (2 x R"1; 41, ja), we denote the set of all operator families
gl €) = (2092 () (2:2.41
go1  g22
for arbitrary gi1(2,&') € RE(Q x R™™ 1), ¢f. Definition 2.2.6, and column vectors

go1(2', &) = (g1 (2, €), .., gar, (2, €)))
for trace symbols go1:(2',&') of order v and type e, i = 1,..., 72, cf. Definition 2.2.10 (iii),
row vectors

g12(2', &) = (qr121(2, &), .. g12, (2, )
of potential symbols g12,(x', &) of order v, i =1,...,j1, cf. Definition 2.2.10 (i), and a js X ji
matriz gao(x', &) of elements in S% (2 x R™™Y), ¢f. Section 1.1.
Remark 2.2.14. From Definition 2.2.13 it follows that

H'(R;) S(R.)

REOQX R Yj1,52) CSHOXR™ @ , & ) (2.2.42)
Ca CJ2
H*(R)
forany s > v —1/2, cf. Definition 1.4.4 (iii), where &  is equipped with the group action
Cn
diag (k,idcs) for k = {ks}ser, , (Ksu)(w,) = 6Y2u(dz,),6 € Ry, cf. formula (1.4.5). Similarly,
S(R.)
@ is equipped with such a group action, see also Example 1.4.2.
Q2

Recall that for a classical operator-valued symbol such as (2.2.42) 5 g(z/,¢&') we have a
sequence of twisted homogeneous components g(,_;(2',£’),j € N, cf. notation in Remark
1.4.11. Those are uniquely determined by g. In particular, there is the principal part g, (', ')
which can be computed as a limit like (1.4.12), i.e.,

-1
g (@', 68 =0 ('?)5 . )g(“)(x’,f’) (”8 0 ) (2.2.43)

id(cjg id(cj 1

for all § € Ry, & # 0.

2.3 The boundary symbolic calculus

In this section we develop the boundary symbolic calculus, first in the one-dimensional case.
Let us ignore for the moment (2/,¢’), variables 2’ and covariables £ on the boundary.

Let us define the space Bg (R, ; j1, j2) of operators
g1 912 S(Ry) S(Ry)
921 G922 Cit CJ2

where g1, is a Green operator of type e on R,, while go; is a trace operator of type e, g1z a
potential operator, gso a jo X 77 matrix of complex numbers.
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Definition 2.3.1. Let B4 (R,) denote the space of upper left corners in (2.3.1).

In the preceding section we studied the case with dependence on (z',¢&'). If we ignore this for
a while we have simply operators (2.3.1). Recall that, say for j; = jo =1,

: > / dj / /
griu = Z/ fi(xn, ) —u(z,) dz;, (2.3.2)
=0 0 d(lfn
for some fi(r,, 7)) € S(Ry x R,) ,
- > / d] / /
go1u = Z/ bj () ——u(zy,) dz, (2.3.3)
=0 0 dCL’n
for by(a!) € S(R,),
gi2¢ = ck(zy) (2.3.4)

and k(x,) € S(Ry),c € C. The operator gop in this case is simply the multiplication by a
complex number.

Remark 2.3.2. An operator g1 € B4(RL), cf. formula (2.3.2) induces continuous operators
g SR,) — S(R,) (2.3.5)

and
g H*(Ry) — S(R,) (2.3.6)

for every s > e — 1/2. Interpreting (2.3.6) as an operator
g H*(Ry) — H*(Ry), s>e—1/2 (2.3.7)
by composing (2.3.6) with the embedding
SRy) — H*(R4)
then (2.3.7) is compact.

In fact, the embedding can be seen as a chain of embedding, namely,
S(Ry) < (zn) *H” (Ry)

for any k > 0,s" > s, and
(o) HHY (R,) > HY(R,).

We now study 2 x 2 block-matrices of the form

. <Op;(a) 8) tg (2.3.8)

where g is of the form (2.3.1) and

Op*(a) :=1"Op(a)e™ : S(Ry) — S(R,), (2.3.9)
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a(é,) € S"(Re,), 1 € Z, (2.3.10)

where

Op(a)u(z,) = // el@n=mn)in g (& Yu(a!)) dendé,. (2.3.11)

Let B*¢(R,) denote the space of upper left corners in (2.3.8), i.e., the space of operators
Op*(a)+gi; for a asin (2.3.10) and g1; € B&(R,). In boundary value problems we assume that
a(&,) has the transmission property which means (in one of the various equivalent definitions)
that in the asymptotic expansion

a(6n) ~ Y aF(i&,)" 7, forg, — £oo
§=0

we have
aj = aj for allj € N. (2.3.12)

Let Sf(R) for u € Z denote the space of all a(,,) € S%(R) satisfying condition (2.3.12).
Remark 2.3.3. The space S{;(R) is closed in the Fréchet topology induced by S’ (R).
Note that a general symbol (2.3.10) for 1 = 0 determines a map

a:R—C

such that
la(&,)| < const

for all £, € R. Condition (2.3.12) for u = 0 has the consequence that the curve {a(¢,) € C:

¢, € R} is smooth, including the endpoints a, = ag .

Remark 2.3.4. Every a(&,) € SL(R), u € N, has a decomposition
a(&) = ao(&) + p(&n) (2.3.13)
where ag(&,) € SA(R) and p(&,) is a polynomial in &, of order .
In the following definition we set
C, = {CeC:m(s0}

Definition 2.3.5. (i) Ana(,) € S5(R), p € R, is called a plus-symbol if it has an analytic
extension to a function a,(C) in the complex variable ¢ = &, + 19 for Im( < 0, where

a(¢) € C*(C)NA(C.),
in particular, a(&,) = a,(¢), and if
jar (O] < 1+ [¢*)* (2.3.14)

for all ¢ € C_.
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(i) An a(&,) € SH(R), p € R, is called a minus-symbol if it extends to an
a_(¢) € C=(Cy) NA(Cy),
and (2.3.14) holds for all { € C,.
Example 2.3.6. For any fized 6 € Ry, the symbols
(6 +1i&)" k € Z, (2.3.15)

are plus, and

(6 —i&)" ke (2.3.16)
minus symblos. Thus symbols (2.3.15) and (2.3.16) have the transmission property.

In fact, for £ € N, we have polynomials; those are plus and minus-symbols at the same time.
For —k € N we see the plus/minus property from the following analytic extensions to the
respective complex half-planes namely, in the plus/minus case as

(6 + (&0 +10))F = (6 +i&, — 0)"
where ¥ < 0, then Im{ < 0 and ¢ > 0 then Im { > 0.

For references below we now formulate the Palay-Wiener theorem. Concerning an explicit
proof, cf. [14].

Let Hi(R.) denote the subspace of all u(z,) € H*(R) such that suppu C R..
Theorem 2.3.7. Let u(x,) € Hi(R,),s € R. Then the Fourier transform

(&) = [;° e u(wy,) day, has an extension to a function

hi(C) = /e_”"g"(ex"ﬁu(xn))dxn (2.3.17)
e C(Im <0)NA(Im(¢ <0), ¢ =&, + 10, such that
[t = o) Ihn+ )P de < © (23.18)

for all ¥ <0, for some C' > 0, independent of V.

Conversely, if hy (&, + i) is a locally integrable function in &, for —oo < ¥ < 0, satisfying
(2.3.18) for all s € R, for some C' > 0 independent of ¥ and belonging to A(Im ¢ < 0), then
there is a u(x,) € H3(R,), such that (2.3.17) holds.

An analogous theorem holds for functions in H*(R_).

Theorem 2.3.8. (i) Let a(&,) € S4(R),u € R, be a plus-symbol. Then Op(a) induces a
continuous operator B B
Op(a) : Hy(Ry) — Hy " (R,) (2.3.19)

for every s € R. Analogously, if a(&,) € S (R) is a minus-symbol, then
Op(a) : Hi(R_) — H "(R.) (2.3.20)

15 continuous for every s € R.
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(ii) Let a(&,) € SH(R), p € R be a minus-symbol, and let
el : H*(R,) — H°(R) (2.3.21)

be a continuous extension operator for fized s € R (i.e., el =idysmg,)) with H*(R})

being identified with H*(R)/HZ(R,). Then
rtOp(a)el : H*(R,) — H**(R,) (2.3.22)
is continuous and independent of the choice of ef. Moreover, we have
rtOp(a)ef =17 Op(a)e’
for every s € R, s > —1/2.

Proof. (i) Op(a) for any symbol a(¢,) is defined as F~ta(&,)F. If a(&,) is a plus-symbol then
the operator of multiplication by a induces a continuous map

FH(R,) — FH;"(R,),

which is consequence of Theorem 2.3.7, the Palay-Wiener theorem. Thus Op(a) itself defines a
continuous operator (2.3.19). In fact, Theorem 2.3.7 tells us that « € FH§(R, ) is characterized
by (2.3.18) in ¢ < 0. Moreover, since a(§,) is a plus-symbol, we have the estimate (2.3.14),
ie.,

|a(&n +i0)| < (1 +[&a] + [0])"
for a constant ¢ > 0, independent of ¥ < 0. Thus
a(gn)a(gn) € ﬁ87“<R£n>

extends to a holomorphic function a(§, + i9)u (&, + i) in ¥ < 0, which satisfies the relation
JO+161 41002 a(e, + io)aten + i) < 0
< [t el + 1005 Plalg + i)l + i9) dey
< [+l + 19016, + 0)F

For the case of a minus-symbol a(¢,,) (2.3.20) by analogous conclusions.

(i) If el is a continuous extension operator (2.3.21) then (2.3.22) is obviously continuous,
since both

Op(a) : H*(R) — H**(R)

and
vt HM(R) — HH(Ry)

are continuous. In other words

r"Op(a)efu € H**(R,) (2.3.23)
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for every s € R. If we now replace e for s > —1/2 by e, the extension operator by zero,
then we know that

(el —eMu e HiR.) (2.3.24)
for some § € R, where § =0 for s > 0 and § = s for —1/2 < s < 0. Thus we have (2.3.24) for
§ := min{0, s}. It follows from (2.3.20) that

Op(a)(et —et)u e Hy "(R_).

However, r* Hi #(R_) = {0}. It follows altogether
rOp(a)(ef —eM)u =0,
ie.,
r"Op(a)efu =1"Op(a)e”
[

Proposition 2.3.9. For every a(&,) € S(R) and every N € N, there exists plus and minus-
symbols py (&) and my (&) in SEL(R), respectively, such that

a(§n) —pn(6n) € Sﬁ_(NH)(R), a(n) —mn(&n) € SS_(N+1)(R). (2.3.25)

Proof. Without loss of generality we may assume p = 0, since for p € N we can omit the
corresponding polynomial part which is a plus- and minus-symbl at the same time. From the
definition of the transmission property we know that there are coefficients a; € C,j € N, such
that

N
&)Y a;(i&) 7 € STV, (2.3.26)

Jj=0

In order to show the existence my(7) we observe that

(an)il =—(1- Z-gn)il + (ifn)ilu - an)il =

S i) ) i) (2:321)
o
This gives us
X (§n) (6n) ™ XN: 1 —i&) " mod S; "V (R).
More generally, -
X(&n)(i&n) 7 = (—kiv;(l — &)™) mod S;V TV (R). (2.3.28)

Thus, if we replace x(&,)(i&,)~" on the left-hand side of (2.3.26) by (2.3.28) we obtain a

minus-symbol
N
N(SE Za] > (1 —ig,)” (2.3.29)
k=1

with the desired property, cf. also Example 2.3.6. The construction of Py(&,) is analogous. [
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Proposition 2.3.10. Every a(&,) € S (R) induces continuous operators
r"Op(a)e’ : H*(Ry) — H**(R,) (2.3.30)
for every s € R, s > —1/2.

Proof. From Theorem 2.3.8 (ii) we know that (2.3.30) is continuous for s > —1/2 when
a(&,) is a minus-symbol. For a(&,) € S{.(R) we employ the second decomposition of (2.3.25),
namely,

a(&n) = my (&) + en(én)

for a minus-symbol my(&,) and a remainder cy(&,) € Sfl*(NH)(R). This will be used for N
sufficiently large. Then

Op(a) = Op(my) + Op(cn)

gives rise to
r"Op(a)e™ = 17Op(my)et + 17 O0p(ey)e™.

Form the minus property of my we already know the claimed continuity property
of r"Op(my)et. Moreover, cy(&,) € S(ﬁ*(NH)(R) shows the continuity of

Op(cy) : H(R) — H*#NT(R) (2.3.31)
for any s € R. In the case s > 0 it follows that

et H'(R,) — L*(R) = H°(R) (2.3.32)
is continuous, for —1/2 < s < 0 we now

et H°(R,) — H*°(R) (2.3.33)
see [14]. From (2.3.31), (2.3.32) it follows that
Op(en)e™ : H (R, ) — H*HVTY(R)

for —1/2 < s <0, and thus

" Op(ex)et : H¥(Ry) — HS WY R,) < HH(R,).

O
Let us set
(€)= (5 £ 6,)" (2.3.34)
for some v € R and fixed § € R,. The following proposition is related to Theorem 2.3.8.
Proposition 2.3.11. The operator Op*(I*),v € R, induces a continuous operator

which is invertible, and we have

(Op*(12))~" = Op™(I="). (2.3.36)
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Moreover, for any choice of an extension (2.3.21) the operator
r Op(l¥)el : H*(R,) — H*"(Ry) (2.3.37)
s an isomorphism for every s € R, and
xTOp(I”)el)™ =1rTOp(I=")ef (2.3.38)

again for any choice of ef_,. The operators (2.3.37), (2.3.38) are independent of the involved
extension operators, and they may be replaced by e™, whenever s > —1/2,s —v > —1/2.

S v

Proof. By virtue of Seeley$ extension theorem [66] there is a continuous extension operator
E:SR,) — SR).
For u € S(R,) we have
Op*(I")u =17Op(l")Eu,
independently of the choice of the operator E. This holds for similar reasons as in the proof

of Theorem 2.3.8 (i). In order to express the inverse (2.3.36) we can employ the operator e
as well. Then we obtain,

(+Opl”e+(+0pl” ):

r Op(I=¥1")e™ —rtOp(I=")(1 — et 1) Op(I” )et =1
using the minus property of the involved symbols. In a similar manner we show that
rtOp(IZ¥)e™ is a right inverse, and hence (2.3.36) is verified. The second part of Proposition
2.3.11 concerning Sobolev spaces is simple as well if we use arguments from the proof of

Theorem 2.3.8.
O

Proposition 2.3.12. Let ' = F, _.¢, be the Fourier transform on R, i.e.,

(Fu) (&) = /e‘””fnu(azn) dx,,
applied to u € L*(R). Then the following conditions are equivalent:
(i) _
a(é) € F(e"S(Ry))
for S(R:) = {ulg, :u € S(R)},

(i) a(&,) is a plus-symbol of order —1
a(é) € S (Re,),

and there is an extension ar(C) of a(&,) into the complex ¢ half-plane C_, where &, =
Re (, such that
ar(¢) e C*(Im¢ <0)NA(Im¢ < 0)

and there is an asymptotic expansion
a4 (C) ~ Z ar® for|¢| = oo, Im¢ < 0. (2.3.39)
k<—1

Moreover, all derivatives (0, a)(&n),1 € N, extend to dtay(¢) with analogous properties
i.e., as functions in C*(Im¢ < 0) N A(Im ¢ < 0) and asymptotic expansions, obtained
by applying 0} to (2.3.39).
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An analogous characterization holds for the space F(e~S(R.))) where C_ is replaced by C,.

Proof. (i) = (ii). From the Paley-Wiener Theorem, cf. [14], we know that since u(z,) €
e"S(Ry) C L*(R), vanishes for x, < 0,a(&,) = Fu(&,) extends in the Fourier covariable &,
to an element in A(Im¢ < 0) N C*°(Im ¢ < 0) where

/ a6, + i0)2 dey < C

for all ¥ < 0 for some constent C' > 0 independent of ). In the present case we can easly
verify that a(¢) € C*°(Im ¢ < 0), we have

a(&,) = /000 e~y () day,

and integration by parts for &, # 0

1 _. 1 o
- —iTnén o0 . iTn&n JE—
a(&,) zfne u(xn)|0 + T /0 e g, u(x,) dry,
1 1
= _EU(O) + Wé‘xnu(o) +-+ (2.3.40)
1 1 > iz,

We thus obtain an asymptotic expansion

a(&n) ~ > 0] u(0)(i&,) Ut (2.3.41)
§=0
For the derivatives similar conclusions yield
a(&,) = —z'xn/ e nény () day, ~ —i Z@in(xnu)(())(ifn)_(kﬂ), (2.3.42)
0 k=0

using

O, (n0) (0) = 107 (w)(0)

it follows that a'(&,) = Y po; k(0¥ 1u)(0)(i&,)~*+Y. Thus the expansion for a'(¢,) follows
by differentiating (2.3.41) summandwise. An analogus computation gives us asymptotic ex-
pansions for arbitrary derivatives of a(&,) by summandwise differentiating (2.3.41). Since the
involved the integrals also converge in Im { < 0 rather than in &, = Re ( and can be differen-
tiated with respect to the complex parameter ¢, the claimed asymptotic expansion also holds
with respect to ¢ for Im ¢ < 0. Summing up we proved that a(&,) is a plus-symbol of order
—1, and (i) = (ii) is complete.

For (ii) = (i) we argue as follows. Applying the inverse Fourier transform to a(§,) gives us

u(z,) = /em”&”a(ﬁn) d¢, € L*(R).
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From the Paley-Wiener Theorem 2.3.7 and the properties of a(¢,) listed in (ii) we con-
clude that u(z,) vanishes for almost all z,, € R_. From the properties in (ii) we know that
§ﬁDéna(§n) € C*(R) is equal to the summ of a polynomial in &, and a function hy(&,) with
the properties in (ii), for all k,1 € N. Thus F~'¢}D; a(&,)(x,) is equal to a derivative of the
Dirac distribution at z,, = 0 plus a function in L?(R). It follows that D¥ 2! u(z,)|s,>0 is in
L%(R,). This shows that u € S(R,).

The second assertion of Proposition 2.3.12 concerning e~ S(R_) can be proved in an analogous
manner. [l

Definition 2.3.13. Let B**(R,; j1, j2) be the space of all 2x 2 operator block-matrices (2.3.8)
where Op™(a) is given by a symbol (2.3.9) with the transmission property and g is of the form
(2.3.1).

The operators a € B"*(R; ji, j») induce continuous maps

S®,)  SE,)
a: & — @ (2.3.43)
Cn CJ2
or
H*(Ry) H*H(R4)
a: @ — ® (2.3.44)
Cn CJ2
for s >e—1/2.

Proposition 2.3.14. For every a(&,) € SL(R), u € Z, the truncated operator Op™(a) induces
a continuous map

Op*(a): S(Ry) — S(R,). (2.3.45)
Proof. Without loss of generality we assume p < —1. In fact, in general we can write

a(§n) = ao(gn) +p(£n>

for a polynomial p(&,) of order u (when p € N) and a symbol ag(&,) € S;;'(R). Then
Op*(a) = Op*(ao) + Op™ (),

and Op™ (p)u for u € S(R,) is equal to p(DIn)u‘RJr + 1o where v € £'(R) is supported by
the origin {0}. Since r™ restrict to the open half-axis R, we have r*v = 0. Moreover, we have

Op*(ag) = 17Op(ag)e” = 1" F~"ag(¢,) Fe™,
and
S;HR) = F(e"S(Ry) +e S(R)). (2.3.46)

For u € S(R,) the Fourier transform of e*u belongs to S;;'(R). And u — Fe*u defines a
continuous operator

S(Ry) — S '(R) (2.3.47)
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which is the proof of Proposition 2.3.12. Moreover, the space S;,'(R) is an algebra which
follows from condition (2.3.12), and it is also easy to verify that the operator M,, of multi-
plication by a( induces a continuous operator

M, : S5 (R) — S (R) (2.3.48)
Moreover, (2.3.46) defines an isomorphism
F:e"SR,) +e S(R.) — S H(R),
between the respective Fréchet spaces, in particular,

F1: S HR) — e S(Ry) +e S(R) (2.3.49)

T

is continuous, and finally
T e"S(Ry) +e S(R.) — etS(Ry) (2.3.50)

is continuous. Thus - B
Op™(ao) : S(Ry) — S(Ry)

is the composition of continuous operator (2.3.47), (2.3.48), (2.3.49), (2.3.50), and hence
(2.3.45) itself is continuous. O

Proposition 2.3.15. Let c(z,,2}) € SR1)®-S(R,), and let p € R,s € N;s > j —1/2 for
some j € N. Then

g1 —s Opt(IH) / ()8, Op*(I=*Yu(a,) da! (2.3.51)
0

n

u € L2(Ry), define an operator g € BL(R,).
Proof. From the continuity (2.3.35) we have

Op™ (") e(wp, o)) = e(xn, 7))

for an e(x,, ") € S(R;)®,S(R, ). Moreover, Proposition 2.3.10 gives us the continuity
Op*(I=%) : I3(R,) — H¥(R,),
and then ‘ '
&, 0p (1)  IX(R,) — H*I(R.)

is continuous as well. Since s — j > —1/2 the integral

/ e(zn, 2),)0 Op™ (IZ°)u(zl,) dz,

yields an element of S(R,); this shows the continuity ¢ : L*(R,) — S(R,). Moreover, for
the adjoint ¢g* we have

[e.e]

gu()) = Op* () / o2 2))0() it

0
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for the symbol b(&,) = (i&,)’1-%(&,) with b(&,) being the complex conjugate. Then, using the
continuity

Op*(B) : SR,) — S(Ry),
cf. Proposition 2.3.14, it follows that
g : L*(Ry) — S(Ry)

is continuous. By virtue of Theorem 2.2.7 we proved g € BA(R,).

Theorem 2.3.16. (i) For every a(&,) € St (R),b(&,) € SL(R), p,v € Z, we have
Op™(a)Op™(b) = Op™(ab) +g
for some g € B4(R,), for e = max {v,0}.

(ii) We have B B
a(€) € SL(R), g € By (R.) = Op*(a)g € B5 (), (2.3.52)

k € B5(Ry),b(&,) € SL(R) = kOp™(b) € BL(Ry), (2.3.53)
for h = max{v +e,0} and
ke BLR,), g€ Bs(Ry) = kg € B4(R,). (2.3.54)
For the proof we employ the following result.
Lemma 2.3.17. Let ¢ := Ry — Rz be defined as e(x,) :== —x,,, and let
e* = L*(Ry) — L*(Ry)
be the corresponding function pull back. Then for any a(&,) € SE(R) the operators
rtOp(a)e e*, €1t Op(a)e”

induce continuous maps B
L*(Ry) — S(Ry).

In addition

*

a — 170p(a)e e*, a— &1 Op(a)e”

are continuous as operators
S (R) — L(L*(R4), S(Ry4)).
Proof of Theorem 2.3.16.. We write
a(&n) = ao(&n) +p(En), b(&n) = bo(n) + q(&n)
for ag, by € SY.(R) and polynomials p and ¢ of order p and v, respectively. We have

Op™*(a)Op™(b) =Op™ (ag)Op™(by) + Op™ (ae)Op™ ()

+ Op*(p)Op* (bo) + Op* (p)Op*(q). (2:3.55)
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The first summand on the right of (2.3.55) can be written in the form
Op™(ag)Op™(by) = Op™ (aghy) + rOp(ag)(1 — e r*)Op(by)e™.

We show that go := r+Op(ag)(1 —eTr7)Op(by)e™ belongs to BL(R,), i.e., induces continuous
operators
909 : L*(Ry) — S(Ry).

Using the isomorphism ¢* := L*(Ry) — L?(R.) coming from € := Ry — R+, e(z,) = —x,,
we obtain

go = 1rTO0p(ag)e e*e* 1~ Op(bp)et, gi = 17Op(by)e e*e*r~ Op(ap)e™.
Moreover, if ¢(&,) is a polynomial of order v we have Op*(q)Op*(ag) = Op*(qao), and
Op*(ap)OpT(g¢) = Op™(apq) + h for some h € BE(R,). (2.3.56)

For the proof of (2.3.56) we assume ¢(&,) := &,. The general case easily follows by iterating
the arguments, while v = 0 is trivial where & = 0. In the computation we may assume
u € C°(R,); then

Op™(ap)Op™ (q)u(z,) =1 /eixng”ao(fn){ /OO e’m%énz”l@%u(x;) dx;}d‘ﬁn
0
_ .t iTnén —ixh & 7\ |00 —ixh €n . / d ’ d a
o feme oo+ [T etog ) i fa
= Op+(a05n)u<xn) +r+/eixn€n(_i§n)&0<£n) d-fn(ﬁ)/ﬂu)

Observe that the second term on the right of the latter relation represents an element of
B (Ry). Finally, we have Op™ (p)Op™(q) = Op™ (pg) which is evident. Let a(¢,) € Sf(R) and
g € B&(R,). Then

gu(z,) = Z/o cj(xn,x;)ﬁigu(l’;) dx!, (2.3.57)
=0

for kernels ¢;j(z,, 7)) € S(Ry)®,S(Ry). Moreover, we have a continuous operator (2.3.45),
and it follows that Op™(a)cj(z,, ) € S(R.)®,S(R,). This implies Op*(a)g € B&(R,).

n

Next let k£ and b be as in (2.2]%.53), and assume for simplicity
kv(x,) = /OO h(@n, ,) 05 v(x,) dy,, (2.3.58)
0
where h(x,, ") € S(R;)®,S(R,). Then
OPT (o) = [ e )00 (i) ol i,

If e + v <0 we have
Op*((i€,)°b) : LA(Ry) — LA(R,),
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and it follows that kOp™(b) € B&(R,). In the case e + v > 0 we can write (i€,)°b(&,) =
fo(&n) +7(&) for some fy(€,) € Si;'(R) and a polynomial 7(£,,) of order e +v. We then obtain

kOp™ (b)v(z,) = /000 h(zy, 2,)Op™* (fo)v()) dx!, + kOp™ (r)v.

The first summand in the latter expression defines an element of B (IR, ) and the second one
an element of BE™ (R ).

Finally, for (2.3.54) we form

e

gu(en) =" / 5 (n, 21, u(a,) dal,
0

j=

and assume again (2.3.58). Then
(kg)u(z,) = / (2, 2" Z / 0t c;(xy, 20,0, u(w),) da, da, (2.3.59)

gives us the claimed structure of the composition. O]
Theorem 2.3.18. Let a € B4R, jo, j2), b € B*¢(Ry; 41, j0), then

ab € B (Ry; g1, ja),
for h :=max{d + v,e}.

Proof. For simplicity we assume j, = j; = jo = 1. The composition of upper left corners,
namely, ai, b11 for

11:=0p"(a) + g11,  biy == Op™(b) + hu,

for

g € B&(Ry), hi € BE(Ry)

and a(&,) € SL(R), b € SE(R) has been characterized by Theorem 2.3.16. The remaining
entries in ab for

ain g1z bii hi2
_ b= 2.3.60
(921 922) (h21 h22) ( )
are
Gizha1,  a@ihiz + gi2has, (2.3.61)
g21b11 + gaoho1,  ga1hiz + gaohoo. (2.3.62)

The first operator in (2.3.61) is the composition of a potential operator and a trace operator
of type e. Such a composition is then Green of type e. Moreover, by assumption hi5 and g
are potential symbol; then both aq1h12 and gi2hee are potential symbols, because of (2.3.45),
and hoy € C. Moreover, go1 is a trace symbol of type d, cf. formula (2.3.57), then for the first
operator in (2.3.62) we have

ga1bi1 = g210p™ (b) + garhu (2.3.63)
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where go1hq; is a trace operator of type d and goohsy is a trace operator of type e. In order
to characterize (2.3.63) it remains to verify that go;Op™(b) is a trace perator of type d + v.
Without loss of generality we assume v > 0. Then we write

for a polynomial ¢(&,) of degree v and some by(&,) € S2(R). It follows that

Op™*(b) = Op™(q) + Op™ (bo).

go1 is a trace operator of type d, i.e., of the form

d 00
goru(rn) = 3 / ¢ (m, 1), u(a,) dat
j=0"0

cf. formula (2.3.57). Then

14

/ (2, 7)) %Zﬁju(x'n)dx;

070 1=0
> l
j+ /
Z/ In? n 8];1 ( n) dxn?
0
=

i.e., g210p™(q) is a trace operator of order d+v. Moreover, applying go1Op™ (by) to u € S(R,),
gives us

M=

921OP
J

(2.3.64)

a |
<

0

.
|

o0

9210p™ (bo)u ¢j(@n, x,)Op™ (i) bo (&) ) u(ay,) da,

I
I[M=
S—

<.
a |

(2.3.65)
¢;(wn, 7,)Op™ (bo) D, u(a;,) das,.

0

I
S—

J
Here we employed the fact that the differentiations 89{, applied to Op™(by) can be translated
to Op™(i&,)? and, since (i€,)? are minus-and plus-symbols at the same time, we have

02, Op*(by) = Op™((i&,)")Op™ (be) = Op™ ((i&.) b0 (&n))
= Op™(bo)Op*((i€,)’) = OP+(50)5§;-

This explains the right hand side of (2.3.65). It remains to recognize that the composition be-
tween a green operator of type zero, represented by the Schwartz kernels ¢;(x,, z},), composed
with Op™(by) from the right, is again a Green operator, with such a kernel. Here we apply
Theorem 2.2.7. Summing up we characterized the first operator in (2.3.62). Concerning the
second one it is simply a complex number, using that goshgs is the multiplication of complex
numbers which go1h1o is the composition of operators

hi:C— S(R_;,.), go1 - S(R_;,.) — C,

(2.3.66)

ie.,
921h12 :C—C

by a complex number. O]
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Proposition 2.3.19. (i) Let a(¢,) € SL(R),s € N, and consider the operator
Op*(a): H*(Ry) — H**(R,). (2.3.67)
Then we have
a ;=1 0p(IZ*")ef ,0p™(a)Op™(I=°) = Op™ (I="a) + go (2.3.68)
for a go € BY(R,). For s — > 0 the operator a coincides with

Op*(I7*)0p™ (a)Op™ (IZ*).

(ii) For g € B4(Ry),s € N,s > e —1/2, we have
g1 :=O0pT(IZ")g Op™(I=°) € By (R,).
Proof.
(i) We have
rtOp(IZ#)el 1" Op(a)e”

2.3.69
=1 Op(IZ a)e™ — 1T Op(IZ*)(1 — el ,17)Op(a)e™. ( )

By virtue of (1 — e ,r")Op(a)e™ € H *(R_) the right hand side of (2.3.69) is equal to
rtOp(I* "a)e?, cf. Theorem 2.3.8. For s — x> 0 we may replace e]_, by e with the same
result. From Theorem 2.3.18 we obtain

a = Op"(I""a)Op(I=*) = Op*(I”"a) + go
for a gy € BL(R,). Assertion (ii) is a consequence of Proposition 2.3.15. ]

Theorem 2.3.20. Let a € B**(R,),s € N, s > max {e, u}. Then

R:a+—— Op™(IZ")aOp™(I=*) =: b (2.3.70)
induces an isomorphism
R:B"(R,) — B"(R,) (2.3.71)
with the inverse
R b+ OpT(IZ)bOp ™ (1). (2.3.72)

Proof. The map (2.3.71) is a consequence of Proposition 2.3.19. In order to show RR™! = id
we observe that

RR7'6 = Op*(I*”")OpT(I=°")aOp™ (I* )Op* (I=*) = a
because of Op™(IZ""")Op*(I°™*) = 1, Op™ (12 )Op™ (I=*) = 1, cf. Proposition 2.3.11. Relation

RR™! = id can be proved in an analogous manner.
O



2.3 The boundary symbolic calculus 63

Remark 2.3.21. Similarly as Propositions 2.2.11 and 2.2.12 for Green and trace operators
of some type e € N we have unique representations of (2.3.2) and (2.3.3) in the form

e—1
g1 = Z kj;o v+ g0 (2.3.73)
j=0
and
e—1
921 = Y ¢ + Zng (2.3.74)
j=0

for suitable potential operators kj;, Green and trace operators go and x,o of type 0.

Lemma 2.3.22. Assume g € BL(R,) and let

14+g: L*(Ry) — L*(Ry)
be an isomorphism. Then there is an h € BY(Ry) such that

(1+g9)'=1+h. (2.3.75)
Proof. By virtue of (1+g)~! € L(L*(R.)) we have
hi=(1+g)""'—1€L(L*(Ry)).

According to Theorem 2.2.7 we have to show that

h,h*: L*(R,) — S(R;)

are continuous, using a similar property of g, ¢g*. From (2.3.75) it follows that 1 = (14¢)(1+h),
ie, 0=g+ h+gh,ie, h=—g(1+ h). Thus,

h:LP(Ry) — S(Ry)
is continuous, since 1 + h € L(L*(R,)). Moreover, we have 1 = (1 + h)(1 + g), i.e.,
I1=14+g¢0+nr)=14+g"+h"+g"h"
which entails h* = —g*(1 + h*) and hence the continuity of
h*: L*(Ry) — S(Ry).

O
Proposition 2.3.23. Let g € B4(R,;j, ) and assume that
1 0 HS(R+) HS(R-F)
(0 0) tg: & — o (2.3.76)
Cc/ C/

1s an isomorphism for some s = sy > e — % Then (2.3.76) is an isomorphism for every
5>e— %, and the inverse has analogous form, namely,

((1) 8) Lk (2.3.77)

for some k € B&(R,;4,7).
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Proof. Let us write the operator g in (2.3.76) form
_ (I F
g= (b ) (2.3.78)
Then for (2.3.76) we obtain

(1 Z / k) (2.3.79)

q

which is invertible by assumption. We now use the fact that in the space of all 7 x 7 matrices
(identified with R 2) the invertible elements are open and dense. Therefore, there is a j x j
matrix which is invertible and dist (¢,7) < ¢ for a given £ > 0. We now employ the fact that

then also ok
1+
(1579 a0

is invertible when ¢ > 0 is sufficiently small. This can be proved by applying the Neumann
series. In order to express the inverse of (2.3.79) we first assume that we already constructed
the inverse of (2.3.80), cf. the expression below. Setting

dy din\ 1+ f k)
(0 8Y - (1350 s

1+ f kY (du d) _ (1 0
( ; q) (d; d;z)_(n m) (2.3.82)

where the right-hand side is invertible since both factors on the left-hand side are invertible.
Since the right-hand side is a triangular matrix the operator m is an invertible j X j-matrix,
and we have n := bdy; + qds;. Then, since

(71% g%) (—mlln mol) - <(1) (1)> (2.3.83)

-1
1+ f k - dll d12 1 0
( b q) B (d21 dgz) (—mln ml)' (2.3.84)
The invertibility of the matrix r allows us to form
(0 1 ) ( b 7’) (—T_lb r‘l) - ( 0 1 (2.3.85)

for g := f — kr~'b € B&(R,), becomes of f € Bg(Ry)and —kr~1b € B&(R,), cf. the first
operator in the (2.3.61). Then (2.3.85) gives us

diy di2 _ 1 0 1+¢)t 0\ (1 —kr?
<d21 dgg) N (—7’_1() r_l) ( 0 1 0 1 ) (2.3.86)

and the next step is to compute (1 + ¢g)~'. From (2.3.86) we see that

we obtain

it follows that

l+g=1+f—kr'b: H(R,) — H*(R,) (2.3.87)
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is isomorphism. By virtue of (2.3.73) we can write

e—1
l+g=1+go+> kioy'
i=0
for unique go € B%(KQ and potential operators k;,i = 0,...,d — 1. We now choose some
g1 € BX(R,) such that
1+go+g: L*(Ry) — L*(Ry) (2.3.88)

is an isomorphism. The construction of g; is as follows. Then, using generalities on Fredholm
operators and since g is a compact operator in L?(R) we observe that

14 go: L*(Ry) — L*(Ry)
is Fredholm of index 0. The spaces
Vi=ker(1+go), W :=ker(l+g;)
which are of the same finite dimension e and V,W < S(R,). This allows us to form an

isomorphism

LARy)  LA(Ry)

(1 J;go "(‘)’) e — @ (2.3.89)
Ce Ce
wher v : V — C° and w : C* — W. Thus for some sufficiently small ¢ > 0, the operator
L*(Ry) L*(Ry)
(1 J;go 8;(‘1’ ) e — @ (2.3.90)
= Ce Cce

is also an isomorphism. In a similar manner as we saw that (2.3.87) is an isomorphism we
obtain an isomorphism (2.3.88) for g; = —we tidce v. From Lemma 2.3.22 we obtain

(1+go+gl>_1:1+h

for some h € B4(R,). Therefore, writing

d—1
l+g=1+g+n—g+Y koy
=0
gives us
d—1
(L+n)(1+g) =1+ 1+ (—g+ Y _ kioy'): H'(Ry) — H'(Ry). (2.3.91)
=0

By construction the operator —g; is of finite rank, namely,

—g1 = Z lim;
i=1
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for some potential operators -
l; :C— S(Ry)
and trace operators -
m; - L2 (R+) — C
of type 0. Then

d—1 e d—1
(L4 h) (=g + Z kiv') = Z(l + h)lim; + Z(l +h)kn' (2.3.92)
i=0 i=1 i=0

where (1 + h)l; and (1 + h)k; are potential operators. This allows us to write (2.3.92) in the

form
e+d

(L+h)(1+g) =1+ pjs;=1+PS: H'(Ry) — H'(Ry) (2.3.93)
j=1
for the vectors of operators P := (p1,...,Perd), S := (81, .., Sera), and 1 + PS is invertible.
Consider the operators
14 8P :Ct — Ccot. (2.3.94)

Let us show that (2.3.94) is invertible if and only if 1 + PS is invertible. In fact writing

P = ((1) f) & = (—13 (1)) 8= (i’ —1P>

with 1 denoting the respective identity maps, we have

1+PS 0 10
‘433(5:( 0 1)’ 63%3:(0 1+S7>)‘

Simple computations show that

(1-8P)'=1-S(1+PS)'P
and

(1+PS)'=1-P(1+S8SP),

where B

g3 = —P(1+8P)"'S € BLR,).
Thus the inverse of (2.3.92), or equivalently the inverse of (2.3.93) has the form

L= ((1+n(1+9) " =(1+g) (1+n)"

which gives us
(1+9) 7" =0+ +gs) =1+ g
for g4 € B&(R,). Using Remark 2.3.2 the operator
g: H*(Ry) — H*(Ry) (2.3.95)
is compact and induces a continuous operator
g: H'(R,) — S(R,). (2.3.96)

Thus 1 + g is Fredholm in H*(R,) of index 0. From (2.3.96) we obtain ker (1 + g) C S(R,).
Because (1 + g)u = 0, u € H*(R,), entails u € S(R;) and ker(1 + g) is independent of s.
Since 1 + g is an isomorphism in H*(R,) we have ker (1 + ¢g) = {0}; then the coker is also
trivial, and hence the computation is independent of s. O
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Definition 2.3.24. (i) An a(&,) € SL(R) is called elliptic, if a(&,) # 0 for all €, € R and
agy(&n) # 0 for &, # 0.

(ii) An operator

- _
a:= (Op (Z> +g ’;) € B(R.; 1, j) (2.3.97)

(cf. notation (2.3.8) and (2.3.1) where g play the role of g11) is called elliptic, if a(&,)
is elliptic as in (i).
(iii) An operator

Op* h e~ ..
pi= ( p7(p)+ ;;) & BMR, o, 1) (2.3.98)

w
for some type h € N is called a parametriz of a € B**(Ry; ji, j2) if
pa = diag(1,0) +g;, ap = diag(1,0)+ gy (2.3.99)
for certain g; € B (Ry;ji,51), gp € BE(Ry;ja,ja) for some resulting types ey, =
max {, e}, eg = max{e — u}.

Proposition 2.3.25. Let b(&,) € S.(R), k € BA(R,), and interpret Op™ (b) + k either as a
continuous operator
b: L*(R,) — L*(R,) (2.3.100)

or

bs: S(R,) — S(R,). (2.3.101)

If b(&,) is elliptic in the sense of Definition 2.3.24 (i), then (2.3.100), (2.3.101) are both
Fredholm operators, and there is a parametriz q :== Op™ (b™!) such that

for some ki, kg € B4(R,). There are finite-dimensional subspaces K, L C S(R..) such that
K =kerb, LNimb = {0}, L +imb = L*(R,), (2.3.103)

K =kerbs, LNimbs = {0}, L +imbs = S(R,). (2.3.104)
Thus ind b = ind bs. In particular, (2.3.100) is an isomorphism if and only if (2.3.101) is an

isomorphisim, and we have in this case b=+ € BYO(R,).

Proof. If b is elliptic, b = Op*(b) + k, and q := Op™(b71), then we have relations (2.3.102)
for some kp, kg € BY(R,), cf. Theorem (2.3.16) (i). Since Green operators are compact in
L*(Ry), cf. Remark 2.3.2, the operator (2.3.100) is Fredholm. This is a general information
on Fredholm operators in Hilbert spaces. In particular, there are finite-dimensional spaces
K,L C L*(R,) such that K = kerb, L&imb = L*(R,). We have K C S(R, ) since u € ker b
implies Op™ (b)u = —ku € S(R, ). Moreover,

Op™(b™")Op™ (b)u = (1 + kp)u
for some ki, € BY(R,), and Op™ (b)u = —ku yields

Opt (b)) (—ku) = (14 kp)u (2.3.105)
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and hence, since Op*(b™1) — k := k; € BX(R,) it follows that
klu = (1 + kL)u
Thus -
u = (kl — kL)U S S<R+),

and we see that K C S(R,.). For the cokernel which we may idintify with L we can proceed
in analogous manner by passing to adjoint operators. In other words we conclude L C S(R,).
Thus together with (2.3.103) we obtain relations (2.3.104), and hence indb = indbs. In par-
ticular, we see (2.3.100) is an isomorphism if and only if (2.3.101) is an isomorphism. Let us
show that the invertibility of (2.3.100) has the consequence that ™' € B°(R, ). From the
considerations before we know in this case that ind b = 0. This implies, because of

q, = Op+(b’1)0p+(b) =1+ kg

for some ki, € BE(R,) that ind Op*(b) = 0. In fact, we have ind (Op™(b) + k) = 0, and since
k € B&(R,) is compact in L*(R,) also ind Op™(b) = 0. Thus also Op™ (b™!) has index 0, since

ind Op™ (b"1)Op*(b) = ind(1 + k) = 0
=ind Op™(b™1) +ind Op™ (b)

ie.,

ind Op™(b™1) = ind(1 + k1) — ind Op™ (b).

From the considerations before in LZ(RJF_) , now applied to the elliptic symbol b~!, we have
finite-dimentional subspaces K, Ly C S(R,) such that

K; =kerOpT(b™'), LiNimOpT(b™') =0, (2.3.106)
Li +im Op™ (b71) = L*(R,). (2.3.107)
The next step of the proof is to find an I € B4 (R, ) such that
Op*(bY) +1: I2(R,) — I*(R,)

is an isomorphism. This is done as follows. We set m = dim K; = dim L; and choose isomor-
phisms
kl:(Cm—>L1, d12K1—>Cm

and then 2 (R,) 2R, )
L*(R L*(R
+(p-1 + +
(Op d(b ) ’Bl) e — @ (2.3.108)
1 cm cm
is an isomorphism. In fact, (2.3.107) shows that
L*(Ry)
OpT(b™") k): & — L*(Ry) (2.3.109)
(Cm

is surjective. Moreover, we see that

(OpT(b™"))u + kv =0
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implies Op™ (b~!)u = —k;v which entails that both sides are zero, cf. the second identity of
(2.3.106). Then, since k; is injective, we conclude v = 0, thus Op™ (b= )u = 0 gives us u € Kj.
Then, (2.3.108) is an isomorphism if and only if the second row induces an isomorphism

(dy 0):ker(Op™(b™') ki) — C™.
Which is equivalent to the isomorphism
d1 : Kl — (Cm

Here we applied Lemma 2.1.4. Using openess of isomorphisms in a Hilbert space we find an
e > 0 such that also

_ L*(R,) L*(R,)

+(p-1 + +

(Op d(b ) ’Z}): & — @ (2.3.110)
1 cm cm

is an isomorphism. Let us now pass to the isomorphism

1 —]{?15_1 Op+<b_1) kl 1 0
0 1 d1 e —871d1 1

. Op+(b_1) — k’1€_1d1 0
- 0 5

on the left-hand side we have a composition of isomorphisms; so the right-hand side is an
isomorphism as well. Thus, since € : C™ — C™ is an isomorphism also

Opt(b™") — ke 'dy : L*(Ry) — L*(Ry)

is an isomorphism. Here g := —k;e~d; € B%(R,). Now, since b = Op*(b) + k is an isomor-
phism also

(Opt(b™H) + 9)(OpT(b) + k) =1+ h+ gOpT(b)+=0p (b Nk =1+hy

for hy = h + gOp*(b) + OpT (b™H)k € BL(R,) is an isomorphism. Now it remains to recall
that we have (14 hy)™' =1+ hy cf. Lemma 2.3.22. Thus we obtain

(14 ho)(Op*(b™") 4+ g) = OpT(b") + haOp™ (b™") + g + hayg
=Op"(b~") 4+ hy = (Op*(b) + k),
fOI' hg - B%<R+) D

Proposition 2.3.26. Let b:= Op™(b) + k € BE (R,) as in Proposition 2.3.25 be ellipticity,
and realize b as a continuous operator

b: HY(R,) — H*(R,) (2.3.111)

s€R,s > —1/2. Then (2.3.111) is a Fredholm operator, and q := Op™ (b™1) is a parametriz
of b, also in the sense of a map (2.3.111). Moreover, The finite-dimensional subspaces K, L C
S(Ry) of Proposition 2.3.25 have analogous properties with respect to (2.3.111) namely,

K =%kerb, LNnimb={0}, L+imb=H*R,) (2.3.112)

and we als have relations (2.3.101) is an isomorphism.
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Proof. As we know from Proposition 2.3.10 the operator Op™(b) + k induces a continuous
operator (2.3.111). If b(&,,) is elliptic then (2.3.111) is Fredholm. In fact, q is a parametrix and
the remainders are the same as in Proposition 2.3.25, namely, ki, and kg. Those are compact
in H5(R,) for s > —1/2, see also Remark 2.3.2. Similarly as in the proof of Proposition 2.3.25
it follows that K = kerb C S(R, ), and we obtain the first relation of (2.3.112). The second
one follows by passing to the formal adjoint, namely, (Op™(b) + k)* = Op™(b) + k* which
is of the same structure as the original operator. In particular, we see that (2.3.111) is an
isomorphism exactly if (2.3.101) is an isomorphism. Moreover, the inverse of (2.3.112) is of
the same shape as the one computed in the proof of Proposition 2.3.25.

O

Proposition 2.3.27. Let a(&,) € SL(R),g € B&(Ry) and interpret Op™(a) + g either as a
continuous operator
a:H(R,) — H"Ry) (2.3.113)

for s > max{u,e} —1/2, or
as: SR;) — S(R,). (2.3.114)

If a(&,) is elliptic in the sense of Definition 2.3.24 (i), then both (2.3.113) and (2.3.114) are
Fredholm operators, and there is a parametriz p := Op*(a™!) such that

pa=1+g,, ap=1+ggr (2.3.115)

for some g, € BF(Ry),gr € BF(Ry) for e, = max{u, e}, er = max{e — p,0}. There are
finite-dimensional subspaces V,W C S(R;) such that

V =kera, Wnima={0}, W+ima=H"*R,), (2.3.116)

V =keras, WnNimas={0}, W+imas=SR,). (2.3.117)

Thus ind a = ind as. In particular, (2.3.113) is an isomorphism if and only if (2.3.114) is an
isomorphism, and in that case we have a=' € B~*"R,) for h = max {e — p,0}.

Proof. Using Theorem 2.3.20 we pass to the operator

b, := Opt (1" aOp*(I=*') € B*'(R,),
b51 : HS()(RJ’_) — HSO(R_'_), S0 > —1/2

for s := max{u, e}, so = s — s; > —1/2, according to the assumption of Proposition 2.3.26,
for

bs, (§n) = 127" (&n)a(§n)I=" (€n)
which is elliptic. We then obtain a parametrix of by, of the form g = Op™(b;!) such that
qgb,, =1+ Fky, bgyq=1+kg.

This means

qOpt (17" aOpt(I="") = 1 + ky,
Op™ (I** MaOp™ (I=*")q = 1 + kg.
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For p := Op™ (IZ*")gOp™ (I*™"), we thus obtain

= Op"(I=*")gOp™ (12 ")a

=Op+(l *1)gOp™ (I 7")Op* (12 )b, Op™ (1)

= Op™ (I=°")gb,, Op™ (1) = Op™* (I=*")(1 + kp)Op™ (I*1)
— 1+ OpH(I= )k Op* (1) = 1 + gn

and, analogously,
ap = Op* (IZ""")b,, Op™ (I*")Op™ (I="")qOp™ (I 7*)
= Op" (1= "), gOp ™ (1) = Op* (1) (1 + kn)Op ™ (127)
=1+ Op-‘r(l:Sl-Ht)kROp-f—(lS_l—,u) -1+ .

Here we employed relations of the type (2.3.36). From Theorem 2.3.18 we obtain g;, €
B (Ry),gr € BG(Ry) for e, = max{y, e}, ex = max{e — p,0}. Finally we have isomor-
phisms

Op™(IZ*1) : H(Ry) — H*(Ry),
Opt(IZ™) . H*(R,) — H"*(Ry)

for s = sg + s1. Thus
a = Op+(l:sl+u)b510p+(ls_1),

defines a Fredholm operators (2.3.113) and (2.3.114). At the same time we obtain relations
(2.3.116), (2.3.117) for the spaces

Vi=0pt(IZ*™K, W :=O0p"(I="""")L

are an immediated consequence. In particular, the operator (2.3.114) is an isomorphism if and
only (2.3.115) is an isomorphis. We then have

~H=0p"(IZ)b, Op* (I7")

and from Theorem 2.3.18 we obtain the types in a=! € B~#"(R,) for h = max{e — p, 0}.

O
Theorem 2.3.28. Let a € BO’O(@JF;jl,jQ), be interpreted as a continuous operator
IARy)  I3(R.)
Ch CJ2
and let a* be the adjoint of a in the sense of the identity

for allu € L*(R,) ® C',v € L3(R,) @ C2. Then we have a* € B (R,; ja, j1).

Proof. Is straightforward. O]
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Corollary 2.3.29. For a € B*°(R,) we have a* € B**(R,). Moreover, writing

a= (a k) (2.3.120)

t q
the operators t* and k* are potential and trace operators, respectively.

Definition 2.3.30. By B"’e(@+;j1,j2) we denote the space of all block-matriz operators

_(b+g k
a—(t q) (2.3.121)

for b:=0p*t(a),a(z,, &) € SE(RL x R), a(z,,&,) independent of x,, for large x,,, and

k _
(g q) € BS(Ry: j1, jo). (2.3.122)

Definition 2.3.30 extends Definition 2.3.24 to the case of symbols a(z,,,) with non-constant
coefficients. The above-mentioned result can be used to investigate the space of Definition
2.3.30 with respect to its mapping properties, symbolic structure, ellipticity, etc. .

First it is clear that any a € B**(R,; ji, j;) induces continuous operators

H*(Ry) H7H(Ry)
a: @ — @ (2.3.123)
Cn C2

for any s > max {u, e} — % In particular, we have continuity

S(R,) SR,)
a: & — & . (2.3.124)
Cn CJ2

Definition 2.3.31. (i) An a € B*¢(R,) is called elliptic if a(zn,&n) € SRy x R) is
elliptic in the sense aqy)(vn, &) # 0 for all z, € Ry, &, € R\ {0}, and if a(0,&,) is
elliptic in the sense of Definition 2.3.24 (i).

(ii) A P € B~*"(R,,j2, 1) of the form (2.3.98) for some type h € N is called a parametriz
of a if relations (2.3.99) hold for some types er, and eg € N.

Theorem 2.3.32. An elliptic opeartore a € B*¢(R,, j1, j2) has a parametriz
P e B#"(Ry, jo, j1) for h = max {e — p,0}.

2.4 Complete symbolic structures

We now investigate both interior symbols with the transmission property at the boundary and
complete operator-valued symbols describing boundary value problems close to the boundary.
In this section we focus on a neighbourhood of a point on the boundary of the form

(2/,2,) € A x Ry (2.4.1)
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for an open set 2 C R""!. In notation from the beginning of Section 2.1 the set € represents
a chart on the boundary X, while x,, € R, comes from the splitting of variables close to the
boundary direction. In our consideration we take into account that the normal half-axis has a
negative counterpart, and similarly as in the preceding section we observe distributions as well
as symbols also in terms of the x,-axis. The notation refers to variables z € R", and (2.4.1)
means x = (2, ,), with covariable £ = (£, &,). In the following definition symbols a(z, &) €
SH(Q2 x R x R™) will be specified in terms of what we call the transmission property at the
boundary, expressed in terms of the sequence of homogeneous components a,—;)(z,&), 7 € N.

Definition 2.4.1. A symbol a(',1,,&',&,) € SHQ X R xR ) for p € Z is said to have
the transmission property at x, = 0 if

(D5, Déag—j)(x',0,0,1) = (1) (D} Dgag.—j)(',0,0,-1) (24.2)
forall 2’ € Q,k,j € N. Let
SE(Q x R x R")

denote the space of all symbols with the transmission property. Set
SLQ X Ry X R™) = {alg,g, «an - 0 € SHQ X R x R™)}. (2.4.3)

By S¥(R") we denote the subspace of all a(z,&) € SE(Q x Ry x R") that are independent of
.

Remark 2.4.2. The space S{(2 x R x R™) is closed in S (€ x R x R™) in the corresponding
Fréchet topology of classical symbols; the same is true of Sﬁr(R?) with respect to the space
SH(RE) of symbols with constant coefficients.

Remark 2.4.3. The space SL(Qu X R, X R?’,En) can be specialized for the case n =1, i.e.,
symbols a(x,,&,) € SL(R X R). The latter space can be identified with C*= (R, , SL(R)) where
SE(R) has been defined after relation (2.3.12).

Let us also discuss the coordinate invariance, to be used later on, concerning operators globally
on a manifold with boundary. Let

x=(,id): QxR — QxR (2.4.4)

be a diffeomorphism, where id : R — R is the identity operator and x' : @ — Q a
diffeomorphism. In a similar sense we employ notation

x=(,id): Q xR, — Q xR, (2.4.5)

with x’ as before and id is the identity map. Then, according to general transformation rules
of symbols we have a symbol push forward

Yot SE(Q X R x R") — S%(Q x R x R™),

_ o (2.4.6)
X SH(Q X Ry X R") — SE(Q x Ry x R™).

Let us associate with symbols a(2,x,,£,&,) € SL(2 x R x R™) operator-valued symbols
which contribute later on to the upper left corners of boundary symbols.
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The constructions refer to what we call decoupling of symbols which makes sense also in a
slightly more general context, namely, when we replace R by R¢ for a d-dimensional variable
r, with the corresponding covariable &, € R?. Starting with

0l 7, €, 6,) € SH(Q x RY x Ry ) (2.4.7)

we form
a2, r,,£,6) =al@, (&) x,, &, (£)E,) (2.4.8)

referred to as the decoupled symbol. For decoupling of symbols there are well-known theorems
which we use for the moment without proof; the details will be given later on. In the following
theorem we employ symbols taking values in Fréchet spaces, cf. (1.4.1), (1.4.3).

Theorem 2.4.4. The decoupling map
a(@',xn, €, &) — a2 20,8, 6) (2.4.9)
induces continuous operators
SHQ x R x R M) — S#(Q x Ry, SH(RY, X RY)) (2.4.10)

as well as
SHQ x R x Ry M) — SH(Q,, x RETH SH(RE, X RE)). (2.4.11)

Note that Theorem 2.4.4 gives rise to some particular symbol spaces, e,g.,
SHRE, C=(RY,)) (2.4.12)

as a special case of the right-hand side of (2.4.10) where the elements do not depend on z’
and on &,.

With (2.4.8) we associate the family of operators Op,, (a)(z’,£{’) by forming

Op,, (@) (2, )v(z,) = // el (g 2, & &) v(al) da dE,. (2.4.13)

In the following consideration we assume that the z,-dependence of a(2’, z,, £, &,) for large
|z, | is specified in such a way that

Op,, (a)(2',&) : H*(R?) — H* *(RY) (2.4.14)

is continuous for every s € R and (2/,&’) € Q x R"!. For our purposes it suffices to assume
that a(z’, x,, &', &,) is independent of z,, for |z,| > C for some C' > 0. Then (2.4.14) represents
an element

Op,, (a)(2',&) € C®(Q x R" ', L(H*(RY), H**(RY))) (2.4.15)
for every s € R.

Lemma 2.4.5. We have

Op,, (a)(7',&') = K, Op,, (a)re.- (2.4.16)
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Proof. We have
k5 Op, (a)ks = /»cgl// el@n=en)ing (o, €6 Rsu(al) dat dE,
= [[ e e e 7, € uto,)
3UMW”I<x5%5m<>wmn
_ / / Qi En (3! 67V, €, 66, u(in) A dE,.

The proof is complete when we insert 6 = (£'). O

Lemma 2.4.6. Let a(2,x,,&,&,) € S xRY x R?,Efd) be independent of x,, for large |x,|.
Then we have
Op,, (a)(z',&') € S*(Q x R*™ H*(RY), H**(R?))

for all s € R. In addition if a = a(2’,&,&,) is independent of z,, and a(x’,&,&,) € SH(Q
R144) then
Op,, (a)(z',&') € S4(Q x R"™Y; H3(RY), H**(RY)). (2.4.17)

Proof. Let us first assume a to be independent of x,,. From the symbolic estimate
’(I(I’l, 5/’ gn)| S <£/7 €n>l‘

for ' € K € Q, where ¢ = ¢(K) > 0 is a constant it follows that

a2, &, () &n)| < (€', (€)&n)" = (&) (&n)"
using that (&', (€")¢,) = (&) (&,). Thus, by virtue of Lemma 2.4.5 we have

156 OP., (@) (2, €k Ve gty = 0Py, (@) (27, €0l

HS*N(Rd)

= / (&) M a(a!, €, &)i(&) [P dé < c / (Ea)? (NP6 0(E0) | dEsn
= el [0 d = (&) ol e

This implies
15761y OPa, (@) (@', &) bsien [l crrs ) s (ayy < (€Y.
In an analogous manner we get estimates

HH / Da DIB (Opzn (a)(m’, 5/))/§<€'>Hﬁ(HS(Rd),HS*“(Rd)) S C<f/>u7|’6‘.

If a depends on x,,, because of the first part of the proof we may assume that a vanishes for
|z,| > R for some R > 0. Then it follows that

a2, 2, ,6,) € CF(RE ) p@nSH(Q x R 1)

where C§°(R? ) is Fréchet space of all ¢ € C*(R? ) vanishing for |z,| > R. By virtue of
Theorem 1.7.1 we can write the symbol as a convergent sum

a(z',x,, & &) = ZA aj(z', &, &) ei(xn) (2.4.18)
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for A; € C, > [\j] < 00,a; € SH(Q x R, 1+d) ¢; € C3°(RY g, tending to 0 as j — oo in the
respective spaces. From (2.4.18) we obtaln

a(@, (&) an, € ZA a;(a’, &' (€)6n)e;((€) ) (24.19)

which is first a formal conclusion, but we will obtain convergence. From the continuity of
a(', & &) — a(a', &, &)
stated in Theorem 2.4.4 we see that
aj(a', &, &) — 0

in S#(Q x R"1*4) entails

a’j<x/a 5/7 gn) —0
in SH(QxR™', S¥(RE ) as j — 0. In addition it can easily be proved that ¢ € C5°(RY, ) gives
rise to ¢((€') 'x,) € SO(RE T, C=(RY)) and ¢;(x,) — 0in C5°(RY ) g entails ¢((€) ~'z,) —
0 in SO(R?,_l, C>(R? )) as j — co. Thus (2.4.19) converges in the space (2.4.10) of decoupled
symbols.

Now let us pass to the second statement of Lemma 2.4.6. If a = a(a2’, £, &,) for & #0
k5 Opy, (agu) (2, € )ks = rg' / / Qe (2!, € ) mpular,) dal g,
= [[ e @, ¢ ulba) o,
= //ei‘;_l(“"5:”41)5”(1(#)(:6’,(5lf',/fn)u(éx;) dx! dg,
= / / elon=n)ng o (of 571 66, YulEn) diy dE,.

which yields
K5 Oy, (ag) (@, &)ks = 6"Op,, (ag)(2',07'¢)
SO

8" 55 1 Op,, (a() (@', &) ks = Op,, (aw) (2, 6¢',)

In similar manner we can proceed with a(,_;) for all j. O]

Note that we can also analyze the x,-dependent case by applying the Taylor expansion

o«
a(‘rlv T, 5,7 §n> - Z 5 (ax e CL) (xlﬂ O? 5/7 én)xg + TNt (a)(x/, T, 5/7 gn) (2420)

la|<N

where we have ry 1 (a)(2', 2,, &, &) € SH(Q x R x R?,gfd) as a difference of symbols of that
kind.

Expression (2.4.20) will be a part of characterizing (2.4.17) as a classical operator-valued
symbol also when a = a(2’, x,,, &', &,) depends on x,,. Assume for simplicity d = 1.
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First, using the form of the remainder in (2.4.17) we have

(@)@, 20, €, 60) = 2Ny (@) (2 2, € 6) (2.4.21)

for a symbol 7x 1 (a)(2', z,, &, &) € SH(Q x R x R?Igﬁd). Then using the first statement of
Lemma 2.4.6 we have

Op,, (Fn11(a)(2',€)) € SM(Q x R™ 1 H*(RY), H*(RY)). (2.4.22)
Another Lemma tells us that

Op,, (2, 'inta(a)(@’,€) =

2.4.23
O, ()& €) € SNF(Q X R, HoR), o) )

Thus it remains to look at the finite sum on the right of (2.4.20) and to show that it consists of
homogeneous terms. Let us look at a(,) rather than a and determine the twisted homogeneity

of Op,, (afy)z3) (', &) for

(67

() (1 / — 9 / /
a(#) (ZL’ ) O,f ) gn) = Wa(u) (ZB ) 075 >€n)
Then (for £’ # 0) an elementary computation gives us
Opzn(agﬁﬁxi)(x’,65’)u(:cn) = // ei(x"*x%)gnagzg(x',0,5&',£n):cj'{u(x;1) dx! dg,
= o* // ei(x”_m/’b)gnaEZ;(x’,0,5’,5‘1§n)xgu(x;) dx, dg,
=g [ [t ¢ o) di d,
= o // ei(x”"sfli")‘sfnagzg (z', &Nalu(671%,) di, d,

=g [ [ et )5 ) (6 5) 5

= o*1*l;50p, (aga))xa)/iglu(a:n).

W) Tn
(2.4.24)
Remark 2.4.7. The map a — Op, (a)(z',£') induces a continuous operator
SH(Q x RE x R™1H) — §H(Q x R H*(RY), H**(R%)). (2.4.25)
For classical a which is independent of x,, we obtain a continuous operator
SE(Q x R x R*1H4) — SH(Q x R™™; H*(RY), H#(RY)). (2.4.26)

In the following theorem we employ edge spaces introduced in Definition 1.5.1 and their local
versions W, (2, H), Wi (2, H), and we refer to Theorem 1.5.9. In the present case we

consider the spaces H*(R) or H*(R,) with group action (ksu)(z,) = 06Y2u(dz,),d € R,.
Then, using Theorem 1.5.9 every

a(2’,€) € SH(Q x R" 1 H¥(R), H*(R))
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induces a continuous operator

OP(a) : Hippypary (2 X R) — HIl, (2 % R) (2.4.27)

comp(z loc(z

where

He ooy (2 X R) = fue H*(R"' x R):u(2’, z,)=0fora’ € R" "\ K for some K € Q}

comp(x

HS

loc(x

A X R)={u € Hyjo() (2 X R):u € H;,

comp(z’) (

Q x R) for every p € C°()}.

From Theorem 1.5.9 for H = H*(R),H = H**(R) and a(z/,&') € S*(Q x R*'; H, H) we
obtain continuity of Op,/(.) as operators

OB () : Wi (2 H(R)) —> Wi (2, H(R)) (2.4.28)
or equivalently,
Op,.(a) : Heomp ) (QxR) — HI‘ZC‘; (Q x R). (2.4.29)

Let us set H? A2 X Ry) = {uloxr, : u € HY (82 x R)} and Hi oo (X Ry ) o=

comp(z comp(x
{uloxr, : u € H; (92 x R)}.

loc(z’)

Theorem 2.4.8. For every a(z/,x,,£, &) € SL(Q X R X R™) such that a is independent of
xy, for |z, > C for some C > 0, we have

Op*(a)(@',€) := r*0p,, (a) (', €)™ € SHQ x R HY(R,), H*H(R,)).  (2.4.30)
These symbols induce continuous operators
b, (170p,, (@)@, €)e")  Hippon (2 x By) — HiLE (2 x RY) (2.4.31)
for every s € R, s > —1/2.

Proof. Use Remark 1.5.7. [l
Theorem 2.4.9. Let a(z',x,,&,&,) € SL(QXR XR™) be as in Theorem 2.4.8. Then we have
1 0p,, ()" (¢, €) € SH(Q x R S(R,), S(R.))

and continuous operators
O, (1 Op,, ()" (/,€)) : C*(Q, S(R.)) — C=(, S(R,)). (2.4.32)
Remark 2.4.10. As a byproduct of Theorems 2.4.8, 2.4.9 we obtain continuous operators

SE(Q xR xR") e — SHQx R H(Ry), H*(R,)) (2.4.33)

and
SEQXRxRY)e — SHQ xR SRL), S(RY)). (2.4.34)

Here subscript C' indicates spaces of symbols which are independent of x,, for |x,| > C.

We set

LE(Q xRL) = {O0pT(a) : a2, z,,£, &) € SE(Q x Ry x R}, (2.4.35)
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Theorem 2.4.11. The spaces Li: (2 x R, ), i € Z, are coordinate invariant under diffeomor-
phisms (2.4.5) and the operator push forward induces isomorphisms

Yot LA X RY) — LE(Q X RY) (2.4.36)
and we have
X+(Op™(a)) = Op™ (x.(a)) (2.4.37)
with obvious meaning of notation, cf. formula (1.1.34).

Definition 2.4.12. We define

RM(Q < R™™Y 1, ) (2.4.38)
for p € Z,e € N, as the space of all operator families
+ 1ol
a(x’,f’) - (Op (Gg(m af) 8) +g(x',§’) (2439>

for arbitrary a(x’, x,, €', 6n) € SHIAXRXRE (), cf. Definition 2.4.1, and g(x',¢') € RE(Qx
R 141, 92), ¢f. Definition 2.2.13. The elements of (2.4.38) are called boundary amplitude

functions. In addition by
R (xR i1, o) (2.4.40)

we denote the set of all g(a',£") in formula (2.4.39), called Green symbols. The space of Green
symbols of order p € Z and type e € N is denoted by RE“(Q x R™™Y; 41, ja).

We define
B x Resji o) i= {Opo(g) : g(,€) € REQx R NGi)). (2441)
Recall that this notation is introduced in Definition 2.4.12.

Theorem 2.4.13. The spaces B*¢(2 x Ry; j1, j2) is coordinate invariant under diffeomor-
phisms (2.4.5) and under operator push forward x. induces isomorphisms

Xx 0 BE(2 x R%jb]ﬁ) — Bé’e(ﬂ X R—&-;jlan)v (2.4.42)
where

X+(Op,(g)) = Opz (x+9) (2.4.43)
with obvious meaning of notation.

Remark 2.4.14. As a consequence of Theorem 2.4.8, 2.4.9, and the properties of Green, trace
and potential entries in a(z’, &) € R*(Q2 x R"7: 51, 45), ¢f. Remark 2.2.14, we have

REC(Qx R™™ 1, jo) € SH(Q x R"™Y Hy, Hy)

for
H*(Ry) H7H(Ry)
H1 = EB s H2 = @ (2444)
Cn CJ2

for any s > e —1/2 as well as
R*(Q x R 51, 72) C SHQ xR By, Ey)
for

E1 = () s E2 = o . (2445)
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The operator functions a(z’,{’) in (2.4.38) have a principal symbolic hierarchy
o(a) = (o4(a),os(a)) (2.4.46)

consisting of the interior principal symbol

Oiﬁ(a’) (l’l, Ln, 5/7 5”) = a(ll) (mlv T, §/a 571)7

for (¢',&,) # 0, the homogeneous principal component of a(z’, x,, ¢, &,) in the usual sense,
and

O’a(a)(l'/,f/) — <08(Op+<g>>($’7§’) 8) +g(u)(:1:’,£/) (2.4.47)

for & # 0 where
5(0p™(a))(«', ') := Op™ (als,=0)(2",€)

and g, (7, £’) is the principal part of g cf. Remark 2.2.14. Observe that

-1
! / N _ SK K’(S O / / /15 O
ofa)e'i6) =0 (0 Yo ) () (2.4.48)
for every § € R, cf. also relation (2.2.42). The group action
(/43611') (:L'n) = 51/2%(51'”), NS R-‘ra

refers either to u € H*(R,) for s > e — 1/2, or u € S(R,). In other words the boundary
symbol of @ € R*¢(Q2 x R"™1; j;, j,) is interpreted either as a family of operators

H*(Ry) H*H(Ry)
oo(a)(2',&): & — ® |, (2.4.49)
Ch Q2
S®)  S@E.)
os(a)(",): & — @ . (2.4.50)
Ch CJ2

’

Definition (2.4.46) gives rise to the principal symbolic map
RIC(Q X R gy, jo) — symb RPC(Q x R"™Y i, ja), (2.4.51)

a(r',{') — o(a) = (ou(a),00(a)).

The map (2.4.51) is well-defined if we can produce the components from a. The reconstruction
procedure for the first component can be performed in terms of

// ei(gj’x//)gl{Ij» // ei(xnfxfn)fna(x/’xn’fljgn)u(‘%;’x//) dx’lnd-é-ne«l»}dxl/d-é»/

which represents an element A € Lfj (2 xRy ). According to (1.1.20) we have a decomposition
A = Ay + C wher Ay is properly supported, C' is smoothing operator. Then Remark 1.1.6
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allows us to produce a unique element ay € S¥(Q x R, x R ¢, ) such that Ag = Op,/ . (ao)-
Then we obtain

Ao (@ 30, € &) = lim 5 ag 2/, 22, 56", 66,).

In a similar manner we obtain og(a)(z’,¢’) by a limit

oo(a)(z', &) = lim 5" (“8_1 0 >a(x’,5§') (f; 0 )

500 id s idci
In other words (2.4.51) is well-defined.
Let us set for the moment

o*(a) :=o(a), oy(a) = oy(a), oj(a) = 0s(a).
Remark 2.4.15. For a € R*¢(Q2 x R": 4, j5) satisfying o*(a) = 0 it follows that
a € R x R 41, ja).

Applying the reproducing process of symbols again we can determine

0"~ !(a) = (o (@), 0 (a)),
and then, successively, for

R X R 41, jo) = {a € RUD4Q xR% 4y, jp) 1 0" U V(@) =0},  (2.4.52)

J > 1, we obtain c"77(a) for every a € R*7¢(Q x R™™1 41, jn).

Note that
A(u) (LIZ'/, Ln, 55/7 56“) = 5ua(#) (ill'/, Tn, £I7 fn)
for § = £/, &, gives us
£ €n

(I(u)(l‘/7 Tn, 5’7 gn) = |£/’ €n|“a(u) (lL‘l, L, m, m), (2453)

L.e., a(,) is determined by its values on the unit cosphere bundle
S*QxRy) = {(2, 20,8, &) € A xRy x (R x Re,) 1 €, 60| = 1}

Relation (2.4.53) can be regarded as an extension by homogeneity pu of

()

to 2 x R, x (R*' x R\ {0}). The subspace of C*°(S*(Q2 x R, )) determined by restrictions
(| s+ (ax&, ) for symbols
+

a(z’, 1,8, &) € SHEAXR X RY ()

closed in C*(S*(2 x R, )) and hence is a Fréchet subspace. If my ;,j € N, is the semi-norm
system of their space, then

m,,j(aZ(a) S*(QXR+)) = Pi,j(a)
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is a semi-norm on the space R*¢(Q x R™™1; 41, 55).

Moreover, we have

-1
o) = (5 ) ot () (2.455)
(with 1 being the respective identity maps) and hence, for § = |¢/|~! we obtain
-1 0 6/ Kier 0
m Ioely | | Kier © 1S €]
oh(a)(2', &) =€ ( 0 1) oh(a)(, |§/|> ( 0 1) ) (2.4.56)

Relation (2.4.56) is an extension by twisted homogeneity u of

S5+ € COO(S*Q, BME(R—F;jth))

75(a)

to Q x (R"1\ {0}), where B*“(R_; 7, j2)) defined in Definition 2.3.13 is equipped with its
natural Fréchet topology, and

S Q= {(2,€) e QxR |¢/| = 1}

is the unit cosphere bundle of €. Then, if 75,7 € N, is the system of semi-norms of the
Fréchet topology of C*°(S*Q, B¢(R,; j1,j2)), then

Ta5(05(a)|s-q) =: P ;(a). (2.4.57)

We now obtain on the space R*¢() x R"!) a semi-norm system (2.4.57). Applying this
construction also to all lower order symbolic components we obtain in an analogous manner

semi-norms
P M), v "(a), jENkeN. (2.4.58)

This yields altogether a semi-norm system on the space R*¢({) x R"™!) which turns it to a
Fréchet space.

Theorem 2.4.16. Let a;(2/,&') € R*¢(Q x R™™; 51, j2) be an arbitrary sequence. Then
there is an a(x’,&') € RM¢(Q2 x R™™1; 5y, jo) such that

N
a’<$/7€/) - Z G/j(flf,,f/) S Rui(NJrl)’e(Q X Rnil;jbj?)
j=0
for every N € N, and a is unique modulo

R™¢(Q x R 41, 72) := ﬂ RME(Q x R"™H i, o).

jEN
We then write

oo
a ~ E aj
Jj=0

and call @ an asymptotic sum of the a;.
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Remark 2.4.17. Note that analogously as in Remark 1.1.4 we can produce an asymptotic
sum of the a; by the convergent sum in the Fréchet space R*¢(2 x R™™L: 41, js)

alt',€) = > x(S)a, (e’ €)
j=0

where x(&') is any excision function and ¢; a sequence of positive numbers increasing suffi-
ciently fast as 7 — oo.

Theorem 2.4.18. a(z',£') € RHY(Q x R"1; 4o, jo), b(2', &) € R4(Q x R L 41, 40) implies
(ab)(z',€) € RFMQ x R™L: 1, ja) (2.4.59)
for h = max{d + v,e} and we have
os(ab) = ou(@)7,(b).  os(ab) = ga(a)os(b)

with componentwise composition, cf. analogously, Theorem 2.3.18.
Remark 2.4.19. Observe that differentiations in x', &' give rise to linear operators

D%Dgﬁ/ P R X R 1, o) — REIPM(Q R i, i) (2.4.60)
for every o, B € N*7 1,

An example of asymptotic summation is the Leibniz product between symbols a(z’,¢’) €
REYQ X R o, 72), (e, §) € R(Q x R™Y 4y, o),

a(2',§)#b(a", &) € RMQ X R i, o) (2.4.61)
for h = max {d + v, e}, defined by twisted homogeneity of order p.
a(a, Vb ) ~ Y —0Bale!, €) Db, €) (2.4.62)
) ) O{! 13 ) x ) . .
a€eNn—1

The asymptotic summation makes sense because of
Oga(x’,&)Dyb(2', &) € RFVIFM(Q x R iy, ja) (2.4.63)
cf. Theorem 2.4.18. and Remark 2.4.19.

Theorem 2.4.20. a(2/,¢') € R™(Q x R 1 41, 72) implies a*(x',&') € R™(Q x R™™ 1 4o, 71)
in the sense of

(a(2,£)f, 9Drepece = (f,a" (2, f/)g)LQ(R+)@@j1 (2.4.64)
for all | |
feCrRy)aC", geCF(Ry)®C? (2.4.65)
and we have
oy(a”) = oy(a)", op(a”) =os(a)’ (2.4.66)
where
Uw(a)*(l“', Tn, &, &n) = oy(@) (x/a Tn, &n)
and

(Ua(a(fa fl)fa g)L2(R+)G§(Cj2 = (f7 O'a(CI,)*(I/, 5/)9)L2(R+)®le (2467>
(2/,¢) € Q x (R"1\ {0}), for all f,g as in (2.4.65).
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The operator-valued symbols g(z/,&") € RE“(Q x R™™1; 41, j2) take values in block-matrices
of the form

g k
b ¢

g(d.€) = ( )( &) € BE Ry 1, o) (2.4.68)

cf. notation in (2.3.97).

2.5 Local operators of Boutet de Monvel’s type

We now turn to pseudo-differential boundary value problems referring to  x R, ,Q C R*!
open, which corresponds to a chart on a smooth manifold with boundary. We will give a
definition of B*¢(Q2 x Ry;j_,j+) which are 2 x 2-block matrices.

Let us first define the class B=°¢(Q x R, ;j_,j4) of smoothing operators

C = Cii+ G Cho _CO (QXR+) C (QXRJr)
B C 022 ’ © ) — D . .
21 080(97((:]—) OOO(Q7CJ+)
Later on, in order to simplify formulas we consider the case j_ = j; = 1; the extension of

notation to arbitrary j_, j. € N is straightforward. Smoothing operators of the kind C; are
defined by kernels B B
(@, xp, 2", 7)) € CP(A xRy x QX R,)

where
Cru(a',x,) = / / cn (2, xp, 2 2l Ju(a”, x) da' dxl, (2.5.1)
QJRy
for u € C3°(2 x R). Moreover, we define smoothing Green operators Gy, of type e € N by
ak
Gnu(a',z,) = / / gie(@’, xp, 2" 1)) —u(a”, x)) da"dx), (2.5.2)
Ry Ox!,
where g1y (2, T, 2", 7)) € C’OO(Q xR, xQxR,)fork=0,... e Asmoothing trace operator
(s of type e is deﬁned as a column vector of operators 021 = t((]211, ..., CL) by
l ak "ot "t
(Cyu)(z 02”c a2 a ) —u(a”, x,) dadx, (2.5.3)
Ry ox!,
where I =1,...,7,, czl’k(x’,x”,x’n) €cO®(0xQAxRy), k=0,...,e. Moreover, a smoothing
potential operator C; is defined as a row vector of operators (Cl,,...,Ci5) by

J—
(Chv) (2!, ) = Z/cﬁ(:c’,xn,x")v(x”) dz” (2.5.4)
m=1"78

where m = 1,...,5_, ¢i(2', 2,,2") € C®(Q x Ry x Q), v := Yvy,...,v;_ ), v € CF(Q),m =

1,...,7_. Finally Cy is a standard smoothing operator, namely, a 7, X j_ matrix

J7
(Clyv)(z 2/022 o (") dd" 1=1,..., 5, (2.5.5)

for kernels b7 (2/, ") € C®(Q x Q), l=1,...,5,, m=1,...,5_.
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Definition 2.5.1. For every pn € Z,e € N, we define B**(Q x Ry;j_,j4) as the space of all
operators of the form

A=O0p,(a)+C (2.5.6)

for arbitrary a(2’,€') € R*¢(Q x R* Y, 5_,4,) and C € B~¢(Q2 x Ry;j_,j4). Operators of
this kind are called smoothing operators of Boutet de Monvel’s calculus of order p and type e.

In local considerations over € x R, for convenience we impose some assumptions on the
behaviour of kernels involved in C € B=>¢(Q x Ry;j_, j.) for large z,, or a/,. We also impose
a similar assumption on a(2’,¢’) € R*¢(Q x R4;j_,74). In order to make such precautions
easy in future we tacitly assume that the upper left corner (2.4.39) is defined for a symbol
a(@', 1,8, &) € S(R,, SH(Q x RE ¢ ), ie., with a strong decay for |z,| — oco. The other
ingredients of Green, trace or potential operators in B*¢(Q x R,;j_, ;) have such a strong
decay for large |z,| by definition. Concerning the kernels involved in C we also assume the
Schwartz property in z,, 2/, tending to infinity. Later on, in the global calculus of operators
on a smooth manifold with boundary such a behaviour will be automatic, since localizations
by multiplications by factors from a partition of unity, etc. will cause the desired properties.

Theorem 2.5.2. Every A € B**(Q x R;j_, j;), first realized as a continuous operator

Ce(Q x Ry) C>®(Q x Ry)
A ® — ® (2.5.7)
3o (,C) C=(Q,C)
extends to a continuous operator
]¥§omp<(2 X RJr) HE)ZM(Q X RJr)
A ® — ® (2.5.8)
H o (€2, €77) Hig ! (Q,C)

for every s e R, s > e —1/2.
Let us now formulate the principal symbols
o(A) == (oy(A),05(A)) (2.5.9)
of operators A € B“i(Q x Ry;j_,74). Writing A= (Aij)ij=12, and A3 = A+ G for A =
Op*(a),a € SL(Q x Ry x R™), and G € BE“(Q2 x Ry), we define
oy(A) =0y (4)

which is just the homogeneous principal symbol of a(z’, x,,, &', &,) as a classical symbol of order
. Moreover, looking at (2.5.6) we have an a(z’,£’) € R#(Q x R"';j_, j.) which is of the
form (2.4.39), where g(z/,¢') € REC(Q x R 5, 74) is an element of S4(Q x R*™L; Hy, H)
for the spaces (2.4.44), and we have the corresponding principal symbol g, (z',§’) of twisted
homogeneity p, for 7%\ 0. Moreover, we define

o5(Op™(a))(2',€) :=rT0p(al,,—o)e" (2, &), (2.5.10)
i.e., in terms of a(z’, x,, &, &), frozen at x, = 0. We set

03(«4)(:17’,5’) — (Ua(Oer(g))(x’,f/) 8) +g(u)(x',£'). (2.5.11)
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From this definition we easily see that

ool A) (2, 5¢") = 6 <"”65 Y >03(A)(x’,§/) ("”“gl Y > (2.5.12)

ld(CjJr ldcj,
for every 6 € Ry, (2/,¢") € T*Q \ 0.

For any w(z’,2") € C*(Q2 x Q) such that suppw is proper (i.e., suppw N {(z/,2") € Q x
Q2 € M} and suppw N {(2',2") € Q@ x Q : 2”7 € M'} are compact sets for arbitrary
M e Q, M € Q) and suppw contains diag (€2 x €2) in its open interior, we can represent any
A€ B»(Q x Ry;j_,j4) in the form

Op(a) = Op(wa) + Op((1 —w)a) (2.5.13)

modulo B=¢(Q x Ry;j_,j.). Then Op(wa) is properly supported in the sense that its
distributional kernel has proper support in a similar sense as indicated before in connection
with w. From (2.5.13) we see that every A € B*¢(2 x Ry;j_,j4) can be decomposed in the
form

A=A, +C,
where Ay € B*¢(Q x Ry;j_,j4) is properly supported and C € B=>¢(Q x R ;j_, j4).

Theorem 2.5.3. Let A € B*(Q xR, ; jo, j2), B € B (Qx @_Jr;jl,jo) and assume that either
A or B is properly supported. Then we have AB € BF"(Q xR, ; 41, 52) for h = max {e+v,1},
and

oyp(AB) = 0y (A)oy(B), 09(AB) = os(A)oa(B). (2.5.14)
If A or B belongs to BE® then so is the composition AB.

2.6 Global calculus and ellipticity

In the global formulation of pseudo-differential BVPs we assumed that X is a smooth and not
necessarily compact manifold with boundary 0.X. Then, as is well-known, that 0.X has a collar
neighbourhood V' in X which can be identified with V"= 9X x [0, 1) in the splitting of variables
(2', x,) and with covariables (£',&,). We choose an open covering (Uy,...,Un,Uny1,...,UL)
by coordinate neighbourhoods and charts

;U — R xRy, j=1,...,N, (2.6.1)

X12U1—>Rn, [I=N+1,...,L o
and a subordinate partition of unity (¢1,...,on, PN11,- - -, ¢1) where for functions p; 1= ¢lw,
for a partition of unity (¢}, ..., ¢)) on X subordinate to the open covering (U7, ..., Uy ) for
Uj = U;NV and a cut-off function w(w,) (ie., w € C5°([0,1)),w(x,) = 1 close to x, = 0).
For | = N 4+ 1,..., L we simply assume ¢; € C3°(U;) such that (¢1, -, oN, ON+1s -+, PL)
are a subordinate partition of unity to (Uy,...,Ur). Note that every U € (Uy,...,Uy) has
the form U’ x [0, 1) charts for U' = U NV and admits

O x") U x[0,1) — R xR, (2.6.2)
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where ' : U’ — R""! is a chart on the boundary and x” : [0,1) — R, a diffeomorphism
which is the identity on [0, 1).

Let M be a closed smooth manifold, for simplicity arc-wise connected. Then by Vect(M)
we denote the set of smooth complex vector bundles over M. Concerning generalities we
refer to Atiyah’s exposition [3] or any other text book such as Husemoller [22]. We then
have a canonical projection p : F — M of the total space of the bundle, again denoted
by F to the base manifold which projects fiberwise to a corresponding point of M, i.e.,
p~Y(m) = Ck, and k € N is the fiber dimension. Clearly, compactness of M is not necessary
for the definition, and we also have the case of real vector bundles, i.e., with C replaced
by R. In particular, tangent and cotangent bundles T'M and T*M of M are real vector
bundles, and the canonical projection 7 projects the real fibers to corresponding base points.
From now freely employ here such standard notation; if necessary we recall some aspects.
If we have to point out complex or real fibers we also write Vecte(M) and Vectg(M) for
the respective sets of complex or real vector bundles, otherwise we also drop C. Several
generalizations will occur in the present exposition. For instance, if X is a smooth manifold
with boundary from the above consideration we have the double 2X which is closed and then
Vect(X) means the set of all E|x with £ € Vect(2X) in the former sense, where |x means
the restriction of the corresponding bundle to X. In particular, we employ such notation for
different base manifolds, e,g., Vect(0.X). In the following definition for abbreviation we write
v:= (E,F;J_,J;) for any E, F € Vect(X), J_, J, € Vect(0X). First we briefly say what

X
are smoothing operators BC_;OO’O X ;v |of type 0, namely, 2 x 2-block matrix operators
0X
C>®(X,E) C®(X,F)
G: & — S (2.6.3)
C>®(0X,J_) C*(0X, Jy)

with smooth kernels. Let us illustrate the kernels first for the case of trivial bundles of fiber
dimension 1, where we also omit F,.J_, etc. in the notation (2.6.3) and write in this case
v:=wvy,v; = (1,1;1,1).

As at the very beginning we fix Riemannian metrics gy and gsx on X and 0.X, respectively,
where a collar neighbourhood V' of 90X in X can be identified with 0X X [0, 1) with ggx being
the restriction of gx to the boundary. In that case, as is common in pseudo-differential ope-
rators we can identify smoothing operators with kernels, but here we control the smoothness
X
up to 0X. The space B(_;OO’O X ;o1 | is defined as the set of all 2 x 2-block matrices
0X

Gll G12
= 2.6.4
g <G21 G22) (2.6.4)

where the interior part G is asked to have a kernel g;; € C*°(X x X) and with smoothness
in z,z’ up to 90X, ie.,

Guu(x):/Xgn(a:,x')u(x') dx’, (2.6.5)
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u(z") € C*(X) with dz’ being the measure associated with gx. Similarly, the potential part
G12 has a kernel g12 € C°(X x 0X) and

Glgv(:c):/ grz(z, 2o (") dz", (2.6.6)
X

where dz’’ is associated with ggx. Similarly, the smoothing trace part has a kernel go; in

C>*(0X x X) and the right lower corner Gg has a kernel in C*°(0X x 0X). In the case of

X
e € Nye # 0, we define the space B;™“ | x ;vy | of elements of order —co and type e to
0X
be the space of all operators
G =) G;diag(D’,0) (2.6.7)
§=0
X
for any G, € Béoo’o x ;ov; | and D’ differential operators of order j supported close to
0X
9X and of the form Div = Z5v, v € C=(0X).
X
The case B5™° | x ;v | of smoothing operators referring to arbitrary v = (E, F; J_, J,)
0X

is straightforward. Nevertheless, because of construction below we sketch a few points. We
fix Hermitean matrices in E, F' over X and in J_,J, over 0X and express kernels in terms
of external products of the involved bundles. In the case of smoothing operators between
distributional sections or, in particular, smooth sections as in (2.6.7) of bundles we employ
an analoguous definition as (2.6.7).

X
Definition 2.6.1. The space BS™° | x ;v | of global smoothing operators referring to
0X
v=(E,F;J_,J;) of type e € N consists of all operators of the form (2.6.7) where G; and D’
have the following new interpretation,
g €ECO(X X X, FRE"), ¢g12€ C®(X x0X,FXRJ")

. 2.6.8
go1 € C®(0X x X, J, B E"), goy € C®(0X x 90X, J, B J*) (268)

The meaning of X is the respective exterior tensor product between liftings of bundles of
one factor of the Cartesian product to the Cartesian product itself, where upper star denotes
Hermatean adjoints which determines sesquilinear pairing

(E,E*)=FEx E* — C, (2.6.9)
etc. which extent to exterior tensor products between lifted bundles, such as
FRE :=mFnE* (2.6.10)

and the integration in upper left corners has the interpretation

Gru = /(gu(x,x'),u)(E*,E) dr' € C*(X, F) (2.6.11)
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for u € C*(X, E), with (2.6.10) being interpreted as the standard tensor product between
bundles over X x X, obtained by lifting from

T XXX —X, m: X xX-—X

from X x X to the first/second factor. In an analogous manner the other entries are defined.

X
Every A e B¢ | x v | forv=(E F;J_,J,), E,F € Vect(X), J_, J; € Vect(0X), has
0X
X
a properly supported representative, i.e., every A € B*¢ | x ;v | admits a representation
0X
A=A+ G
X X
for a properly supported Ay € B*¢ | x ;v ]| andG e B¢ | x ;v |, where by properly
0X 0X

supported we understand proper support of the kernel of the upper left corner
€ L(intX; E, F) and the operator-valued distributional kernel of Op,/(a) for a(a’,¢’) €
RM¢(Q x R"™1; v) close to the boundary is asked to have a proper support.

X
Theorem 2.6.2. Fvery A € B | x ;v | forv = (E,F;J_,J.) induces continuous
0X
operators
H,p(int X, E) H H(int X, F)
A ® — ® (2.6.12)
Hcsomp(aX? J*) Hlf)zu (aX7 J+)

for every s > max {u, e} — 5. Moreover, if A is properly supported then in (2.6.12) we may
write “comp” or “loc” on both sides.

X
Operators A € B¢ [ x ;v | forv = (E, F;J_,J;) have a pair of principal symbols
0X

a(A) = (o4(A), 05(A))

where
op(A) : Y E — 7} F (2.6.13)

for the canonical projection
x :T*X\0— X

only depends on the upper left corner o,,(A), and
HS(R+7E,) HS_#(R+>F/)

J g,
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the boundary symbol, s > max {u, e} — %, where E' := E|sx, F' := Flsx, and
mox : T70X \ 0 — 0X,

is the canonical projection. Alternatively, we can identify o4(.A) with a bundle morphism

SE®,, E) S®,, F)
J_ Jy
X X
Theorem 2.6.3. Let A€ B | x :al|, fora:=(Ey,F;Jy,Jy), BeB" | x ;b] for
0X 0X
b:= (E, Ey; J1, Qo). If A or B be properly supported. Then we have
X
AB e Brvh [ x saob | for h=max (v +e,l)
0X

aob=(E,F;Ji,Js)

and
oyp(AB) = oy (A)oy(B), 09(AB) = o5(A)os(B). (2.6.16)

If A or B belongs to subclass with subscript “G” then also AB is Green in such a sense.

Definition 2.6.4. An operator A € B"¢(X;v) is called elliptic if (2.6.13) and (2.6.14) are
isomorphism. Observe that (2.6.14) is isomorphism if and only if (2.6.15) is an isomorphism.

The isomorphism (2.6.13) is also called interior ellipticity of A and (2.6.14)
Shapiro-Lopatinskij condition of the contributions from the boundary with respect to the
interior, see also Agmon, Douglis, Nirenberg [1] for a differential operators A and Boutet de
Monvel [7] for pseudo-differential operators.

Remark 2.6.5. Interior ellipticity, together with standard homogeneity
oy (A)(x,08) = "oy (A)(z,§) (2.6.17)

for 0 > 0 remains preserved under reduction of orders, up to shifting the order, cf. Example
2.6.7 below. So we may conclude, by reducing with order —u that the resulting order is zero,
cf. the first relation of (2.6.16) we may look at the case of order zero. Let Ay the respective
operator of order zero. Then the transmission property means

oy (Ao)(z,8) = 0y (Ao)(z, —=§)

for any & # 0. Together with (2.6.17) in this case that means, when oy(Ao)(z,0) is also an
1somorphisms
E — F'. (2.6.18)

Thus in ellipticity of BVPs we may assume, without loss of generality, property (2.6.18).

This observation and more details may be found in [7] and also [48].
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X
Theorem 2.6.6. Let A€ B*° | x ;v | be elliptic. Then A has a parametrizc
0X
X
PeB | x vt forvti=(FE;J.,J.),l=max{e— u,0}, and
0X
0y(P) = 0y(A™),  0a(P) = 0(A™"). (2.6.19)

The information of Chapter 2 is necessary for treating BVPs on manifolds in this exposition
from Chapter 4 on. Although the material in Chapter 2 is entirely classical it is, as we
shall see, a challenge to formulate the right approach on singular manifolds, from the conical
case on. In addition it is important to recall that classical examples, such as Dirichlet or
Neumann problems for Laplace operators and other BVPs with Shapiro-Lopatinskij-ellipticity
are covered by the calculus. Most of those examples show that the ellipticity of homogeneous
boundary symbols require the indicated extra entries, i.e., at least J_ or J, are of fiber
dimension # 0, one of them may vanish. However, for elliptic operators on X it happens
that both dimensions vanish, i.e., those Shapiro-Lopatinskij-elliptic ellements only consist of
left upper corners. Since we need this case below we briefly formulate such order reducing
examples. For references below, and in order to complete the construction in Remark 2.6.5
we explicitely give the corresponding.

Example 2.6.7. For every p € Z and any E, F' € Vect(X), there exists Shapiro-Lopatinskij-
elliptic elements of upper left corner form

X
RLeB" [ x ;o
0X
forv=(E,F;0,0) such that
Ry H*(X,E) — H* "X, E) (2.6.20)

induces isomorphisms for all s > —1/2.

This example goes back to Grubb [19] also studied in detail in Harutyunyan [20, Section 4.1].
Operators with the required properties are based on local symbols which are close to 0.X of

the form ¢ p
W o n / .

rf (&, &) = ((’0(0(5/)) (&) zfn) (2.6.21)
for the splitting £ = (£,&,,) of the covariable £ close to the boundary, C' > 0 is a constant
sufficiantly large, while far from 0X the respective operator is glued to the one with symbol
(2.6.21) with an elliptic operator with symbol (14 |£[?)%. Clearly, there are involved localizing
factors from a partition of unity on X, and this creates lower order terms. This concerns trivial
bundles F of fiber dimension 1. The general case is obtained in a similar manner as Boutet de
Monvel in [7] constructed his reductions of orders, but with symbols which are not precisely
as (2.6.21). In a final step of the construction we replace £ by (¢, () for an extra covariable
¢ € R% Then we obtain parameter-dependent ellipticity, in B*¢, and then, by taking [(|
sufficiently large and fixed, we obtain indeed the claimed order-reducing property (2.6.20). In
[62] it is proved in detail that symbols like (2.6.21) are also classical.
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2.7 Ellipticity and Fredholm property

We now discuss the aspect of whether or not a oy-elliptic operator A € B*¢(X; E, F;0,0)
admits an element A € B*¢(X;v) for v = (E, F; Jy, J5) for suitable .J;, Jo € Vect (0X) such
that A is elliptic in the sense of Definition 2.6.4.

Remark 2.7.1. If A € B*¢(X; E, F’;0,0) is o,-elliptic, then
o9(A) : iy H (R, E') — i HH(R,, E'), (2.7.1)
is a family of Fredholm operators for s > e — i — %, parametrized by (z',&') € T*0X \ 0, i.e.,
0o(A) (2", &) : H*(Ry, Ey) — H (R, Fy) (2.7.2)
is Fredholm for every ' € 0X and £ € T}0X \ 0. We have
oo(A)(2',68") = §Fksoa(A) (2!, & k5! (2.7.3)
forall 6 € R..

The situation of elliptic boundary symbols in block matrix form is close to a possible definition
of the K = functor for a compact topological space X. The situation is as follows. Given such
an X and a family of Fredholm operators

a(z): H — H (2.7.4)

between Hilbert spaces H, H continuously depending on 2 € X. In the case of Remark 2.7.1 we
can assume X = S*0X which is the unit cosphere bundle induced by T*0.X \ 0, equipped with
a Riemannian metric. In the above-mentioned Dirichlet or Neumann problems the boundary
symbols are surjective. This is a relevant case.

Lemma 2.7.2. A ssume that the Fredholm operators (2.7.4) are surjective for all v € X.
Then

{kera(x) : z € X}
is a (locally trivial continuous) complezx vector bundle.
Proof. see the book [20]. O
Lemma 2.7.3. For every family (2.7.4) of Fredholm operators there is an N € N and a map
H
(a(x) k): ® — H (2.7.5)
CN
which 1s surjective for every x € X.

Proof. Let xq € X. Then there is an N(z9) € N and a

k(xo) : CN@) o [1
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such that
H
(a(z) k(zo)): & — H (2.7.6)
CN(zo)

is surjective for x = xo. Then there is an open neighbourhood U(zy) of zy such that (2.7.6)
is surjective for all x € U(x). This construction can be carried on for all zy € X. This gives
us an open covering of X by corresponding neighbourhoods U(zg). Thus there is a finite
subcovering (U(zo), U(z1),...,U(xy)) of X, since X is compact. Then the block matrix

H

&5
CN(=zo)

<) — H

(a(x) k(zo) k(x1)- -+ k(zm)): CNG) (2.7.7)
S
D
(CN(wm)
is surjective for all x € X. Thus it suffices to set

k = EB;n:()k('rj)

O
Combining Lemma 2.7.2 and 2.7.3 gives us a family of isomorphisms
o (8 K. 5 21
Giae Gaz
for every Fredholm family (2.7.4) and some Gy, Gy € Vect(X). We call
indya := [Gy] — [G1] € K(X). (2.7.9)

For X = S*0X as noted before we have the canonical projection
Tox - S*0X — 0X.

Then the pull back of J € Vect(0X) to 7}y J € Vect(S*0X) extends to a group homomor-
phism

iy s K(0X) — K(S*9X).
The condition

indg-gxo9(A) € mhx K(0X) (2.7.10)

is called Atiyah-Bott obstruction.

Theorem 2.7.4. The o,—elliptic operator A € B**(X; E, F;0,0) admits an (oy, 09)—elliptic
operator A € BP¢(X;v) for suitable v = (E, F;Jy,J3) if and only if condition (2.7.10) is
satisfied.



Chapter 3

Operators on Manifolds with Edge

3.1 Manifolds with higher singularities

Manifolds with edge are defined as specific stratified spaces of singularity order 1. That means
the respective topological space M is written as a disjoint union of subspaces

M = so(M)|s1(M)
where s;(M) are smooth manifolds of dimension
dim s1(M) < dim so(M).

Moreover, s1(M) has a neighbourhood V' in M which has the structure of a locally trivial
X%-bundle over s;(M) for some closed manifold X of dimension n. Here

X% = (Ry x X)/({0} x X), (3.1.1)

is a regular cone with base X, and {0} x X in the quotient space (3.1.1) is collapsed to a
point, the vertex of the cone. An example is the wedge

M:=X*xQ
for an open set 2 C RY. In this case we have
so(M) =M\ s1(M), for s(M)=KQ. (3.1.2)
For the stratification of M we also write
s(M) = (so(M), s1(M)). (3.1.3)

Operators on a general manifold M with edge Y := s;(M) will be locally near Y expressed
as operators on open stretched wedges

X"xQ, X":=R, xX,
coming from (3.1.2) with corresponding local splitting of variables

(r,z,y) € X" x Q.

94
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By Diff”(-) we denote the Fréchet space of all differential operators of order v € N with smooth
coefficients on the respective open smooth manifold, indicated by dot. First a differential
operator A € Diff'(so(M)),n € N, is called edge-degenerate if close to Y in the above-
mentioned splitting of variables (r,z,y) € Ry x X x it has the form

1= Y au(—r2) 60" (3.0

Jtlal<p

for coefficients B .
ajo € C®(R, x Q, Diff*~UtleD(x)).

Examples of such operators appear when we introduce polar coordinates with respect to
# € R\ {0} into a differential operator

A=>"c(&y)D],, (3.1.5)
IvI<w
e (Z,y) € C®°(R"™! x Q), in (Z,y) € RZ™ x Q. Then the respective bijection
(RZFN\{0}) x Q — R, x S" x Q (3.1.6)

turns A|(Rn+1\{0})xg to an edge-degenerate operator (4.4.5), where X = S™. Other important
examples of operator (3.1.4) of order u = 2 Laplace-Beltrami operators to Riemannian metrics
of the form

dr? +r*gx + dy® (3.1.7)

where gx is a Riemannian metric on X. Parallel to the stratification (3.1.3) for operators
(3.1.4) we have a principal symbolic hierarchy

d(A) = (0o(A),01(A)), (3.1.8)

where 0o(A) is the standard homogeneous principal symbol of A over so(M) living on
T*so(M) \ 0. Moreover,

- O\, a
al(A)y,m) =7 > aja(0,y) ( - 7‘5) (rn) (3.1.9)
JHlal<M
is called the homogeneous edge symbol, (y,n) € T*Y \ 0 regarded as a family of
a1 (A)(y,n) == L(X") — K771 (X7 (3.1.10)

between weighted Kegel-spaces, to be defined below. For the moment we can also look at
operators

o1(A)(y,n) : C®(X") — C®(X"), (3.1.11)
(or also between spaces C3°(X")). Homogeneity in operator- valued symbols means
o1(A)(y,on) = *ksor (A)(y, n)k; ', (3.1.12)

where
(ko) (r, ) := 6TV 20 (67, ), (3.1.13)
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deRy,n=dimX.

Note that conical singularities also may be subsumed under edge singularities when the edge
is of dimension 0. Instead of (3.1.4) we then talk about operators of Fuchs type. Those are of

the form .
i d\’
A=r “Zaj(r)(—rg) (3.1.14)

J=0

for coefficients a;(r) € C®(R, Diff* (X)), for a closed manifold X as before. The stratifi-
cation of a manifold B with conical singularities

s(B) = (s0(B),51(B))

in this case means, that s;(B) consists of finitely many points and sq(B) = B\ s1(B) is an
open manifold. The analogue of (3.1.8), i.e., the symbols to be controlled, are

o(A) = (00(A), 0¢(A))

with 0¢(A) being the homogeneous principal symbol of A over so(M), while o.(A) will be
called here the principal conormal symbol,

M=

o.(A)(v) = a;(0)0’ : H(X) — H*"(X) (3.1.15)

J=0

which is a family of continuous operators between standard Sobolev spaces over X, depending
on the complex Mellin covariable v, often specified for

van_;l_W:{veC:Rev:n;l—fy}

for a weight v € R and n = dim X. Note that in contrast to (3.1.9) we drop here the weight
factor r—* in front of the expression which is in this connection more convenient. The situation
becomes more clear if we include spaces with higher singularities k£ € N = {0,1,2,...} into
the consideration. It is obvious that simple constructions which generate cones or wedges, or
other set-theoretical manipulations such as Cartesian products give rise to higher singularities.

Examples are, for instance, spaces like
X% x X% x...X* (kfactors)

for a closed manifold X. We can also look at the case when the spaces X depend on the
respective factor. The following definition singles out a category of so-called stratified spaces
of singularity order k£ where pseudo-differential operator theories similar to those for conical
or edge singularities are motivated by numerous applications to physics and engineering. We
denote the category of those topological spaces by 9, and the definition will be iterative,
starting from spaces in 9 (k = 0 means smoothness), and repeatedly forming cones and
wedges, followed by some globalization and then passing again to higher cones and wedges,
using the spaces defined in the step before. In this scheme the above-mentioned spaces with
conical singularities and edges belong to 9%;. The formal definition of 9 for £ > 1 is as
follows.
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The category 9 of topological spaces M (with some basic properties concerning paracom-
pactness, etc.) is characterized by the following properties. There is singled out a subspace
sk(M) € My such that M \ sx(M) € My_1, and s, (M) has a neighbourhood V' in M with
the structure of a locally trivial By ;-bundle over V for a base By_; € 9. The transition
maps of fibers By, inductively use isomorphisms in 9%_;. For B}, they are defined via

isomorphisms
R+ X Bp_1 —> R+ X Bj_1 (3116)

in My, which are well-defined on the level of singularity & — 1, such that (3.1.16) is a
restriction of an isomorphism
R x B,_1 — R x By_

to Ry x Bj_1. After having transition maps between the fibers we can easily define transitions

of local wedges, say
Ry X Bg_1 x R* — R, X By x R%* (3.1.17)

in My_1. In a next step we can repeat the requirements, i.e., for M \ s, (M) there exists an
Sk—1(M \ s, (M)) := sp_1(M) € M, such that

(M \ sp(M))\ sp—1(M) € My_o. (3.1.18)
Moreover, (3.1.18) has close to s,_1(M) a B} ,-bundle structure for By_o € M.
After finitely many steps we arrive at a sequence of strata in 9%,
s(M) = (so(M),s1(M), ..., s, (M)) (3.1.19)

of dimensions
dim so(M) > dim sy (M) > - -+ > dim si(M). (3.1.20)

Only dim s,(M) may be zero; then it represents a corner singularity, otherwise Sk&M ) is an
edge singularity of singularity order k. From the construction it follows that M = (J;_, s;(M)
is a disjoint union.

The spaces M € My, k > 1, admit a natural definition of spaces Diffﬁeg(]\/[ ) of degenerate
differential operators, similarly as those described in formulas (3.1.4) or (3.1.14). In the case
of singularity k where M locally close to s, (M) is modeled on B xR? for ¢ := dim s;(M) and
B € My we say that an A € Diff"(so(M)) belongs to Diffy (M) if in the splitting (r, z,y)
of variables in R, x By x R? the operator A has the form (3.1.4) where now the coefficients
aj, belong to

C>(R, x R, Diff*_UtlD(By) (3.1.21)

deg

where Diffge_g(j Flab) (B) is inductively defined in the iteration step before, including its natural
Fréchet topology which makes it possible to talk about smoothness in (3.1.21) with respect
to (r,y) up to r = 0. Then in terms of an expression similarly as in (3.1.9) we get the “most
singular” component o (A)(y,n),n # 0 which is the kth component of the principal symbolic

hierarchy
0(A) := (00(A),01(A),...,06(A)). (3.1.22)

In the next step we interpret A as an element of Diffy (M \ si(M)) where M \ sy(M) has the
main stratum s;_1(M) and apply the same process. This gives us o;_1(A) in the sequence
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(3.1.22). After finitely many steps we arrive at 0y(A) which is the standard scalar homogeneous
principal symbol of A € Dift*(so(M)). In this way the components of (3.1.22) are associated
with the strata in (3.1.19) in a natural way. This scheme of relations is reproduced in an
analogous manner in the corresponding pseudo-differential concept.

In order to illustrate the situation we can look at the unit cube M in R? which belong to 91s.
Then s3(M) consists of the 8 corner points, so(M) is the disjoint union of 12 one-dimentsional
open edges, s1(M) is the disjoint union of 6 two-dimensional faces, and syo(M) is the open
interior of the cube.

In the consideration of operators on singular spaces it is often useful to look at two copies of
M \ s;,(M), locally close to sx(M) identified with R_ x Bx_1; x R%* and R, X Bx_; x R%* and
then to glue these spaces together along the intersection

R_x By 1 x R% ﬂRr X By_1 x R%* = {0} x Bj_; x R%

which yields R x By_; x R% in 9%;_;. This can be done in an invariant manner, and globally
we obtain a space 2M € My, for the stretched space Ml of M which is locally identified with
RJr X Bk*l X R,

The above-mentioned categories 91, of spaces with singularities of order k can be studied in
more detail under different aspects, e.g., analogous of relations from differential geometry. This
seems to be not completely done in topological investigations on stratified spaces. Moreover,
the description of degenerate differential operators on M € 91 opens the program of studying
ellipticity in terms of suitable Fredholm or bijectivity conditions of the symbols containing
(or not containing) extra trace and potential conditions and Green operators referring to the
above lower-dimensional strata contained in (3.1.19). As soon as we have established such
a program of ellipticity it is adequate to ask parametrices of elliptic differential operators,
also having corresponding principal symbolic hierarchies. This program should be pursued
along a functional-analytic description of adequate distribution spaces on M as well on its
lower-dimensional strata, and we should observe Fredholm property, index, and other inter-
esting features which extend corresponding observations on ellipticity on smooth manifolds. A
particularly interesting aspect in this framework is elliptic regularity of solutions in weighted
distribution spaces with asymptotics. For the case of boundary value problems for differential
operators there is a comprehensive monograph of Nazarov and Plamenevskij [45], devoted
to the problem of computing asymptotics of solutions. Remember that parametrices should
belong to operator algebras with corresponding symbolic structures. A particularly important
feature of such theories, parallel to the geometric process of forming cones and wedges, is the
construction of higher (here called) Kegel spaces and also of subspaces with different kind of
asymptotics (discrete and continuous). This is well-motivated for the case of a base manifold
with or without boundary which, also concerns the material in Chapter 3. These working
directions form a huge bunch of investigations, which are also to a large extent topic of the
present thesis. Chapter 3 is devoted to basic knowledge on pseudo-differential theories for 91y,
i.e., conical or edge singularities.
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3.2 Edge-degenerate pseudo-differential operators

The calculus of operators on a manifold M with edge ¥ where dimY = ¢ is aimed at con-
structing an algebra of edge-degenerate pseudo-differential operators containing the operators
(3.1.4) together with the parametrices of elliptic elements. Ellipticity will be a property of
both components of the principal symbolic hierarchy. Similarly as in boundary value prob-
lems we also need pseudo-differential trace and potential operators. Edge-degenerate pseudo-
differential operators in X" x € are defined in terms of operator-valued symbols

p(ryy, p,n) == p(r,y,rp,mn) (3.2.1)

for families
By, p.7) € C(Ry x Q, LE(X; RE). (3.2.2)

X is a closed manifold of dimension n. In this formulation we employ the fact that L (X; Rliq)
is a Fréchet space in a natural way. Then the associated pseudo-differential operator, ﬁrst
based on the Fourier transform, takes the form

Au — 7+ // ez‘(r—r’)eri(y—y’)np(r7 y, pyn)u(r’,y') dr'dy' dp dn
= r7"Op,(Op,(p)(y,n))u.

(3.2.3)

Here

O, (p)(yn)olr) = [ [ € plry. p. (s . (3.2.4)

The operator functions (3.2.2) for edge-degenerate differential operators (3.1.4) have the form

Blry, i) = Y aga(ry)(—ip) i

Jtlal<p

3.3 Mellin transform and weighted spaces

If we consider operators of the form Op,(p)(y,n) or Op,(Op,(p)) with p characterized by
(3.2.1), (3.2.2) we have continuity like

Op, (P)(y; 1) Hegmp(Rs x X) — Hio " (Ry x X) (3.3.1)

comp loc

for every fixed (y,n) and
Op, (Op, (P)(y, M) + Hegmp (R4 x X x Q) — Hi "(Ry x X x Q), (3.3.2)

comp loc

cf. Theorem 1.1.9. However, in order to control continuity up to » = 0 we pass to representa-
tions of our operators based on the Mellin transform in r. Let us first formulate some tools
around the Mellin transform on the half-axis R,

Mu(v) = /000 ru(r) ﬁ (3.3.3)

r

For u € C§°(R,) we have Mu(v) € A(C); here A(C) means the space of entire functions in C
in the Fréchet topology of uniform convergence on compact subsets. More precisely, setting

={veC:Rev=7p} (3.3.4)
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for any S € R, we have
Mulr, € S(I'g) (3.3.5)

for every (3, uniformly on compact intervals. That means, that Mu(S + ip) for v = 5+ ip is
a bounded family in S(R,) for ¢ < § < ¢, ¢ < . Observe that

(Mr#f)(v) = Mf(v + B) (3.3.6)
for any f € C°(Ry), 8 € R. We often call
M,:u— Mu|p%77
the weighted Mellin transform for the weight . It can be proved that

M, : C&(Ry) — S(T1_)

[V

extends by continuity to an isomorphism
M, LA (Ry) — LX(T1_,),

with the inverse
Mg = [ g,
'
27

dv = (2mi) " tdv, g(v) € L2(F%_7) :

Let us now turn to pseudo-differential operators based on the Mellin transform. In order to
give a motivation we first observe that

0
—r—=M"1oM
U v
when M is interpreted as My, or, more generally, (—r%)j = M~ M, for every j € N, cf.,
analogously, relation (1.1.1). Considering Mellin amplitude functions f(r,r",v) € C°(R; x
R, Sé‘cl)(f‘ 1)), cf. , analogously, relation (1.1.10), pseudo-differential operators with respect
to the Weigzhted Mellin transform are defined as

—(3=7+ip)
oviy(rutr) = [[ (%) fot =iy D dp, Gam

dp = (2mi)~tdp. From

—(3—y+ip) —5+y
1 _ e—ip(log r—logr’) 1
r! - 7!

and comparing the substitution in Theorem 1.1.11 of coordinates we see that Mellin pseudo-
differential operators are standard pseudo-differential operators, however, with another phase
function, here —p(logr —log '), i.e., Opy,(f) € Liy,(R+). This is associated with the diffeo-
morphism

Y 1Ry — R, xl:ir— —logr.
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Let us now define Sobolev spaces based on the Mellin transform on R, x X. First consider
H*7 (R x R™) for 5,7 € R, defined as the completion of C§°(R; x R™) with respect to the
norm

1
2

[ (3.3.8)

v = { [ [ 0100 P 0P a de

Moreover, for a smooth closed manifold X we define H*7(X") for X" =R, x X in terms of

localizations and charts y; : U; — R” on X, where (Uy,...,Uy) is an open covering of X
by coordinate neighbourhoods. Let (1, ..., ¢N) is a subordinate partition of unity we form
N 1/2
e = { 3 oo s, %G W Bngeinr | (3.39)
j=1
The spaces H*7(X") have natural properties such as
PP (XN = HITP (XN (3.3.10)

for arbitrary v, 5 € R.

For the edge calculus we need a modification of H*Y(X") for large r. To this end we first
formulate spaces HZ (X") for s € R, defined as the set of all

cone

u € HISOC(R X X)|]R+><X

such that for any cut-off function w on the r half-axis and any ¢ € C§°(U) for a coordinate
neighbourhood U on X and a diffeomorphism

k:Ry xU — Ty C R (3.3.11)

induced by a diffeomorphism x : U — V for a coordinate neighbourhood V' on S™ (the unit
sphere in R'*") and
k(r,z) = rx(z)
we have
Ko(l — w)pu € H*(R'™) (3.3.12)

with s, = (k~!)* being the push forward under x. Then H?  (X") is a Hilbert space as well,

cone

and we then define the weighted Kegel space 7(X") as

KX i= {wug + (1 — w)teo : ug € H*(X7), U € HSo( X))} (3.3.13)

cone

for any cut-off function w. The space (3.3.13) is well-defined, i.e., independent of the choice
of w. For purposes below we also form spaces with weight e € R at oo, namely,

o (XM = [r] e (XM).

The spaces H*7(X") and H .(X") are Hilbert spaces, and also (3.3.13) can be equipped

cone
with the Hilbert space structure of a non-direct sum cf. Subsection 1.7.
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Applying this to Ey = H*7(X"), Ey = HS_(X"), we have the Hilbert spaces

cone

[WH (X)), [1 — w]HE (X)), (3.3.14)

cone

and
Ko X)) = [wHP (X)) + [1 — w]HE (X) (3.3.15)

cone

as the non-direct sum is a Hilbert space. Setting
(ko) (r, z) := 6TV 2 (67, ) (3.3.16)

ford e Ry, u € £¥7(X"), n = dim X, the space K*7(X") turns to a Hilbert space with group
action, cf. the terminology at the beginning of Section 1.4.

3.4 Kernel cut-off and Mellin quantization

The operator functions (3.2.1), (3.2.2) give rise to symbols in the sense of Definition 1.4.4. In
this context we apply a Mellin quantization, i.e., we turn the action (3.2.4) which employs
the Fourier transform in r to an action based on the Mellin transform. To this end we first
introduce suitable spaces of operator-valued Mellin symbols.

Definition 3.4.1. For p € R by

MUE(X;RY) (3.4.1)
we denote the set of all
h(v,\) € A(C, L} (X;R))) (3.4.2)
such that
h(B+ip,\) € Liy(X;RY) (3.4.3)

for every B € R, uniformly in compact -intervals.

Note that the class (3.4.1) admits a natural notion of ellipticity which means that (3.4.3) for
some fixed § € R is parameter-dependent elliptic of order u, i.e., its parameter-dependent
homogeneous principal symbol never vanishes for (p, \) # 0. This condition is independent of

3.

In (3.4.2) we employ the fact that LY (X;R!) is a Fréchet space. Concerning holomorphic
functions with values in a Fréchet space, see also the monograph of Jarchow [26].

We write M5 (X) when [ = 0. In addition let

Mp™(X;R') == (] M5(X;R). (3.4.4)

nER

In the special case dim X = 0 we simply write M5 (R!) for (3.4.1) and MJ. For [ > 0 we talk
about classical symbols with the covariable A € R! rather than parameter-dependent operator
functions. Let us give an impression on how reach the spaces of Mellin symbols of (3.4.1).
Here we apply a process, called kernel cut-off, which produces symbols which are holomorphic
in covariables.
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In order to give a transparent description we first consider symbols with constant coefficients
a(§) € S&l)(]Rg). (3.4.5)
Because of S (R¢) C S'(Rf) we can restrict the Fourier transform
F:S8'R") — S'(R")

to S¥

(ey(R™). Thus, setting

Ka)(©) = [ ea(e)de (3.1.6)
for (3.4.5) we obtain an clement of &'(R?).
Lemma 3.4.2. For (3.4.5) we have

sing supp k(a)(¢) € {0} (3.4.7)

and for any excision function x(¢) in R™ (i.e.,x € C*(R"), x(¢) = 0, for|¢| < 0, x(¢) = 1 for
IC| > &1, for some 0 < g9 < 1) we have

X(Q)k(a)(¢) € S(RE). (3.4.8)

Proof. Applying Dget = (i¢)*e¢ for a € N" in (3.4.6) we obtain for ¢ # 0

k(a)(C) = —[¢ 2N / AN a(e) de (3.4.9)

with A being the Laplace operator in the variable §. Integration by parts on the right-hand
side of (3.4.9) yields
k(@)(6) = ~I¢I Y [ eeatate) de. (3.4.10)

By taking N € N large enough we see that k(a)(¢) € C*(R™\ {0}). Applying now D?ei<5 =
£Pe’¢ for any B € N™ we obtain

(1= A)Met = (1 + |¢])Meiet (3.4.11)

for any M € N. Thus
(1= AV K@)(Q) = [ €1+ |6 Male) de

(3.4.12)

=12 [ A (14 €)M a(e) e

Here we choose again N so large that the integral on the right converges. At the same time
we see that

sup | (1 — A)M[¢*VE(a) (¢)] < oo (3.4.13)

[¢[>c

for any ¢ > 0. [
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By using Lemma 3.4.2 we can write

k(a)(€) = x(O)k(a)(C) + ¥ (¢)k(a)(C) (3.4.14)

for ¢» € C°(R™) and x := 1 — ¢ which is a cut-off function, and then

a(§) = Fese (X(Ok(a)(Q)) + Feoe (v (Qk(a)(C))

_ () 4 hE) (3.4.15)
where
c(€) € S™(R") = S(R"), (3.4.16)
while h(€) € St} (R2). Since supp(¥(¢)k(a)(¢)) is compact we have h(¢) € A(CP). Since
¥(¢) =1-=x(¢)
which is a cut-off function, i.e., 1 € C2°(R™), ¥(¢) = 1 in a neighbourhood of ¢ = 0. we call
Vr(¥)a(§) := Feoe(vk(a))(€) (3.4.17)
a kernel cut-off operator and Vi (y) a kernel excision operator.
Proposition 3.4.3. The operator (3.4.17) induces a continuous map
Vr(1) : Sigy (R") — (g (R™), (3.4.18)
where
Vr(¥)a(§) = a(§) mod ST (R"). (3.4.19)
Proof. We have
k(a)(C) = ¥(¢)k(a)(C) + x(¢)k(a)(C). (3.4.20)

Then (3.4.19) follows from (3.4.8). Because of

a(§) = Vr(¢)a(§) + Vr(x)a(§)

and the continuity of Vp(x) : S(y) (R") — S™>°(R") which is a consequence of Lemma 3.4.2
we obtain the continuity of (3.4.18). O

We have ¢(¢)k(a)(¢) € S'(R™) and
supp (¢k(a)) compact. (3.4.21)

Thus Vr(¢)a(§) admits the interpretation of an operator Vi (¢) @ S (R") — A(CY) for
0 :=&+i0 € C, such that Ve(v)alme=o = Vr(¥)a(§). We shall see below that

Ve(p)a(§ +id) € Sty (RE)  and  Vi(y)a(é +i8) = a(§)mod Sty H(R™) (3.4.22)

for every fixed € R”, uniformly in compact sets in Rj. It is desirable to extend the definition
of Vr(-) to arbitrary ¢ € C5°(R™) and even to ¢ in the space

C*(R"), == {p € C*(R") : sup |[DZp(C)| < oo for all & € N"}.
CERn
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Later on we also employ spaces C*°(R, E)y, for a Fréchet space E, defined in a similar manner.
Clearly, for ¢ € C*°(R™), in general we lose the existence of holomorphic extensions to the
complex space C".

Observe that Vp(¢)a(§) = Froe()k(a))(§), can be written as an oscillatory integral

Ve(e)a() = | e—“’fwo{ [ el d‘&}dc J[ o0t - Hacie. 3a23)

Concerning oscillatory integral techniques, see, e.g., Shubing book [69], or, with other methods,
Kumano-go [34]. In order to unify the terminology we call Vi(p) a kernel cut-off operators
also when ¢ is more general than a cut-off function. This concerns again an extension of
Vi(p)a(€) for ¢ € C3°(R™) into the complex space § € C", § := £ + ip which defines an
operator

V() : Sty (Re) — A(Cp) (3.4.24)
such that Vr(@)a|me=o0 = Vr(p)a(f).

Note that the kernel cut-off process also makes sense for parameter-dependent symbols
a(&,\) € SQ(RQKZ),
l € N. For k(a)(¢,A) := [ €*fa(&, \) d€, then we have

k(a)(¢A) € S'(REYY), and  x(Qk(a)(¢,A) € S(REY, (3.4.25)
i.e., for an excision function y(¢)
Ve(x)a(§,A) = Feoe(x(Qk(a))(€,A) € S(RYY!) = S™°(REY). (3.4.26)
Then the kernel cut-off operator in the parameter-dependent is
Ve(¥)a(é, \) = a(&, \) mod S~ (R™ ). (3.4.27)

For ¢ € C*(R");, we form

Ve(p)a(€. ) = / / e p(C)aé — €,X) dOdE (3.4.28)

when ¢ € C§°(R") it follows that Vp(¢)a(€, A) extends to a function Ve(p)a(d, ) which is
holomorphic in § € C", as we shall show

Ve(p)a(€ +i6,)) = Vi(p)a(¢, A) mod S (R™),

for every 0 € R™. Our main application concerns the case n = 1. This will be assumed from
now on.

Theorem 3.4.4. The kernel cut-off operator Vi : (¢, a) — Ve(p)a defines a bilinear conti-
nUoOUS Mapping

Vi : C%(R)y x Slgy (ReA) — Sfiy (Re ), (3.4.29)
and Ve(p)a(&, N) admits an asymptotic expansion
D kv
Ve(glate ) ~ 3 S preoagate 3, (3.4.30)

k=0
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Proof. The mapping C®°(R¢);, X S(Cl)(RHl) — COO(R?:\Z,S“ (Re x Rg)) for Sy (Re x
Re)y := C*(Re, Sy (Re))b, defined by (o, a) = ¢(()a(n — €,\), is bilinear and continuous.
In order to show the continuity of (3.4.29) it suffices to verify that Vg(p)a € Séil) (]Rét\l)

and to apply the closed graph theorem. Since DZ)\VF(QD)CL(S, A) = Vp(go)(DgAa(ﬁ, A)) for any
B e N it suffices to show
[Vr(p)a(&, A)] < cf& A" (3.4.31)

for all (u,\) € R for a constant ¢ > 0. We regularise the oscillatory integral (3.4.28) as
follows:

\) = / / e E ()2 {(1 — )V (O) an (€. €. N) dCdE,
where
an(€,€0) = (1= ){(&) " alc — & 1)} (3.4.32)

for N € N sufficiently large. The function (3.4.32) is a linear combination of terms
(0%(5)’21\[)(8?@)(5 — &, A) for 0 < j,k < 2. For the following conclusions we recall Peetre’s

inequality (€ 4 £")* < sl for all ¢, ¢" € R, s € R. We have
(€~ &N < @) €0, (3.4.33)

when we write (€ — &, \) = (£, )) — (€,0). It follows that

2N

946) " (Bka)(€ — £ 0] < 1946 I(@ka) (€ — £ )
< el M(E - E <@ e Ay

for some ¢ > 0. This implies analogous estimates for the function (3.4.32). For N so large that
pu— 2N < 0 we obtain the estimate (3.4.31). In order to show (3.4.30) we employ the Taylor
expansion

N
1
ZE 98)(0)¢* + M on1a(0),
k=0
for
1 1
exnl6) = 37 | 1=0"@ o)) (3.4.34)
The function pn11(¢) belongs to C*°(R)y,. O

Corollary 3.4.5. Let (¢) € C§°(R) be a cut-off function on R (i.e., 1» = 1 in a neighbourhood
of 0), and set ¥.(¢) = ¥ (C) for 0 < e < 1. Then for every a(§,\) € S&)(RHI) we have

lim Vi (¢:)a(€, A) = a(¢, ) (3.4.35)

in the topology of Sy, (R,

In fact, we have lim._,o¢. = 1 in the topology of C*°(R)y; then (3.4.35) is a consequence of
the continuity of (3.4.29) for a fixed symbol on the left hand side of (3.4.29).
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The kernel cut-off process can be extended from symbols in SE‘C D (]R?gl) to other situations,
e.g., operator families

f(v, ) € Li(X;T5 x RY)

for some fixed 5 € R. Here the covariable { is substituted by Imv for v € I's. We then have
the kernel cut-off operator as a map

V() : L (X T x RY) —> MB(XGRY) (3.4.36)
with analogous properties as before, in particular, setting
h(v, A) = (Ve(y) f)(v,A)
for f(v,\) € L(X;T5 x R") we have
h(v, N)p,xe — f(v,A) € L7°(X;Ts x RY).

This shows that the space M} (X;R') is “nearly” as rich as the space L(X;T5 x R!) itself.
The Mellin kernel cut-off is also involved in the Mellin quantization, that turns Fourier-based
pseudo-differential actions connected with edge-degenerate families (3.2.1) to Mellin-based
actions with holomorphic Mellin symbols of the kind (3.4.1). There are different variants of
such Mellin quantizations. The basic information is contained in the following theorem.

Theorem 3.4.6. For every edge-degenerate operator family (3.2.1) with the property (3.2.2)

there 1s an 3 _
h(r,y,v,7) € CF(Ry x Q, M5(X;RE))

such that for )
h(r,y,v,m) := h(r,y,v,m) (3.4.37)

we have

Op,(p)(y,n) = OpY;(h)(y,n) mod C=(Q, L™>(X";RY)) (3.4.38)
for any v and ﬁ(r, y,v,1) is uniquely determined modulo C= (R, x Q, Maw(X;R%)).

Similar constructions in the sense of kernel cut-off work when we replace the Fourier transform
by the Mellin transform. In this context we also have weights but a translation in the complex
Mellin plane allows us to focus on the weight v = % where the weight line is I'y. As we saw in
the context of the Fourier transform the kernel cut-off operators only act on covariables, i.e.,
the symbols may depend on variables or on extra parameters. Thus, the Mellin- analogue of
(3.4.6) may be started at once for symbols a(r,r’,v) with variable coefficients. The symbol
may also be operator-valued, e.g., a(r,r’,v) € C*(R; x Ry, L*(X;Ty)), and then, instead of
(3.4.6) we look at

k(a)(r,r’,v):/ e "a(r,r',v)dv
o (3.4.39)
— OI7 )

The Mellin-distributional kernel of Opjlv/f(a) is just related to the expression

Y
/r./

Op}\f(a) = /000 k(a)(r,r', %)u(r') dr’ (3.4.40)
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i.e., k(a)(r,r’, %) is the operator-valued kernel. If we consider for the moment the case with
constant coefficients and look at the symbol a(v) € L5 (X;Ty), i.e., the Mellin covariable v is
varying on I'g, then the Mellin kernel cut-off operator acting on a(v) (for the weight v = 0)
takes the form

(H(y)a)(v) = My g, (¢ (0)k(a)(8)) (3.4.41)

for a cut-off function ¢ (6) on the positive 6 half-axis which is of compact support and = 1
in a neighbourhood of § = 1. Here we take into account that the singular support of k(v)
as an operator-valued distribution lies at § = 1, which corresponds to r/7’, i.e., the diagonal
r = r’. We do not recall here all properties of the kernel cut-off in the Mellin variant but
tacitly employ the relevant properties. More details may be found in [53, Subsection 2.2.2].

3.5 The edge algebra

Let us first recall that 91, means the category of spaces of singularity of order k, cf. Section
3.1. We understand a topological space M which is stratified, i.e., has a stratification indicated
by a sequence of subspaces

s(M) = (so(M),s1(M),...,s,(M)) (3.5.1)
cf. formula (3.1.19).

The analysis of pseudo-differential operators on an M € 9, is induced by fixing a class of
typical differential operators A with a hierarchy of symbols

o(A) = (00(A), 01 (A), ..., o1(A)) (3.5.2)

associated with the stratification (3.5.1) which determines ellipticity such that elliptic elements
have parametrices in our operator class. A classical example is the case of a manifold M with
smooth boundary OM. In this case M € 9y and

so(M) =int M, s1(M)=0M.
Concerning differential operators and symbols the notation is as follows.

For M € 9, for fixed k € N,k > 0, by Diffgeg(M ) we denote the space of all differential
operators over so(M) which are close to s;(M), 1 < j < k, of the form in the “stretched”
splitting (r,z,y) € B}, x s;(M) of the form

A=r" 3" ag(ry) ( —~ r%)l(rDy)a (3.5.3)

I+ <p

when dim s;(M) > 0 for coefficients

aia(r,y) € C(R: x O, Diffy 10 (B;_,)) (3.5.4)

deg

for some B;_1 € M,_1,; CR% open, and where ¢; = dim s;(M)

A=r73"ay(r) ( - r%)l (3.5.5)

<p
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when dim s;(M) = 0 (which only may the case if j = k), where M is locally close to s,(M) a
cone By, for some Bj_; € My,_; for coeflicients

a(r) € C° (R, Diff" {(By_1)). (3.5.6)

deg
This definition it iterative, and it suffices to make the definition for j = k, then to make it for
j =k — 1, etc., where Diffy (M) := Diff*(M) for M € 9My. Then, because of the hierarchy
of typical differential operators we can successively define the hierarchy of principal symbols,
beginning with o3 (A) as

) =+ X au00)( =g ) ) 0 357)

Jtlel<p
continuous in so-called weighted Kegel-spaces
o(A)(y,m) : K (By_y) — K7H(Byy) (3.5.8)

for s € R,y = (v1,...,%) € R* when dim sz(M) > 0 and

I

ar(A) () = a(0)! (3.5.9)

=0

when dim s (M) = 0 for the above-mentioned coefficients, frozen at r = 0. The variable v is the
complex covariable from the Mellin transform but it will be often regarded for v € I'(y11)/2—
for b := dim By,_;.

Let us turn to the edge calculus when the dimension of the edge is > 0 and k& = 1; this case
is typical in mixed boundary value problems to be interpreted in terms of the edge calculus
of boundary value problems. Then Bj_; is simply a smooth compact manifold X. The main
motivation of the edge calculus is to express parametrices of edge-degenerate differential ope-
rators in the framework of a corresponding pseudo-differential calculus. Differential operators
can be written both in terms of the Fourier and the Mellin transform. For parametrices with
a control up to r = 0 it is more convenient to employ the Mellin representation in r-direction.
However, in the pseudo-differential case the way from the Fourier to the Mellin representa-
tion is not so obvious and referred to as a Mellin quantization. The Fourier representation of
edge-degenerate operators concerns operators

r~"Op,Op,(p) =: D (3.5.10)

for p(r,y, p,n) := p(r,y,rp,rn) and
pry, p.7) € C(Ry x Q, L (X; RE).

cl

Then we can pass to an amplitude function

r"wOp,.(p)(y, n)w' (3.5.11)

for some cut-off functions w < w'. It is convenient to modify (3.5.11) as follows. We write
(3.5.11) in the form

r~"w{@,Opg, (p)(y, M@y, + (1 = &y)Oppg, (p) (v, n)(1 — @)) bo’ (3.5.12)
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for @,(r) := @(r[n]), etc., and cut-off functions w” < @ < @'. Then we obtain (3.5.11)=
(3.5.12) modulo an (y, n)-dependent smoothing remainder which we do not specify. Applying
kernel cut-off there is an h(r,y,v,n) for h(r,y,v,n) = h(r,y,v,r), h(r,y,v,7) € C®(R, x
R?, My, (X;RY)) such that

Op3; "2 (h)(y.n) — Opp, (p)(y, 1) € C=(Q, L™(X;RY)) (3.5.13)

for every (y,n). Thus, forming

rw{@,0p3; "2 (1) (y, )@, + (1 — &,)Opy, (p)(y, ) (1 — &)}’ (3.5.14)

where for u € C3°(Ry)

Op s, (p)(y, m)u(r) = Op,(p) / / e iy o () dr'dp, (35.15)

we have (3.5.11) — (3.5.14) € C*°(§2, L=>°(X;R{)) for every (y,7), and assuming without loss
of generality that p is of bounded support in r then

aly,n) == r " w{@,0p3; (W)@, + (1 — @,)Opp, (p)(1 — &)} (3.5.16)
induces a family of maps
a(y,n) - K¥(X") — L7H77H(X7) (3.5.17)

for every s € R,n = dim X is involved in the convention of weights for normalization reasons.
The weighted Kegel spaces involved in (3.5.17) for a smooth closed manifold X and any real
r can be defined as

Ko(XM) ={ue H (Ry x X):u=wup+ (1 —w)ts

3.5.18
fOI"U/() € HS’Y<X/\) Uoo € Hgone(X/\)}’ ( )

cf. also relation (3.3.13). Here H*7(X") is the weighted Mellin Sobolev space of smoothness
s € R and weight v € R, according to formulas (3.3.9), (3.3.10), and H? (X") is defined by

cone

(3.3.11), (3.3.12). If is an easy task to verify that the group of transformations k = {xs}ser, ,
(ksu)(r,z) == 6"V 2 (6r, x), 6 € Ry, (3.5.19)

induces a group action on the Hilbert space K*7(X") which is unitary for s = v = 0. In this
case we have

KOOUXM) = HOOUXN) = r ™ 2L2(RL X X ) drda- (3.5.20)
Proposition 3.5.1. We have a(y,n) € S*(2 x R ST (XN), C3—#=1(XM)).

Proof. Let x(n) be an exision function, and write

a(y,n) = x(ma(y,n) + (1 = x(n))aly,n).

For convenience, we assume a(y,n) to be independent of y. The generalization is straightfor-
word. Then, since
x(n)a(n) € C° (RY, LK (X"), L7H77H(X 1))
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we have x(n)a(n) € S™°(RY, 7 (X"), ICs~#7#(X")) which is contained in the claimed sym-
bol space for any s € R. Thus it suffices to look at (1 — x(n))a(n) which has the property to
vanish in a neighbourhood of 7 = 0. Then the assertion can be verified by applying tensor
product representations

h(r,v,n) Z)\]% 1), hi(v,m) = h(v, ),
for h(v,rn) € My, (X;RE)),
(5.7 ZAJ% (3.5.21)

where ¢; € C®(R,.) tends to zero in this space for j — oo, h(v,7) € M, (X;RE)) tends to
Zero as j — 0o, ¢j(r)~€ CP(R4),v;(r) — 0 and p;(p,7) € Lé‘l(X;R%l), p; — 0 as j — oo.
Setting ho(r,v,n) := h(0,v,rn),

po(r; p,n) == p(0,7p, 1)

then we have smoothing Mellin and pseudo-differential objects, where r is only involved in
combination with covariables. O

Thus, when we define the edge symbol

o1(a)(y,m) = r~"{@, 0Dk, ™ (ho) (y, M)l + (1 = &1, )P, (po) (. m)(L — &)} (3.5.22)

for n # 0, wy, = w(r|n|), etc., and we obtain homogeneity

o1(a)(y,0n) = "kso(a)(y, n)k; " (3.5.23)

as an operator function
o1(a)(y,n) : K3 (X") — K7 H(XM). (3.5.24)

Relation (3.5.23) is also-called twisted homogeneity of order u. Expression (3.5.22) is moti-
vated by relation

o1(a)(y,m) = 6lim 5t rystaly, on)ks (3.5.25)
—00
for the amplitude function (3.5.16). By virtue of
a(y,n) € C=(Q, Lg(X;RY)) (3.5.26)

we have parameter-dependent homogeneous principal symbol, namely,

oo(a)(r,z,y,&, p,n) of standard homogeneity of order u for (&, p,n) # 0. In addition we define
a subordinate symbol comming from the interpretation of (3.5.24) as an operator in the cone
algebra over X", called the principal conormal symbol

O-C(O-l(a)(y77]>>(v) = hO,O(y7U) = h(O, Y,v, O)
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Let us give some further comment on the Mellin-edge quantization of operator families
(3.5.11). The point is that, besides the degenerate behaviour of symbols there is no straight-
forward control up to r = 0 of the associated mapping property in Sobolev spaces (the nature
of which also belong to the results of the edge calculus, see material below). The situation
reminds of the transmission property which ensures via truncation quantization (i.e., in terms
of operators e, ") which entails continuity of operators in standard Sobolev spaces. Note
that a smooth manifold with boundary is a special case of a manifold with edge. The inner
normal R, may be regarded as a cone, also referred to as the model cone of local wedges.
The edge case is geometrically characterized by model cones X rather than R, where X
is a smooth closed manifold of dimension n > 0. Moreover, the edge case is dealing with
edge-degenerate symbols. If turned out (from the “early” formulations of edge calculus on)
that the method of truncation quantization does not work and “usual” Sobolev spaces with a
control up to r = 0 are not the right choice. So there was to be invented another quantization,
i.e., a replacement of (3.5.10) in r-direction (modulo smoothing remainders) which works in
alternative adequate scales of spaces. The answer is given in stretched variables where the
cone X* was blown up to X* = R, x X (the open stretched cone) and the quantization in
r-direction is formulated by the Mellin transform on R . This is just the motivation of Mellin
quantization in the cone calculus, i.e., over X", which is organized by a suitable replacement
of the (degenerate) Fourier-symbol p by a Mellin symbol A such that relation (3.5.13) holds,
where the edge-calculus also contributes dependence on (y,n). Expression (3.5.14) is now an-
other modification which is a mix between Mellin action close to » = 0 and the Fourier action
far from r = 0 which once again leaves smoothing remainders compared with what we have
on the left hand side of (3.5.13). In this case the decision was to employ 7-depending cut-offs
because of some twisted homogeneity properties of the involved operator functions. At the
same time the operator functions (3.5.15) became operator-valued symbols, see Proposition
3.5.1, with Kegel spaces K£*7(X") which are important for this approach. Let us postpone for
the moment the role of those spaces for the future wedge spaces. In any case, at this point we
see that the spaces H*(R,) from the boundary symbolic calculus of Chapter 2 are replaced in
the edge symbolic calculus by weighted Sobolev spaces *7(X"), where the choice of weights
~v € R is a consequence of requiring invertibility of conormal symbols in ellipticity of the cone
calculus over X*. Now another step in the development was established in the paper [18],
where the Mellin-edge quantization (3.5.14) was replaced by

r=Opy " (h) (y, ),

at least, what concerned the edge symbolic calculus, where the complicated expressions
(3.5.22) could be replaced by

a1(a)(y,n) = r"Opy; " (ho) (y,m) (3.5.27)

with the same hg as before. The surprising aspect here is that (3.5.27) is a family of continuous
maps like (3.5.24) although the Mellin action is containing a weight shift from ~ to v — p up
to r = 0o, which seems to be a contradiction to the nature of Kegel spaces which are equal
to H: .(X"), and the latter ones do not refer to any weight. The explanation in this case is
that different ingredients are interplaying in the right way, namely, the holomorphy of Mellin
symbols in v, the edge-degenerate parameter rn, where 1 # 0, and the weight factor r=#. All
this together shows as is done in [18], that the Fourier-part of (3.5.14) and a similar operator

function which replaces 7 #Opg, (p)(y,n) (together with the cut-offs) by r=20pl, " (h)(y,n)
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only causes a difference by a Green symbol which is flat at » = 0 of infinite order. This
explains why the weight effect at r = oo is ignored by (3.5.27) since Green symbols are
Schwartz functions in r at infinity. These constructions were helpful also in the proof of the
algebra property of the edge calculus. Nevertheless the role of r™#Opp (p)(y,n) played an
important role since a pure Mellin description of operators did not suggest at once that (and
why) weight effects at r = 0o could be ignored.

Subsequent applications in the context of parabolicity, where the n-dependent cut-offs were
a really irritating point, showed together with the above-mentioned insight, that another
edge-quantization is easier manageable, namely, after Mellin-quantization which produces

h(?“, Y, v, 77) = h’(/’n7 Y, v, 7"7’]) for
h(r,y,v,7) € C°(Ry x R, M, (X;RY)) (3.5.28)

from p(r, y, p,n) = p(r,y,rp,rn) and
25(7“7 Y, ﬁa ﬁ) € COO(E+ X Rg? Lgl(X7 Ré}q))
we may replace (3.5.14) by

r{wOpy (1) (y,mw’ + (1 — w)Op,(p) (. n)(1 — ")}, (3.5.29)

see, [40] concerning parabolicity in the edge calculus, which deals with anisotropic versions
of the symbol class of Proposition 3.5.1 and which reflects the original operator modulo a
smoothing one over X"

3.6 The principal symbolic hierarchy and the edge cal-
culus

As we noted before the amplitude function (3.5.16) as well as other variants which we discussed
are the result of a so-called Mellin-edge quantization of the operator function (3.5.11), moti-
vated by the shape of edge-degenerate differential operators of the form (3.5.3) for M = 9y
for dim sy (M) = ¢ > 0, and X € 9,y and by the program to express parametrices of elliptic
elements within the edge calculus. We systematically refer to the Mellin-edge quantization,
simpler than (3.5.16), namely, we write

rwOp), "2 (h) (y, )’ (3.6.1)

for h(r,y,v,n) := h(r,y,v,rn) for some h(r,y,v,7) € C°(R, x Q, M, (X;RY)). Let us now
generate step by step the remaining ingredients of the operators of the edge calculus.

Remark 3.6.1. Similarly as Proposition 3.5.1 we have for the operator function (3.6.1) the
relation

a(y,n) € S*(Q x RLKH(X"), K071 (X7). (3.6.2)

Definition 3.6.2. Let M be a manifold with edge Y = s1(M), fix cut-off function w" < w <
W', and set, as usual so(M) = M \ s1(M). The edge pseudo-differential algebra is furnished
by spaces

LM, g) (3.6.3)
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for weight data g := (v, — p, ©) with © := (—(I + 1),0] being a weight interval. The space
(3.6.3) for any u € R is defined as the set of operators

Ai=H+M+G+ A +C (3.6.4)

where M + G are so-called smoothing Mellin plus Green operators, belonging to LY, (M, g)
and C € L=*(M, g), to be defined below, moreover, Ay € (1 —w)Lt(so(M))(1 —w") and H
is a sum over p, o of operators of the form

0P, {r wOp}, " (h)(y, n)w'} (3.6.5)

for o, ¢ € C5°(R?), referring to an open covering of Y by coordinate neighbourhoods U = R?
and functions ¢ from a subordinate partition of unity and other localizing functions @' of
compact support, where ¢ < ¢, and h(r,y,v,n) = ﬁ(r,y,v,rn) for elements ﬁ(r,y,v,ﬁ) €
C>(Ry x RY, Mp (X;RY)).

Definition 3.6.2 implies
LFM(M, g) C Ly(so(M)).

Therefore, for every A € (3.6.3) we have a homogeneous principal symbol in the standard
sense 0g(A) as an invariantly defined function 7% (so(M)) \ 0, and the so-called edge symbol

o1(A)(y,n) = o1 (H)(y,n) + o1(M + G)(y,n) (3.6.6)
for ho(r,y,v,n) := iL(O,y,v,m)
o1 (H)(y,n) = rOp}; " (ho)(y, ) (3.6.7)

for n # 0 and the Mellin plus Green contribution M + G contained in (3.6.4). We easily see
that (3.6.7) satisfies the homogeneity relation

a1(A)(y, 6n) = 6" k501 (A)(y, )y (3.6.8)
for all 6 € R,.
Summing up operators A € L*(M, g) have a pair of principal symbols
o(A) = (00(A),01(A)) (3.6.9)
where 0g(A) is the scalar homogeneous principal symbol over M \ Y, mentioned before, and
a1(A)(y,m) € SH(Q x (RT\ {0}); L7 (X7), Ko#17#(X 1)) (3.6.10)

defined by (3.6.2). Summing up the operator H + M + G may be locally in R? written
as Op,(a) modulo a smoothing remainder for an amplitude function a(y,n) € S*(R? x
R [Co7 (X)), s~ #( X)) with principal part (3.6.10) in the sense of relation (3.6.1). The
symbol property for a(y,n) gives rise to continuity of operators Op,(a) in weighted edge
Sobolev spaces.

Let us first recall that if H is a separable Hilbert space with group action we have the space

WH(RY, H)
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with the norm 12
lullys gty = { [l Eamie dn} . (3.6.11)

For H := K%7(X") this gives rise to the spaces W*(RY, £*7(X")) for any s,7 € R. Using
coordinate invariance in variables y and a partition of unity on Y we can introduce spaces

We(Y, K7 (XM)).
Those have the property
WY, K¥7(X7)) C Hipo(M\Y),

for any ¢ € Cg°(M \'Y) see [53, Proposition 3.1.21]. Thus it makes sense to define for any
compact manifold M with edge Y the spaces

HY (M) :={wu+ (1 —w)v:ue W (Y,K¥(X"),ve HS (M\Y)} (3.6.12)

where w is any smooth function on M \ Y which is identically to 1 close to Y and vanishes
outside some neighbourhood of Y. In the non-compact case we have comp/loc-analogues of
the spaces (3.6.12).

Theorem 3.6.3. Any A € L*(M,g) forg = (v,7—p,©) and compact M induces continuous
operators

A H¥(M) —s H*=m=1(}) (3.6.13)

for any s € R. In the non-compact case we have analogues of such mapping properties between
corresponding comp /loc-spaces.

Theorem 3.6.4. Let A € L*(M,a), B € L¥(M,b) for a compact space M with edge, where
=y =w0), b=O-pmy—(u+tv)0) (3.6.14)

Then we have AB € LM (M,a ob) foraob= (vy,v— (u+v),0), where
0i(AB) = 0;(A)o;(B) (3.6.15)

fori=0,1. Moreover, if A or B belongs to the corresponding L¢,- or Ly, «-subclass then the
product has this property as well.

We can (and will) also employ an alternative definition of Kegel spaces, namely
Ko (XY = r*Opys”? (h) () (K7 5(X 7)) (3.6.16)

n # 0, fixed where K%77%(X") = KYK%0(X") for any strictly positive function on R, which
is equal to 777° for 0 < r < g and 1 for r > &, for some 0 < gy < €3, where h(r,v,n) =

h(v,n) is defined by a suitable parameter-dependent elliptic element h(v,7) € MA4(X; RY)
of the restriction of I'3 with respect to v, which is an element of L (X;Ts x RY) cf. formula
(3.4.3) and the comment after Deﬁnition 3.4.1. It is independent of B € R, i.e., the above-
mentioned notion of ellipticity of h(v,7n) is independent of 5. Applying this procedure to
h(v,7) = l~1(0, y,v,n) for some fixed y € Y we obtain a notion of ellipticity of the operator
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o1(A)(y,n) for any fixed y, and 1 # 0. The y-independent Mellin symbol in relation (3.6.16)
is defined by ho(r,v,n) := h(0,v,rn). The function

oc(01(A))(y,v) € Ly(X;Ts)
forvel nt1 is called the principal conormal symbol of the operator A, and
o1 (A)(y,n) : K(X") — KFTHI7H(XH) (3.6.17)
is Fredholm if and only if the above-mentioned iz(y, v,7) is elliptic in M5 (X; R%) and
oc(01(A))(y,v) - H¥(X) — H*H(X) (3.6.18)

forvel i1 is bijective for |Im v| sufficiently large. The principal conormal symbols are y-

dependent holomorphic operator functions with values in L (X). For instance, if our operator
A is edge-degenerate, i.e.,

A=r 3" aju(r,y) ( — r%)j(my)a (3.6.19)

Jtlal<p

then the amplitude function (3.6.1) which is producing A by A = Op,_,,(a) contains the
Mellin symbol

h(r,y,v,1m) = h(r,y, v, 1)
for h(r,y,v,7) € C(Ry x R, Mg, (X;RY)) where

h(r,y,v,mn) = Z ajo(r, y)v? (rn). (3.6.20)

JtHal<p

In the context of ellipticity we have invertiblity of (3.6.18) for large |Imv| and for any fixed
y € R?, and Rev = § € R uniformly in compact intervals. In the present case we have

0e(01())(y,v) = > a0(0, y)0”. (3.6.21)

Applying kernel cut-off to o.(o1(-)) " (y,v) gives us a holomorphic family again, modulo y-
dependent meromorphic remainders which are smoothing, i.e., take values in M57*(X) for
some pattern of y-dependent poles r; including multiplicities m; + 1 see Definition 3.7.4 (i)
below for

R = {(Tj,'ﬂlj)}je[[ Cc CxN. (3622)

In the simplest case we assume in this construction that the non-bijectivity points of (3.6.18)
including their multiplicities are y-independent. Then the components of (3.6.22) are y-
independent as well. We then call (3.6.22) a constant discrete Mellin asymptotic type.
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3.7 The asymptotic part of the edge calculus

In order to explain the global smoothing operators C' in formula (3.6.4) of the edge alge-
bra we establish weighted spaces with asymptotics, for the moment with constant discrete
asymptotics, i.e., constant with respect to the variable y along the edge.

Definition 3.7.1. A sequence
P :={(pj;m;)}jes CCxN (3.7.1)

for an index set J] C NU{+o00} is said to be a discrete asymptotic type associated with weight
data (v, ©) for a weight v € R and a weight interval © = (¢,0], for some 9 € R_U{—o0}, if

7T(C7D = {pj}jej (372)
s finite for ¥ > —oo and
1 1
WcPC{U662%—7+§<ReU<%—’Y} (3.7.3)
for n = dim X while for ¥ = —oo we ask Rep; — —o00 as j — oo, when wc'P is infinite.

A P as in Definition 3.7.1 is said to satisfy the shadow condition if (p,m) € P implies
(p—1,m) € P for every | € N such that
n+1
Rep—1> T—7+19.
Later on, in applications, our asymptotic types will automatically satisfy the shadow con-
dition. Therefore, in order to simplify the formalism, from now on we impose the shadow
condition as an assumption. Then 7¢P will be infinite for © = (—o0, 0], while for finite © it

suffices to take © = (—(0 + 1),0] for some 6 € N. Singular functions on X" for finite © will
be formulated in terms of the space

Ep(X7) = {w(r) > ) culx)r i log'r : ¢ € C*(X)} (3.7.4)

j€I 1=0

for some cut-off function w on the R, half-axis. We consider (3.7.4) in its natural Fréchet
topology of finitely many copies of C*°(X). We may and will replace > . ; in (3.7.4) by Z;V:o
for some N € NN {+oo}. Note that

Ep(XM) C K*V(XM)
for every s € R, i.e.,
Ep(XN) C KV(XM).

Also
K& (X") = lim [T (X7) (3.7.5)

e>0

is Fréchet as a projective limit of Fréchet spaces, and (3.7.5) is direct to (3.7.4). Then

K57 (X7 = K (X7 + Ep(X7) (3.7.6)
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is Fréchet in the topology of the direct sum. For © = (—o00, 0] and P associated with (v, ©)
we first form

+ 1 +1
Py = {(p,m)EP:nT—’y—(k+1)<Rep<nT—’Y} (3.7.7)

which is finite. Therefore, we have the spaces K3/ (X") and we set

(X7 = lim 5 (X7).
kEN
For any e € R we set
IO ( XN = [r] e (X,

57X = [r] ek (XM, (3.7.8)

, Given P we form weighted edge spaces
W R K57 (X)

using the fact that 37(X") is a Fréchet space with group action. The space Ep(X") is not
group invariant. Nevertheless we can form spaces

H*(R?, Ep(X7"))
and, because of
T: W' (R KS (X)) — HY(RL KR (X)) (3.7.9)

for the operator T'(n) := F _1/%]117 , generated by a reformulation of norms

{ [ omie dn}m ~{ JuPireg el dn}m, (3:7.10)

cf. Remark 1.5.3, we obtain W*(R?, Ep(X")) as a Fréchet subspace of
We(R?, K*7(X7)) for any s € R. Thus we can define W*(R?, K£37(X")) also as a non-direct

sum

W (R KR (X)) = WH(RY G (X)) + WHRY, Ep(XT)). (3.7.11)

Both summands refer to the group action x = {ks}ser, which is on the right-hand side of
(3.7.11) we have a representation of any u € W*(R?, K3"(X")) into

U= Ug + Up (3712)

where ug € W*(R?, KG"(X")) is the flat part of w with respect to the weight v € R
and up € WH(R? Ep(X™)) are the singular functions of constant 77'H*(RY, Ep(X")) di-
screte edge asymptotics. In other words the elements up € F~ 'k FH*(R?, Ep(X")) =
F sy FH*(RY)®.Ep(X") take the form of

up(r,y) = F'w(rln])[n) ™ Z cu(@)(r[n]) ™ log! (r[n))o(n) (3.7.13)
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for v € H*(RY). Thus the asymptotic terms of the edge calculus are specific classical pseudo-
differential operators of potential type

Kp : H(R?) — W3 (RY, K57 (X)) (3.7.14)
Kp = F .}, f(n)F,~, with f(n) being a linear combination of symbols of

Fn)ju = kg (w(r)ep(x)r™ log'r) = Op,(f) (3.7.15)
for
ntl b
F)se— Y wlrl)n ™= cule)(rln) ™ log! (r[n))e. (3.7.16)
for ¢ € C. Remember that H*(R?) = W?*(R?,C). An alternative definition of
We (R, 37 (X7)) is also
WARE K3 (X7)) = WH(RY, K37 (X") + W (RY, K37 (X)) (3.7.17)
as a non-direct sum, using the group action (3.5.19) on

K7 (XN) = K&7(XM) + Ep(X1). (3.7.18)

The definition of spaces W*(R?, K37(X")) has also a global meaning on a compact smooth
manifold Y, locally modeled on R? In other words we obtain the spaces W*(Y, K37 (X"))
and W (Y, K*7(X")), using a partition of unity on Y and corresponding charts to R%. On a
manifold M with edge Y we also have the spaces H{ (M \Y) and the definition of the spaces
K7 (X ™) shows that

PW (Y, K*(X7)) = pH (M \Y) (3.7.19)

for any ¢ € C3°(M \ Y). Thus for any cut-off function w on M it makes sense to define the
spaces

H*Y (M) := oW (Y, K> (X)) + (1 —w)H (M \Y) (3.7.20)
as a non-direct sum which is independent of the choice of w. Analogously we set

HE' (M) := oW (Y, K3 (X)) + (1 —w)H (M \Y) (3.7.21)
for any discrete asymptotic type P.

Definition 3.7.2. An operator C belong to L=°(M, g) if C' induces continuous operators

O H (M) — HX7H(M),

3.7.22
C* . H> (M) — Hy (M) ( )

for C-depending asymptotic types P and Q, associated with (v — u, ©) and (—v,©), respec-
tively.

Let us now pass to smoothing Mellin plus Green operators of the edge calculus by introducing
corresponding operator-valued symbols.
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Definition 3.7.3. A g(y,n) € S4(2 x RY; V(X)) K5=HI=H( X)) for some s € R is called
a Green symbol if

g(ym) € (] SA(Q x RE LX), KFT71(XN)),
s,e€R

g (ym) € (] SA(Q x RE L TH1(XN) KF (X))

s,e€R

(3.7.23)

for every s € R, and asymptotic types P, Q associated with (y—pu, ©) and (—v, ©), respectively.

Let
R{(RY x R?, g) (3.7.24)

denote the space of all g(y,n) with the indicated properties. Those are called Green amplitude
functions of order v. The weight shift x4 is not affected by v.

Green symbols allow us to define Green operators of the class L{ (M, g) for any v € R while
p in g is given independently. Such an operator G has a kernel in C*(so(M) X so(M)) such
that for any open covering of Y by coordinate neighbourhoods (Uy,...,Uy) and “charts”

inUjXXAHRqXXA

a subordinate partition of unity (¢1,...,¢n) and a system of functions (¢}, ..., ¢y), ¥; <
¢} € C5°(U;) we have

WE

G =) »i(x;)-Op,lg;) ¢ +C (3.7.25)

1

1,...,N,and a C € L™=°(M, g).

<.
Il

for some Green symbols g;(y,n), j

Let us now introduce smoothing Mellin operators of the edge calculus. For this and we first
define the space M;>(X) for some Mellin asymptotic type R which is a sequence of pairs

R :={(rj,n;)}jes CCxN (3.7.26)
for any index set I C Z U {—oo} U {400} such that m¢R := {r;},e1 intersect every strip
{veC:|Rev| < C}
in a finite set, for any C' > 0.

Definition 3.7.4. (i) The space Mz>(X) is defined as the set of all meromorphic func-
tions

f(v) € A(C\ mcR, L (X))

which have poles at v; € wcR of multiplicity m; + 1, where the Laurent coefficients
at r; are operators of finite rank, and for any mcR-excision function x (i.e., x(v) €
C>(C),x(v) = 0 for dist (v,7cR) < eo,x(v) = 1 for dist (v,7cR) > &1 for some
0 <egp <& <o0) we have

x()f()|r, € S(Tp, L™7(X)) (3.7.27)

for every B € R, uniformly in compact S-intervals.



3.7 The asymptotic part of the edge calculus 121

(ii) The space My (X) is defined as the non-direct sum
ME(X) + Mz™(X) (3.7.28)
for any Mellin asymptotic type R and p € R, cf. Definition 3.4.1
Note that (3.7.28) is non-direct; since
ME(X) 1 M= (X) = Mg (X).

Smoothing Mellin symbols are the raw material of some operator-valued symbols of the kind

0
m(y,n) =1 Fuw, Z 7 Z Op}}“””(]‘}u)(y)n”w,/7 (3.7.29)
=0 Jal<j
where © = ((—6 + 1),0] for a sequence of Mellin symbols fj(y,v) € C*(€2, Mz (X)) and
/

wy(r) = w([nlr),w,(r) = «'([n]r) for some cut-off functions w,w’. In order that (3.7.29) is
well-defined as a family of continuous operators

m(y, ) K5 (XY — K H(XN) (3.7.30)

we assume that the weights v,, € R satisfy the conditions v — j < ;o < 7 and mcRjo N

=0 for all j €N, € N% Then

I'nia
%*’YJ

7“_“7‘]'Opﬁ“7n/2 DIV (XN) s pIICOOMeTH(XN) ey IO XN ey JCOOTTR( XM,
(3.7.31)
Note that when m(y, n) is another expression like (3.7.29) but for modified 7, satisfying the
above conditions and unchanged Mellin symbols f;,(y) or alternative cut-off functions @, &',
then

m(y,n) — m(y,n)
is Green symbol in the sense of the above definition. In any case we have

m(y,n) € S x R (XD), L=77H(X7)) (3.7.32)

or
m(y,n) € Sh(Q x R KLHT(X"), KT H(XM) (3.7.33)

for every asymptotic type P and some resulting Q. The reason for the latter relations is the
rule

ksOPY "2 (f)mst = Op3 " (f) (3.7.34)

for any 0 € R, and
Ker MRy = 8T (3.7.35)
Let us come back to Definition 3.6.2 and add more details on the operator classes Ly, (M, g)

which can be characterized close to Y := s1(M) in local variables y € R? by amplitude
functions

m(y,n) +9(y,n) € Ry, (R x R?, g), (3.7.36)

cf. formula (3.7.24), and m(y,n) is of the form (3.7.29). Definition 3.7.3 and relations (3.7.32)
show that for any fixed (y,7n) the operators in (3.7.36) take values in smoothing Mellin plus
Green operators of the cone calculus over the infinite stretched cone X, cf. the considerations
below which are to some extent devoted to a special case of edge calculus when dim s, (M) = 0.
In this case s1(M) represents a conical singularity. It is important to emphasize this case, in
order to illustrate more features of the edge calculus.
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3.8 Ellipticity, parametrices, Fredholm property

Let us introduce the full spaces
R*(R? x R, g) (3.8.1)

of the edge amplitude functions, containing (3.7.36) together with non-smoothing Mellin am-
plitude functions belonging to operators H in (3.6.4) which are up to globalization contained
in (3.6.5), namely,

k(y,n) =1 *wOpy, " (h) (y, n). (3.8.2)

In other words, (3.8.1) is furnished by operator functions

k(y,m) +m(y,n) + g(y,n) (3.8.3)

for such k(y,n) defined by arbitrary h(r,y,v,n) = h(r,y,v,rn) with h being given in (3.5.28)
and m(y,n)+g(y,n) defined as before. These ingrediants come from the parts of the operators
(3.6.4) close to the edge s1(M) and, as we indicated, determine the twisted homogeneous

principal symbol o1(A)(y,n),n # 0.

For purposes below we make some further comment about Ly ;-spaces and their symbolic
structure. As noted before the edge calculus L*(M, g), cf. Definition 3.6.2, contains the sub-
classes L, and Ly, and the corresponding amplitude functions (3.7.36) take values in ope-
rators on X", acting between K*7-spaces and subspaces with asymptotics. (y, n)-wise they are
also closed under algebraic operations, and in particular, there are composition rules. In ad-
dition, there are operations with the symbols, themselves, e.g., asymptotic summations. This
material will tacitly be used; details may be found in [53]. For understanding parametrices it
is instructive to realize operators of order zero of the form

1+ M+Gel+ LY, ¢(M,g) (3.8.4)

as a subcalculus of L°(M, g). Similarly as Theorem 3.6.4 we observe the following specializa-
tion.

Theorem 3.8.1. Given operators A € 1+ LY. (M, a), B € 1+ LY, (M, b) over a compact
space M with edge where a, b are defined as in (3.6.14), then we have AB € 1+ LY, (M, aob),
and we can express

Ul(AB) = Ol(A)O'l(B)

in terms of the Mellin expressions involved in A and B, respectively. If A € 1+ LY or
B €1+ LY, then the same is true of the composition.

The latter aspect has been mentioned already in Theorem 3.6.4, i.e., Lg- or Ly g-classes
form subideals in the full edge calculus and hence also in Ly;,q. According to the width ©
of the weight interval smoothing Mellin operators also may play the role of Green operators.
When we diminish © = ((—60 + 1),0] to ©" := ((—60" + 1),0] for ' < 6, then we can split up
the sum (3.7.29) into

m(y,n) = m'(y,n) +m" (y, n) (3.8.5)
where m’ indicates the sum up to 8 and m” the one from 6’ + 1 to 6. The remark is then

that m”(y,n) € RE(R? x RY, g). In other words the smoothing Mellin part turns to a Green
symbol when in the involved factors (')’ j becomes large enough. Also other observations
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are interesting, e.g., the classes (3.7.36) are closed under differentiations with respect to y or
71, where
DeDERY, o(RT x R?, g) C Ry (R x RY, g) (3.8.6)

and we have
DIRE(R? x RY,g) C R, IR x RY, g) (3.8.7)

when || is large enough. Another important point is to consider the conormal symbolic
structure of Mellin plus Green symbols. We set

O—C_/H_j(m)(ya v, 77) = Z fja<y7 U)na?j = 07 T 79' (388)

laf=j

The conormal symbols (3.8.8) are polynomials in 7 of order j, and hence they are independent
of n for j = 0. o_*(m)(y, v) is called the principal conormal symbol of m(y,n) in the sense of
the subordinate cone calculus over X”. We do not list all properties in this connection, but
we keep in mind that m(y,n) is uniquely determined by the sequence of conormal symbols
for j =0,...,0, modulo Green symbols, despite of the presence of cut-off factors w,(r), w; (r)
or the choice of v;, with the properties after relation (3.7.30).

Later on in parametrix constructions in the edge calculus for elliptic edge operators, locally
close to the edge written Op, (a) for a € R#*(R? x R?, g), cf. (3.8.1), we separately look at the
subalgebra of operators (3.8.4).

Definition 3.8.2. An operator (3.8.4) in 1+ LY, (M, g) is called elliptic if
1+ a2(m)(y,v) #0 (3.8.9)
for allv e FnTJrli,Y and all y.
Another aspect are then parametrices within
1+ Ry (R x RY, g) (3.8.10)

where we need the composition result of Theorem 3.8.1 and the typical Mellin-Leibniz trans-
lation product. This will enable us below to establish Neumann series arguments for some
step in parametrix constructions for the full edge calculus.

Since (y, n)-wise the operators in (3.8.1) are cone operators we can also fix (y,n) and formulate
ellipticity of such operators of the form 1 + m + ¢ in the sense of operators over X”. The
corresponding cone algebra will be denoted by L*(X",g), Ly, (X", g), etc., and in this
particular situation below we also employ notation A, M, G when the objects in that sense
are interpreted as cone operators, cf. notation (3.8.15) below. In particular, ellipticity of
1+ M+Gel+ LY, (X", g) is again given by Definition 3.8.2.

Let us formulate more details from this program. Roughly speaking, similarly as in parametrix
constructions of standard elliptic pseudo-differential operators on a smooth manifold, cf. Sec-
tion 1.1, here we refer to the symbolic structure of operators in 1 + LY, (M, g) which is
here equipped with some “floors”, the one for the model cone and then for the associated
wedge with cone-operator-valued symbols in (y,7) € R? x RY, cf. (3.8.10). A general insight in
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all contexts which are discussed in the parametrix construction set-up is that the structures
in consideration are closed under multiplication and formal adjoint. In other words we need
algebras, and our composition rules are doing exactly this. What concerns the level of cones,
one composition observation is that the system of spaces Mz (X)) of Definition 3.7.4 is closed
under composition of the corresponding meromorphic operator functions, i.e.,

f(v) € Mp™(X), h(v) € Mg™(X) (3.8.11)
for arbitrary Mellin asymptotic types implies
f(v)h(v) € Mg>=(X) (3.8.12)

for some resulting Mellin asymptotic type S. A similar relation is true of operator functions
containing the identity 1 as a summand, i.e.,

(1+ f(v))(1+ h(v)) =1+ p(v) (3.8.13)
for some p(v) € M;>(X) in obvious notation. There is a remarkable result as follows.

Proposition 3.8.3. For every f(v) € Mz (X) there is an [(v) € Mg™(X) such that
L+1(v) =1+ f(v)! (3.8.14)
in the sense of the multiplications.

A proof may be found in [53], and also in the Ph-D thesis of Krainer [33]. Another important
ingredient of constructing a parametrix in 1+ LY, (M, g) is the so-called Mellin translation
product which can be formulated for compositions mentioned in Theorem 3.6.4. In this con-
nection we introduce the sequence of conormal symbols of operators in L*#(M, g) in general.
If we forget for the moment the edge then the amplitude functions (3.7.36) take values in the
cone calculus, here over X”. The corresponding cone operators are of similar form as (3.6.4).
Those form space L*(X", g) of operators

A=H+M+G, (3.8.15)

where in this case .
H = r"wOp,; 2 (h)w' (3.8.16)

for an h(r,v) € C®(Ry, M}(X)), and cut-off functions w(r),w’(r) and M is a sum
6 n
M =r"*w Z rOpy; ? (f)w' (3.8.17)
=0

for Mellin symbols fj(v) € Mz>(X), j = 1,...,0, with the same conditions on v; as in
(3.7.29) and Green operators G in this case satisfy the conditions

Ge (] LU (XN), K37 H2(XM))
s,e€R
Gre () LI THme(XM), Ky (X))

s,e€R

(3.8.18)
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for G-dependent asymptotic types P, Q, similarly as in Definition 3.7.3. The operator A;; in
this case may be dropped and also the smoothing operators C' which are included in the class
of Green operators.

Now we have the conormal symbols

, Py
ol (A)(v) = %h(ﬁ )|r=0 + f3(v) (3.8.19)
for  =0,...,0, and those, under compositions of cone operators satisfy the announced Mellin

translation product.

Theorem 3.8.4 ([52]). The sequences of conormal symbols of operators A and A in the
above-mentioned cone algebras,

oe(A)(v) = (a7 (A)(v))=0...0 (3.8.20)
and i ) i
e(A)(v) == (o (A)(0))k=o. .0 (3.8.21)
satisfy under compositions the following Mellin translation product:
oI AAY (W) = Y TR (0T (A) (0)o R R (A) (v) (3.8.22)
k=i

where (TP f)(v) := f(v + B) is the Mellin translation in the compler plane, such that
0o(AA)(v) = (0¥ P (AA)(v))iz0....0 (3.8.23)

Let us apply the conormal symbolic structure in the algebra 1 + LY, (X", g) where the
conormal symbols (3.8.19) have the special form
o (A)(v) =1+ f(v), j=0,...,0. (3.8.24)

C

For j = 0 the respective Mellin term only consist of a single fy. As noted before ellipticity in
1+ LY (X", g) means 1+ fo(v) # 0 for all v € | REFSY

Theorem 3.8.5. Let 1+ A € 1+ LY (X", g) be elliptic then there is a parametriz 1+ P €
1+ LYy (X", g7 ") such that

(1+P)1+A) =1-Gy (3.8.25)
for a Green operator Gy, € Lg(X",g;), and

(1+A)(1+P)=1-Gr (3.8.26)
for a Gg € La(X", gR)-

Proof. Since fy(v) € My *(X) for some Mellin asymptotic type Ro we can apply Proposition
3.8.3, and we find an ly(v) € My *(X) such that

(L+ ()1 + fo(v)) = 1. (3.8.27)
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Then the Mellin translation product allows us to formally invert the sequence (3.8.24), i.e.,
knowing ly(v) we can successively determine all components for a parametrix 14 P, i.e., except
for (3.8.27) we compute

Li(v) =01+ P)v), i=1,...,0 (3.8.28)

using the rules (3.8.22), namely,

c?(1+ P)(v+ 1o (A)(v) + o, (P)(v)ol (1 + A)(v) (3.8.29)

which means
—02(14+ P)(v+ 1o H(A)(v) = o, (P)(v)o?(1 + A)(v) (3.8.30)
- o1 (P)(0) = —0(1 + P)(0 + 1o (A) (0)(02(1 + A)(v))"". (3.8.31)

Clearly we can replace P in all those relations by 1+ P. This process can be continued. The
next step comes from (3.8.22) for i = 2 and by the known conormal symbols of 1+ P for ¢ = 0, 1
we can express o, 2(1+ P)(v) by terms which are computed before. In this process we employ
that the operator functions in Mz>(X) for any Mellin asymptotic type R can be translated
by shifts in the complex Mellin plane, and then n¢R is also translated by the corresponding
shift, but the quality of spaces remains preserved. In addition we employ relation (3.8.11),
i.e., v-wise compositions (3.8.11) yield analogous classes (3.8.12). After finitely (namely, )
steps we can determine the full sequence (3.8.28) i.e., we can form

0
P:=> r'Opy (L) (3.8.32)
=0

where 1+ P is a left parametrix of 1 + A in the sense
1+P)(1+A)=1-G (3.8.33)

for a Green operator in the cone calculus, cf. relations (3.8.18). As noted before this result
just provides the final step in constructing parametrices in the cone calculus, modulo 1—G for
Green remainders. Another part inversion procedure has to be activated for the corresponding
Mellin-edge calculus. O

Summing up the amplitude functions a(y,n) in (3.8.1) describe the specific edge part of
operators in (3.6.3). In other words we mainly look at the contributions which are new in
this calculus and localized close to the edge, except for the smoothing operator C, cf. formula
(3.6.4), which are defined globally on M. The interior part A, is also a global information
but non-smoothing and belonging to the pseudo-differential calculus on so(B) as a smooth
manifold. The situation is analogous to boundary value problems, where the boundary plays
the role of the edge, and R, is the model cone of the wedge which describes in this case a collar
neighbourhood of the boundary. Also for boundary value problems, in general without the
transmission property Definition 3.6.2 is valid, but when the transmission property is satisfied,
as in Boutet de Monvel’s algebra, then the amplitude functions in (3.8.1) do not contain any
Mellin terms. Those operators M + G are only GG appear in parametrix constructions, also
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when the original elliptic operators do not contain such terms, like in (degenerate) differential
operators.

Let us briefly comment the interplay between edge symbolic calculus which takes place on the
(infinite stretched) cone, and the edge calculus itself. As we observed in the case of Boutet
de Monvel’s calculus the edge symbols (analogous of boundary symbols) are operator-valued
and form themselves a calculus, here the cone calculus over X”. In this case it is essential
to look at the infinite cone with control up to r = oo, which we recognize as a conical exit
of the model cone to infinity, partly motivated by twisted homogeneity with respect to the
rescaling group £ = {Ks}ser,. On the other hand cone calculus is often considered on a
compact manifold M with conical singularity s;(M). So there are different versions of cone
algebras, the one on X where upper " indicates stretched variables, and another one on
compact M. Let us focus on the X”-case. Here the motivation is similar as in the edge case
for a higher-dimensional edge, namely, to create an operator calculus which contains all Fuchs
type differential operators together with parametrices of elliptic elements, also controlled by a
principal symbolic hierarchy, in this case, again with two components, the interior symbol and
the principal conormal symbol, cf. the discussion around formula (3.6.18). However, over X”
we also have to take care of the conical exit to infinity which incorporates a quite independent
symbolic structure with its own conditions of ellipticity, cf. the material of [30].

Let us stop here the discussion of the cone calculus, since we mainly focus on the higher-
dimensional edges. However, we tacitly employ the properties of the cone algebra over X",
similarly as the boundary symbolic calculus in Chapter 2. Let us finally develop the concept
of ellipticity in the edge calculus.

Definition 3.8.6. An A € L*(M,g) for g = (7,7 — 1, 0) is called elliptic if
(i) A as an element of Lt (so(M)) is elliptic in the standard sense,
(i) close to s1(M), the edge, in the local splitting of variables into (r,x,y) € X" x R? and
covariables (p,&,n) the reduced interior symbol
60(A)<T7 z,Y, p7 67 77)
is asked to be non-vanishing for all (p,&,m) # 0 and all (r,x,y) including r = 0,

(iil) the twisted homogeneous principal edge symbol
o1(A)(y,n) : KN(X") — K¥HT7H(XH) (3.8.34)
defines a family of isomorphisms for all s € R, and n # 0.

Remark 3.8.7. Condition (iii) in Definition 3.8.6 can be generalized to the property that
(3.8.34) is only Fredholm rather than to be bijective which is the case in both cases for all
s € R at the same time and is satisfied when it holds for one s € R. In the non-bijective
case the associated operators in the edge calculus have to be equipped with extra conditions
of trace and potential type; similarly as in Boutet de Monvel’s calculus. However, in the
present exposition we try to keep the formalism as concise as possible and ignore the case of
Fredholm families. Concerning more information of K-theoretic character in this context, see
the monograph [20].

Moreover, observe that both ellipticity and later on parametrices of A do mot require the
assumption of compactness of M, though X is always assumed to be compact.



128 Operators on Manifolds with Edge

Definition 3.8.8. Let A € L*(M,g) for g = (7,7 — i, ©). An operator P € L™*(M,g™!) for
gl = (y—p,7,0) is called a parametriz of A if relations

PA=1-C;, AP=1-Cy (3.8.35)

hold for remainders Cy, € L=°(M, g,) and Cx € L=°(M, gg), for g. = (7,7,0) and gy =
(v — p,y — w1, ©), respectively.

Theorem 3.8.9. An elliptic A € L*(M,g), g = (7,7 — i, ©) has a parametric P €
L™MM.g7"), g7 = (v — 1,7, 0).

Remark 3.8.10. In Theorem 3.8.9 we tacitly assumed that asymptotic data involved in A are
constant under varying y along the edge. By that we mean the Mellin asymptotic types in the
smoothing Mellin symbols fj, in (3.7.29), the asymptotic types P,Q in the Green symbols of
Definition 3.7.3 as well as those in the smoothing operators in Definition 3.7.2 and finally those
which appear by the inverses of non-smoothing Mellin symbols ho(r,y,v,n) = h(0,y,v,rn) oc-
curring in formula (3.6.7). There are different ways to get rid of these assumptions. One of
the methods is to observe the asymptotic effects only in a small neighbourhood of the reference
weight lines l“nTHf7 and F%ﬂf(%u) i the complex Mellin plane; this was systematically in
Seiler’s thesis [68]. Another method is to generalize discrete to continuous asymptotics, as is
done, e.g., in [52] or [53], see also the special sections of [30]. In both cases we obtain para-
metrices in the respective operator classes, and also the Fredholm property of elliptic operators
(3.6.13). In any case the Fredholm property requires compactness M, and the theorem is as

follow.

Proof of Theorem 3.8.9. Let us sketch the main steps of the proof of Theorem 3.8.9. First
it is clear that the ellipticity condition (i) entails the existence of a parametrix Py of Ay :=
Also(ar), where without loss of generality we may assume Ay, to be properly supported on
the open manifold so(M). The idea of constructing P is to cover the stretched manifold M
associated with M by open sets

UO U U1

where Uy can be taken as so(M) and U; is a kind of caller neighbourhood of OM, in local
coordinates described by splitting of variables into (r,z,y) € Ry x X x R% If (g, ¢1) is a
subordinate partition of unity with respect to (Uy,U;) and if Pgy is a parametrix over Uj
then P itself may be found in the form

P = @y Pty + 01 Powt ¢} (3.8.36)

for other functions g < ¢f in C§°(Up) and o1 < ¢} in C§°(Uy) (clearly the support close to
OM N Up) goes up to r = 0 as is the case for global cut-off functions. Similarly as in other
cases (3.8.36) does not depend on the auxiliary data ¢, 1, etc., modulo smoothing operators
in the edge calculus. The bijectivity condition in (ii) for reduced symbols is covered by the
condition that the Mellin symbols

h(r,y,v,7) € C®(Ry x R?, Mp (X;RY)) (3.8.37)

in Definition 3.6.2 are parameter-dependent elliptic with respect to the parameter 7, for all
r,y, uniformly up to r = 0. Then, as we see how operator-valued symbols in (y, ) are involved
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in (3.6.5) we first establish the symbol inverses in terms of the Leibniz inversion which yield
an operator function

WD (ryy,0,m) = R (r,y,0,mm) (3.8.38)

for an ) B
KD (r,y,v,7) € C(Ry x RY, Mo (X;RY)) (3.8.39)

and then we construct a preliminary parametrix P, of Agy := H, cf. notation of formula
(3.6.4). Before we establish PY,, we first sketch the last step of the parametrix construction.
Similarly as (3.8.36) we can form

P := g Pus ¢y + 1 Pom 0 € L7H(M, g), (3.8.40)
and then, since P coincides with the non-smoothing part of the desired parametrix, we obtain
P’A=1-C (3.8.41)

for a remainder C' € LY, (M, gy,). Then in another step of the full parametrix we can find a
D e LY, (M, gy,) such that

(1-D)1—-C)=1 mod L&(M,gy). (3.8.42)

In constructing 1 — D we can employ results of Theorem 3.8.5, i.e., we may focus on the
smoothing Mellin plus Green structure of the operators near the edge, because off some
neighbourhood of the edge the occurring remainders have smooth kernels. At the present step
we still have in the remainders full Mellin plus Green amplitude functions. Those belong to
(3.7.36) for g := gy,. Since all our manipulations before took place with different kinds of
elliptic operators within the edge calculus. We now observe that the twisted homogeneous
principal edge symbols of PY and A are multiplicative. The one of A just occurs in the
ellipticity condition (3.8.34) and is bijective. The one of P is generated automatically and is
not necessary bijective. However, we have

o1 (P°A)(y,n) = o1 (P°)(y,n) #, 01(A)(y,n) (3.8.43)

with # being the Leibniz multiplication of the respective symbols; note that in this operator-
valued set-up the covariable n = 0 is not excluded, although ellipticity of these symbols only
concerns 77 # 0. Under (3.8.43) the principal conormal symbols are y-wise multiplicative, up
to the translation indicated in Theorem 3.8.4. Applying Proposition 3.8.3 y-wise we find an
element loo(y,v) € C*(RY, M5 (X)) such that

(1 =T"loo(y, v))(1 = foo(y,v)) =1 (3.8.44)

where foo is by notation the principal conormal symbol of the Mellin plus Green part of
o1(P°A)(y,n). Let us set

P' = (1~ Opyy(loo) (y)) P’

Then the principal conormal symbol of (1 — Op,,(loo)(y))P° is just the inverse of the one of
o1(A)(y,n), and hence we found a modification of P° to P! such that

PlA=1-C"
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where
Cle Ll\_/Il-f—G(M7 gr) + LOG(Mv gr)-

We now can apply Theorem 3.8.4 to remove by multiplying from the left an element 1— (M +
G') € Lyl + LY to P! to get a P? such that

o1(P?*)(y.n) = o7 " (A)(y,n)

for all (y,n). Thus we obtain altogether an operator P? such that
PPA=1-C

holds where C' belong to LY (M, g;,). In order to improve P2 to the desired parametrix P, with
remainder in L;*(M, g;,) we can add to 01(C)(y,n) a finite rank Green symbol to obtain a
bijective operator family 1 — o1(C)(y,n). Then the Leibniz inverse of this gives by

B, = Opy<1 - 01(0)(%77)#_1)133-

In a similar manner we can construct Pr as asserted.
n

Theorem 3.8.11. Let M be a compact manifold with edge. For an operator A € L*(M,g),
g= (7,7 — 1, 0), the following conditions are equivalent:

(i) A is elliptic

(ii)
A:H (M) — HH77H(M) (3.8.45)
is a Fredholm operator for some s = sy € R. This is equivalent with the Fredholm
property of (3.8.45) for all s € R.

In addition parametrices in (3.8.35) can be chosen in such a way that Cy, and Cgr are projec-
tions to finite dimensional subspaces of H*Y (M) and H*V"*(M), respectively.

Proof. The proof of (ii) = (i) is complicated and we will drop it, cf. [6]. This assertion just
means that ellipticity is a necessary condition for the Fredholm property. Relation (i) = (ii),
i.e., that ellipticity is sufficient, is a consequence of Theorem 3.8.9. In fact the operators Cf,
and Cr are compact in the respective weighted Sobolev spaces and then relations (3.8.35)
are equivalent for the Fredholm property for any s. This is a general functional analytic fact,
see any text book, say, [69]. In particular, ker A C H*7(M) is of finite dimension, where
A is interpreted as (3.8.45) for some sy, where ker A in that sense is independent of sq, and
coker A can be represented by a finite-dimensional subspace W C H*7~#(M) complementary
to Im A, i.e.,
ImA® W = HH77 (M)

for all s = sg; in other words W is independent of sy. The properties concerning projections
can be obtained by the following abstract arguments.

Consider scales of Hilbert spaces, briefly denoted by (H?®)ser and (H®)ser, and

AH s B
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a Fredholm operator for all s, then there are operators of finite rank
K:C-— W, T:kerA— C"* (3.8.46)

which are bijections between C"- to a W C H* of A which is of dimension n_ and an
isomorphism of ker A to C"+ such that

Hs ]::[sf,u
A= @ fg) o — o (3.8.47)
CTL7 CTL+

is an isomorphism. For the parametrix of A which is of order ;1 and denoted in this substract by
P (and in our concrete application also belongs to the calculus of order —u) we can construct
an isomorphism

o
P= (g g) e — o (3.8.48)

Cm_ (Cm+

of a similar structure such that m_ — m, = —(ny — n_) since

ny —n_=ind A = —ind P,

in other words m_ — n_ = my; —ny, := k for some k € Z. Then we can modify P @& [
where I is a bijection between k-dimensional subspaces W C H*® and W C H*. Such that
ker PN W = {0} and coker P N W = {0}. If k < 0 then we replace P by P & N where
N is a k x k-block matrix with entries = 0, representing the zero map W — W. These
modifications do not destroy the property of a parametrix of A in the upper left corner but
after this modification of P which we (now without loss of generality) denote by the same

letter, we have in new notation of my that n_. = my,ny = m_. We then obtain in new
notation N
Hs=# H?
P = (g g) e — . (3.8.49)
CTL+ Cn,

Since our 2 x 2-block matrix operators are isomorphisms we have A~! = P i.e.,

SR

which means PA 4+ CT = 1 and similarly,

(7 5) (5 6) = 1)

i.e., AP+ KB = 1. Since CT is projection H® — ker A and KB a projection H** —s
ker P = coker A we proved that our remainders are just projections, namely,

CL:CT, CR:KB



Chapter 4

Edge Boundary Value Problems

4.1 The approach via the Mellin transform

In the present Chapter N is a manifold with edge Y and boundary 0 N. We do not necessarily
assume that N is compact, i.e., when we consider an infinite cone X* or an infinite wedge
X* x R? for a manifold X with boundary. Those spaces are examples of singular spaces with
boundary, and they are smooth but non-compact off the respective singularities (i.e., the tip
of the cone X* or the edge R? of X x R?). When we remove those singularities s;(X*) or
51(X* x R?) we get smooth non-compact manifolds with boundary, and the operator classes
from Chapter 2 are equipped with some bundle information v = (E, F;J_, J;). Looking
at the above singular spaces themselves we have to explain the nature of the bundles close
to s1(X*%) or s1(X* x R?). The canonical answer would be that they are coming from the
respective stretched manifolds which are defined for any singular manifold. In this case the
stretched manifold for X2 is equal to the closed cylinder R, x X and for X* xR the Cartesian
product Ry x X x RY. The ellipticity condition (apart from the parameter-dependence) will
contain bijectivities of operator functions in variables/covariables on the respective stretched
manifolds, depending (according to a notation of Melrose [43]) on compressed coordinates on
the cotangent bundles of the corresponding stretched manifolds. In other words the bundles
E, F are basically living on the respective stretched manifolds and deserve notation like E, F,
etc. Compared with [43] the situation here is slightly more complicated, since X in our case
is a smooth manifold with boundary and the stretched manifolds require a careful definition,
because they already have corners which can be easily demonstrated by cutting away from a
manifold with smooth boundary like a cylinder R x X (where X just has a boundary) the
negative half cylinder R_ x X. Then there remains R, x X which is a manifold with corner,
i.e., we have an independent half-axis variables, one from R, the other one from the inner
normal to X. Under such circumstances it becomes complicated to alwayes indicate precise
definitions of the involved vector bundles, and to keep in mind various liftings, etc. Therefore,
from now on we drastically simplify notation and indicate everywhere trivial bundles of fiber
dimension 1, both on X as well as on 9X, and also on the liftings to R, x X and R, x X x R¢
with respect to canonical projections Ry x X — X and R, x X x R? — X, respectively.
So when we employ Boutet de Monvel’s calculus from Chapter 2 the bundles F, F' are both
replaced by X x C, whereas J_, J, are both replaced by 0X x C. The problem left to the
reader is to imagine to what extent bundles on cylinders like Ry x X or R, x X x R? are pull
backs of bundles on the respective bottoms. In addition we mainly talk about R, x X rather

132
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than R, x X, since main attention concerns the open half axis and the use of the Mellin
transform, but some weight data close to r = 0 in operators of Boutet de Monvel’s calculus
remain under control.

Our manifold N with edge and boundary is locally close to Y modeled on X * xR?. The analysis
will be formulated on N \ Y, represented by the splitting of variables (r,x,y), referring to a
chart U — R? on Y and a stretched singular chart mapping N \ Y close to points (-, o) to
X" =R, x X for any fixed yy. On the open stretched cone we have weighted Kegel spaces

57 (X) (4.1.1)

of smoothness s € R and weight v € R. Since X has a smooth boundary we often consider
the double 2X obtained by gluing together two copies X := X, and X_ of X along the
common boundary 0X, and (4.1.1) is defined as K*7(2X)"|(int x)», using a known definition
of such spaces K*7(B") for a closed smooth manifold B. For the Mellin approach it is impor-
tant to employ a definition of such spaces purely based on Mellin operators taking values in
(classical) parameter-dependent pseudo-differential operators in L*(B;R{) which have been
used in Chapter 2. Recall cf. formula (3.3.13), that K£*7(B") can be written in the form

K (B") = {wup + (1 — w)ug : ug € H¥(B"), us € HS,o(B™)} (4.1.2)

where w = w(r) is a cut-off function on the r half axis and H*7(B") is defined via local
Fourier-Mellin Sobolev spaces with the norm

1/2
lulbesgosey ={ [ [ 6o Pt € 0P i | (4.13)

for
={veC:Rev=p}

for any real 3,d¢ = (2m)™"dE, dv := (2mi)~'dv and complex integration along Fog from
Imv = —o0 to Imv = 4o00. The space H? . (B") is a Fourier-based Sobolev space which
corresponds to H S(Ry") in Euclidean variables Z up to oo when B = S™ is the unit sphere in
R*" For B in general there is an invariant definition with such an “Euclidean” behavior at oo
on conical subsets V' defined by {Z € R*"\ {0} : % € V1} for some coordinate neighborhood
Vi on S™. The Mellin transform gives rise to weighted Mellin pseudo-differential operators

locally in R, x R" given by

Op v— "/2( )u

/n+1 / //( ) i@~ f (! 2l v, E)u (T’aﬂﬂl)dai/dﬁdr—?:/dv (4.1.4)

for some Mellin-Fourier symbols f(r, 7', z,2",v,§) € C®°(Ry x Ry x R" x R, 5, (RY)). Ex-
pression (4.1.4) can be seen as a weighted Mellin operator, similarly as (3.3.7), here with
operator-valued symbol, acting on the base of the cone. Here Sp, (R?) is the space of all
A(C,, S(RE)) such that f(A+ip,§) € SH(R, x RE) for every A € R, uniformly in compact
A-intervals.
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Globally along B we can also define spaces of Mellin symbols of order p

Mg, (B)

as the set of all f(v) € A(C,, L (B)) such that f(A +ip) € L(B;T,) for every A € R,
uniformly in compact A-intervals. Here the parameter space Iy is identified with {p € R :
Imwv = p}. It is also very instructive to define all those symbol and operator classes including
a parameter ( € R% Then we obtain the space MgU(B :R¢). The edge calculus, concerning
degenerate operators requires r-dependent Mellin symbols with involved parameters ¢

f(r,v,¢) = f(r,v,r¢)

for f(r, v,¢) € C=(R,, Mp, (B; Rg)). We then employ a result of the boundary edge calculus,
namely, that for any f(r,v,() of that kind the weighted Mellin operator

r 0Py P ()(C) : KV(BY) — K71 7#(B) (4.1.5)

is continuous for every s € R and weights v € R, varying in any finite weight interval and
that we find elements f such that (4.1.5) induces isomorphisms for sufficiently large [(]. Tt is
essential in this context that such Mellin symbols f of order —s induce an isomorphism

r=0py T2 (F)(Q) s KM 73(BY) — K3(B"). (4.1.6)

This allows us, starting from the simple space K%7~¢(B") to define K*7(B") in an intrinsic
manner by Mellin operators, though the original definition of weighted Kegel spaces employ
the Fourier transform at oco. In the case with boundary we set

/CS’V(XA) = ]CSFY(B/\)‘(M X)N - (4.1.7)

4.2 The asymptotic content of the edge calculus

We now formulate the asymptotic part (M + G)(¢) of the edge-calculus of boundary value
problems ¢ € R%. The approach is similar to the case without boundary cf. Section 3.7. We
employ discrete asymptotic types associated with weight data (v, 0) for © = (—(6 + 1), 0],
0 € N\ {0},

P = {(pj,mj)}j=0,..n CCxN (4.2.1)

.....

then Rep; — —o0 as j — oo. In any case we require that

1 1
mPc{ve«::%—7+<9+1)<Rev<%—7}. (4.2.2)

If © is finite, the space Ep(X") of singular functions of discrete asymptotics of type P on the
open stretched cone is defined as

cip(2)rPiloghr i ¢, € C’OO(X)} (4.2.3)
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which is Fréchet in topology of a corresponding direct sum of copies of C*°(X), where the
number of copies is determined by the number of elements of 7¢P including the multiplicities
m; + 1.

For convenience we assume that asymptotic type P satisfies the shadow condition, cf. Section
3.7. The notation in (4.2.3) is valid for a smooth compact manifold X of dimension n with
boundary. We intend to apply it in analogous form for X, and then denote corresponding
asymptotic types by Py. However, for some normalizing reasons we adapt the dependence on
dimensions in relation (4.2.2). We will use the same rule on the position of points p,; both for
P and Pjy. Later on, we fix the normalizing factor § "3 in the rescaling group in spaces (4.1.7)
,i.e.,

Keu(r,x) = 5nT+1u(5r, x) (4.2.4)

when x varies on X. Moreover, we use a modified group action k§ when x varies on 0X where
only the normalizing factor 6 2 is shifted, according to the order of trace operators.

We define flat functions relative to the weight v as

Kg'(X") = lm L7071 (X 1) (4.2.5)

e>0

which is a Fréchet space as well, where
Ep(X") MK (X") = {0},

Such a relation is valid also when the boundary of X is empty. It comes from the fact that
the coefficients ¢;j, in (4.2.3) are uniquely determined by the functions themselves. We then

set
K3(XM) = Ep(X) + K5 (XM) (4.2.6)

in the Fréchet topology of the direct sum. If © is infinite we form
Pr={(p,m)€P:Rep>~y—1}
for any [ € N. Then we have the spaces K] (X"), and we set

K57 (X7) 1= im K3 (X, (4.2.7)

leN
There are some other notations, derived from this kind of spaces. In particular, we set
K3T9(XN) o= [r] I (XN), KX = [r] IS (X (4.2.8)
for any fixed strictly positive function [r] such that [r] = r for |r| > ¢ for some ¢ > 0.
Definition 4.2.1. A family of operators
K59 (XN JCs =g (X )
. P ©®
g(y:n,¢) € C*(RT x RY 7£(/C5’7;9((5X)A), /CS‘”’”‘“;Q(((?X)A))), (4.2.9)

D S
C C
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continuous for all s,g € R, is called a (local) Green symbol of order u, first of type 0,
associated with weight data g = (v,7 — p, ©), in the edge calculus of BVPs with constant
discrete asymptotics (constant with respect to y) if

Ks,’y;g(X/\) IC%OKY—IMOO(X/\)

= =
9(y,n,¢) € S4 <R‘1 x RIS, /csmg((aX)A),/c;;?—“%OO((aX)A)) (4.2.10)
< D
C C
and
]C&—’H—u;g(X/\) ICOQO,—WOO(X/\)
T -
9"(y,m,¢) € S <R‘1 x RIH: IC&WW;Q((aX)A),IC°Q°5;‘W°°((8X)A)> (4.2.11)
- <
C C

Recall that the 3 x 3 diagonal matrix of group actions in (4.2.10) or (4.2.11), which determine
twisted orders in the block matrices of symbols correspond to diag(ks, xj, k5) for suitable
powers of 0, similarly as in (4.2.4). Examples for such effects may be found also in [20, page
276].

A Green symbol of order p and type e € N is defined as

9(,m,¢) = 9oy, m,C) + Y gy, m, ¢)diag(4,, 0,0) (4.2.12)

J=1

for Green symbols g;(y, 7, () in the former sense, j =0, ..., e. Here diag (9 ,0,0) means the
diagonal matrix with corresponding entries, where z,, indicates a global normal variable to
the boundary 0.X. Let R (RY x Rgzd, g) denote the space of such Green symbols.

Remark 4.2.2. Let us point out once again the meaning of notation in Definition 4.2.1.
As noted at the beginning of Section 4.1, the occurring Kegel spaces over X" and (0X)",
respectively, are spaces of distributional sections over the respective spaces. In elliptic theories
we assume the fibre dimension of bundles in the upper left corners of operator block matrices
to be equal. However, in the operator algebra itself those dimensions may be arbitrary, but
also zero. The same is true for the other entries, including those in lower right corners. F.g.,
the components C represent fibres of vector bundles on'Y . In precise descriptions one of those
or both may also vanish. Phenomena are similar to what we know from Boutet de Monvel’s
calculus over X, outlined in Chapter 2.

Similarly as (4.2.1) we now formulate discrete asymptotic types for Mellin symbols. Those are
defined as sequences

R = {(rj,nj)}jeﬂ CcCxN (4213)

for some index set I C Z U {—oo} U {400} such that 7¢R = {r;};er intersects every finite
strip

{veC:c<Rev <}
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in a finite set. We now introduce the space

X
By | x (4.2.14)
X

of smoothing Mellin symbols f(v) := (fij(v))ij=1,2 with asymptotics of types R := (Ri;)i j=1,2-
The elements f(v) of (4.2.14) are assumed to belongs to

X
A(C, \7eR,B~=¢ | x | (4.2.15)
09X

such that f(v) is meromorphic with poles at r; € m¢R, more precisely, the respective entry
fi; has poles at r;;; of multiplicity n;;; + 1, with finite rank Laurent coefficients belonging to

X
the ij-entry of B~°¢ | x |, and for any mcR-excision function x(v) we have
0X
X
Xflr, € ST, B[ x ]).
0X

Clearly these formulations contain some abbreviations. We could speak about the entries
separately and refer to the individual Mellin asymptotic types, including r;;; and n;;; +
1. However, as far we have several asymptotic types there is always a larger one, in fact,
more crude, which contains the given ones in an evident way. Corresponding refinements of
formulations are left to the reader. In the following definition we employ such a simplified
style of notions.

Definition 4.2.3. An operator function

0
my.n,¢) = wner™ Y17 Y 0Py (fia) () (1, )l (4.2.16)
J=0 la|<j
X
for elements fio(y,v) € C*(RY, Bﬁjj’e X | ) and weights v — j < vjo <7 such that
0X
Fan-l_,yj& N W(cha = @
forallj=0,...,0, |a| < j is called a smoothing Mellin operator family of the cone calculus.

Remark 4.2.4. The notation Green operators is inherited by a similar notion in Boutet de
Monvel’s calculus, where we have R, rather than X" and more specific asymptotic types,
namely, coming from Taylor expansions of smooth functions. The associated Green operators
are related to Green’s function of boundary value problems.
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Let RﬁiG(Rg X Rgzd, g) denote the space of all so-called smoothing Mellin plus Green symbols
(m + g)(y,n,¢) of the parameter-dependent edge calculus of boundary value problems. By
construction they are 2 x 2-block matrix functions of operators, where the various entries have
the interpretation either of upper left corner or of operators of trace and potential type.

We can specialize the definition to the case of (y,n)-independent operator functions, where

only ¢ € R? remains. Then we obtain operators of the calculus over the infinite (stretched)
X

cone. The corresponding operator class will be denoted by Ly, o | x |, and we treat the
0X

elements as operators rather than amplitude functions.

Example 4.2.5. A family of 2 x 2-block matrices of operators hg(r,y,n,¢() € C®(R, x

X
RY, B’é’fc X ;Rf;%d ) determines Green and smoothing Mellin edge symbols if
0X
JC879 (X/\) K%O,V-#;OO(X/\)
— —n/2
W POy P he) (Y, Qul et @ ® (4.2.17)

KCsr9((0X)N) — KFTHE((0X)N)

7}

and the (y,n, ¢)-wise formal adjoint with respect to the K*°(X")BK C((0X)")-scalar products

]Cs,*eru;g(X/\) ICS’_’WOO(X/\)
W%,QT_MOP%WQ(}LE)(% UNQiYE & — o (4.2.18)
]CS»*’HMQ((C‘)X)/\) /CS;W’OO(((()X)A)

are continuous for all s, g € R, for Green symbol hi, pointwise coming from Boutet de Monvel’s
calculus and for some discrete asymptotic types (P, Py) and (Q, Qp), respectively.

Recall that in symbolic estimates of corresponding classical symbols we work with diag(ks, <)
as group actions for suitably modified powers of §.

The relationship between (4.2.17) and the form of smoothing Mellin plus Green operators
which has been introduced before can be illustrated by applying a Taylor expansion of
h(r,y,n,¢) at r = 0. In fact, writing

9 .
s
ha(r ) = S 192 (5,1, Ol + RO 31,1, €) (4.2.19)

j
o, or

where the differentiation on the right-hand side of (4.2.19) is to be applied to the variable
r € R, from the assumed smooth dependence and by the chain rule to r which is involved in
the arguments rn, r(. In the latter case we produce powers of various components of n and (.
Thus, when we multiply by 7~ and by the cut-off functions w,, . and w;,c we exactly produce
an expression as in (4.2.16). The remainder R(r,y,n, () contains an r- power of exponent> 6
and then we obtain a Green symbol in the edge framework on our manifold with edge, which
is at the same time Green operator-valued in close to the boundary of N.

In other words, Example 4.2.5 shows that the expression (4.2.17) belongs to Ry’ (R, x
Rgzd,g) for any g, ie., for g = (y,7 — p,0) for © of arbitrary length. In the example
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we discussed the 2 x 2 operator matrix case. Components in third rows and columns are

automatically contained in Definition 4.2.1. This class of examples can also be extended
X

to functions hg(r,y,n,() taking values in Bz | X ;Rg]z_fl for some constant
ox i=rn.i=r(

Mellin asymptotic type R. Then the same procedure with Taylor expansions gives us more

general examples of smoothing Mellin plus Green symbols in the edge calculus of boundary

value problems.

Note that Green operators admit alternative descriptions in terms of kernels, see analogously
the paper of Seiler [67] in the case without boundary.

With amplitude functions

(m+9)(y:m.¢) € Bhf o (RY x RI, g) (4.2.20)

we can associate a similar analysis as in the boundaryless case, cf. [53]. For instance, when we
change the cut-off functions involved in (4.2.16) or the weights 7;, under preserving the fj,,
we only obtain Green remainders. Another typical observation is that the summand for j = 0
is independent of (7, (), except for the dependence of the cut-off functions on (7, (). Another
important aspect is that (4.2.20) is contained in

,Cs,'y(X/\) ’Coo,'y—u(X/\)

) P
Sh (Rq x RIE Ko ((0X)1), /coow—u((aX)A)) (4.2.21)
S¥ S¥
C C
for s > max {y, e} — % and similarly, when we insert in both spaces on the right-hand side

subspaces with asymptotics. The latter relations allow us to pass to continuous operators
Opy(m + g) between corresponding weighted edge spaces and subspaces with asymptotics.

Proposition 4.2.6. Let a(y,n, () in (4.2.21) be a sequence of smoothing Mellin plus Green
symbols, j € N, and assume that the asymptotic types contained in Green parts are independent
of j. Moreover, let a;(y,n,C) be of order — j. Then there is an a(y,n, () in (4.2.21) such
that for every N we have

N

a(y,n.¢) =Y _x(n.Qa;(y,n.¢) +r(y.n.¢) (4.2.22)

=0

for some smoothing Mellin plus Green symbol of order u — (N + 1) and a(y,n,() is unique
modulo a corresponding symbol of that kind of order —oo and type e.

The proof is similar to the case of Mellin plus Green operators on manifolds with edge without
boundary, see, [53, Proposition 3.3.11]. In fact, smoothing Mellin symbols become Green as
soon as their orders are < N for some suitable finite N. Therefore, there are only finitely
many a; in Proposition 4.2.6 not Green, which proves the statement.
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4.3 Composition of smoothing Mellin plus Green ope-
rators

The property (4.2.21) also allows us to form homogeneous components with respect to twisted
homogeneity. We mainly consider the case of (y,n, ()-dependent symbols. (y,n)-independent
families are an obvious special case. If g(y,n, ¢) belonging to (4.2.21) is Green, then the main
symbolic information is g.)(y,7, (), the homogeneous principal symbol of order p which is
also of 3 x 3-block matrix form.

concerning (4.2.16) we form the homogeneous principal part of order u by

0
M (1,7, C) 1= wigr ™ D17 Y 0Pk (Fi) () (0, ) wiy - (4.3.1)

=0 lal=j

Theorem 4.3.1. Let (m+g)(y,n,C), (I4+h)(y,n, ) be two elements in the class of smoothing
Mellin plus Green symbols of order u and v, and with weight data (—v,y — (u+ v),0) and
(v,7—v,©), respectively. Then the composition (m+g)(l+h)(y,n, () is again smoothing Mellin
plus Green, of order u+ v, and with weight data (v,v — (u + v),0), and the homogeneous
principal symbols multiplicatively. If one of the factors is Green, then so is the composition.

Remark 4.3.2. The composition of smoothing Mellin plus Green symbols also entails a com-
position between the sequences of associated conormal symbols, via an analogoue of the Mellin
translation product, known from the calculus in the case without boundary.

4.4 The edge algebra of BVPs

In the preceding subsections we introduce the material on smoothing Mellin plus Green ope-
rators in 3 x 3-block matrix form

Ly WV, g: RY) (4.4.1)

for A/ is a manifold N with edge Y and boundary, with weight data g = (v,v — u,©). The
definition of (4.4.1) is based on locally near Y representing operators on X" x R? in terms of
Mellin plus Green symbols, while far from Y we define

N N\Y
Lyxsl x .9 R = B¢ X 9 ;RE|. (4.4.2)
ON N\Y ON\Y
By definition we have similarly as (4.4.2) the property
N N\Y
el x g ;R = B N 9 ;RE|. (4.4.3)
ON N\Y ON\Y

Since extra entries corresponding to matrix elements (m + ¢)13, (m + ¢)23, (M + g)s33 or (m +
9)31, (m + g)s2 only concern the smoothing Mellin plus Green part, in the consideration of
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non-smoothing elements of the full calculus it suffices to look at 2 x 2-upper left corners. Let
us now pass to defining the block matrix spaces

N
L x g sRE|, LMV, g;RY) (4.4.4)
ON

for N x ON x Y of edge BVPs on N with non-smoothing ingredients. The elements of the
space on the right-hand side of (4.4.4) formally have the form

A(C) = (A (€))ij=123

where the 2 x 2-upper left corners (A;;); ;=12 are just (by definition) constituted by the
operator space on the left of (4.4.4), the ingredient of which have the structure as the set of
all operator functions

A(Q) = H(C) + (M + G)(¢) + Awme(C) + C(C) (4.4.5)
N N
where C({) € L™ | x ,g ;Rg are smoothing operators, A, (¢) in B¢ | X ;Rg ,
ON ON
up to some cut-off factors (1 — w) from the left, (1 — w”) from the right, and (M + G)(¢) €
N
Liie | x .9 Rg in 2 x 2-block matrix form. The elements referring to Y with entries in
ON

the third row or column are defined by the corresponding rows and columns of G +C, where G
is a 3 X 3-block matrix with symbols as in Definition 4.2.1, namely Green, and C is a smoothing
operator of the calculus, defined at the end of Section 4.5. Since it makes sense to formulate
contributions close to Y and to refere to local coordinates R? on Y we focus on corresponding
local expressions. The operators H(() are based on holomorphic Mellin symbols, according
to the following notation. By

X
B | xRV (4.4.6)
0X
X
denote the space of all h(v,n,() € A(C,, B | x ;]jozd ) such that
0X
X
h(%%()’mxﬂ&g eB | x ;Iyx R?;Ed
0X

for every A € R, uniformly in compact A intervals. The space (4.4.6) is Fréchet in a natural
way. This allows us to define the space of all h(r,y,v,n,() = h(r,y,v,rn,r() for

X
h(r,y,v,7,¢) € C¥(Ry x RE B | xSRI, (4.4.7)
0X
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We then form for any such h the operator

H(¢) = Op, {r #wOpj, "> (h) (y,m, )’} (4.4.8)

for cut-off functions w < w’. The representation (4.4.5) of operators in Boutet de Monvel’s
calculus on a manifold with edge and parameters ¢ is justified by the results of [29] which
extends corresponding results of [18] to the present situation of boundary value problems.
According to this viewpoint we also define an edge symbol

o1 (H())(y, 1, C) = r7"Op},"" (ho) (y,m, ) (4.4.9)
for hO(ray7v>777C) = E(O,y,v,rn,ré’), and (777 C) 7& 0. Then
K:s,w(X/\) ’Cs—,u,'y—u(X/\)
o1 (H())(y;n.¢) : o — @ . (4.4.10)
((0X)Y)  KTRR((0X)")
Moreover, for
N
(M+G)Q)elyic| X .9 ;Rg , (4.4.11)
ON

locally close to Y represented by Op,(m + ¢)(¢). In other words, up to smoothing operators,
to be defined below, we introduced the 3 x 3-block matrix operator space, i.e., the second
space in formula (4.4.4). This will be often abbreviated by L**(N, g;R?).

For elements of smoothing Mellin plus Green type, using charts and a partition of unity, etc.,
we define

o1((M + G)())(y,n, ) = mu(y:n, C) + g (¥, 1. ¢) (4.4.12)

for (n,¢) # 0, where m, is defined by (4.3.1) and g(,) is the homogeneous principal symbol
of g(y,n,(), cf. Definition 4.2.1. Both m,) and g, may be interpreted as 3 x 3 matrices
by filling up the 2 x 2 matrix my,) by zeros in the entries contained in the third row or
column. A similar interpretation holds for the operator matrices themselves. The remaining
summands on the right-hand side of (4.4.5), namely, Aiy(¢) and C(¢) do not contribute to
o1(A(+))(y,n,¢). However, we have a 2-component principal symbolic hierarchy

o(A(-)) = (o0(A(), 01 (A())) (4.4.13)
where oo (.A(+)) splits up to the interior part
oo (A()) (@, &y, p,n, C) (4.4.14)

which is the parameter-dependent homogeneous principal symbol containing all variables
x,r,y and covariables &, p,n, ¢ only depending on the upper left corner A;;(¢) of the 3 x 3-
operator block matrix

An A Ags
A(Q) = [ A1 Az Aoz | (€) (4.4.15)
Azt Az Asg

and
o0,0(A()) (@, &5y, 0.1, ), (4.4.16)
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the boundary part which only depends on the upper left 2 x 2-corner of A(({). Note that
both ¢ 4(A())(z, &7y, p,n,¢) and oo o(A(-)) (2, €57, y, p,n, (), contain the weight factor
r~#. Moreover, we have a variant of so-called reduced symbol without this factor, namely, by

o (AC)) (@, & 7,9, p,1,C) = a0y (AC)) (@, & ryy, ™ o, 77, ) (4.4.17)

and

Go.0(A()) (@', €5 m,y, p,1,C) = rooa(AC)) (&, €5 ryy, v p,r i, r7() (4.4.18)

which are both smooth in r up to r = 0. Similarly as (4.4.14) and (4.4.16) the reduced symbols
only depend on Aj; and on the upper left 2 x 2-corner of (4.4.15).

Remark 4.4.1. As is standard in symbolic hierarchies we have natural compatibility relations
between the components of (4.4.13), including between the ¥-and the 0-part of oy.

4.5 Continuity in weighted spaces

Similarly as in the edge calculus without boundary we have weighted spaces on N and 0N,
respectively, which are defined by local spaces of the kind

WH(RY, H) (4.5.1)

where H is a Hilbert or Fréchet space with group action. In our application those spaces are
Kegel spaces K£*7(X") and K3"(X") with asymptotics of type P as well as corresponding
spaces referring to the boundary. Spaces over Y which are involved in operators of lower right
corners are simply standard Sobolev spaces H*(Y'), s € R. Recall that (4.5.1) is equipped with
the norm

1/2
lulbweosn = { [ W lgh F) s dn (152

where a group action K = {ks}ser, on the Hilbert space H is determined as a family of
isomorphisms
ke H— H ,

0 € Ry, such that ksky = Kss, k1 = idy, and 0 — ksh an element in C(R,, H) for every
h € H. Such a definition extends to any Frechet space E written as a projective limit of

E:@Ej

jeN

embedded in EY for all j such that E° is equipped with a group action & in the former sense,
and the group action on EY is the restriction of £ from EY to EJ. Our spaces K77 (X") with
asymptotics are of this kind. In the present situation N € 9; is a manifold with edge Y,
with boundary. We employ notation as at the beginning of Section 4.1, namely, the process
of doubling up a given space with boundary. In other words , for two copies of our compact
manifold N = N, with edge and boundary and its negative counterpart N_ we form 2N :=
N_Uy N, where Uy indicates gluing together N, and N_ along the common boundary. Then
B := 2N is a manifold with edge Y and without boundary, and B allows us to form a stretched
manifold B which is locally close to Y modeled on R, x 2X x R? Then the double 2B of B is
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locally identified with R x 2X xRY with, i.e., by identifying the boundary of R, x 2X x R? with
that of the negative counterpart R_ x 2X x R along {0} x 2X x R?. This common boundary is
in turn corresponds to a locally trivial 2X-bundle over Y. Now concerning concrete weighted
edge spaces we first form

W? (R, L7((2X)))
with respect to the group action x on H = K*7((2X)")) defined by

(ksu)(r,z) == 6TV 2 (6r, x). (4.5.3)

Globally on Y by using a convenient atlas of charts U; — R?,j € N, and a subordinate
partition of unity we form the spaces

W2 (Y, K27((2X)"),

2 (s0(2N)). Thus, using a cut-off function w on 2N (=1 close to Y,
= 0 off some small neighbourhood of Y') it makes sense to set

which are subspaces of H;

H>Y(2N) := W (Y, K> ((2X)")) + (1 — w)H{ .(so(2N)). (4.5.4)
We can restrict the spaces to int V., by using that 2N = N_ Uy N,. This gives us
H*Y(N) = oW (Y, K> (X2))) + (1 — w)H} (s0(Ng))- (4.5.5)

The space W*(Y, K*7(X")) can also be understood in terms of W*(R?, C*7(X")) in the sense
of (4.5.2) for H = K¥7(X") endowed with the group action (4.5.3) induced in an obvious
manner from the case over (2X)”. The reason for the definition via doubles is that X has a
second order corner, and operators have to be controlled close to such a singularity, which is
done here thanks to the transmission property of our pseudo-differential operators with the
rt /e convention close to the boundary. So the calculus in different singular directions, first
x, € Ry, the inner normal to the boundary and r € R, the cone axis variable for the open
stretched cone X" with the “right” Mellin operator convention will be possible, since formally
we pretend X or N to behave like a boundaryless configuration. This will be done first in
local terms on

R, X @1 xR > (r,z,y), (4.5.6)

for x = (2, z,,) and then globally on IV, using a natural transition behaviour between repre-
sentations for different charts. Recall from Chapter 2 ;| given a symbol a(z,£) on R™ with the
transmission property at x,, = 0 we define

Op*(a)(2’, &) =7 Op(a)(z',{)e” (4.5.7)

and then
Op, (a) = Op,,(Op™(a)(2',¢")) (4.5.8)

with (4.5.7) being interpreted as an operator-valued symbol in variables 2’ € R"! and co-
variables ¢’. We envoke the concept of sleeping variables and covariables which are contained
in the symbol a, namely, we have for the cone theory over X" for z = (2/,z,), cf. (4.5.6),

a(r,z,p,§) = r *a(r,z,rp,§) (4.5.9)
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or, more generally, in variables of (4.5.6)

a(r,z,y, p,&n) =r "a(r,z,rp,&,m1) (4.5.10)

for
a(r,z,y,p,&,7) € C°(Ry x R x RY, Sh(R; x RE x RY)). (4.5.11)

The operator convention (4.5.10), (4.5.11), for edge-degenerate symbols with transmission
property will be combined with other elements of the edge calculus, namely, the kernel cut-off
in Mellin terms, denoted by

Vi 1 SR x R x RL) — Sp5 (RE x RY) (4.5.12)
or, more generally,
Vy: C®(Ry xR xRY, Sh(R; x RE x RE)) — C°(Ry xR xRY, S5 (R xRY)). (4.5.13)
Applying these maps to symbols (4.5.11) gives us Mellin symbols
hi(r, @, y,0,€,7) € A(C,, C®(Ry x R} x R, Sh(RE x RY))), (4.5.14)

and our local r*/e™ operator convention combined with the Mellin convention gives rise to
(y,m)-dependent families of operators

511(7”, z,Yy,v, 57 7"77) = h11(7”, r,Yy,v, 5, 77) (4515)

wr 0Py (Op; (hu)) (g ) K27 (X7) — KM H(X7Y),  (45.16)

for cut-off functions w < w’ in the axial variable r. Expression (4.5.16) contains some assump-
tions on how we interpret notation. From the construction on a manifold N with edge and
boundary it is, up to an expression of local representatives interpreted in terms of (stretched)
wedges R? x X where because of subsequent summations we may assume that our functions
in (4.5.14) have compact support in coordinate neighbourhoods on Y and X, respectively, and
the functions are expressed in local coordinates in Ei or RY. Clearly, up to some diffeomor-
phisms of the respective local representations in x € @i and y € R? to X and Y, respectively,
and multiplications by localizing factors 1; < ¢}, in y and ¢; < ¢ in x (expressed either on
Y (R?) or on X (R})), where (1;);=;. s represents a partition of unity on Y subordinate
to the chosen charts, and similarly, (¢;);=1.. on X, where the supports of Y} and ) are
compact as well, the operators (4.5.16) contain ;¢ - - - @j3), and finally the global operators
are obtained by taking sums over j =1,...,Jand [ =1,..., L. For brevity we omit this com-
plicated notation but only preserve the cut-off functions w,w’ multiplied from the respective
sides which is a typical effect in our degenerate operators close to the edge. Possible problems
with the pseudo-locality of operators will be cutted away by using a partition of unity for
corresponding global actions on X”. In other words, in globalized form the Mellin operator
families on X" are mappings

wr P Oph () (g, ) K (XN) — KX (4.5.17)

for f(r,y,v,n) = f(r,y,v,m),

f(?“, Y,v, ﬁ) = (Op;<h11))(r7 Y, v, 77)
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belongs to C=(R, x R% B5(X;RY)). The operator families (4.5.16) can be generalized to
the (-dependent case, assuming

hi(r,2,y,0,&,1,{) € A(C,, C®(Ry x R x RY, Sh(RY x RY x RY))), (4.5.18)

rather than (4.5.14). Other details on (-dependence are straightforward and then the context

agrees with the one of the preceding section. When we write hy; instead of r‘“Op%n/ 2, then
the globalized operator (4.5.17) represents an element

r*hi(y,n, ) = r‘“Op%n/Q(f)(y,n,C) € SH(RT x RITE IC3 (XN, ICSHI7H(XM)). (4.5.19)

Recall that the order yu is induced by the weight factor r—#. Another argument for (4.5.19) is
a standard tensor product argument. From this property we deduce the following.

Theorem 4.5.1. The operator

0P, {rOp3,"* (1) (y, m, '} (4.5.20)
induces a continuous operator

Hy1(¢): H*"(N) — H*"77H(N) (4.5.21)
for every s € R.

Proof. The result is a consequence of (4.5.19), i.e., the continuity of pseudo-differential ope-
rators with symbols of twisted homogeneity . O]

Similar continuity results hold for the remaining entries of (4.4.8) as well as for the con-
tributions from (4.4.11), which yield, together with Ay (¢) and C(¢). In fact, the entries
(H;j(C))ij=1,2 are determined by complete symbols h;;(y, n, (), more precisely,
K(XR) Krean(X0))
ol Qugmralin ) € SRR 6 @) s
Ker((9X)") Kot ((9X)h)

then we obtain the following result.

Theorem 4.5.2. The 2 X 2-upper left corners of operators (4.4.5) induce continuous operators

H*V(N) Hs=#7=1(N)
D — o (4.5.23)
H*(ON) H* 17— #(QN)

for every s € R. The other entries of (4.4.5) referring to the third components are completing
the operators to continuous maps

HS»’Y(N) ]—_]3*#7’7*#(‘]\7)
® &

H*7(ON) —s HPI=R(ON) (4.5.24)
o T

H(Y) Ho=1(Y)
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Proof. A similar result holds with respect to subspaces with asymptotics. The main contri-
bution comes from a description of operators in terms of symbols in

(X))

P P
SH (Rq x RITE Ko7 ((0X)M), ICS‘W‘“((GX)A)) (4.5.25)
P P
C C

The smoothing operator C'(¢) is continuous by definition, given below, and the interior part
yields continuity in the 2 x 2-upper left corner, known from the boundaryless case. O

Remark 4.5.3. Recall that all spaces contain general abbreviations in the sense that we
consider spaces of distributional sections in vector bundles cf. the remarks at the beginning of
Section 4.1. This holds both for the symbols and for the final operators. Although the meaning
18 straightforward, details require some voluminous notation.

Remark 4.5.4. There is an analogue of Theorem 4.5.2 which states continuity between cor-
responding subspaces with (discrete) asymptotics. This is employed later on for establishing
elliptic reqularity with asymptotics. In this framework we also employ continuity of a Green
operators in our calculus from a space without asymptotics to someone with asymptotics.

It remains to define the space
LN, g;RY) (4.5.26)

of smoothing operators. Those can be defined, first for e = 0, starting with continuous ope-
rators

H*Y(B) Hp""(B)
P e
H*(ON) — HX"(ON) (4.5.27)
D O
H(Y) H>(Y)

consisting of vectors over different manifolds B and /N with edge plus a smooth manifold Y.
Here we have a natural local scalar product (+,-)o

H*(B) @ H*(ON) @ H°(Y).
For compact B,0N,Y this allows us to define a non-degenerate sesquilinear pairing
()0 : H(B)® H*"(ON)® H*(Y)x H >/ (B)® H > 7(ON)® H*(Y) — C (4.5.28)

which gives rise to formal adjoints C*(¢) of continuous operators like (4.5.27). Then we first

obtain
B

X

L% 0N g (4.5.29)
X
Y

as the set of all C of the kind (4.5.27) for all s € R and for suitable asymptotic types P, Py,
such that C* is of analogous structure, with other asymptotic types @, @5, depending on C.
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Such operators are well-known from the edge calculus without boundary, and those operator
can be understood in terms of kernels. Concerning the (-dependent case we simply form

B B
X X

L1 0N g ;R :=8SRLL™[ON .g|). (4.5.30)
X X
Y Y

In order to get spaces of smoothing operators over N x N x Y we restrict the kernels
associated with (4.5.30) from B = 2N to int N where N = N, is the positive part of N
contained in the double. This gives us the modification for

L™%N, g;RY) (4.5.31)

non-trivial e € N is similar to (4.2.12). We form sums

C(¢) = Co(C) + ZCj(C)diag (@2,,0,0) (4.5.32)

for Cy(¢) and C;(¢) belonging to (4.5.31).

All operators in L“’e(N,g;]Rg) which are defined so far, except for L’Oo’e(N,g;]Rg) can be
defined in terms of locally finite sums of local expressions, compactly supported in coordinate
neighborhoods on the respective manifolds. Such operators are called properly supported. In
other words, we have

Proposition 4.5.5. Every A(¢) € L**(N, g;RE) can be written in the form
A(C) = Ao(¢) +C(C) (4.5.33)

for a properly supported Ay(¢) € L**(N, g;RY) and some C(¢) € LN, g; RY).

4.6 Compositions

Similarly as Boutet de Monvel’s calculus on a smooth manifold with boundary we have the
algebra property in which the symbols are multiplicative. This requires to note that the space
YHe(N, g; R?) of parameter-dependnet symbols belonging to elements in L*¢(N, g; Rg) itself
has a rich structure. In particular, the components of

o(A()) = (o0(A(")), a1 (A(+))) (4.6.1)
satisfy natural compatibility conditions. Moreover, the map
o LM(N, g;RY) — (N, g;RY) (4.6.2)

is well-defined by a reproducing process of symbols when the elements A(() are given. For
instance, if G(¢) € LG (W, g; Rg) we find the associated twisted homogeneous principal symbol



4.6 Compositions 149

by a limit
940 (¥, 1, ¢) = a"(G())(y,m, () =
-1
K 0 K 0 (4.6.3)
Jim K5 6 *g(y, 0m, 6C) K5
> \o 5 0 5

for the above-mentioned meaning of kj, where we apply a symbolic map G({) — ¢(y,n,()
according to the general rule to producing from a properly supported representative of G(()
such that G(¢) = Op,(g)(¢) modulo L~>*(N, g; RY).

Thus, setting
LN, giRY 1= {A € LM(N, g5 RY) s 0% (A) = 0}
we have an exact sequence

0 — L'HN, g RY) —= LMV, gs RY) 7 BH4(N, g;R) (4.6.4)

with ¢ being the canonical embedding, and the sequence splits, similarly as in the standard
scalar pseudo-differential calculus.

For Ly and L* itself we have other adequate rules of the relationship between operators
and principal symbols. Similarly as the above notation we successively form
LI (N g RY) = {A € D, g RY) < 0 (A) = 0)
using the fact that LA~1¢(N, g; R?) has a principal symbol of order y — 1, denoted by o#~1.
By continuity this process we define
L“’(NH)’E(N,Q;]R@ ={Aec L"V¢N,g; R?) co" N (A) = 0}. (4.6.5)

Theorem 4.6.1. Let A;(¢) € LM 7°(N,g;RY),j € N, be an arbitrary sequence where the
involved asymptotic types in Green operators as well as the Boutet de Monvel types e are
independent of j. Then there is an A(C) € LF7¢(N | g; Rg) such that for every N € N

N
A(Q) =Y Aj(Q) € LNV, g RY), (4.6.6)
7=0

and A(C) is unique modulo L=°(N, g;R?).
The proof is a straightforward consequence of the definition.

Theorem 4.6.2. Given operators families A(C) € (4.5.26) for g, := (y —v,v — (u+v),0)
and B(() of analogous structure, of order v and type é with weight data g, := (7,7 —v,0) we
have

A(OB(C) € LN, g; RY) (4.6.7)
and

a(A(-))o(B(-)) = a(A()B(")) (4.6.8)
forg=(v,y— (u+v),0) and |l = max{v + e, €}, with component-wise composition. If A(()
or B(C) belongs to the respective operator spaces with subscript M + G or G, then the same
15 true of the composition. In such compositions we either assume that N,Y are compact, or
localized by compactly supported functions, or properly supported.

The proof is a generalization of the composition behaviour in edge algebras of the standard
edge calculus, see, the methods of [18], [68].
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4.7 Ellipticity

Ellipticity of operators in .A(¢) in the space
LN, g; RY) (4.7.1)

is defined in terms of the symbols (4.6.1). First we have the symbols (including their reduced
variants) og, 69, 01,071 from the parameter-dependent Boutet de Monvel’s calculus, where for
the moment we treat oy and &g as scalar symbols

oo(A())(,&,¢) (4.7.2)

where @ is the variable running over int N and £ the associated covariable. Close to N we
have a splitting © = («’, x,,) with covariables & = (&', €,,, ) which gives us the operator-valued
boundary symbol

H*(R4) H* M (Ry)
o00(AC)) (&, 20, €, €,) 1 @ — & . (4.7.3)
C C

Close to the edge Y we have a splitting of variables and covariables into & = (7, xjy, y) and
covariables & = (p, &y, 1) for variables/covariables (i, &ing, ¢) globally over X, which gives
us

O-O,int(A('))(r7 Tint, Y, P, gintaTLC)’ (474>
and the reduced version

6'0,int (A())(?“, Linty Y, P, ginta m, C) = rﬂaﬂ,in‘c (A())(T7 Tint, Y, 7’71/)7 riléinta 7°7177, rilC)' (475>

Close to the edge Y and close to the boundary we can replace (Ziyg, &int) by (2, Tn, €, &)
which gives us

&O,B(A('))<T7 xla Y, p, 5/7 7, C) = T#00,3<A('))(T7 xla Y, 7”71/0; T71£/7 7’71777 rilé-)‘ (476>
Concerning the oq-level we may focus on a neighbourhood of Y and represent symbols by
charts on the edge to R? which gives us, using the splitting of variables/covariables into

(x,&,¢) = (rz,y,0,6n.0)
o1(A(+))(y,n,¢) which is a 3 x 3-block matrix with 2 x 2-upper left corner taking values in
BHe ): ;Rg -valued operator families. We extend this 2 x 2-family to a 3 x 3- family by
addinga;e(ros at all entries in the third row and column. Let us denote this “artificial” symbol
b
' (A (v, 1. €) (4.7.7)

we then form

o1(A())(y, 1, ¢) =07 (A (W, 1, ) + 90y (¥, 1, ¢)
(X7)

K:s,’y X/\ Icsfp,'yf,u(X/\>
) S
4.7.8
CKEV((0X)N) — KSRR((OX)N). (4.7:8)
D D
C C

Remember that all these constructions for symbols are valid for covariables # 0.
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Definition 4.7.1. An operator family
A(C) € L"“(N, g; RY) (4.7.9)
is called elliptic if it is firstly

(1) oo- elliptic, i.e., 0, is non-vanishing for all (§,() # 0 and the reduced interior symbol
00,y U5 asked to be non-vanishing for all covectors # 0 and all variables including r = 0,
Moreover, aps as well as 6o are families of bijections for all (p,&',n,¢) # 0, in the
reduced case also up to r = 0.

(ii) Secondly o4- elliptic, i.e., (4.7.8) is a family of bijections between the respective spaces
for all (n,¢) # 0 and all s > max{u,e} — 3.

Theorem 4.7.2. An (parameter-dependent) elliptic operator A(C) in (4.7.1) has a
(parameter-dependent) properly supported parametriz P(() in L% over N = N x ON x Y
with weight data g~ = (v — u,7,0), and h = max{e — p,0}, i.e.,

PQA) =T -Cu(¢), AQP(¢) =Z—Cr(¢) (4.7.10)
for smoothing families Cr,(¢) and Cr((), associated with the weight data g;, = (v,7,0) and
gr= (7 —p7 =1, 0).

Proof. Ellipticity of A(() guarantees invertibility or bijectivity of o(.A). Thus Theorem 4.6.2
combined with (4.6.4) gives us a properly supported P;(¢) = Op(c~!) such that

P1(OA(C) =T - R(C)

where R(¢) € L™ over N, for ¢, = max{u, e} with weight data g; = (v,~,©). Applying a
finite analogoue of the Neumann series gives us an M(() € L™"% and a refined parametrix
By(¢) € L such that

Bu(QA(C) = I + M(Q).

We also can apply an infinite formal Neumann series, using Theorem 4.6.1 such that we find
a properly supported D(¢) € L1 such that

(Z+DONT =R(C) =T +CuC)

for some Cr, € L=°>¢. Then we may set P(¢) = (Z + D(¢))P1(¢). In a similar manner we can
proceed from the right and a standard algebraic argument shows that P(() is at the same
time a right parametrix. O

4.8 Fredholm property and invertibility

The following consideration refers to the case that N is compact.

Theorem 4.8.1. An elliptic element A(¢) € L"*(N,g;R{) induces a family of Fredholm
operators

HSKY(N) HS*M:’Y*#(N)
& &
A(C) : H(ON) —s HsmI1=H(9N), (4.8.1)
T T

H*(Y) HH(Y)
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for all s € R. This holds including d = 0, i.e., the case without parameters. For d > 0
there is a constant C > 0 independent of s such that for |(| > C the operators (4.8.1) are
isomorphisms. There is then a family P(¢) € L™*"(N, g~ RY), for h = max{e — u,0}, such
that for any fized |¢] > C' we have P(¢) = A7(().

Remark 4.8.2. The invertibility within our operator algebra also holds without parameters.
In the “simplest form” it holds when A(C) € L*¢(N; Rg) is elliptic. Then, if A is invertible
between the spaces in (4.8.1) for some fized sy € R, then A(C) is invertible for all s € R,
and we have A7Y(() € L™*MN; ]Rg). This property is also-called a “strong form” such a
property holds without explicitly requiring ellipticity. In this frame ellipticity is a necessary
consequence of the Fredholm property or invertibility. It is highly likely that this is true in the
present context, though a proof might be voluminous.

Proof of Theorem 4.8.1. First, from Theorem 4.7.2 we know that there is a parameter-
dependnet parametrix L=*"(N, g~ ]Rzl). That means we have relations (4.7.10). In the com-
pact case the respective operator families represent families of continuous operator in the
weighted spaces occurring in (4.8.1) , cf. the second statement of Theorem 4.5.2, for any
s € R which is suitable in Boutet de Monvel’s framework. Since the remainders in (4.7.10)
are compact, the general criterion for the Fredholm property works, i.e., A(¢) is Fredholm
for every (. At the same time, since the operator norms both of C, and Cr tend to zero as
|| = o0, we can invert Z — C, and Z — Cg and from (4.7.10) we obtain

(T —CL)"P(OAK) =1,
and similarly from the other side. Thus
AT = (T -C)"P(Q) (4.8.2)

left inverse of A(¢) and Theorem 4.6.2 tells us that this belongs to L=*"(N, g~ 1; Rg), when
IC| is sufficiently large. In a similar way we find a right inverse. Thus (4.8.2) is a two-sided

inverse, by virtue of a standard algebraic argument.
O

4.9 Examples and applications

These final notes indicate the context where BVPs on a manifold with edge appear in con-
crete examples. Let us mention in this connection the monographs [20] and [30] with numerous
models on mixed, transmission and crack problems, see also other references to investigations
in more classical context, see also [24], [25]. Another investigation [9] concerns a characteri-
zation of the well-known Zaremba problem in connection with the edge calculus on a specific,
relatively simple, manifold with edge and boundary. The latter references show how concrete
examples may open specific voluminous investigations.
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