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Carleman estimates for the Zaremba Boundary Condition and

Stabilization of Waves.

Pierre Cornilleau*& Luc Robbianof

October 10, 2011

Abstract

In this paper, we shall prove a Carleman estimate for the so-called Zaremba problem. Using
some techniques of interpolation and spectral estimates, we deduce a result of stabilization for the
wave equation by means of a linear Neumann feedback on the boundary. This extends previous
results from the literature: indeed, our logarithmic decay result is obtained while the part where
the feedback is applied contacts the boundary zone driven by an homogeneous Dirichlet condition.
We also derive a controllability result for the heat equation with the Zaremba boundary condition.
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1 Introduction

1.1 General background

We are interested here in the stabilization of the wave equation on a bounded connected regular open
set of RZ. Our stabilization will be obtained by means of a feedback on a part of the boundary while
the other part of the boundary is submitted to an homogeneous Dirichlet condition.

Since the works of Bardos, Lebeau, Rauch (see [2]), the case of stabilization for the wave equation is
well understood (by the so called Geometric Control Condition) for Dirichlet or Neumann boundary
condition. Indeed, if the part of the boundary driven by the homogeneous Dirichlet condition does
not contact the region where the feedback is applied, Lebeau has given a sharp sufficient condition
for exponential stabilization of the wave equation (see [20, Théoréme 3] and [21]). Moreover, Lebeau
and Robbiano (see [23]) have shown that, in the case where the Neumann boundary condition is
applied on the entire boundary, a weak condition on the feedback (which does not satisfy Geometric
Control Condition) provides logarithmic decay of regular solutions.

On the other hand, multiplier techniques (see [15, 8]) give some results of exponential stabilization
(even if the part of the boundary driven by the homogeneous Dirichlet condition touches the region
where the feedback is applied) but under very strong assumptions on the form of the boundary
conditions.

Our goal here is to obtain some stabilization of logarithmic type under weak assumptions for the
boundary conditions. More precisely, we will see that, for solutions driven by an homogeneous
Dirichlet boundary condition on a part of the boundary and submitted to a feeback of the form

Oyu = —a(x)ou

on the other part of the boundary, where a is some non-trivial non-negative function, their energy with
initial data in the domain of A (denoting A the infinitesimal generator of our evolution equation)
decays like In(t) =% when t goes to infinity.

To this end, we will need some Carleman estimates for the so-called Zaremba Boundary Problem

Axu=f in X,
u=fo on 0Xp,
ou=f, ondXy,

where X is some regular manifold with boundary 0X splitted into 0.Xp and 0Xx and normal vec-
torfield v.

The Zaremba problem lies in the large class of boundary pseudodifferential operators, studied by
many authors. The first one was probably Eskin (see the monograph [9] where pseudodifferential
elliptic boundary problems are studied) but then Boutet de Monvel - in [5] - raised the fundamental
transmission condition. It was shown to play a key role in the resolution of such problems (see the
books of Grubb [12] and [13, Chapter 10] where the algebra of pseudodifferential problems is studied
in details).

Unfortunately, the Zaremba problem can not be solved by this pseudodifferential calculus. Indeed, its
resolution involves a pseudodifferential operator on the boundary that does not satisfy the transmis-
sion condition (see [16]). It lies in the general class of operators introduced by Rempel and Schulze
in [25] which allow to construct a parametrix for mixed elliptic problems - including the Zaremba
problem (see [16] and, more specifically, Section 4.1). However, up our knowledge, a Carleman esti-
mate for the Zaremba problem could not be obtained so far.



Carleman estimates have many applications ranging from the quantification of unique continuation
problems, inverse problems, to stabilization issues and control theory (see the survey paper [17] for
a general presentation of these topics). This last application was the motivation for the proof of
a suitable Carleman estimate (in the papers of either Lebeau and Robbiano [22] or Fursikov and
Imanuvilov [10]) and is still animating nowadays a large developpement of Carleman estimates (see
e.g. [19, 18] were controllability of parabolic systems with non-smooth coefficients is studied). Fi-
nally, we use the approach developped in [21, 23, 7] (also used by other authors - see, e.g., [3]) to
deduce our stabilization result. We shall also address a controllability result for the heat equation
with the Zaremba boundary condition (based on the approach developped in [22]).

Acknowledgements. The authors thank Jérome Le Rousseau and Nicolas Lerner for interesting
discussions related to this work.

1.2 Stabilization of Waves

Let Q be a bounded connected open set of R? with > boundary 0. Let also I' a smooth hy-
persurface of €2 which splits the boundary into the two non-empty open sets 0Q2p, 9Q2x so that
0= 00p UOQN UT (see Figure 1).

We study the decay of the solution of the following problem

(0?2 — A)yu=0 in Q x RT,
u=>0 on 0Qp x RT, (1)
dyu+ a(x)du =0 on 00y x RT,

(u, Opu) jp—o = (ug,u1) in Q,

where (ug,u1) € HY(Q) x L*(Q) is such that ug = 0 in 9Qp and a is, for some p € (0,1), a
non-negative function of ¢” (90 ), the space of Holder continuous functions on 9.

For the sake of simplicity, we here focus on the classical Laplacian A but all the results described
below remain true with the Laplacian associated to a smooth metric (see Section 4).

00N
p

Figure 1: A configuration example.

We denote H = {ug € H*();ug = 0 in 9Qp} x L3(2) and define
0 I
=(50)

D(A) = {(ug,u1) € H; Aug € L*(Q),u; € H'(Q),u0 = 0 on 9Qp and d,up + a(x)u; = 0 on 9Qn}.

with domain

For any solution u of (1), we define its energy by

E(u,t) = % /Q |Opu(z, t)|* + |0pu(z, t)|*dr



where 0y = (0py 5 -y On)-
Denoting the resolvent set of A by

p(A)={ueC;A—ul : D(A) — H is an isomorphism},
we will establish the following spectral estimate:

Proposition 1.1. Let p > 1/2 and a € €°(0Qy) a non-negative function.
If a # 0 and a(x) — 0, then one has iR C p(A) and there exists C > 0 such that
T—r

VA ER, [[(A—iX) Y gom < CeCP
Hence, using an useful result of Burq (see [7, Theorem 3]), we get our logarithmic decay result:

Theorem 1. Let p > 1/2 and a € €P(0QN) a non-negative function.
If a(x) — 0 and a # 0 then, for every k > 1, there exists Cy, > 0 such that, for every (uopu1) €
T—

D(AF) the corresponding solution u of (1) satisfies

Ck
VE> 0, B(u,t)/? < og@ 1 (w0, un) || pary -

These results are completely analogous to the ones obtained by Lebeau and Robbiano in [23].
The outline of the proof is also quite similar to the one proposed there except that the situation is
a bit different here because of the mixed character of the boundary value problem.

The key point is also to establish some Carleman estimate in a neighborhood of I' and to obtain
some interpolation inequality (see [23, Théoreme 3]). This last result concerns an abstract problem
derived from the spectral problem.

Defining X = (—1,1)xQ,0Xy = (—1,1)x9QN,0Xp = (—1,1) x9N p, we consider the corresponding
problem:

Axv =g in X,
(0y +ia(x)0y,)v =v1 on dXp, (2)
v=0 on 0Xp,

for some data vg € L?(X) and v1 € L?(0Xy).
IfY = (-1/2,1/2) x Q and 90X = (—1,1) x {z € 9Qn;a(z) > 6}, we will prove the following
interpolation result.

Proposition 1.2. Let p > 1/2 and a € €°(0Qy) a non-negative function.
If a(x) — 0 and a # 0, there exists 6 > 0, C > 0 and 19 € (0,1) such that for any T € [0, 79] and
T—

for any function v solution of (2), the following inequality holds

1—7

lell vy < € (Hollzzco + lonllzzoxa) + 10l 2oxg) + 19a0tllz20xg)) Ioll3Ex)

1.3 Carleman estimates for the Zaremba Boundary Condition

We will now present our Carleman estimates and establish first some useful notations. Let n > 2 be
the dimension of the connected manifold X.

1.3.1 Notations

Pseudodifferential operators We use the notation introduced in [22].

First, we shall use in the sequel the notations (£) := (1 4+ |£|2)% and D, = %amj for 1 < j <n.

Let us now introduce semi-classical ¥ DOs. We denote by S™(R™ x R™), S™ for short, the space
of smooth functions a(x,&, k), defined for h € (0, ho] for some hy > 0, that satisfy the following
property: for all o, 8 multi-indices, there exists Cy 3 > 0, such that

0800a(x,&,h)| < Ca g™V, zeR", £€R", he(0,h.



Then, for all sequences a,,—; € S™ 7, j € N, there exists a symbol a € S™ such that a ~ Zj b

in the sense that a — 37,y hfa,—; € ANS™ N (see for instance [24, Proposition 2.3.2] or [14,
Proposition 18.1.3]), with a,, as principal symbol. We define U™ as the space of ¥DOs A = Op(a),
for a € S™, formally defined by

1
(2mh)"

Au(z) = // et g (0 € B) u(t) dt dE, u € P (RM).

We now introduce tangential symbols and associated operators.
We set © = (2, 2y), 2’ = (21,...,2p—1) and §’ = (&1, ..., &, —1) accordingly. We denote by SZ7*(R™ x
R™~1), ST for short, the space of smooth functions b(z, &, h), defined for h € (0, hg] for some hy > 0,
that satisfy the following property: for all o, 8 multi-indices, there exists C, g > 0, such that

0205b(w, &' h)| < Cap(€)™ 1P, 2 eR", ¢ €R"™, he(0,h.

As above, for all sequences b,,—; € Sg—%j, j € N, there exists a symbol b € S%* such that b ~
>0 Wby, in the sense that b— 3"\ h/by,—; € AN ST =N with by, as principal symbol. We define
U as the space of tangential ¥DOs B = op(b) (observe the notation we adopt is different from
above to avoid confusion), for b € ST, formally defined by

1 . ’ ’ ’
Bu(z) = Gy // @y & R u(t, ) A dE, ue S (RM).
We shall also denote the principal symbol b, by o(B).

Different norms We use L? and H*® semi-classical norms on R", on {x,, > 0}, on {x, = 0} and
on {x, =0, x; = 0}. To distinguish these different norms, we denote by

lull* = /R u(@)*dz,  [lulls = || Op({€)")u]

and

n
lullZ, >0 :/ u(@)Pdz,  [ulltn @, >0 = lulia@,>0) + D I1Ds;ulia(@, 50
{z€R™, z,>0} j=1

Finally, on z,, = 0, we use the norms

o= [ P Tyl = lop((€) )l
and the space H®(z1 = 0) of the restrictions of H*(R™™!) functions equipped with the norm

Yoo 2200 = inf  Jop((£')*)z].

zeHS(Rnfl)
Flzypz07Y

In particular for y € H*(R"~!), we have

|y\1120|H5(1120) < |y|s

and we write, when there is no ambiguity, |y|g: (2, >0y instead of |y, >0l s (2, 20)-



1.3.2 Carleman estimate

We now detail the local Carleman estimate obtained for the Zaremba boundary problem.

We fix some compact B, = {& € R";|z| < k} (where £ > 0 is a small parameter) and P a
differential operator whose form is

1
P = 7(33” + R <SC, ;&y)

where 0,0 = (0z,,...,0s,_,) and the symbol r(z,£’) of R is real and satisfies

Je > 0;V(z,&') € By x R*™H, r(z,€') = €',
Ve e R*1 r(0,¢") = [€')2.

As usual in the context of Carleman estimates, we define the conjugate P, = h2e?/h o Poe=%/h for
@ any € function. The corresponding principal symbol satisfies

Pe(@,€) = (§n + 105, (2))? + (2, € + 04 ().
We assume that ¢ is such that
Vo € By, aa—;;(x) #0 (3)
and that Hormander hypoellipticity hypothesis (see [14, Paragraph 28.3]) holds for P on B,
V(z,€) € By x R",py(x,&) = 0= {Repy, Imp,}(z, &) >0, (4)

where the usual Poisson bracket is defined, for p, ¢ smooth functions, by

{pa q}(m,f) = (aﬁp-amq - azp-a§Q)($,€)-

Our local Carleman estimate for the Zaremba Boundary Condition can now be stated in the
following form.

Theorem 2. Assume that (3) and (4) hold. If additionally

(52> 0 on (o0 =0} N B, ) and 0.00(0)| < <01,50)

then, for any e sufficiently small, there exists k,C hg > 0, such that, for any h € (0,hg), go €
HY2(x1 >0), g1 € HY?(zy <0) and any g € H'(R™) supported in B, which satisfies

0 g=qo if £, =0 and x1 > 0,
P(g) € L*(R") and { Opg=g1 ifxn=0andz <0,

the following inequality holds:

19e?/ ™| i1 (2, >0) + 19€97 "1 2 + |1 (Da, 9)e?/ ™| _1 /2
< C (W2 B2 P(9)e? M| L2 (0, >0) + 19067 M br1/2 oy 50y + [hg1€? M ir-1/2(0, <0)) -

Remark 1. The norms [.|;/2 and [.|_/2 on the boundary z, = 0 of the left hand side of this
inequality cannot be replaced by the norms |.|; and |.| ( provided that the data gg, g1 are estimated
in the spaces H'(z; > 0) and L?(z1 < 0)).



Indeed, in the special case where P = —A, it is well-known that the variational solution of the
boundary value problem

—Au=f inX,

u=20 on 0Xp,

d,u=0 on Xy,

may be, even for smooth data f, such that d,u ¢ L?(0X).
We refer the reader to the famous two-dimensionnal conterexample of Shamir (see [26]) where one
consider, in polar coordinates, the sets

X ={(r,0);r €(0,1),0 € (0,7)}, 90Xy ={(r,m);7€(0,1)}, 0Xp=0X\0IXy.
and the function )
u(r,0) = ¢(r)r'/? sin (5)
with ¢ € €°°(]0, 1]) a cut-off function such that ¢ = 1 in some neighborhood of 0 and supp(¢) C [0,1).

The paper is structured as follows: our proof of the main Carleman estimate (Theorem 2) is
divided into the three subsections of Section 2. This will allow us to deduce the interpolation
inequality of Proposition 1.2 and finally Theorem 1 in Section 3. In Section 4, we conclude by
some comments on the geometry and sketch a proof of controllability of the heat equation with the
Zaremba boundary condition.

2 Proof of Theorem 2

We first recall some well-known facts about pseudodifferential operators. We refer the reader to [24].

Composition formula. If a € S™ b e S™ then Op(a) o Op(b) = Op(c) for ¢ € S™™" given by

Nl
&) = | 3 P 0092t | (6, ) + BV TR, €, 1)

o!
la|<N

where

N + 1 ! 1 —iz le} feY
R(z,&,h) = (%h)n/o - N W/R e = hogaa, &+ ¢, h)0Sb(x + tz, &, h)dzd(dt.
| =N+1 : 2n

We will also use the composition formula for tangential operators, which is completely analogous.
In the sequel, we will also need the following straightforward result.

Lemma 2.1. Let a € S7. Then

Dz, 0p(a)] = 0p(0,a).

Next, we use the same notations as in [23] and put

Po(,8) = & + 20(0, 0)6n + q2(, &) + 2iqu (2,€) (5)
where q2($a€/) = _(azn@)2 + r(x’é-l) - T(:Ea am’(p(x)) and Q1($a€/) = 7:(:1"3 az/(p(lﬂ),gl)

Here we denote by 7(z, .,.) the bilinear form associated to r(zx,.) (i.e. such that r(z,&") = 7(x, &, £")
for all ¢ € R"71).

We also define

q1 (xa E/)Q

w(z, &) = qa(z,&') + O o)



We recall that the sign of p is of great importance (see [23, Lemme 3]); more precisely, we will need
the result on the roots of p, in &, presented in Lemma B.1.

Our proof of Theorem 2 is consequently divided in two main parts. In the first one, we establish
a microlocal Carleman inequality concentrated where y < 0 and, in the second one, we focus on
the microlocal region p > — (9., ¢)?. We will finally gather the results of these two parts in a short
concluding section.

Notations: In the sequel, we set, for w a function defined on R"”,

_Jow ifz, >0,
Y=Y0 ifz,<0.

We also denote, for z € C/R_ and s € R,

2° = exp (slog(2))

where log is defined as an holomorphic function on C\R_. Moreover, we use the notation 1/z := 21/2,

2.1 Estimates in zone p <0

We remind that we have denoted v = e¥/"g. We also define the set
Ea = {(xagl) € R™ x Rn_la M('Tagl) < _a(amn,(P)Q}

where v > 0 is a sufficiently small parameter to be fixed later.
Let x_ supported in &, and satisfying x— = 1 in a neighborhood of £3,. Obviously x_ € S%
because x_ = 0 when [¢’| is large enough. If u = op(x_)v, one has

P,u = op(x—)P,v + [Py, 0p(x—)v = fi where
[fillL2(@,>0) < CllPpvl L2, >0) + Chllvllm @, >0)- (6)

Denoting 6\9) = (d/dx,,)? 8|, —o, straightforward calculus show that we have

Pou= fi = h*y0(u)d’ — ih(y1(u) + 2i0y,,0(a’, 0)v0(u))d (7)

where vo(u) := |z, —o+ and y1(u) := Dy, w5, —o+ are the first semi-classical traces.

We now construct a local parametrix for P,.

Let x(x,€) € S such that x = 1 for sufficiently large |£| as well as in a neighborhood of supp(y_)
with moreover

supp(x) Np, ' ({0}) = 0.

Note that it is indeed possible because the real null set p*({0}) is bounded in & and, using Lemma
B.1, the roots of p,, in &, are not real.
We define (z.6)
X 1'5 -2
eo(r,§) = —F—5 €57
( ) ptp (SC, 5)

One may find e; € S73 such that E = Op(eg + he;) satisfies, for some Ry € S72,
Eo P, = Op(x) + h*Rs.

Indeed, by symbolic calculus, one may verify that e; = X%

®

. In the sequel, we shall denote
e:=eg+ hey.
We set the new quantities

wy = yo(u), wo = 71(u) + 200y, (', 0)y0(u) (8)



and we apply our parametrix E to the equation (7) which may be written now in the form
h 2 /
Pg,g:ﬁ—l—;woé—h w10’

One computes the action of F on wy and wy and finds (as in [23, page 485] or [19, page 971])
FE ﬁwo(g (.T/ .Tn) — # // ei(z/_y/),g//htb(xn 2 5')wo(y')dy'd£’
7 ’ (Qﬂ-h)nfl sy s

1 . /_ / ! ~
E (—h2w15') (2, 2,) = T // @I (2! Yy (y )y dE

where
1

o [ el ),
R

tA !/ ! —
O(SCn,SC 75 ) 2%

1 /R e EnIE, o (i, €)dE, .

3 / !
tl(l'n,l' 3 ) = 9in
We note that the integral defining £y is absolutely converging but that the integral defining #1 has to
be understood is the sense of the oscillatory integrals (see for instance [14, Section 7.8]).
Using the fact that e(x,&’,&,) is holomorphic for large |&,| and as in [23, page 485] or [19, pages
969-971], we get

u= E(f1) + Towo + Thwy + 1

where
r1 = (I = Op(x))u + h*Rou (9)
and, if j = 0,1 and x,, > 0, the tangential operators 7 of symbols
~ 1 ) .
tj (xa 6/) = o / ewn(ﬁn/h)e(x/’ L, €/a fn)‘fﬁldfn, (10)
2 J,
where v = [-C(&),C({)] U {& € C;l&] = C),Im(&,) > 0} is oriented counterclockwise and

C > 0 is chosen sufficiently large so that x = 1 if |§,]| > C(£').
The symbols 1 — x and y_ are not in the same symbol class but it is known (see Lebeau-Robbiano
[22] and Le Rousseau-Robbiano [19, Lemma 2.2]) that, since supp(1 — x) Nsupp x— = 0, we have

(I-Op(x))op(x-) € [ hNEN.
NeN

Consequently, recalling (9), one has the estimate
[r1ll2 < Chllull = Ch|lvll L2z, >0) < Chllv]l #1(2,>0)- (11)

We now choose x1(z,¢’) € S% so that supp(x—) C {x1 = 1}, x1 is supported in &, and y =1 in
a neighborhood of supp(x1)-
We set t; = t;x1 for j = 0,1 which allows us to get

u = E(f1) + op(to)wo + op(t1)wy +r1 + 73, (12)

where
r2 = op((1 — x1)to)wo + op((1 — x1)t1)wr.
One now notes that |p,(z,£)| = ¢(€)? on supp(x). Consequently, one obtains

IE(fI < Cllfall = ClifillL2@,>0)- (13)
Moreover, using (10), one may obtain

VieN,a e N1 Be N1 |ol 08074 < ChmH(g)~HHITIRL

Ip ~T



Consequently, noting that r5 does not involve derivations with respect to x,, and that supp(l —x1)N
supp(X—|z,=0) = 0, one obtains

I2lly < Ch([[oll 1 (@, >0) + [P V), =0l -1/2) (14)

from the composition of tangential operators and using the following trace formula (see [23, page
486))

[Wlan=0l < ChY2(Y]| 1 (2 50) -
Regarding the two last terms, we use that p(z,£) < 0 for (z,£) € supp(x1). Hence, by Lemma
B.1, py(z,&,&,) 7t is an holomorphic function of &, on {Im(&,) > 0} for (z,£') € supp(x1)-
Recalling the form of e, one consequently has, for 7 = 0,1,

Nwoeny L ) iwnta/h__ S0 g g [ ieaga/n€h(0epe 0epe) (@, €1 &) >
(t))(@, &) 2@'7TX1($7§)</76 ol eyt /f Pa(2.€ &) i

= 0.

We shall now address the traces terms. We take the first two traces at z,, = 0% of (12) which
consequently gives, for j = 0,1,

Vi (u) =% (E(f1) + 7 (r1) +7;(r2).
Summing up equations (11), (13) and (14), one now deduces by trace formula
R 2o (@)]1ye + B2y (w)] 21 /2 < Clfillp2 @, >0) + Pllolla @,>0) + Bl D, Via,=ol-1/2)-
Using (12) again, one may deduce
[l (2 50y + 120 (@) |12+ 2 (W) =172 < Ol fill 22 @50+ PUOI 1 (20 50) + I D O =0l -1/2)-
We finally come back to the original unknowns. One has
0(u) = 0p(X-)vjz, =0 and  op(x-)Da,vjz, =0 = 71(t) = [Da,, 0(x )]0}z, =0
which, using Lemma 2.1 and (6), allows us to get

|| Op(X—)U||H1(mn>O) + h1/2| OP(X—)U|xn:0|1/2 + h1/2| OP(X—)Dan|xn:0|71/2 (15)
< C(1PpvlL2(a,>0) + AllVl H1 (2, >0) + A Da, Uiz, =0l -1/2)-

2.2 Estimates in zone p > —(09,, ¢)?

We denote by v = e¥/"¢ and
’1}0:’[}‘1”:0— (€¢/h)| Og()EHl/Q(.’L'n:O),

01 = (Do) 0 + 100, @)emovo + (1) (ihgy +1(02,0)ja,090) € H /(2 = 0). (16)

|z, =0

We have suppvg C {2’ € R"!, 21 >0} and suppv; C {2’ € R"™1, 2; < 0}. We consider vy and v;
as unknown in the problem and in the sequel the goal is to obtain an equation on vy and v.
The boundary conditions take the following form

Vjg, =0 = vo + Go,
(Dﬂﬁnv)\mnzo = U1 — i(aznsﬁ)\mnzovo + le (17)

where, following (16), we have

1Gol1/2 < [e?/"gol1 /2,
|G1l-1/2 < h|€wh91|71/2 + C|€¢/h90|1/2- (18)
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We remark that if gg is fixed on z; < 0 and ¢; is fixed on x; > 0 we can extend gop and g; on
R"~! such that

€277 9ol pr1/2 oy <0) < 167" 901172 < 20e#" g0l 1172 (2, <0)
and
|€Wh91|H71/2(m1>0) <|e?Mgy|_1/2 < 2|6Wh91|H71/2(951>0)~

These extensions depend on h.
Let

]:04 = {((‘ragl) € R" x Rn_la M(.T,fl) > _(1 - O‘)(aln(p)Q}

where « is small enough.

Let x4 (z,¢') supported in Fa, and satisfying x4 = 1 in a neighborhood of F3,. Obviously x4 € SY-
because x4+ = 1 when [£’| is large enough.

Let u = op(x4+)v. We have

Pyu = op(x+)Ppv + [Pp,0p(x+)lv = f1 where
Il f1llz2(z,>0) < ClPov|l L2z, >0) + Chlv|| g1 (2, >0)- (19)

Let x;1 supported in F, such that xy; = 1 on a neighborhood of F3,, in particular on supp x.
When the roots p; are well defined (see the Lemma B.1), we have by (5) p1 + p2 = —2i(0,,, ¢) and
p1p2 = @2 + 2iq1. Hence, we obtain

(D2, — 0p(p2x1))(Da,, — 0p(p1x1))u = D7 u— Dy, op(pix1)u — op(pax1) D, u
+op(p2x1) op(p1x1)u
= D2 u+ op(2i(0a,)x1)Da, u + op((g2 + 2ig1)xT)u
— [Dx,,;0p(p1x1)]u + op(R1)u (20)

where Ry € hSk is given by symbolic calculus.
By Lemma 2.1, the symbol of [D,,,op(p1x1)] belongs to hS%. Thus, we have

(Dz,, — 0p(p2x1))(Da, —0p(p1x1))u = fo (21)
where
fa =Pu—0p(2i(8z, ) (1 = X1))Da,, op(x+)v — 0p((g2 + 2iq1)(1 — x7)) op(x+)v (22)
— [Ds,,0p(p1x1)]u + op(R1)u.

By (19), (20) and (22), using that (1 —x1)x+ =0, (1 —x3)x+ = 0 and ||u| g2 < C||v|| g1, we obtain
by symbolic calculus

1f2llz2(e.>0) < Cl B0l 22, >0) + Chllv]| 1 2,5 0)- (23)
2.2.1 Estimate of (D,, — op(p1x1))u
Denoting z = (D, —op(p1x1))u € L*(z, > 0) (since g € H(R")), we have by (21)
(Dz,, —op(p2x1))z = fo — ihz |z, =00z, =0 (24)
Let y € SY such that y = 1 if |¢] is large, x = 1 in a neighborhood of supp x4 x R¢, and
supp x N {(z,€) € R" xR", & — pa(x,¢') = 0} = 0.

This is indeed possible. If |¢| is large enough then gz (xz, &) > C|¢’|? and Im po < —C|¢'|, pu(z,£&) >0
and in this region &, — pa(x,&") # 0. If |¢'] is bounded, pa(x,&’) is also bounded and if |, | large,
En—p2(x,&) # 0. Now, if [¢] is bounded then, on the support of x4, Im pa < —9, ¢(x) by Lemma B.1

and &, — pa(a,€') # 0.
Moreover, by the same arguments, we obtain that |, — p2x1| > ¢(§) on supp x.
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Observe now that &, — pox1 € S ((E>,d$2 + % + %) The metric § = dx? + < >2 + ( )2 is
slowly varying, semi-classical o-temperate, the weights (£), (¢') are g-continuous and semi-classical
o, g-temperate (see definitions in Appendix A and Lemma A.1 with ¢ = 1 with a change of variables
and dimension).

We set
x(,§)
En — (pax1)(z, &

We have, by symbolic calculus,

+_

- d§/2 d§2
a(@8) = TERRGE >

)eS<(§) Ldx® +

Op(q) Op(&n — p2x1) = x + R

Moreover, we can improve this by R € RS (<£> L da? + ( )2 + ( B ) Indeed, the symbol of
Op(q) Op(&y) is g€y, and, using that pay; € S ((«E) dz? + <d§>2 + Zi% ) the symbol of Op(g) Op(—p2x1)

is —gpax1 + R where R € hs (€)1, da® + 55 + {54 ).
Applying Op(q) in Formula (24), we obtain

z = 0p(q) f2 — ih Op(q) (2|, =00z, —0) + Op(1 — x)z — Op(R)z. (25)

In the sequel, we estimate each terms in the previous equality.
First, we have

1Op(R)zll a1 (2, >0) < | OP(R)z[l1 < Chllzl| < Chll2]| 22, >0);
10p(0) f2ll it (@, >0) < Cll Op() f2llr < CllfollL2(@,>0)- (26)

Moreover, using Lemma 2.1, we have
2 = [Da, —op(p1x1)] op(x+)v = op(X+)[Dx,, — op(p1x1)]v + hop(Ro)v (27)

where Ry € 5(7)—.
Let y = [Dy, —op(pix1)lv € L*(z, > 0).
We have, by (27), z = op(x+)y + hop(Ro)v. Thus, we obtain

Op(1 — x)z = Op(1 — x) op(x+)y + ~ Op(1 — x)op(Ro)v. (28)

Moreover, since supp(1 — x) Nsupp(x+) = @, one can apply [19, Lemma 2.2] and get that

Op(1 —x)op(x+) € [ WNEN
NeN

and, consequently,

10p(1 = x) op(x-+)yllr < hllyllL2(z,>0) < Chlv]a1 (2, >0)- (29)

We remark that D, Op(1 — x) € S° because y = 1 when [¢] large enough. Since Ry is a tangential
symbol, we get

[ Dz, Op(1 = x)op(Ro)vl|L>(2,>0) < || Da,, OP(1 = x)0p(Lo)v||
< Cllop(Ro)ol < Cllv]| 2w, >0)- (30)

Following (28), (29) and (30), we have

Op(1 = X)zll bt (2, 50) < [1OP(L = x)z[l1 < Chllv|| g1 (2, >0)- (31)
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We have also

1 - rer 1 )
—ih OP(q) 2z, —002,—0) = T / Sia'€ /h (% / il ¢ £.) dgn,) S (€

= op(t)(2z,=0) (32)

where 2|, —¢(&’) is the Fourier transform with respect to z’ taken at x,, = 0, the formula should be
understood as an oscillating integral and we have set

1

2im

o, ) = / ¢/ Ry (z € €,)dE

If one also requires x = 1 for |§,| > C(¢') and &, € C (which is compatible with the definition of x
on R), we get

1 wngn/h X(xf &n)
t(z,€") = m/ — (p2x1) (@, &) dé (33)

where we integrate on the new contour v = [—C(¢&'), C(&)] U {&, € C;|&,| = C(&'), Im(&,) > 0}.
By (33), we obtain that, for all [ € N, all a, 8 € N*~1 there exists C' > 0 such that

0L, 02 05t (x, &) < Ch™ (&) 1AL. (34)

Let now x2(2/,¢') € €°(R" ' x R"!) a cut-off function such that (x4)|z,—o is supported in the
interior of {x2 = 1} and (x1)s,—0 = 1 on a neighborhood of the support of x».
One may write

op(t)(2jz,,=0) = 0P(tX2)(2|z,=0) + OP((1 = X2)t)([2,,=0)- (35)

First, we get

op((1 = x2)t)(2)z,=0) = op((1 = x2)t) [(Da,, — op(p1x1) OP(X+)) V], —o
=op((1 — x2)t) op((X+)jz,=0) (Dz, — 0P(p1X1))V) ., —o
+0p((1 = x2)t) ([Dz, —op(p1x1),0p(X+)] V)|, 0 - (36)

By symbolic calculus and as supp(1 — x2) Nsupp x+ = @, the asymptotic expansion of the symbols of

op((1=x2)t) op((X+)|z,=0) and op((1 = x2)t) [Da,, — 0op(p1x1),0P(X+ )], =9 are null (taking account
that [D., —op(p1x1),0p(x+)] is a tangential operator). Hence by trace formula, we have

lop({€")) op((1 = X2)t)(2(2,,=0) [l L2(2, >0) < ChlVll i1 (2, >0) + ChIDa, Vg, =0l-1/2. (37)

On the support of xo we have x|,,—o = 0 and, following (33), we deduce

N o L / iTn&n/h 1 _
(02)(2,8) = ginale €) [ e ety =0 (39)

by residue formula and since, by Lemma B.1, Im py < 0 on the support of xa.

To estimate the L? norm of 9,, op(t)(2s,=0) = 0p(dz, t)(2|s,—=0), we proceed in the same way.
Actually, 9,,t € h~'SL and we have to use (36).
By the same support argument used to obtain (37), we get

10z, op((1 = X2)t) (2|2, =0) | L2, >0) < Chl[o]l 111w, >0) + Ch| Dz, Vja, =0l -1/2- (39)

Analogously, the equation (38) become
-1

noh— N giwnga/n___ Sn _
(Or,x2)(0,) = ool €) [ e e g =0 (10)

13



Following (35), (37), (38), (39) and (40), we deduce
lop() (2j2,,=0) | 1 (2, >0) < CP|V]| 111 (2, 50) + ChIDz, V), =0 -1/2- (41)
Finally, using (25), (26), (31), (32), (41), and for all h small enough, we obtain

Cll fall2 (@, >0) + Chlv] E1 (2, 50) + Chl(Dz,v) |2, =0l ~1/2
Cl|Ppv L2 (e, >0) + ChlV] 1 (2, 50) + CR[(Da, 0) (e, =0l -1/2 (42)

I 21l a1 (2 >0)

IAIA

where we have used (23).

2.2.2 Estimates of vy and v;

The goal is now to find an equation on vy and v1. We remind that z = [D,, — op(p1x1)]u and, since
u = op(x+)v, we have then

(D, 0) 2, =0 — (OP(P1X1>U)\mn,:0 =f3
where f3 = z);, -0 + (1 — 0op(x+))(Dz,,0)|z,=0 — 0P(pP1X1)(1 — 0P(X+))V}z,, =0 (43)

Following (17), we have

v —op((p1 + i(azn@)\znzo))(l)vo = fa
where fy = f3 — Gy + Op((/)1X1)|xn:0)G0 + Op(i(azn@)un:o(l - Xl\znzo))UO- (44)

Moreover, one has
| Dz, )z, =0l—1/2 < Clvoliy2 + Clvi|—1/2 + C|G1] -1 2

anda since 1 — X1|z,=0 = (1 - X1|zn:0)(1 - XJr)v
op(1 = X1z, =0) — oP((1 = X1jz,=0)) 0P(1 — x4) € AU (45)

which gives
|op (1 = X1jz,,—0)vo| < Clop (1 — x4 )vo| + Chlvo|.
Consequently, by (42), (43), (44) and trace formula, we obtain

W2\ falZ12 < ChM2|Ga| 12 + CBY?|Gol o + Cl Pyl £2(a,>0) + ChI|v] i1 (2 50) + Chlvi|—1 /2
+ Chlvg| + ChY?|op (1 = X+)Da, V), —0| -1 2 + ChY?|0p (1 = X1 )vjs, —ol1 /2. (46)

Let now

X(€) = (& +iVET+ (0n, 2 0)P)
(€)= (&6 — iVIETP+ (0., 20)7)

Since A* is holomorphic function in Im&; > 0 and using an adapted version of the Payley-Wiener
theorem (see Theorem 7.4.3 in [14]), one gets that A\° is the Fourier transform of a distribution
supported on {z; < 0} and, for analogous reason, A% is the Fourier transform of a distribution
supported on {z; > 0}. This justifies the indices + and —.

We set 21 = op()\:l/Q)vl € L*(z, = 0) and 29 = op()\i/Q)vo € L?(x, = 0). We have suppz; C
{z1 <0} and supp zo C {1 > 0}. Moreover, by (44),

21— op(AZ) op(((p1 + 10, 0)X1)jwn=0) 0D(AT )20 = f5

where
W2\ f5| < C€h1/2|f4|,1/2. (47)

14



As z; supported in {z; < 0}, we have

Te150 0p(AZ) 0p(((p1 + 10, 0)X1)jwn=0) OP(AF )20 = Ty 505 (48)

where we denote here 74,502 1= 2|, ¢ the restriction of z to {z; > 0}.
Following the notations introduced in Appendix A, we note that /\;1/2 € S(<§>€_1/2, g).

Moreover, one has (p1 +i(0z, )|z, =0)x1 € S({§)<, g). Consequently, by symbolic calculus, we have

op(AZ%) op(((p1 + 0, 0)X1) e —0) 0P(AT ) = op(a) + hop(b) (49)

where s "
{ a=A_""((p1 +102,9)X1) |z, =0 Ay "
be SENENZHEN T 9)-
First, the estimates on b implies that |b(z’,&’)] < C/e? (because (€')(¢)7HE")t < e ?) and b €
S(1,g) with semi-norms depending on €. We can apply the Lemma A.3 to get

Ve >0, 3C: > 05 |op(b)zo|r2(x;>0) < |0p(b)20] < Cclz0]. (50)

Second, we have a = a|,.—g+cand a € S(EN(E) 71, g) which imply that a € S(1, g) with semi-norms
depending on ¢ and |0,rc(2’,€")| < Ce™! (because (€/)(¢')71 <e1).

We can apply Lemma A.4 to ¢ and obtain, if the radius satisfies x < €2 (see the hypotheses of
Theorem 2) and since vy is supported in By,

|0p(€)20| 12 (2y0) < C¢l20] + Ceh' 2 |ug |y /o (51)

Next, we use the assumption |0, ¢(0)] < €0, »(0), the change of variables found in Lemma B.2 and
Lemma B.1. 0 o(0)

I — 9900 __¢
Writing V = I and ' = EE R

p1(0,&") + 0z, 0(0) = 0., ©(0)p(1)

we have by (97)

with

p(n') =12 = V2 +2in.V .
One may write
02,0(0) p(n') (X1)je=0

~ VIR @0, 00))2
where d(&) = d(n') x x1(0,¢') and

doy = L)y p) VTP v e

I + 2 n I + 2
V', ' < VI +e? <l +e

and, using now (98), we thus obtain, since |V| < ¢ and for ¢ sufficiently small,

ajzr=0(€) =i(x1)(0,&") +id(¢’) (52)

We remark that

jd(n')| < Ce

since, by (96), |n'| > 6 on supp(x1) C Fa-
Finally, one has
|d(¢')] < Ce and d(¢) € S(1,9)

and we can apply Lemma A.3 to deduce

|op(d) 20| L2(2y50) < |op(d)z]o < (Ce + CohM/?)|z0]. (53)
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Following (48), (49) and (52), we obtain

72,5020 + T2, >0 0P(hb + ¢ + id(X1) |z, =0 + (1 = (X1)|2,=0))20 = —Tz,>0f5- (54)
On the other hand, using (45) again, we have
lop(1 = (X1)jz.=0)20] < Clop(l = x+)20 + Chlz|
< Clop(1 = x+)voli/2 + Chlvoli/z
and, following (50), (51), (53) and (54), we deduce

(Ce + C-hY?)|20] + C=h'?|wg|1 2 + C|op(1 — x+)vol1 /2 + | f5]

|ZO|L2(I1>O) <
< Celao| + C-hM?|vol1 2 + Clop(1 — x4 )vol1y2 + | fs]-

It is clear that |20|r2(z,>0) = |20]. Taking € small enough, we have then
Vh € (0, hol, |20] < Ch1/2|U0|1/2 + Clop(1 — x+)vol1/2 + C|fs|-
Using zg = op()\i/ 2)1)0 and for hg small enough, we deduce
[vol1/2 < Clop(1 = x+)vol1/2 + C|fs].
Following (46) and (47) we have, using (17) and for hy small enough,
W2 wol1je < ORYV2IGAZ1jo + ChY2(Golijo + CllPovl 2o, >0) + Chlvl a1 (0,50 + Chlvr] 12
+Ch2|op (1 = x4)Da, Vi, =0|—12 + Ch'?|op (1 = X1 )V}, 0|1 2- (55)

Using (55) in (44) and by (46), we obtain also, for hy small enough,

W2 |vi] 12 < ChY2|Gh|—1)2 + CRY?|Golijo + C|| Pyl 122, >0) + ChI|v] i1 (2 50) + Chlvi|—1 /2
+ Ch'?lop (1 — x+4)Da, vz, =0l —1/2 + ChY?|0op (1 — X4 )0}z, —0|1/2-

One now remarks that the term |v;| on the right-hand side of this inequality can be absorbed if hg
is sufficiently small. Recalling now (17) and (18), one gets, provided hg is small enough,

W20y, —olije < CRY21e#/hg1|_y o + CBY21e9/ M gol1 jo + Cl|Ppvll 122, >0) + CRI| F1 2, >0)
+ Ch'?|op (1 = x4 )Da, Va0l —1/2 + ChY?| 0p (1 = X4 )V}, —ol1/2 (56)

and

h2| Dy )y, —ol—1/2 < Ch¥/2(e?/Mg1| 1 jo + ChY21e9 M go 1 jo + Cl|Ppvl 12(a, >0y + ChIY| 11 (2 50)
+Ch2|0p (1 = x4)Da, Vj,—ol—1/2 + Ch?[op (1 = X4 )0z —0l1/2.  (57)

2.2.3 Estimate of u in H'(x, > 0)

To estimate the H'-norm of u we use the Carleman technique.
First, we have

[(Da,, — OP(P1X1))U||2L2(M>0) = [[(Ds, —op(Re Ple))U||2L2(zn>o) + OP(Imﬁ’1X1)U||2L2(zn>0)
2Re((Dy, —op(Re p1x1))u| —iop(Im plxl)u)L2(1n>O)

1(Dz,, = op(Re prx1))ull7 2., w0y + [lop(Im prx1)ul| 72, <o)

+ Re(ifop(Im p1x1), Dz, — op(Re p1x1)ulu)

—  hRe(op(Im pyx1)ulu)o

+ h ((LO(D% —op(Re p1x1)) + L1 op(Im ple))u|u) , (58)

+
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where (.,.) (resp. (.,.)o) denotes the standard scalar product on {z, > 0} (resp. {z, =0}) and L;
are tangential operators of orders 0.
Moreover, one has

[(op(Im prx1)ulu)ol < Cluje, ol /o (59)
and, for any C’ > 0,

h }((LO(D% —op(Rep1x1)) + L1 op(Im plxl))u|u)|
1
< & (I(Da, = op(Re p1x1))ull2(s, 50 + [lop(Im prx1)ull P2y, 50)) + Ch?ull72, 50y (60)

The commutator term i[op(Im p1x1), D, — op(Rep1x1)] is a tangential 1-order operator and has
h{Im p1x1,&, — Re p1x1} for principal symbol.
Taking account that p, = (&, — p1)(§n — p2), we have

{Repy, Imp,} = %{ﬁwpap}
= [€n — p2|*{Tm p1, &, — Re(p1)} + O(6n — p1) + O(6n — p1).
Hence by hypothesis (4) we obtain that
Imp; =0, & =Repr = {Imp1,&, — Re(p1)} > 0.
Furthermore, noting that {Im p1, &, — Re(p1)} is in fact independent of &,, we have
Impy =0 = {Imp1,& — Re(p1)} >0
and this classically implies that there exists C; > 0 and Cs > 0 such that, on the support of x1,
{Im p1, &, — Re(p1)} + Cr(€) " Impi|? > Ca(€).
Using the standard Garding inequality (see e.g. [24, Theorem 3.5.8]), we deduce
Call op((€)1/2) 0p (1 )ul22 1, 0y — Chlula(y, o) (61)
< Re(ifop(Im p1x1), Da,, — op(Re p1x1)]ulu) + C1llop(Im prx1)ullFa(,, ~.0)-

On the other hand, as y; = 1 on the support of x4, we have op(x+) = op(x1)op(x+) + hop(r_1)
where r_; € S}l. Thus

lop((€') ) ull (e, 50) < Cllop({€)?) op(x1)ullZe(a, 50) + ChIVIZ2 (0, 50)- (62)
From (58), (59), (60), (61) and (62), we get
L op(tm prx)ulBage, 0 + Collulys oy, -0, (63)
< 1(De, — 00(p1 X))l 215, 0y + Chltiz0l2 2 + CHItI e, o)

for C" chosen sufficiently large.
Let now C' > 0 given by Lemma B.1 such that Im p;(x,&") > §|¢'| for |¢'| > C. Let also xpg €

% °>°(R"1) such that
no_ 1if |¢'| > C +1,
X (&) = {0 if |¢] < C.

Note that in particular y; = 1 on the support of xy so that

op((¢')) op(x ) — op(xa (¢')/(Im p1)) op((Tm p1)x1) € AUG-.

Using symbolic calculus, we consequently obtain

lop({€") op(x 1)t L2(a,, >0) < Cllop((Tm p1)x1))ull L2z, 0) + Chllul L2, >0)- (64)
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If hg is small enough, using (63), (64) and that 1 — y g is compactly supported, we get

lop((€Null L2z, >0) < 10p((E") oP(x)ull L2, >0) + 1 0P((E")) (1 = 0p(x s ))ull L2, >0

< C|(Da,, — op(p1x1))ull 22(2n50) + ChY2|upe, —ol1/2 + ChY2||v]| L2(2, 5 0)-
(65)

We have also

[ D, ull L2z, >0) < [[(Da,, —0p(p1x1))tllL2(2, >0) + [l 0P(p1X1)tel| L2(2,, >0)
< Dz, = op(p1x1))ullz2(2,>0) + Cllop((€'))ul L2 (2, >0)- (66)

Then, by (65) and (66), one gets
lop(x+)vll 1 (2,50 < Cll(Dz,, = 0p(prx1))ull 22, 50) + ChY?[uja, —ol12 + OB 2|[vl| 20,50

Using now (42), we finally deduce

I OP(X+>U||H1(zn>O)

< C (1Pl 2a0) + B210l 1 (o 50) + B[00, =0l1/2 + Bl (Da ) ol -1/2) - (67)

2.3 End of the proof

We now collect the results of Sections 2.1 and 2.2.
We first note that is possible to choose a so small that y_ = 1 on supp(l — x4 ).
Doing so, one has op (1 — x4) —op (1 — x4)op (x—) € h¥% which gives

lop (1 = X4) Dz, Vja, =0l -1/2 + [ 0P (1 = X4 )Vjz,=0l1/2
<C (| op (X=) Dz, Vjz,—0l-1/2 + 0P (X=)V|z,—0|1/2 + P| Dz, Vg, —0|—1/2 + h|U\zn:0|1/2) .
Summing up (15) and (56), (57), we now deduce the final trace estimate

| Dz, V2, =0l—1/2 + |V)z,=0l1/2
< C (hle?hgi| + e?/ " gol1 + h™Y 2| Povll 20, 50) + Y2 10] 11 (0, 50)) (68)

provided hg is sufficiently small.
Proceeding in the same way, one can deduce that, provided h is sufficiently small,

vl 1 (2, >0) < C (|| op(X )V g1 (2, >0) + || OP(X+)U||H1(M>0)) .

Consequently, using (15), (67) and (68), one gets the desired result

[Vl 11 (2 >0) | Dy Vi =0l ~1 /2 V) 0|12 < C (le“”/hgoh/z + hle? P gr| 12 + h’1/2||P¢v||L2(zn>o>) :

3 Proof of Theorem 1

3.1 Different Carleman estimates

We define X = (—1,1) x Q (where (—1,1), diffeomorphic to R, is considered as a manifold without
boundary) and we split its boundary into 0Xny = (—1,1) x 0Qx and 0Xp = (—1,1) x 0Qp.

Since Q is a relatively compact smooth open set of R?, there exists some smooth function f
defined in a neighborhood of 92 such that, near 052,

ye e fly) =0,
ye < fy)>0.
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Moreover, near any point y* € 912, one has df # 0. We may apply Lemma B.2 with p(y, &) = [£|?,
transport y* to 0 and get that, in new coordinates,

yeNeys >0,
{ye@ﬂéwd:Q (69)
with moreover p(y, &) = &2 + r(y,&).
The operator —A consequently takes, in some neighbourhood of 0, the form —ajd +1(y)0y, —Q (y,0y)
with 9y = (9y,,...,0y, ,) and Q a smooth elliptic differential operator of order 2.

» Y Yd—1

As in [23], one can find some function e(y’,yq) normalised by e(y’,0) = 1 such that the operator
P = —eo (02 +A)ol/e takes, in some neighbourhood of 0 and in coordinates = = (o, y), the form
9 1
P=-0 +R(xz,>0, (70)
1

where 9,0 = (0zgy ..., 0 ), the principal symbol of R is real and satisfy, for some ¢ > 0,

b rla€) > e,
V(@,£), { r(z,€) = [6of? + rolz, &), (71)

Wlth 56 = (51, e 7§d71>-
Moreover, since I' is a relatively compact smooth submanifold of 02, there exists some smooth
function k defined in a neighborhood of I' such that, near I,

y € 00p < f(y) =0 and k(y) > 0,
y € 00N < f(y) =0 and k(y) <O0.

Hence, if one works near y* € T', one has dk(y*) # 0 and we additionally obtain that

y € 0Qp < yqs=0andy; >0, that is r€0Xp < xg=0and x>0, (72)
y € 00N < yqg=0and y; <0, ! r€dXy & axg=0and 21 <0,
and, along with (70), (71), that
r(0,¢") = ¢
On the other hand, if v satisfies (2), then © = e X v satisfies the following equations
Pv = evg in X,
0=0 on 0Xp, (73)

0,0 —ia0y, 0+ b0 =v;  on 0Xy,

where, as in [23], we have used the notation b = —0d,(1/e)jx-

To localize and use the local form of our operator, we choose some cut-off function 6 with sufficiently
small compact support. Let g = v satisfying different problems, depending on the localization cho-
sen.

The first problem is a problem without boundary conditions (if the support of the cut-off is away
from 0X). Moreover, if the support of the cut-off function intersects the boundary, we have three
different cases to consider: one where the only boundary condition is of Dirichlet type, one where
the only boundary condition is of Neumann type and the last one is a Zaremba boundary problem.

In each situation, we need some adapted Carleman estimates. In the three first situations, these
results were obtained by Lebeau and Robbiano: it is Proposition 2 of [22] and Proposition 1, Propo-
sition 2 of [23], recalled below.

As before, we consider B, := {r € R¥*!;|z| <k} and ¢ a € function. We note 65°(B,;) the
set of €°° functions supported in Bi.
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Proposition 3.1. Assume that (3), (4) hold. Then, there exists C,hy > 0 such that for any h €
(0, ho) and for any g € 65°(Bx), the following inequality holds

19¢°/ | 000+ 11(029)e 12,50y < C (B2 12 P(9)e?/ e,y + g€/ + (Dru9)e? ™))

Proposition 3.2. Assume that (3), (4) hold and that
0
8—:;’; >0 on {xg =0} N B,.

Then there exists C,hg > 0 such that for any h € (0,ho), go € €°({xqa = 0}), and for any
g € 65°(Bx) such that
g =0 on {x4s =0},
the following inequality holds:
lge? || L2wa0) + 17(229)e?" " || L2 (2y>0) < ChT2 B2 P(9)e? " || L2 (2y0)

Proposition 3.3. Assume that a is smooth, (3), (4) hold and that the following hypotheses are

fulfilled
g—z >0 on {xqg =0} N By,

1>a? on {xqg=0}0NB,,

(1 —a2) (8_@)2 > a? [r (x 8_@) —a? (%)2] on {xq =0} N B,.
0x4 T Ox! Oxo "
Then there exists C, ho > 0 such that for any h € (0,ho), g1 € €°({xq =0}), and any g € 65°(Bx)
such that
Or49 +ia0rg — bg = g1 on {za = 0},
the following inequality holds:

9/ 2o 50y 1(00g)e? 250y +(Darg)e ] < C (2R P () M1 0 + hgre?/])

However, due to the low regularity of the function a here, we cannot apply this result directly and
shall derive the following suitable result by a perturbation argument.

Corollary 3.4. Assume that (3) and (4) hold. If a is a function such that a(x) — 0,
Tr—

0
8—:Z>0 on {xq =0} N DB,

then, there exists k,C,ho > 0, such that, for any h € (0, hg), g1 € L?>({xq = 0}) and any g € H*(R")
supported in B, which satisfies

P(g) € L*(R™) and 0y,g + iadz,g — bg = g1 on {xq =0},
the following inequality holds:
1967/ 12,50, + [1(020)e? 1202, 0) < € (B™V2[B2P(0)e M 2o + /™)

Proof. We apply Proposition 3.3 with @ := 0 and g1 := g1 — ia0y, g to get, after a standard approxi-
mation argument,

g™ | L2, >0) + 17(029)e? |22, 50) + (B2 g)e?"| < ChTY2 W2 P(g)e?/ M| L2z 50
+ C (|hgle“0/h| + |ha8moge“0/h|)
< Ch'V2W2P(g)e? || L2 (aa>0)
+  Clhgre?’" 4+ h C'sup|a| |0z, 9¢/").
By
Choosing now # sufficiently small so that C'sup |a| < 1/2, we get the desired estimate. O

K
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We finally deduce from Theorem 2 the analog of the Carleman estimates of Propositions 3.1 , 3.2
and Cororally 3.4.

Corollary 3.5. Assume that (3) and (4) hold. If p > 1/2, a € €°({zy, = 0, x1 < 0}) such that

a(x) —— 0,
x1—0

<§7¢ >0 on {zqg=0}N BN) and |0z ¢(0)] < £0y,9(0)
d

then, for any e sufficiently small, there exists rk,C hg > 0, such that, for any h € (0,ho), ¢1 €
L?(x1 < 0) and any g € H'(R™) supported in B, which satisfies

g=0 on {xqg =0,21 > 0},

2 n
P(g) € L°(R") and { Op,9 + 100,09 —bg=g1  on {xq =0,z <0},

the following inequality holds:
l9e? | 1220 50) + [17(029)e? | 120 50) < C (h‘”Q||h2P(g)e“’/h||L2<zd>o> + |h916”/h|L2<x1<o>) :

Proof. One applies Theorem 2 (with n = d+ 1) with gg := 0, g1 := g1 — iads,g + bg and g such that

g=2390 on {xqg = 0,21 > 0},
Oz,9=01 on{xg=0,21 <0}.

We get that ||ge?/ || 1 2,50y + |9€9/ "1 /2 + |h(Dz,9)e?/"|_1 /2 is bounded by

C (W22 P(9)e? /™ | a0 + 1hg1e”/ M sr-1/2(, o))

+C (1ha(D2g9)e? 1117200, <o) + W09 M 511720, <0)) -
Moreover, we have

|hbge?’"| 1724, <0) < [hbge? ™| L2(2y <0y < hsflglp|b| l9e#" 111 (2, <0) - (74)

On the other hand, one has (9,,9)e?/" € H=/2(x; < 0) so there exists u € H~/2(R"~1) such that

Ulzy <0 = (az()g)e('a/h-
Denoting @ := 1, <gya € €P(R™1), one now has, provided p > 1/2,

au e H™Y/2(R"Y), (75)

using standard continuity result (see e.g. [27, Corollary p. 143]).
Since @u = (4, <01a(0z,9)e?’" = (95, 9)e?/" and according to the definition of the H~/?(z1 < 0)
norm, one consequently has

|a(azog>ew/h|H*1/2(ml<O) < |5(3m09)€wh|—1/2-
Using [27, Corollary p. 143] again, we deduce, for 1/2 < p’ < p,
1a(8209)e " | f1-1/2 (2 <0y < (@20 9)e?"| 170 < Cllax(-/w)llgor [(0209)e? " | 5r-1/2 (0, <0ps  (76)

where y is some regular cut-off function supported in By such that x = 1 on B; and, for any

z € R x(/K)(x) = x(z/k).
One may now apply Lemma C.1 and get that

|a(azog)e¢/h|H*1/2(z1<O) < CrP7F HG’H%P|(8mog)e¢/h|H*1/2(ml<O)' (77)
Summing up (74) and (77), we deduce that, for h and x sufficiently small,
19€¥ M| 11 (a>0) + 196971 /2 + [R(Dar g)e?/ ™| _1 2
< C (W22 P(9)e? || L2 (2 y>0) + [hg1e? ™| -1/2(4, <0)) -
Finally, writing g = (ge®/")e=%/", we have
19€° ™ c2nan0y + I11(000)e? M| 20mes0) < Cllge? ™l (eusy
and the sought result is proved. O

21



3.2 Proof of Proposition 1.2

We follow the method of Lebeau and Robbiano (see [22, Paragraph 3.B]). We here simply insist on
the points that differ in our context.

Interpolation inequality away from the boundary Defining X; = (—3/4,3/4) x Q4 with
Q4 = {x € Q;d(z,00) > d}, we first recall an interpolation inequality for system (2) away from the
boundary.

Lemma 3.6. There exists C > 0 and 19 € (0,1) such that for any 7 € [0, 7] and for any function v
solution of (2), the following inequality holds

lollsxy < © (IAxllzaco) + ol z2goxg) + 100l z2oxg) ) NolliiTxy:
Proof. We first have, for any function v solution of (2),
0]l (x0) < C (1Ax 0l L2 (x) + 100]| 2(0x) + 10800 L2(0)) " 1011371 x)

for § € €5°(0X) any non-trivial function.

Indeed, if v = 0 on X, this result is contained in [22, Paragraph 3.B, equation (45)]. The proof of
this slightly more general interpolation result is absolutely identical and we shall not detail it here
(see also [22, Paragraph 3.B, Lemme 3] for a local version of this estimate).

It suffices now to choose 6 supported in 9X to obtain the Lemma. O

Interpolation method near the boundary We now use the Carleman estimates described in
Section 3.1 to prove estimates near the boundary.

First of all, we begin by the definition of the phase function inspired by [22]. We put ¢ = f(v)
where f(t) = €8t and, writing = = (z0,y),

Ve e X, (x) = o(xo) + 1(y)

where, for some d > 0, ¢ is such that 9,11 (y) > 0 if d(y,0Q) < 3d (for 9, a vector field defined in
some neighbourhood of 9 which extends the normal derivative on 9€2) and

V1 (y) = d(y,09) if d(y,09) < 2d,
W= 3d if d(y,00) > 3d,

and, for some £ > 0, 1) is an even function such that {(z¢) < 0 if zg > 1/2 with

0 if 29 € [0,1/2],
¢0($0) = { 5(1 — 21‘0) if x?) € [3/47 1>

We will now show that we can apply our Carleman estimates to our function .
First, it is classical that the function ¢ = f(¢) satisfies Hormander hypoellipticity condition (4) for
some 3 > 0 large enough. We refer the reader to Lemme 3 in [22, Paragraph 3.B] for a proof.
On the other hand, since d,¢ = f/(¥)0,9 and 9. = /() 1), it is clear that

|02 0] < Ce|dyp] on 0X

and the hypotheses of Theorem 2 are fullfilled for ¢ sufficiently small.
A finite partition of unity on 9 combined with Propositions 3.1, 3.2 and Corollaries 3.4, 3.5 may
now show that

€970y + 16/ 0013 )
<C (h3|\e“’/th||%2(x> + h2[je#/(0, = iadu, + b)w|[Za(ox,)

Hle# Ml o) + e 0wl 2 oxs,))
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for any w € H'(X) supported in some small neighbourhood W of X which also satisfies Pw €
L?(X), w=0on dXp and d,w € L*(0Xy).

Indeed, one first chooses the partition of unity (6;) on some neighborhood of 992 such that any
element of this partition 6 lies in one of the following cases:

1. supp(0) N 02 C 00p,
0) N o C {y € 00n;aly) < 20},

(0)
2. supp(0)

(0) NOQ C {y € M;aly) > 6},
)

. supp(#
4. supp(0) N9 C I0p U{y € 00n;a(y) < 20} and 6 supported in a neighborhood of T

Next, for 0 and supp(f) chosen sufficiently small, one defines g = 0. Working in local coordinates
such that (69) and (72) hold, we may apply to function g

e Proposition 3.2 in case 1,
e Corollary 3.4 in case 2,
e Proposition 3.1 in case 3,
e Corollary 3.5 in case 4,

and, summing up these inequalities, we directly get the estimate (78). Note in particular that the
estimates of Propositions 3.2, 3.3 and 3.1 can be applied to w, using a standard approximation
argument.
To get now our interpolation inequality, we define, for r1 < r} < ry < rh <rsz <7}, the sets (see
Figure 2)
V={zeXm <) <)
and, for j =1,2,3,
Vi={zeXir; <¢(x) <rj}.
As in [22], we choose r1 = —2d, 1} = —d, ro = 0, vy, = d, r3 = 3/2d, r = 2d so that, using the
definition of 1,
(—=1/2,1/2) x (QN\Qq) C V2, Vi C (—1,1) x Qq. (79)

Moreover, using that inf1y = —e and sup ¢y = 3d, one has V' & X for d sufficiently small so that
—b5d > —e¢.

y

In

Figure 2: Interpolation sets Vi, Va, V3 and level sets associated to (7;)1<i<3, (7])1<i<3 -
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We now apply the interpolation method (see Lemme 3 in [22, Paragraph 3.B]). We choose x a
%> function supported in V' and W such that x = 1 for ¢(x) € [r},r3] and we apply the Carleman
estimate (78) to w = x¥ where 0 is the solution of (73).

We write Pw = xP0 + [P, x]0 and we note that [P, x| is a differential operator of order 1 supported
in V3 U V3. Hence,

97" Pwl| 2x) < [[e?"voll vy + Clle? 0]l gy + Clle?’ 5] (v -
Analogously, using trace estimates on V; and V3, we have
1e2/(8) — 100y + b)wl L2 0xx) < € 01| L20xn V) + Cle? D] g1 va) + Clle?" 5] 11 (vs)-

Summing up, we obtain by (78)

€925 L2 vy + |€2/ 050 12y < C (HethOHLZ(V) + e 1 L2 oxwnv)
+ e L2 oxg vy + 1697000 20 x5 v
+ (1€l 2y + 17050 2 v
+ e L2y + ||€Wharf’||L2(Vs))

so that, using the definition of ¢,
ef(”)/hllﬁl\Hl(vZ) < Cef(r’l)/hH{,”Hl(Vl)

+Cel(ra)/h (||U0HL2(X) + llvillzzoxn) + 10l 220x3) + 1000l L2(ax3,) + ||17||H1(v3))

and, using (79) and coming back to the solution v of (2),
el /o) gy x,) < Cef(ri)/h”vHHl(X)

+Ce D (ol axy + ol 2oxny + ol oxgy + 1000l aoxgy + ol () -

1) < f(r2) < f(r3), one may

In the same way as it was done in [22, Paragraph 3.B] and since f(r
1) such that

deduce after an optimization in h € (0, ho) that there exists 79 € (0,

vl 21 (v\x0)

T0 .
< € (Ioll o) + Inllz2oxny + 10l oo + 190l acaxg) + el ) ol

If one combines this result with Lemma 3.6 and taking account that d,v = —ia(z)0,,v +v1 on XY,
we get the sought result of Proposition 1.2.

3.3 End of the proof
3.3.1 Preliminary settings

First of all, let us recall that the system (1) possesses a unique solution. We define the Hilbert space
H = H}L(Q) x L*(Q) (where HL(Q) = {u € H'(Q);u =0 on dQp}) equipped with the norm

memi=Awﬂw+WﬁM-

We also define the unbounded operator A on H by
0 I
A=(40)
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with domain

D(A) = {u= (up,u1) € H; Au € H and 9, ug + au; = 0}.

It is clear that system (1) can be rewritten in terms of the abstract problem

QU (t) = AU(t),

U(@(Z‘l’),

u
where U = < dyu >

Moreover, A is a monotone operator. Indeed, an integration by parts gives, for any u = < ZO > €
1
D(A),

Re(Au,u)g = Oy upurdo = —/ a|u1|2da <0.
BQN BQN

On the other hand, A — I is an isomorphism from D(A) to H. Indeed, one easily obtains for

(;‘; ) € H,
u \ _ ( fo —ug + Aug = fo + f1,
(A_I)( ul)_(fl )(:){ up = uo + f,

and the bijectivity is granted by Lax-Milgram noting that the bilinear form

(u,v) € HH(Q)? — / (03u.0,0 + uv)dz Jr/ auvdo
Q 0N

is coercive. Hence, Hille-Yoshida theorem gives that A generates a strongly continuous semigroup
on H and hence the existence and unicity of solutions to problem (1).

3.3.2 Proofs of Proposition 1.1 and Theorem 1

We consequently focus on the equation

(A—MI)(Z?):(;? )

We will write R(p) = (A — puI)~! when it is defined.
One has the following system

(A + )\2)’&0 = (Z)\fo + fl) in Q,
(0y +ixa(x))ug = —a(z)fo  on Iy, (80)
ug =0 on JQp,

and we introduce v(zo, z) = e**0uq(z),

X = (—1, 1) X Q,@XN = (—1, 1) X GQN and GXD = (—1, 1) X 8QD

so that v is solution of

Axv = e (iXfo + f1) in X,
(0, +ia(x)0y, )v = e (—a(z)fo) on OXy,
v=20 on 0Xp.

Applying Proposition 1.2 to vy := e 0 (i\ fo+ f1) and v1 := e *°(—a(x) fo), one may get the estimate,
for any A € R,

luollzn @y < Ce“™ (Ifollan @) + I fillace + lluoll 2gans,)) (81)

25



where we have noted 909, = {x € IQy;a(x) > §}.
If ||u0HLz(aQ§V) < | follzr o) + 1 f1llz2(q), one consequently has

uoll () < Ce (I follma) + 1 fillz2()) - (82)
Else, we have the following estimate

uoll s () < Ce“luoll 2 (a0, )- (83)
Using that
/ u_o(—A — )\2)’U,Od$ = _)\QHUOHL?(Q) +/ |8Zu0|2dx — / u_oauuoda
Q Q 0N

and, since (A + A?)ug = i\fo + f1 and 9, ug + iadug = fo, we get, taking the imaginary part of this
identity,

Al o0 a|uo|2d0 < (|)‘|||fOHH1(Q) + ||f1||L2(Q)>HuOHL2(Q)-
N

Consequently (83) and Young inequality give us
ol 2 ) < Ce“P(|| foll ey + 1 fillz2 ()

and one also gets the estimate (82).
Since u; = fo + tAug, we get in both cases the aditional estimate

luill 20y < ol + IMwoll iy < Ce™ (| foll ey + 1 fillz2) -

We consequently have proved that, for any A sufficiently large,

uoll mrr ) + llurll 2y < Ce“ (| follm ) + 1 fillz2()

and that A — i\l is one-to-one.

Since D(A) — H is compact, the Fredholm alternative (see e.g. [6, Théoreéme VI.6] ) gives us that A
is onto (because (A —iX)u= f < (I + (iA—1)R(1))u = R(1)f where R(1) is a compact operator)
and finally that A — ¢\l is an isomorphism. Moreover,

Al =M = RGN | irom < CeCPL
On the other hand, the spectrum of A is discrete. Furthermore, for any A € R, A — 4\l is one-to-one.

Indeed, if
(A —iX]) ( 4o ) =0
uy

then, using a special case of (80), one has

/ (A + N)ugtgdr = 0
Q

so that, using an integration by parts and the boundary conditions of uy,

/(—|0Zu0|2 + N ug|*)dz — i)\/ alug|*do = 0.
Q

QN

Taking the imaginary part of this expression, we get A x aug = 0 in dQy and then ug = 0 on 9QY,.
Since ug also satisfies system (80) with fo = 0 and f; = 0, the unique continuation estimate (81)
gives us ug = 0 and hence (ug,uq) = 0.

Using again that D(A) — H is compact and the Fredholm alternative, we get that iR C p(.A).
Since A € p(A) — R(\) is continuous, there consequenty exists some constant C' > 0 so that

A <A = RN —m < CePY,
which concludes our proof of Proposition 1.1.

Theorem 1 is then an immediate application of [1, Theorem A] (see also Théoreme 3 in [7]).
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4 Comments and further applications

Regularity of the function a. We begin by some considerations on the sufficient regularity of
the function a. Using paradifferential calculus, is it not hard to get that a can be chosen in the Besov
space Bié?Q(@QN) — L (0Qy). Indeed, the main point is to get continuity estimate analogous to
Equations (75), (76) in the proof of Corollary 3.5 and this can be done in a standard way by the use
of paraproduct decomposition (introduced in [4]).
Moreover, some regularity result of solutions to the Zaremba problem would allow us to extend our
Theorem 1 to less regular functions a. More precisely, given f € L?(2), fo € L?(0Qp), f1 € L*(0Qx),
if any u € H*(€) such that

Au=f in Q,

u = fo on dp,

dyu= f1 on Ny,

belongs in fact to H3/27¢(Q) for any ¢ > 0, we would be able to get our result for a € €*(9Qy) with
p > 0. Unfortunately, this regularity result seems to be known only in dimension 2 (see, e.g., the
book [11]).

Other geometric cases. On the other hand, the Carleman estimate given in Theorem 2 is local in
a neighborhood of (—1,1) xT', thus we can use it in other geometric cases, patching this estimate with
other Carleman estimates either to prove a global Carleman estimate or to prove an interpolation
inequality in the spirit of Proposition 1.2.

In particular, Theorem 1 remains valid if € is replaced by (M, g) a smooth compact riemannian
manifold with boundary and T" is a smooth submanifold of M of codimension 1. Note that I' is not
necessarily connected (see Figure 3).

Indeed, it is sufficient to work on each connected component of M and to notice that our proof
remains valid on each component.

dMp

OMp

OMy

Figure 3: A configuration example where I" is not connected.

Control of the heat equation. With the Carleman estimate found (Theorem 2), we can also
prove some null controllability results for the heat equation with the Zaremba boundary condition.
We give the result without detailled proof.

Let w an open subset of 2 such that @ # Q and T > 0. Then, for all up € L%*(f), there exists
f € L*((0,T) x w) such that the solution u of the following system
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Opu— Au=1,f inQxRT,

u=0 on 00p x RT,
Oyu =0 on Ny x R,
Ujp—g = Up in Q,

satisfies u(T,.) = 0.

We refer the reader to the survey by Le Rousseau and Lebeau [17, Sections 5-6] where a strategy
of proof is explained in details.

First of all, it is sufficient to have the following interpolation inequality (see [17, Theorem 5.3]).
Let X = (—1,1) x Qand Y = (—1/2,1/2) x . Then, there exists C' > 0 and 7 € (0, 1) such that,
for any v € H?(X) such that v =0 on (—1,1) x 9Qp, d,v =0 on (—1,1) x Ny and v(—1,.) = 0 on
Q

)

ol vy < Cllvolgaty (102, + A)ollzzx) + 102,0(0, ) z2w)) "

This interpolation estimate is analogous but different from the one of Proposition 1.2. Nevertheless,
we can prove it in the same way: the main novelty is to obtain a local interpolation inequality in a
neighborhood of (—1/2,1/2) x I and this can be done exactly as in Section 3.2.

With this interpolation inequality and following [17, Theorem 5.4], we can then obtain an in-
equality on sums of eigenfunctions.
Let (¢;);jen+ be a orthonormal basis of eigenfunctions of the Laplacian with the Zaremba boundary
condition and 0 < p < po < ... the associated eigenvalues. Then, there exists C' > 0 such that, for
all complex sequences () en+ and all p > 0,

> loyl? < Cec‘m/

pi<p «

2
dx.

’ Z ;j;
pj <
Following the strategy of [17, Section 6], one is now able to construct a control function f.

A Symbolic Calculus

We use the metric definition given by Héormander and, if ¢ is a metric and m a g-continuous function,
the notation S(m, g) of symbol spaces (see definitions 18.4.1, 18.4.7 and 18.4.2 in [14]).
We denote (n)2 = |n|? + &2 and g the metric

ag | de”
€z €2

Lemma A.1. g is a metric slowly varying, semi-classical o-temperate, uniformly with respect to
if h <e.

The weights (£'), (£)e and (§")e are g-continuous and semi-classical o, g-temperate uniformly with
respect to € if h < e.

Moreover, we have

qg= dx'? +

h?(a,€) = sup <7g§”"“(y’")> = ("):*.

(') \ 9 en W' 1)

Remark 2. When a symbol a(z, &) is quantified in the semi-classical sense, the usual symbol is
ap(x,§&) == alx, h).

If a € S(m, g) then ay, € S(mp, gn) where my(x,§) := m(x, h§) and (gn) (z,¢)(dx, dS) = g(z,ne)(dx, RdE).
We verify that

(gn)” = h=*(g")n

and the calculus is admissible if g is temperate.
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In this case we say that g is semi-classical temperate. The condition on g read, there exists C' > 0
and N > 0 such that for all x,y, z,£, 1, C,

9(x,8) (Za C) < Cg(y,n)(za C)(l + h_QQ?z,g)(‘T - ya§ - U))N

Analogously, we say that m is semi-classical o, g-temperate if, there exists C' > 0 and N > 0 such
that, for all z,y,&,n,

m(z, &) < Cm(y,n)(1 +h™2g7, ¢ (x —y,& =)™

On the other hand, if b7 (2, ) := sup (gh)gzw , one has
(y,m) (gh)(zﬁg) yv”)

|~

bh(‘rag) = hf)($, hE)

Proof. We have g% = (&/)2dxz? + (€")2da""? + d¢'?. If

&1 —m 1" —n"|?
ez ez

|2
<0

where § is small enough, then
(€2~ ()2, (€")2 ~ ()2 and (€')* ~ ()

uniformly with respect to e. We deduce that g is slowly varying and that (&), (¢”)c and (') are g
continuous.

To prove the temperance, the key point is the following estimate: there exists C' > 0 and N > 0
such that

Ve € R ()2 < CEMZA+RT?E =Y and ()2 < CENZA+ 72 =Y. (84)

Indeed, one has
[ + e < 2(1¢” + &%) + 20 —n* < 2(O2(L +h72(¢ —nf*)

if h <e. The temperance is then a straightforward consequence of (84).
Moreover, it is also easy to see that

N2, _m ||
00 €)= sup W eEtenr )\ _ 1
’ oy \ (€020E + (€2l > + In'|? (€")2

since (£"). < (¢'). and equality is obtained for y; =1, y” =0 and ' = 0.
O

In the sequel, we will need the following version of the sharp semi-classical Garding inequality.

Proposition A.2. Let a € S(1,g) such that a > 0. Then there exists C. > 0 and he > 0 such that
Vf e L*(R"1),Vh € (0, he); Re(op(a) f| f)o = —C:h|f?,
where (.,.)o is the standard scalar product on L?(R™1).

Proof. We first note that
h

(h")e

€ 1
7an € S (b—h,gh) :
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If h < e then by < 1 and the standard sharp Garding inequality (see [14, Theorem 18.6.7]) applied
to ;ay directly gives

vf e L*(R"™"),Vh € (0,¢); (opw (a) f1f)o > —Cehl fI?,

where opy;, denotes the Weyl quantified operator associated to a.
Moreover, one may classicaly write

opy (a) = op(a)
for some a which satisfies
a=a-+ hb

where b € S(1,g). The result is then a straightforward consequence of the L? continuity of op(b). O
Lemma A.3. Let (ac)cc(o0,1) a family of S(1,g) and

M. = sup lac(a, &)
(m/,fl)eRn—lan—l

Then there exists C. > 0 such that
Vu e S (R"), [op(ac)ul < (M. + Ch'/?)[u| (85)
provided h is sufficiently small.

Proof. The method of proof is classical. We give here a proof in our context.
By the symbolic calculus, we have

op(ac)* op(a=) = op(lac|*) + op(c)

where ¢ € hS(1,g) and
vue #®), [(op(c)ulu)o] < Cohlul*. (36)

By assumption M2 — |a.|?> > 0 and M2 — |a.|? € S(1,g). Proposition A.2 consequently gives some
C. > 0 such that
Vu € F(R), M2uf? — (op(la- PYulu)o + Cohluf* > 0

thus by (86) we have also
M2 |ul* — |op(as)ul* + Cehlul® > 0

which gives (85).

Lemma A.4. Let (ac).c0,1) a family of S(1,g). We assume that there exists C > 0 such that

C

Ve € (0,1), Y(2',¢),a-(0,&") =0 and |0y ac(z',&")] -

IN

Then there exists C1 > 0 and h., K. > 0 such that for all vy € Hl/Q(R"_l) supported in B, = {2’ €
R 2’| < K},
K
Vh < he, |op(ac)zo| < Clg|20| + K€h1/2|v0|1/2 (87)

with zo = op()\i/2)vo.

Proof. Let x and ¥ in €°°(R"~ 1) such that x = ¥ = 1 on B,,, supported in Ba, and supp x C {x = 1}.
We have )\i/2 € S(<£’>§/2, g) hence, by symbolic calculus,

op(az)zo = op(a:)¥z0 + op(as) (1 — %) op(AY*)xwo
= op(a:X)zo + op(a1)zo + op(az)vo, (88)
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where a1 € hS(1,g) and ag € hS((f’ﬁ/Q, g) (since the asymptotic expansion of ay is null).
We have, since a; € hS(1, g),

|op(a1)zo| < Ceh|zp). (89)
One has the estimate
I, / Nt ! I, K
sup la-(¢', € x(@)| = sup (@)’ [ az/as(tz,mdt\ <20t (90)
(x',€") (x',€") 0 €

and a.x € S(1,g). We can apply Lemma A.3 and get, by (90),
|op(acx)zo| < (2Ck/e + Coh/?)|z|. (91)
On the oher hand, by symbolic calculus, we have
op((¢")71/?) op(az) = op(as)

where a3 € hS(<§’>i/2<§’>’1/2,g) C hS(1,g). Consequently,

|op(az)vo| = [op(az)voli/2 < Cehluoly )z (92)

Finally, we have
|20] = |op(AY *)wo < Celuoly . (93)
Following (88), (89), (91), (92) and (93), we get the estimate (87). O

B Symbol reduction and roots properties

We recall that
pkp(xv 5) = 5721 + 22896,190571 + Q2(~’Cv 5/) + 27"11 (SC, 5/)

where qa(x, &) = — (0., 0(2))? +r(z, &) —r(z, 00 0(2)), q1(2,&") = 7(x,&, 0 (x)) and

q1 (‘T’ 51)2
p(z, &) = ga(2, &) + .
) =R G, o)
Lemma B.1.
o — Ifpu(x, &) <0, the roots of of py(x, &, &) with respect to &, have negative imaginary parts.

— On the other hand, if p(x, &) > —(0x, ¢(x))? the two roots of p(x,&,&,) with respect to
&n have different imaginary parts.

If we denote by p1(x,&') and pa(x, &) the roots such that Tm(py(z,&')) > Im(pa(x,&'))
then
3C >0, § > 0 such that |¢'] > C = Im(p1(z,£")) > §|¢],

Im(py(2,€')) > =0, ¢(x) > Im(p2(,¢)). (94)
Moreover, if a > 0 there exists § > 0 such that for all (z,£') € R"™1 x R"~! satisfying
p(@, &) = —(1 =)0, 0(2))?,

Ip1(2,€") + 00z, 0(x)| > 6(') and |Im py(x,&")| > 5(¢'). (95)
o Ifr(0,&) = |¢)?, |0wp(0)] < €0, ¢(0) and, for some o > 0, p(0,£) > —(1 — a)(0s, ¢(0))?

then, there exists § > 0 such that
€] > 60z,,#(0) (96)
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and, for sufficiently small €, the following formula is valid

P1 (Oa 51) + iaﬂcn(p(o) = iazn(p(o)p (896678;(0)) (97)

where, setting V = a7 '9;((%)), we have noted

)= VIR V220V
Moreover, one has the following estimates

Y|n'| > e, 7| +&>Re(p(n') = 0| —¢, (98)
V'l > 2, [Im(p(n'))] < 2e.

Proof. The first point is contained in [23, Lemme 3].
We now prove that the two roots p; and p2 have different imaginary parts. For simplicity we do
not write the variables (z,¢’). Assuming that Im p; = Im ps, by equation p, = 0 we have

p1+p2 = —2i0,,¢
and there exists a € R such that
p1 =0 — 10z, and ps = —a — 10y, .

Thus ¢z + 2iq1 = pip2 = —(0n,p)? —a® hence ¢ = 0 and p = — (05, 0)? — a® < —(0.,9)%; a
contradiction with the assumption.
Consequently, since p1 + p2 = —2i0,,, ¢ and Im p; > Im p2, we obtain (94).

Moreover, we have

q2(xagl) = r(‘ragl) + 0(1) and ql(xagl) = O(<€/>)

It is easy to deduce that

=iy/r(z,&) + O(1) and pa(z, &) = —i/r(z, &)+ O(1

Hence for |¢'| > C where C' is large enough, we have

Im(p1) = 6[€'[, |p1(2,€') + i, p(x)| = 6|¢'] and [Im py(x, &) = 5|¢]

where & > 0 is sufficiently small. But we have already proved that p1(z,&’) 4 0., ¢(x) # 0 and
Tm pa(x, &) # 0 thus, by compactness argument on || < C, we get (95).
If r(0,&') = |¢'|* then

pe(0,8,6) = (&n+10:,0(0)) + (& + i0.:9(0)).(& + i04(0))
= (& +100,9(0))* + €7 = |009(0)|* + 2i&".020(0).

/

On the other hand, if u(0,&) > —(1 — a)(0,, ¢(0))?, one has, writing 7' = m,
= VE> [ VE+a sothat || > va.
This proves (96).
Hence, for sufficiently small e and since |0,/ ¢(0)] < 0., ¢(0), we get
1'% = 100 (0) | + 2i€".00r0(0) & R-
and we consequently deduce
p1(0,€) + 02, (0) = iV/[¢'P — |02 p(O)? + 20’ D010 (0),
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which immediately give (97).
Using that, for any z € C with Re(z) > 0,

Re(vz) > /Re(z) and 2Re(v/z) Im(y/2) = Im(z),

we finally have, for || > ¢ and since |V| < e,

Re(p(n') > VIn'2 = V2> 0| = V] > 0| —€

and, for |n'| > 2e,
VIln'| 7’|
| Im(p(n'))] < <e < 2.
| —e = "|n'| = 1/2|7|

On the other hand, one has

1/4
| Re(p(n )] < (102 = V) + 40" V)*) 7" < (0 P+ VY2 < [ +]V]
which concludes the proof since V] < e. O

Lemma B.2. Let p(x,&) a €°° positive definite quadratic form in T*(U) where U is a neighborhood
of 0 € R,

Let f a smooth function defined in U satisfying f(0) =0 and df # 0.

Then there exists a change of variables such that, in the new variables (y,n), we have locally near 0

f@)>0& vy, >0 and f(x) =0<y, =0,

q(y,m) =n2+r(y.n) if n= ' ),

with q the symbol p written in the new variables.
Moreover, if k a smooth function defined on a neighborhood of 0 in the submanifold S := f=1({0})
such that k(0) = 0 and dk(0) € T§S \ {0} we can choose the new variables (y',n') such that

(k(z) >0 o0n f(x)=0<y1 >0 ony, =0) and (k(x) =0 on f(z) =0 y1 =0 on y, =0),
r(0m') = In'|?.

Proof. Tt is classical (see [14, Corollary C.5.3] for instance) that we can find change of variables such
that

(f(x) >0y, >0), (f(x) =0y, =0)and q(y,n) = +7(y,7)
with 7 a homogeneous polynomial of order 2 in n’. Moreover, using Taylor formula, one may write
r(y,n') =7, 0,1") + yuri(y. ).

By the same method, we can choose variables 2’ = (21, 2”") on S such that, denoting s the function
r written in the variables (2/, ("),

(k(y') >0 21 >0), (k(y) =0 2 =0)and 5(/,0,¢") = & +51(<, "),

where we have set ¢’ = ({1, ().
Finally, by a linear change of variables in z” (which does not pertub the other term), we can write
51(0,¢") = |¢"|? and consequently get

s(0,¢") =<1

Remark 3.

e A € positive definite quadratic form in 7*(U) is a €°° map such that for all x € U, p(z,.)
is a positive definite quadratic form.
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e We note that this Lemma takes a more standard form if k£ can be defined in a neighborhood of
0 € R™. Indeed, one has the following result.

If f and k are smooth function defined in a neighborhood of 0, satisfying f(0) = k(0) = 0 and
such that df (0) and dk(0) are independent, then there exists a change of variables such that,
in the new variable (y,n) and locally near 0,

f(z) >0& vy, >0,

k(x) >0on f(x)=0<y; >0on y, =0,
a(y.n) = 1y, +r(y,n') where n = (11',1,),
r(0,7') = n'>.

C A norm estimate

Lemma C.1. Let p € (0,1), a € €°(R"™ ') such that a,,—g =0 and x a smooth function supported
in the unit ball By. Then there exists C > 0 such that, for any p’ < p and any X\ € (0,1),

llax(:/ Mo < CA°F lal| @
where, for any x € R"™1, x(./A\)(x) = x(x/N).
Proof. We first estimate |(ax(./\))(z) — (ax(./A\))(y)| depending on the positions of x and y.
e If x,y ¢ B), one clearly has
[(ax(-/2)(x) = (ax (/M) ()] < CX"F lallge |z —y]”.

o If z,y € B,, one has
x

(@x(-/N)@) = (@x(/ M) = a@) (x (5) =x (%)) + (@) - aw)x (%)

which gives, since |z — y| < 2\ and x is smooth,

(ax(.JN)(@) — (ax(JN) @) < C <|a<z> =91y ol - y|ﬂ>

IN

A

IN

;I,'fyp/ 7 /
¢ <|a<x>|% F X allgolr - y|ﬂ> |

Using now that a;,—o = 0, one has moreover
la(z)| < |z1/"llalle, < CN [lall<e
and finally gets
Va,y € Bx, [(ax(-/N) (@) — (ax(./N\) )| < OX 7 llaller |z —yl”".
e If now x € By, y ¢ B, one has
[(ax(-/A)(@) = (ax(-/ ) W)] = [(ax(./A) ()] = [(ax(-/ ) (z) = (ax(./N)(#)]
where t € [z,y] and |t| = A. Using the second case, we also get
[(ax(-/ ) (@) = (ax(./N)) W) < CN"7 |lall¢e [z —y|”
since |z —t| < |z — y|.
Finally, it is obvious that
lax(-/ Mz < lIxllze<llallL<(sy) < CllallL=(s,)
and since, for any z € By, |a(x)] < CN°||al|¢e,
lax(-/ M|z < CX~[|a]l.
The proof is complete. O
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