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Abstract

In this paper, the Cauchy problem for a Friedrichs system on a globally hyperbolic manifold
with a timelike boundary is investigated. By imposing admissible boundary conditions, the
existence and the uniqueness of strong solutions are shown. Furthermore, if the Friedrichs
system is hyperbolic, the Cauchy problem is proved to be well-posed in the sense of Hadamard.
Finally, examples of Friedrichs systems with admissible boundary conditions are provided.
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1 Introduction

The Cauchy problem for hyperbolic partial differential equations on curved spacetimes has been
and continues to be at the forefront of scientific research. While for a generic spacetime the well-
posedness of the Cauchy problem cannot be expected, in the class of globally hyperbolic manifolds
(with empty boundary) it has been proved that any hyperbolic PDE admits a unique smooth
solution which depends continuously on the smooth Cauchy data, see the founding article [61]
as well as [5,8]. Even though globally hyperbolic spacetimes have plenty of applications to
physics, there exist also important and interesting situations which require the spacetimes to
have a non-trivial boundary. For example, experimental setups for studying the Casimir effect
confine quantum field theories between several metal plates, which may be modeled theoretically
by introducing timelike boundaries to the system. From a PDE viewpoint, this suggests that
the Cauchy problem could be well-posed once suitable boundary conditions are introduced. In
the last two decades, the well-posedness of the mixed initial-boundary problem for hyperbolic
operators has been investigated in different geometric settings: see e.g. [16,65] for general surveys,
[3,26,29,41, 49,53, 68,69] for asymptotically anti-de Sitter spacetimes, [27,28,47] for the Klein-
Gordon, the Maxwell and the Dirac operator on stationary spacetimes and [39,57] for the case
of Dirac operator on globally hyperbolic spacetimes.

The aim of this paper is to prove well-posedness of the Cauchy problem, not only for hyperbolic
PDE on globally hyperbolic manifolds with timelike boundary (¢f. Definition 2.1), but for a larger
class, known as Friedrichs systems (cf. Definition 2.5). Friedrichs systems were developed by
K.O. Friedrichs in [50,52] and include a large variety of PDE. The classical Dirac operator is an
example and many second-order PDEs (like wave equations and the heat equation) can be reduced
to a Friedrichs system. Our first main result is the existence of strong solutions for the forward
Cauchy problem for Friedrichs system coupled with future admissible boundary conditions (cf.
Definition 2.13).

Theorem 1.1 (Strong solutions). Let M be a globally hyperbolic manifold with timelike boundary
and let t: M — R be a Cauchy temporal function. For any 0 < T € R denote with Mt =
t=1((0,T)) a time strip. Let Xy be any smooth spacelike Cauchy hypersurface of M. Let S be a
Friedrichs system with constant characteristic and denote with Gg a future admissible boundary
condition. Then, there exists a unique strong solution of the Cauchy problem

SU=fe I‘C(E‘MT)
\D‘EO =bhe PC(E\EO) (11)
V|u € B:=ker(Gg).

While full regularity of the strong solution cannot be expected for a generic Friedrichs system
even for smooth Cauchy data (see Section 4.3 for more details), our second main result shows
that the backward and the forward Cauchy problem for symmetric hyperbolic systems coupled
with admissible boundary condition is well-posed.

Theorem 1.2 (Smooth solutions). Let M be a globally hyperbolic manifold with timelike boundary
and let S be a symmetric hyperbolic system of constant characteristic. Assume B = (By,B_) to



be an admissible boundary condition for S. Let Xg be any smooth spacelike Cauchy hypersurface
of M. Then, for all f € Ue(E) and b € Te(Ey ) satisfying the compatibility conditions (4.3) and
(4.4) up to any order, there exists a unique ¥ € T'(E) satisfying the Cauchy problem

Sw—
Voo = (1.2)
\IJ‘BMOJ‘F(ZO) € By

€B.

‘aMmJ—(zo)

and the map (f,h) — W sending a pair (f,h) € Tc(E) x [c(Ey,,,) to the solution ¥ € T'(E) of (1.2),
18 continuous.

Roughly speaking, condition (4.3) up to some finite order k ensures that, when the support
of initial data meets the boundary of ¥, the solution of the Cauchy problem is C*.

Showing the well-posedness of the Cauchy problem is not the end of the story: Indeed an
explicit construction of the evolution operator (as in [20-24] for the case of empty boundary)
and a propagation of the singularity theorem should to be investigated. Clearly, the well-
posedness of the Cauchy problem will guarantee the existence of Green operators (c¢f. Propo-
sition 5.1) which play a pivotal role in the algebraic approach to linear quantum field theory,
see e.g. [17,54] for textbooks, [6,7, 10,48, 58] for recent reviews, [12-15] for homotopical ap-
proaches and [18-20,30-35, 40,45, 46] for some applications. Indeed, they fully characterize the
space of solutions of a symmetric hyperbolic system [4,31], they implement the canonical com-
mutation/anticommutation relations typical of any linear quantum field theory [6,10], and their
difference, dubbed the casual propagator or Pauli-Jordan commutator, can be used to construct
quantum states, see e.g. [11,30,40,45,46,48|.

Our strategy to prove the well-posedness of the Cauchy problem is as follows: first we derive
a suitable energy inequality for a Friedrichs system in Section 3 which will be employed in
Section 4.1 to show existence and uniqueness of weak solutions. In Section 4.2 we shall prove that
any weak solution is actually a strong solution. This will be achieved by localizing the problem
and then using the theory of mollifiers, see e.g. [63]. In Section 4.3, we discuss the regularity
of solutions of symmetric hyperbolic systems and in Section 5 we prove the well-posedness of
the Cauchy problem. Finally in Section 6 and Section 7 we provide some examples of Friedrichs
systems with admissible boundary conditions.
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Notation and convention

- The symbol K denotes one of the elements of the set {R,C}.

- M := (M, g) is a globally hyperbolic n+ 1-dimensional manifold with timelike boundary OM
and we adopt the convention that g has the signature (—,+,...,+).

- t: M — R is a Cauchy temporal function and Mt :=¢=1(0,T) is a time strip.
- n is the outward unit normal vector to OM.

-b:TM = T*M and f : T*M — TM are the musical isomorphisms.



- E is a K-vector bundle over M with N-dimensional fibers, denoted by E, for p € M, and
endowed with a Hermitian fiber metric < - |- >, .

- T.(E),Ts.(E) resp. T'(E) denote the spaces of compactly supported, spacelike compactly
supported resp. smooth sections of E.

- Sis a symmetric system of constant characteristic and ST denotes the formal adjoint operator
with respect to the fiber metric < | .

- Gg and Ggt are (future) admissible boundary conditions for S and ST respectively and
B := ker Gg and BT := ker Gg;.

2 Geometric preliminaries

Let M be a connected, oriented, time-oriented smooth manifold with boundary. We assume M to
be endowed with a smooth Lorentzian metric g. Here and in the following we shall assume that
the boundary is timelike, i.e. the pullback of g with respect to the natural inclusion ¢ : OM — M
defines a Lorentzian metric t*g on the boundary. In the class of Lorentzian manifolds with timelike
boundary, those called globally hyperbolic provide a suitable background where to analyze the
Cauchy problem for hyperbolic operators.

Definition 2.1. [2, Definition 2.14] A globally hyperbolic manifold with timelike boundary is
a (n + 1)-dimensional, oriented, time-oriented, smooth Lorentzian manifold M with timelike
boundary OM such that

(i) M is causal, i.e. there are no closed causal curves;

(ii) for every point p,q € M, J*(p) N J~(q) is compact, where J*(p) (resp. J~(p)) denotes the
causal future (resp. past) of p (resp. q).

Remark 2.2. In case of an empty boundary, this definition agrees with the standard one, see
e.g. [9, Section 3.2] or [8, Section 1.3].

Recently, Aké, Flores and Sanchez gave a characterization of globally hyperbolic manifolds
with timelike boundary:

Theorem 2.3 ( [2], Theorem 1.1). Any globally hyperbolic manifold with timelike boundary admits
a Cauchy temporal function t: M — R with gradient tangent to OM. This implies that M splits
into R x X with metric

g=—B%dt* + Iy

where B : R x 3 — R is a smooth positive function, hy is a Riemannian metric on each slice
¢ = {t} x X varying smoothly with t, and these slices are spacelike Cauchy hypersurfaces with
boundary 0%, := {t} x 0¥, namely achronal sets intersected exactly once by every inextensible
timelike curve.

2.1 Friedrichs systems of constant characteristic

Let E — M be a Hermitian vector bundle over a globally hyperbolic manifold with timelike
boundary M, namely a K-vector bundle with finite rank N endowed with a positive definite
Hermitian fiber metric < - |- >,: E, x E;, = K.

Definition 2.4. A linear differential operator S: I'(E) — I'(E) of first order is called a symmetric
system over M if

(S) The principal symbol os(§): E, — E, is hermitian with respect to < -|- >, for every
§ € T)M and for every p € M.



Additionally, we say that S is hyperbolic respectively positive if it holds:

(H) For every future-directed timelike covector 7 € T;M, the bilinear form < og(7) - |- = is
positive definite on E, for every p € M;

(P) For any Cauchy hypersurface ¥; C M, the quadratic form ¢ < Re(ST +S)¢|¢ = on %,
is uniformely bounded from below by a positive scalar multiple ¢; of the quadratic form
¢ = ¢| ¢ > which depends continuously on ¢;

Definition 2.5. We call Friedrichs system, any symmetric system S which is hyperbolic or
positive. Furthermore, we say that S is of constant characteristic if dim ker Us(nb) is constant. In
particular, if as(nb) has maximal rank we say that S is nowhere characteristic.

Remark 2.6. Notice that Definition 2.4 depends on the fiber metric < - |- >,.

Example 2.7. Consider the n + 1-dimensional Minkowski spacetime
n
_ _ 2 2
M=RxR" p=-d®+ da?
j=1

and let E := M x C¥ be a trivial vector bundle with the canonical fiber metric < - |- =¢~. Any
linear differential operator S: I'(E) — I'(E) of first order reads in a point p € M as

S:= Ao(p)at + Z Aj(p)al'j + C(p)
j=1

where the coefficients Ag, Aj,C are N x N matrices, with N being the rank of E, depending
smoothly on p € M. In these coordinates, Condition (S) in Definition 2.4 reduces to

Ag=A}  and  A;=Al

for j =1,...,n, where { is the complex conjugate of the transposed matrix. Condition (H) and
(P) can be stated respectively as follows:

= n
(Ao + Z a;Aj) >0 is positive definite for Z a? <1,
i=1 P

0 (/A)) I Oa (VA
Re(C +CT — m — Z M) is positive definite,

V9 o Ve
where ¢ is the absolute value of the determinant of the Lorentzian metric.

As we shall see in Section 6.2, a prototype example of a first order system is the so-called
classical Dirac operator. In this setting, the naturally defined fiber metric on the spinor bundle
is indefinite rather than Hermitian. Therefore, in order to include this important example in
our framework it would be desirable to require the fiber metric simply to be sesquilinear and
nondegenerate. It turns out that assuming the fiber metric to be positive-definite is not a loss of
generality for a symmetric hyperbolic system.

Lemma 2.8. Let E be a K-vector bundle endowed with an indefinite nondegenerate sesquilinear
fiber metric < -|- >, and let S be a symmetric hyperbolic system with respect to < -|- >,. The
operator Sg = os(dt)~'S is a symmetric hyperbolic system with respect to the positive-definite
Hermitian fiber metric

(-1)p =0 <os(dt)- |- >p, (2.1)
where B : M — RT is chosen on account of Theorem 2.3. Moreover, for any boundary space B,
the Cauchy problem for the operator Sz is equivalent to the Cauchy problem for S.



Proof. On account of Properties (S),the fiber metric (2.1) is a Hermitian fiber metric. In partic-
ular, for any § € T/M it holds

(os(&) [} = (os(dt) los(€)- |)s
= B=os§) [ =p
= B =<-los(&) =p
= B =<-|os(dt)os(dt) L os(€)- =,
= (]os(dt)"'os(¢))s
= (]os(€))s.

where we used Property (S) in the second and fourth equalities. Moreover, any solution of the
Cauchy problem for S is a solution of the Cauchy problem for &g where the right-hand side is

given by (gos(dt)~'f,b). O

The reader may wonder whether a symmetric system can be assumed to enjoy property
(P). With the next lemma, we shall see that, at least on relatively compact subdomains, any
symmetric hyperbolic system can be transformed into a symmetric positive system such that the
corresponding Cauchy problems remain equivalent.

Lemma 2.9. Let M be a globally hyperbolic manifold with timelike boundary. Let t be a Cauchy
temporal function and denote with Mt a time strip, i.e. Mt := t~1(to,t1). Finally let S be a
symmetric hyperbolic system. Then, for all tg,t1 € R and for any A € R, the Cauchy problem for
the symmetric system K : F(E|MT) — F(E|MT) defined by

Ky =S+ Aos(dt)

is equivalent to the Cauchy problem for S, namely

K\U =§ ST = f
E”Zo:h — \I”Zo:h
veB ¥ e B,

where ? = e, H =h and ———— T Moreover, for any relative compact set U C M, there
exists a constant X\ = A\(U) such that Ky is a positive symmetric system.

Proof. For every ¥ € I'(E) and for every ¢t € R, we have

Ka(eMW) = (S+ Aos(dt)) (e W)
= os(de™™)W + e (S + Aos(dt)) ¥
= e Mos(dt)W + e M (S + Nos(dt)) ¥
= e NSy,

which shows the correspondence between the Cauchy problems for S and K. By assumption,
S + St is a zero-order operator and ¥ < og(dt)¥ | ¥ =, is positive definite on E, therefore on
every compact subset of M there exists a sufficiently large real A (depending on the compact set)
such that the operator Ky + Ky" =S + ST 4+ 2\o5(dt) is positive definite. O

Remark 2.10. Actually the assumptions of Lemma 2.9 may be weakeaned as follows: it is
namely sufficient to assume S to be symmetric, i.e. with og(§)* = o5(&) for all £ € T*M, and
the family of pointwise quadratic forms ¥ —=< og(dt)¥ | ¥ > to be uniformely bounded from
below by a positive constant to get the result. However those assumptions are equivalent to S
being symmetric hyperbolic for a perturbed Lorentzian metric § on M. For by continuity the
quadratic form ¥ —=< og(dt)¥ | ¥ > remains positive definite for all £ in an open neighborhood



of dt in T*M. We may assume without loss of generality that neighborhood to be an open cone in
T*M which is contained in the set of future timelike covectors for g and which depends smoothly
on the base-point. Now modifying the original metric g only in 0;-direction, it is possible to
obtain a new Lorentzian metric g such that its set of future timelike covectors coincides with
— or at least is in contained in — the above cone neighborhood. We may choose the same time
orientation for that new metric g. Since its future cone is contained in the one of g, the new
Lorentzian metric is globally hyperbolic (any timelike curve for g is a timelike curve for g) and S
becomes a symmetric hyperbolic operator on (M, g) by definition. For the general discussion of
perturbations of globally hyperbolic metrics, we refer to e.g. [2, Sec. 4.2].

We conclude this section, by deriving the Green identity for any first-order linear differential
operator. To this end, consider the scalar product defined by

(@]\I/)M::/ <®|¥ > voly, (2.2)
M

for all ¥, ® € I'(E) such that supp ¥ N supp ® is compact, where vol  is the metric-induced
volume element.

Lemma 2.11. Let M be a manifold with Lipschitz boundary OM and S be any first-order linear
differential operator acting on sections of some Hermitian vector bundle E over M. Denote by St
the formal adjoint of S. Then for every ® € I'c(E),),

Re ((S®|@)m — (@[S ®) ) = Re(@ |05 (2) D)o, (2.3)

where n is the outward unit normal vector to OM and °: TM — T*M denotes the musical iso-
morphism. If furthermore S is symmetric i.e., its principal symbol is Hermitian, then (2.3) holds
without taking the real parts on both sides.

Proof. Let V be any metric covariant derivative on E. Let bg,...,b, be a local tangent frame
which is synchronous at the point under consideration, i.e. Vb; = 0, and denote with bj, ..., b},
the dual basis. In such basis, the operator S and its formal adjoint ST read as

n n
S=Y o5tV +C, ST =" =5 (), = Vi, (a5 (t)F) + CF,
j=0 j=0
where C' is some zero-order operator. Consider now the real n-form on M given by
n
w = Z Re < a5(b7)® | ® =), bjvoly (2.4)
j=0

where 1 denotes denotes the insertion of a tangent vector into the first slot of a form. By
straightforward computation we get

dw = R ( < Vi, (05(B5)® | @ =, + < 05 (b5)V), & D =,
j=0

— <] —os(b)1V,,® >, )volM
= Re(<SP[® -, - < @|S'® =, ) voly,

Using Stokes’ theorem for manifolds with Lipschitz boundary we obtain (2.3). O

Remark 2.12. In case S is symmetric, the differential form w defined above is real, therefore we
obtain (2.3) without the real parts on both sides.



2.2 Admissible boundary conditions

In this paper we are interested in sections subject to certain linear homogeneous boundary con-
ditions, depending of course if we want to solve the forward or the backward Cauchy problem.
We begin by fixing a Cauchy surface ¥g := t~1({0}) where we shall assign the initial data. To
define these boundary conditions we associate with each boundary point ¢ € OM a pair of lin-
ear subspaces (B4), C E; whose dimensions are the same at all points of M and which vary
smoothly with ¢. In particular, we shall focus on a class introduced by Friedrichs and Lax-Phillips
in [52,60], dubbed admissible boundary conditions.

Definition 2.13. A smooth linear bundle map Gg, : E,,, — E|,,, is said to be a future admissible
boundary condition for a first-order Friedrichs system S if

(i-f) the pointwise kernel B of Gg, is a smooth subbundle of E,, ;
(ii-f) the quadratic form ¥ < os(n’)¥ | ¥ =, is positive semi-definite on B ;

(iii-f) the rank of B, is equal to the number of pointwise non-negative eigenvalues of og(n”)
counting multiplicity.

Similarly we say that Gg_: E|,, — E|,,, is past admissible if

(i-p) the pointwise kernel B_ of Gg_ is a smooth subbundle of E,,;

(ii-p) the quadratic form ¥ < og(n”)¥ | ¥ >, is negative semi-definite on B_;

(iii-p) the rank of B_ is equal to the number of pointwise non-positive eigenvalues of og(n”)
counting multiplicity.

The pair B = (B4, B_) is called the admissible boundary space or admissible boundary condition

for S.

Remark 2.14. The role of B, and B_ will become apparent when looking for energy estimates
for symmetric hyperbolic S, see Theorem 3.2. It turns out that B (resp. B_) is only needed in
the future (resp. past) of the chosen Cauchy hypersurface 3.

Notice that if < -|- > is not positive definite, by Lemma 2.8 the new symmetric hyper-
bolic system G4 together with the Hermitian positive-definite fiber metric (- |-)s can be defined
such that the Cauchy problems for both &g and S become equivalent. In particular, being an
admissible boundary condition for &z is equivalent to be admissible for S. Indeed it holds

(06, (@) | W) =< os(’)T | W - .

Conditions (ii-f) and (ii-p) are equivalent to require that the boundary conditions are mazimal
with respect to properties (iii-f) and (iii-p) respectively, see [59, Theorem D.1], namely no smooth
vector subbundles (B’)+ of E exist that properly contains B and such that for all & € (B'),
and ®” € (B')_

<os(0)d [®' =>0 < o5(n’)d” | =<0
holds. The fact that we do not assume os(n”) to be invertible (which is the case in [59, App. D])
does not play any role. As a consequence, note that ker(os(n’)) € B, NB_.

Definition 2.15. Let Gg be a future or past admissible boundary condition for a given first-
order Friedrichs system S on E. Assume S to be of constant characteristic along M. The
adjoint boundary condition GE is defined as the pointwise orthogonal projection onto as(nb)(B).
In particular,

BT := ker(G]I;) = <Us(nb)(B)>J—

If B = B then we say that B is a self-adjoint future/past admissible boundary space.



Similarly to [59, Theorem D.2], it can be shown that, if B is a future admissible boundary
condition for instance, then the quadratic form ® < og(n”)®|® >, is negative semi-definite
on Bf, whose rank coincides with the number of nonpositive eigenvalues of og(n”) counted with
multiplicities. Namely ker(os(n’)) must be contained in B by its maximality property, so that,
pointwise,

dim(B) = dim(E,

) — dim(B) + dim(ker(cs(n”)) N B)
) — dim(B) + dim(ker(os(n’))),

M

M

which is precisely the number of nonpositive eigenvalues of Js(nl’) counted with multiplicities.
This in turn implies that Bf is maximal such that ® ~< o5(n”)® | ® >, is negative semi-definite
on BT, because pointwise any subbundle containing Bf and enjoying the same property cannot
intersect the subbundle spanned by the eigenvectors associated to the positive eigenvalues of
os(n”) in a nontrivial way. Therefore it must have the same dimension as — and therefore coincide
with — Bf. As a consequence, if B is future admissible for a given Friedrichs systems S, then Bf
is future admissible for Sf. Moreover, by construction of Bf, for all (¥, ®) € B x gy B' it holds

< 0s(0”)¥ [P -,= 0.

2.3 The forward and the backward Cauchy problem

The backward Cauchy problem for a symmetric hyperbolic system S is equivalent to the forward
Cauchy problem for —S on the time-reversed underground spacetime:

Lemma 2.16. Lett: M — R be a Cauchy temporal function with gradient tangent to the boundary
on a given globally hyperbolic spacetime with timelike boundary M. Let S be any symmetric hy-
perbolic system of constant characteristic along OM and with admissible boundary space (B4, B_)
along OM.

Then S := —S is symmetric hyperbolic on M, which is M with the same metric but with reversed
time orientation. Moreover, (B_,B.) is an admissible boundary space for S along OM.

Proof. A 1-form ¢ € T*M = T*M is future-oriented causal on M if and only if it is past-oriented
causal on M. Therefore, if ¢ is future-oriented causal on M, then o¢(£) = os(—¢) is a pointwise
positive definite endormorphism of E because —¢ is future-oriented on M. This shows the first
statement.

The second statement follows from the fact that the outward unit normal n to OM does not
change when the time orientation is reversed, so that, if 1 —=< Js(nl’)¢ |1 = is positive (resp.
negative) semi-definite on some subbundle of E|,,, then ¢ < o5 () | == — < os(n’)Y | =
is negative (resp. positive) semi-definite on that same subbundle. O

As a consequence of Lemma 2.16, given any symmetric hyperbolic system S on M with ad-
missible boundary space (B, B_) and given any § € I'c(E) as well as b € I'.(E;, ), solving

Su =f on M
u‘EO = h on 20
|1 (5g)nom €B, along JI\J/IF(EO) N oM (2.5)
‘J_(Zo)maM € B_ along J,(Xp) N OM
M

on M is equivalent to solving

—Su =—f onM
(U =h on X (

+ v 2.6
u‘Ja(Eo)ﬁaM € B_ along J (¥0) N OM )

€ By along Jg(¥0) N oM

u
|- (Zg)NdM



on M: a section u of E solves (2.5) on M if and only if u solves (2.6) on M.

3 Energy Inequality

In this section we derive a suitable energy inequality for Friedrichs systems in any time strip
Mt :=t~1((0,T)). By denoting with | - HLQ(E‘M y the norm corresponding to the scalar product
T

(-] -)m; defined by Equation (2.2), the main result of this section is the following.

Theorem 3.1 (Energy Inequality). Let M be a globally hyperbolic manifold with timelike bound-
ary, let t: M — R be a Cauchy temporal function and denote with Mt the time strip Mt :=
t=1((0,T)). Let S be a Friedrichs system and denote by St the formal adjoint operator. Assume
M to be Cauchy-compact when S is symmetric hyperbolic. Finally denote by Gg a future admis-
sible boundary condition and by GE the adjoint boundary condition. Then there exists a constant

C = C(Mt) > 0 such that, for all ® € Le(Ey,, ) satisfying [z, =0, |z, =0 and @ € BT |m,,
st
H(bHLQ(E‘MT) <C|s CI)HLQ(E‘MT)- (3.1)

Before proving our claim, we need some preliminary results on symmetric hyperbolic systems.
Let t: M — R be a Cauchy temporal function and set ¥ := J~(p) N3 for p € M. Denote
with (|)g the normalized Hermitian scalar product (2.1) and let |- |5 be the corresponding norm.
Finally let dus be the volume density of 3.

Theorem 3.2 (Energy estimates for symmetric hyperbolic systems). Let M be a globally hy-
perbolic manifold with timelike boundary and let S be a symmetric hyperbolic system of constant
characteristic. Then, for each p € M and all ty,t1 € R with ty < t1 there exists a constant
C = C(p,to,t1) > 0 such that

t1
/ 0|3 dpy, < CeCthrto) / / |SW|3dusds + 1710 / 0|3 ag, (3.2)
»P to >P P

tq to

holds for each ¥ € T'(E) satisfying U, € kerGg, where Gg is a future admissible boundary
condition for S. In particular, C = C(tg,t1) if M is Cauchy-compact.

Proof. We shall reduce to the proof of [4, Theorem 5.3]. To this end, let us define the subset
K = J (p) nt~Y([te,t1]) C M and consider the n-differential form defined by Equation (2.4).
Stokes’ theorem for manifold with Lipschitz boundary yields

/dw:/w:/w—/w—l—/ w—i—/w
K oK i i KNOM Y

where Y := 0J(p) N t~1([to, t1]). In order to reduce our proof to the one of [4, Theorem 5.3] we
only need to show that
/ w>0.
KNoM

We choose a positively oriented orthonormal tangent basis by, b1, ...,b, of T¢M in such a way
that by = —%at and by = n, so that the restriction of w to M is given by

Vw =< o5(’)¥| ¥ >=p novol gam =< os(@”)¥ | ¥ = vol grom -

Therefore

/ w= / < 0s(0”)T | =, vol grom -
KnoM KnNoMm

Since ¥|gm € B|my, property (i-f) of Definition 2.13 implies that the r.h.s. of the last identity is
nonnegative, which concludes the proof. ]
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Combining Theorem 3.2 with Lemma 2.16, we immediately obtain that if there exists a
solution to the Cauchy problem (1.1) it must be unique and it propagates with at most the speed
of light. We recall this results for the sake of completeness.

Proposition 3.3 (Uniqueness and finite speed of propagation for symmetric hyperbolic system).
Let M be a globally hyperbolic manifold with timelike boundary and let S be a symmetric hyperbolic
system of constant characteristic coupled with admissible boundary conditions. If there exists
U € I'(E|m;) satisfying the Cauchy problem (1.1) then it is unique and it propagates with at most
the speed of light, i.e. its support is contained inside the region

V= (J(supp f) U J(supp f))) ;

where J(-) denote the causal future of a set.

Figure 1: Finite propagation of speed — VN T.

Proof. Assume q € J(Xg) and consider any point p outside the region V N My, with Mt :=
t71(0,T) — ¢f. Figure 1. This means that there is no future-directed causal curve starting
in supp f U supp b, entirely contained in V N My, which terminates at p. As a consequence,
fl7-p) =0 and b ;- )nx, = 0. Therefore, by Theorem 3.2, it follows that W vanishes in J~ (p).

The case ¢ € J~ () is obtained with the time reversal (see also Lemma 2.16). Hence, ¥
vanishes outside V.

Assume that there exist ¥ and ® satisfying the same Cauchy problem (1.1). Then ¥ — & €
I‘(E‘MT) is a solution of (1.1) with f = 0 and h = 0. As we have already shown, the supports of
¥ and ® are contained in V N M+. Therefore, we can use Theorem 3.2 to conclude that ¥ — &
vanishes identically. O

We notice that, as in the boundaryless case, solving the Cauchy problem associated to a
symmetric hyperbolic system for Cauchy-compact or arbitrary globally hyperbolic manifolds with
timelike boundary are equivalent.

Proposition 3.4. Let M be a Cauchy-noncompact globally hyperbolic manifold with timelike
boundary and let (M, g) = (R x Xg, —32dt?> © hy) be a splitting as in Theorem 2.3. If, for a given
symmetric hyperbolic system S on M, the Cauchy problem (1.1) can be solved on (R x U, —(%dt> @
ht) for any relatively compact domain with smooth boundary U C 3¢ and any admissible boundary
condition along OU, then so can it on M itself.

Proof. The proof virtually coincides with that of [5, Theorem 3.7.7]. Let f, h be the Cauchy data
in (1.1) and set K := supp (f) Usupp (h) C M. Then K is a compact subset of M and therefore
is included in some Mt = (0,7T) x ¥( for some real 0 < 7. Let S be the projection onto X of
the compact subset JM(K) N ([0,T] x ) w.r.t. the splitting M = R x Xg. Then there exists
a relatively compact open neighborhood U of 3 in ¥y with smooth boundary 0U. Note that
part of the boundary of U is contained in OM and it is only on that part that the support of the
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solution to (1.1) may meet OU. Consider now M’ := R x U with metric ¢’ := —3%dt? @ hy, where
U is the closure of U in ¥g. Then M’ is a new Lorentzian manifold and is globally hyperbolic
because of U being compact: it can be directly shown that every inextendible timelike curve in
M’ meets U exactly once; the main point is that, on U, all metrics h; for ¢ in a compact interval
are uniformly equivalent to some fixed metric. We refer to the proof of [8, Lemma A.5.14] that
can be adapted to our situation. Now M’ is a Cauchy-compact globally hyperbolic manifold with
timelike boundary, therefore there exists a unique solution ¢ to the Cauchy problem (1.1) on
M’ := (0,T) x U. Since by finite propagation speed the support of ¥ is contained in J(K)NMZ,
it meets OM’ only along OM and, since by construction ¥ must vanish along the rest of OU, the
section ¥ can be considered as a section of E on M. Therefore there exists a solution ¥ to (1.1)
on Mt. Uniqueness holds on Mt as well since it holds on M’T. Since this holds for any 0 < T € R,
we obtain global existence and uniqueness of solutions to (1.1) on M. O

Remark 3.5. Assume S to be a symmetric hyperbolic system on a globally hyperbolic manifold
with noncompact Cauchy hypersurfaces. On account of Proposition 3.4, to solve the Cauchy
problem for S in a time strip Mt it is enough solving it on [0, 7] x U, where U is compact. Since
[0,7] x U is compact, then Lemma 2.9 guarantees the existence of a suitable A such that the
operator Ky is a symmetric positive system and it has an equivalent Cauchy problem. Summing
up, the Cauchy problem for a symmetric hyperbolic system S on a globally hyperbolic manifold M
with non-compact Cauchy surfaces can be solved if the Cauchy problem for Ky can be solved on
[0, T] xU. Therefore, we may prove existence and uniqueness for the Cauchy problem for S via the
auxiliary operator Ky for sufficiently large A. Note that this works only if M is Cauchy-compact.

We now have all the ingredients to prove Theorem 3.1.

Proof of Theorem 3.1. First, the proof of Theorem 3.1 for a symmetric hyperbolic system on a
Cauchy-compact globally hyperbolic manifold is an immediate consequence of Theorem 3.2 since
it suffices to integrate (3.2) on [0, T] after choosing —S' — which is again symmetric hyperbolic —
instead of S. Let S be now a symmetric positive system of constant characteristic.

By Lemma 2.11, Green identity reads

(®]SP)uty — (5@ | )iy = (@ | 05(n”) oty

where (-|-)am, is the induced L2-product on OMt. By adding 2(ST® | @)y
symmetric positive system we thus obtain

- and using that S is a

(@] 05(0)@)ont, +2(S'® @), = (2] (S + SN B)y, > (@ | D)y, (3.3)

for some ¢ > 0, where we used condition (P) in Definition 2.4. Since ® € Bf|y,, by definition of
adjoint boundary space we have
(@] os(n)®)om <0

Therefore, (3.3) reduces to
(@ ®)y, < 2(P]STD),

and by the Cauchy-Schwarz inequality we obtain the desired inequality. U

4 L2-well-posedness in a time strip

The aim of this section is to prove the L?-well-posedness of the Cauchy problem for a Friedrichs
system of constant characteristic in a time strip Mt := ¢t ~1((0, 7)) for 0 < T € R. We shall achieve
our goal in three steps: first, we shall prove the existence and uniqueness of weak solutions.
Second, we shall prove that any weak solution can be approximated by a sequence of smooth
sections by means of a localization procedure. Finally, we shall discuss the regularity of strong
solutions.
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To this end, let || - ||L2(E\M y be the norm corresponding to the scalar product (2.2) and denote
T

L2-completion of FC(E|MT) by

(1M

LQ(E|MT) = (FC(E\MT)a ( ’ ')MT)

4.1 Weak solutions

Definition 4.1. We call ¥ € LQ(E‘MT) a weak solution to the Cauchy problem (1.1) if the relation

(@[ f)my = (ST | W),
holds for all ® € T'.(E|u,) satisfying ®|s, = 0, ®|s, = 0 and ®|ym € Bl |y

Theorem 4.2 (Weak existence). Let M be a globally hyperbolic manifold with timelike boundary
and lett: M — R be a Cauchy temporal function. For any 0 < T € R denote with Mt :=t=(0,T)
a time strip. Let finally S be a Friedrichs system and denote with Gg a future admissible boundary
condition. Assume M to be Cauchy-compact when S is symmetric hyperbolic. Then there exists
a unique weak solution ¥ € LQ(E‘MT) to the Cauchy problem (1.1) restricted to M.

Proof. By Theorem 3.1, we get that for every & € FC(E\MT) satisfying ®|s, = 0, ®|x, = 0 and
®|om € Bl|y, it holds

Hq)HL?(E‘MT) < CNYHST‘I)HLQ(E‘MT)- (4.1)

The latter inequality implies that the kernel of the operator ST acting on
domS' := {® € T.(E|u;) | ®|g, =0, @[, =0, ®|om € BT |u,}
is trivial. Let now £: ST(dom ST) — C be the linear functional defined by
((©) = (2 f)my
where ® satisfies ST® = ©. By the energy inequality (4.1), £ is bounded:
O) =(®|f)m; < Hf”LQ(E‘MT) HCI)HL2(E‘MT)

§5Hf||L2(E‘MT)||ST(I)HL2(E‘MT) = 5Hf||TH@HL2(E‘MT)a

where in the first inequality we used the Cauchy-Schwarz inequality. Then ¢ can be extended to
a continuous functional defined on the L2-completion of ST(dom ST) denoted by H C L?(E|m, ).
Finally, by Riesz’s representation theorem, there exists a unique element ¥ € L?(E|m, ) such that

(©) = (0] ),
for all © € ST(domST). Thus, we obtain
(@ Dmr = £(0) = (O] V)my = (ST® | V)u,

for all ® € domS', which proves the existence of a unique weak solution ¥, O
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4.2 Strong solutions

Definition 4.3. We call ¥ € L2(E|MT) a strong solution of the initial-boundary value prob-

lem (1.1) if there exists a sequence of sections ¥y, € I‘(E|MT) N L2(E|MT) such that Wy, € Blu;
on OMT on X and

k—o0 k—o0

H\I/k — \I}HLQ(E\MT) — 0 and HS\Ilk — fHL2(E\MT) — 0.

In order to show that any weak solution is a strong solution, we begin by localizing the
problem. Hence, consider an open covering {U;}; of Mt and let ¢; be a smooth partition of
unity subordinated to U;.

Lemma 4.4. A section ¥ € LQ(E‘MT) is a weak solution of the Cauchy problem (1.1) if and only
if for any j, V; == @;¥ is a weak solution of

S\I/j = fj = ijf + Us(dtp]‘)\lf
Ujlz, = bj == ;b (4.2)
\I’j|a|\/| € B|MT-

Proof. To verify our claim, suppose ¥ satisfies SU = § in a weak sense, i.e. for any ® € FC(E\MT)
satisfying ®|,, € Bf|w,, and &, = 0, it holds (ST®|¥)r = (®[f)7. Using (®|p;¥)m, =
(p;® | ¥)m, and then Leibniz rule, it follows that

(ST® | T)m, = (9;8T@ [ W)my = (ST(0;®) | V)my — ((STep)® | W), =
= (@i ® )My + (05(d;) P | ¥)my = (P [ @sf + os(dip;) ¥)my

This shows that ¥; is a weak solution of the Cauchy problem 4.2. Conversely, suppose that ¥;
is a weak solution of the Cauchy problem (4.2). Then by summing over j and using > j dpj =0,
we find that a weak solution ¥ = Zj VU, is a weak solution of S¥ = §. O

Definition 4.5. Let U C Mt be a compact subset in Mt. We say that ¥ e L*(E|)) is a locally
strong solution of the Cauchy problem (1.1) if there exists a sequence of sections Wy € I'(E|))
such that Wy, € Blm; on OMT NU and

k k
10 — Wl e, ) ——+0 and [|S¥) —fllL2g,) — 0.

We concentrate on points in the boundary p € OM N M+ (the other points will even be easier
to handle since we do not have to care about boundaries) and firstly define a convenient chart as
follows, compare also Figure 2: Let X, be the Cauchy surface of Mt to which p belongs to. For

Xp

Figure 2: Fermi coordinates on each Cauchy surface.

q € OMN M let f)q = X4y NOIMN Mt be the corresponding Cauchy surface in the boundary. Let
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0:[0,T] = OM N Mt be the timelike geodesic in OM N Mt starting at p with velocity v € T,0M
where v is a normalized, future-directed, timelike vector perpendicular to ip in M N Mt. Let
B.(o(t)) be the e-ball in 9% o(t) around o(t). On these balls we choose geodesic normal coordinates
Ke: BPL0) c R — Ea(g(t)). Moreover, inside each ¥, we choose Fermi coordinates with

base B-(o(t)). Thus, we obtain a chart in Yoty around o(t) as

Re: B2H0) x [0.6] R = Un(B(e(t))
(.2) = expgi¥(2)

where U.(B:(o(t))) := {q € Yo | dists,, (g, B.(o(t)) < &}, exp;’(i‘)’(t)(z) is the normal exponen-

A

tial map in ¥, starting at &¢(y) with velocity perpendicular to X,y = 0¥, pointing in the
interior and with magnitude z. Putting all this together we obtain a chart

kp: [0,T) x BE7H0) x [0,] CR™ = U, = ] Ue(Be(o(t)) C My
te[0,e]
(t7 Y, 5) — Et(ya 2)
For us here, the only purpose of those charts is to specify coordinates such that near the point

p the Cauchy problem is close enough to the Minkowski standard form.
We are finally in the position to prove our first main result.

Proof of Theorem 1.1. To prove our claim it remains to show that any weak solution W of the
Cauchy problem (1.1) is a strong solution. Let {U;}; be an open covering of Mt and let ¢; be a
smooth partition of unity subordinated to {U;};. Set ¥; := ¢;¥. On account of Lemma 4.4, it
is enough to check that for any j, ¥, is a locally strong solution. For every p € Uj, there exists
a sufficiently small ¢ > 0 such that in the coordinates x, from above a symmetric hyperbolic
systems S has the form

n—1
S =o0s(dt)or + Y os(da?)d,; + o5(dz)ds + C(t,y, %)
j=1

for some zero-order operator C. For every U; N OM # () then [63, Theorem 4] ensures that any
weak solution is a strong solution. If U;NOM = (), then using the classical results of Friedrichs [51]
we can conclude. Recall that, by Proposition 3.4, if S is a symmetric hyperbolic system, then M
may be assumed to be Cauchy-compact. This ends the proof of Theorem 1.1. U

4.3 Differentiability of the solutions for symmetric hyperbolic systems

It is well-known that the Cauchy problem for the backward heat equation is not well-posed. This
is because an initial data for the backward heat equation is a final condition for the forward heat
equation. The latter equation has a smoothening effect on the initial data, i.e. the solution is
smooth even if the initial data is only continuous. It is easy to understand that, there exists a class
of smooth initial data for the backward heat equation generating non-smooth solutions. Since the
heat equation can be reduced to a symmetric positive system (c¢f. Section 7.2), we cannot expect
the existence of smooth solutions for a generic symmetric positive system. Hence, in this section
we shall only focus only on the subclass of symmetric hyperbolic systems. In particular, we shall
see that, if the Cauchy data (f, h) are smooth and a compatibility condition is imposed, then the
strong solution is actually smooth. To this end, let t: M — R be a Cauchy temporal function
with gradient tangent to the boundary, as in Theorem 2.3, and write the symmetric hyperbolic
system S as
S = O'S(dt)vt —H
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where H is a first-order linear differential operator which differentiates only in the directions
that are tangent to ¥ and where V is any fixed metric connection for < -|- >. Finally let
Gg,,Gs_: E,,, — E|,,, be future and past admissible boundary conditions for S, in particular
Bi := ker(Gg, ) defines the future resp. past admissible boundary space for S along OM. The
compatibility conditions of order £ > 0 for h € F(E|EO) and f € I'(E) read

5 (k! j
Y g7 (74601 ), s =0 (19

and

(k) j
Z% = (thB_) (azohk,j —0, (4.4)

where the sequence (hy)x of sections of E, o is defined inductively by ho := b and

k-1
k—1)! 1y =
b = Z MH]'BZO br_1-; + V5 !og l(dt)’f)|820 for all k£ > 1,
j=0" '

where H; := [Vt, Hj_l] and Hp := Us(dt)le.

Notation 4.6. We denote the space of data which satisfy the compatibility conditions as

F(E|MT) X I‘(E‘EO) ={(f,h) € F(E|MT) X I‘(E‘EO) | (4.3) and (4.4) hold }.

The compatibility conditions (4.3) and (4.4) up to order k must be fulfilled in order for the
solution of the Cauchy-problem, if it exists, to be C*. Those conditions are sufficient for nowhere
characteristic symmetric hyperbolic systems [64]. However, if the symmetric hyperbolic system
is of nonvanishing constant characteristic, full regularity of the solution cannot be expected in
general, see e.g. [67]. In that case, as shown in [63], there exists a good notion of tangential
regularity. Given the Cauchy hypersurface ¥9 C M where the initial condition is fixed, we
say that a vector field X € I'(TXy) is tangential to 0% if and only if Xips, € [(To%y), i.e.
g(X,n), =0 for every g € 0¥y. We denote the space of tangential vector fields as

%tan(Eo) = {X S P(TEQ) ‘g(X, n)q =0 for all ¢ € 320} .

As in [66], we define — at least in the case where M is Cauchy-compact, otherwise a metric along
>0 has to be fixed — for any m > 0 the anisotropic Sobolev space H,Z”(E‘EO) as

HI'(Ey, ) = {¢€L2(E|EO), Vx, Vi, Vg Vg6 € L2(Epy, )

vxl,...,Xh,X{,...,X,;},

where X1, ..., X, X1, ..., X}, are smooth tangent vector fields on Xg with X1,..., X}, € Xtan(Xo),
Xi,..., X ¢ Xan(X0) as well as h + 2k < m. The space HI'(E|,, ) can be endowed with a
Hilbert-space structure, see [66, p. 673]. It is easy to see that H"(E, ) C H [%}(E‘ZO), in
particular HQI(EEO) embeds continuously into the space FP(E‘EO) of C? sections of E|, as soon
as m > 5 + p by the Sobolev embedding theorem for compact manifolds with C'! boundary, see
e.g. [1, Ch. V]. For the sake of completeness, we recall part of Secchi’s main result [66, Theorem
2.1] in our context: Fix any integers m > 2[3] +6 and 1 < s < m. Assume X to be compact
with smooth boundary and of nonzero and nonmaximal constant characteristic w.r.t. a symmetric
hyperbolic system S on M. Let Gg to be a future admissible boundary condition for S along M.
Given f € ;g HI([0,T], H: 7 (30)) and h € HE(Q), assume that the compatibility conditions
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(4.3) are satisfied up to order s — 1 and that h; € H () for all j =0,...,s— 1. Then there
exists a unique ¥ € (;_o ([0, T], H:™7 (%)) solution of the initial boundary value problem
S¥ = fon Mr, \I]\zo = b and ¥, € B|u;. Note in particular that, if f,h are smooth on M, then

so must be ¥ because it lies in T/ <[O,T],FP(E|EO)> for any 7, p.

Theorem 4.7. Let M be a globally hyperbolic manifold with timelike boundary and let S be a
symmetric hyperbolic system of constant characteristic. If the data (f,h) are smooth and satisfy the
compatibility conditions (4.3) and (4.4), then the strong solution VU of the Cauchy problem (1.1)
lies in F(E‘MT).

Proof. First let p € OM N Xt for some and let ¢: [0, T] = OM be a timelike curve with o(0) € X

and p = o(T). We fix ¢ > 0 such that we have Fermi coordinates on a “cube” U,

o(t) as in Section 4.2 for all ¢ € [0, T]. This is always possible since the image of ¢ is compact

(t) around

and everything depends smoothly on the base point. For (71, = U Uyty we know that the
te[0,T]
compatibility conditions (4.3) and (4.4) are fulfilled along ¥ by assumption. Thus, [66, Theorem
2.1] tells us that the strong solution W lies in I'(E|_ ). If S is nowhere characteristic, ¥ is
p

actually smooth on account of [64, Theorem 3.1]. For p € M\ OM we choose a timelike curve
0:[0,T] = M\ OM with p(0) € ¥y and p = o(T) and proceed as before. It is even easier since we
can just use geodesic normal coordinates in the Cauchy hypersurfaces around each p(t). U

5 Global well-posedness

Up to now we have obtained a strong solution in any time strip Mt in Theorem 1.1 and showed
that, if the Cauchy data (f, h) fulfill the compatibility condition (4.3), then the solution is actually
smooth (c¢f. Theorem 4.7). We can now easily put everything together to obtain global well-
posedness of the Cauchy problem for a symmetric hyperbolic system of constant characteristic.

Proof of Theorem 1.2. Fix h € FC(E‘EO). On account of Theorem 4.2, for any T' € [0,00) there

exists a weak solution W7 to the Cauchy problem (1.1) in the time strip My := t~1([0,7]). By
Theorem 4.7, we get in particular that W7 is smooth in the time strip M. By uniqueness of
the solution, we get Wr, |;-107y] = Yn|¢-1(0,7y) for all Ty < Tj € [0,00). By combining a similar
argument for negative time with Lemma 2.16, we get existence of solutions for negative times.

Finally, the stability of the Cauchy problem follows by [4, Section 5], the fact that we have a
boundary condition playing no role in the proof. O

A byproduct of the well-posedness of the Cauchy problem is the existence of Green operators:

Proposition 5.1. A symmetric hyperbolic system of constant characteristic on a globally hyper-
bolic manifold with timelike boundary coupled with an admissible boundary condition is Green-
hyperbolic, i.e., there exist linear maps, called advanced/retarded Green operator respectively,
G*: Tw(E) — D, (E) satisfying

(i) So GEf =§ for all f € T.(E) and GF o Sf=f for all f € T.p. (E);

(ii) supp (GFf) C J=(suppf) for all § € Tc(E),

where J* denote the causal future (+) and past (—) and Ty g, (E) C T4(E), t € {sc,c} denotes the
space of smooth sections on E (with § support property) which fulfill the By-boundary condition.

Proof. Let § € T.(E). We choose ty € R such that suppf C J(X4,). By Theorem 1.2, there
exists a unique solution ¥ = ¥(f) to the Cauchy problem

SU =
w, =0
\I]\BM € B+.
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We set GTf := ¥ and notice that So GT§ = SU = §. Note that by the finite speed of propagation,
(cf. Proposition 3.3), GTf € I'scp, (E). Moreover, GT o S¥ = G*f = ¥ which shows (i). By
Proposition 3.3, we obtain supp G™f C J*(supp f) and this concludes the proof of (ii) for G*.
The existence of the retarded Green operator G~ is proven analogously. U

6 Examples of symmetric hyperbolic systems

6.1 The Euler momentum equation

We briefly discuss an elementary example of a symmetric hyperbolic system where the notion
of future and past admissible boundary conditions is essential. Most of what we present here is
inspired from [64, Example p.305], [5, Exercise 3.9.22] and can be found in [38].

We consider M := R x ¥ with metric g := —dt? ® h, where (X", h) is an arbitrary Riemannian
manifold with nonempty boundary. Let E := 73T — M be the tangent bundle of ¥ pulled
back onto M via the second canonical projection mo: M — ¥. Given any section ug of E, that is,
any possibly time-dependent smooth vector field along ¥, we define the so-called linearized Euler
operator

S =0, + Vi, + V.ug

acting on sections of E. Because of o5(§) = £(0 + up) - Id for every £ € T*M, the operator S is
symmetric and is hyperbolic if and only if h(ug,ug) < 1 everywhere on M. Denoting by n the
outward unit normal to OM, we have o5(n’) = h(n,ug) - Id = (n,ug) - Id , so that S is of constant
characteristic as soon as (n,ug) vanishes either identically or nowhere along OM:

1. If (n,up) > 0 along OM, then S is nowhere characteristic along OM and the only possible
future and past admissible conditions for S along OM are B, = E|,,, and B_ = {0}.

2. If (n,ug) = 0 along OM, then S is of constant characteristic and the only possible future
and past admissible conditions for S along OM are BL = E .

3. If (n,up) < 0 along OM, then S is nowhere characteristic along OM and the only possible
future and past admissible conditions for S along OM are By = {0} and B_ = E,,,.

From now on, we assume ¥ := R} = {z = (z1,--- ,2,) € R" |2, > 0} with standard Euclidean
metric and ug to be the restriction of any nonzero parallel vector field from R" to R’}. Up to
rescaling up, we may assume that h(up,up) < 1 on R}. We fix ¥y := {0} x ¥ as a Cauchy
hypersurface in M and vy € F(E|EO) as initial data. Consider the Cauchy problem for S:

Su =0 on M
Uls, =vp on Xy

6.1
U phsgmom € B, along Jt(Xo) NOM (6.1)

U mgynom B_ along J (X¢) NOM
The equation Su = 0 on M with initial data Ujg, = V0 along ¥ has a unique solution u which
can be explicitely written as

u(t, ) = vo(x — tug)

for all (t,x) € M. Clearly, if (n,up) > 0 along OM (which is the case as soon as this inequa-
lity is satisfied at one point of OM), then no boundary condition can be imposed for u along
J1 (o) N OM, whereas u must vanish along J~(3g) N M, otherwise there would exist infinitely
many solutions to (6.1). This is precisely what the boundary conditions By prescribe in that
case. Analogously, if (n,ug) < 0 along OM, then no boundary condition can be imposed for u
along J~(3g) N OM, whereas u must vanish along J*(3¢) N OM, otherwise the same violation of
uniqueness for solutions to symmetric hyperbolic systems occurs. If (n,ug) = 0 along OM, then
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no boundary condition at all, whether in the past or the future of ¥y, can be imposed, which is
consistent with the fact that the curves ¢ — x — tug in that case run either entirely along M or
in M\ OM.

In all three cases, the compatibility conditions (4.3) and (4.4) for the solution v only mean
that vy vanishes along 03 as well as all its time derivatives.

6.2 The classical Dirac operator

Let (M, g) be a globally hyperbolic manifold of dimension n + 1 and assume to have a spin
structure i.e. a twofold covering map from the Sping(1, n)-principal bundle Pgpip, to the bundle
of positively-oriented tangent frames Pgg+ of M such that the following diagram is commutative:

PSpin, X Sping(1,n) Pspin

| |

Pso+ X SO(l,n) Pso+ M

The existence of spin structures is related to the topology of M. A sufficient (but not necessary)
condition for the existence of a spin structure is the parallelizability of the manifold. Therefore,
since any 3-dimensional orientable manifold is parallelizable, it follows by Theorem 2.3 that any
4-dimensional globally hyperbolic manifold admits a spin structure. Given a fixed spin structure,
one can use the spinor representation to construct the spinor bundle, i.e. the complex vector
bundle
SM := Spingy(1,n) x, CY

where p : Spiny(1,n) — Aut(CY) is the complex Spiny(1,n) representation and N := ol*3].
The spinor bundle comes together with the following structures:

- a natural Sping(1,n)-invariant indefinite fiber metric
< =p: M x S,M — C;
- a Clifford multiplication, i.e. a fiber-preserving map
v: TM — End(SM)
which satisfies for all p € M, u,v € T,M and 9, ¢ € S,M
YWy (V) +7(0)v(u) = =2g(u,v)Ids,m, < V(W)Y [ ¢ =p== P [7(u)¢ =p .

Definition 6.1. The (classical) Dirac operator D is the operator defined as the composition of
the metric connection VS on SM, obtained as a lift of the Levi-Civita connection on TM, and the
Clifford multiplication:

D =~0oVM: I'(SM) = I'(SM).

In local coordinates and with a trivialization of the spinor bundle SM, the Dirac operator
reads as

Dy = euv(e,) Vo'
©=0

where {e, } is a local Lorentzian-orthonormal frame of the tangent bundle TM and ¢, = g(e,, e,) =
+1.
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Proposition 6.2. The classical Dirac operator D on globally hyperbolic spin manifolds M with
timelike boundary is a nowhere characteristic symmetric hyperbolic system.

Proof. Our claim follows from [62, Proposition 2.15] and [57, Corollary 3.12]. O
Examples of admissible boundary conditions

The aim of this section is to test whether particular known boundary conditions for the
Dirac operator are admissible in the sense of Definition 2.13. In particular, we shall show that
the Lorentzian counterpart of the standard Riemannian boundary conditions are admissible, see
e.g. [56, Section 1.5].

Lorentzian chirality boundary conditions. Given a so-called chirality operator G on SM,
i.e. a parallel involutive antiunitary (with respect to < -|- >) endomorphism-field of SM that
anti-commutes with Clifford multiplication by vectors, one may define the so-called chirality
boundary space which is defined as the range of the map

TCHI = % (Id — ’y(n)g)

where v(n) denotes Clifford multiplication for the outward-pointing unit normal along OM.

The map mcqy is clearly a linear projection since it satisfies W%HI = mopr. Furthermore, the range
of mcopr is the pointwise eigenspace of v(n)G to the eigenvalue —1 and G exchanges that eigenspace
with the eigenspace to the eigenvalue 1 since {G,v(n)G} = 0. Therefore, the range of mcyr has
dimension 2[%]_1, which is the number of nonnegative — actually positive — eigenvalues of the
endomorphism UD(nI’). Since G is skew-Hermitian with respect to the indefinite spin product
=< +|+ >, the complex number < Gt |1 > must be imaginary for any ¢ € SM,,,, therefore we
have, for any ¢ € SM|,,

= UD(nb)WCHW | mcurY = = < ~y(n)mourY | moury >
= < Gmem¥ | moury -,

whose right-hand side is simultaneously real and imaginary and hence must vanish. This proves
the chirality condition to be admissible. Analogous arguments show that the range of mcyr :=
1 (Id + y(n)G) is also an admissible boundary space.

Example 6.3. An important example of a chirality operator is given by
G = il3ly(eo)v(er) ... v(en): SM —s SM,

where (eg, €1, ...,€,) is any pointwise Lorentzian orthonormal basis of TM. Up to an imaginary
scalar factor, G is the action of the volume form of (M, g). It is easy to see that G is involutive
and parallel and that, if n is odd (i.e, M has even dimension), then G is skew-Hermitian (hence
antiunitary) with respect to < - |- > and anti-commutes with the Clifford action of any tangent
vector. Therefore, if M has even dimension, then G is a chirality operator in the above sense.

Riemannian chirality boundary conditions. Let G be a chirality operator as before, but
we now assume G to commute with v(J;) and to be unitary (with respect to < -|- >). Consider
the projector operator

2 p
Since the Riemannian Clifford multiplication on the spacelike slice 33 is related to the Lorentzian
one by

ron = (144 S @n (@99

Y (X) = §7<X>v<at> (6.2)
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for all X € TY;, we can interpret the range of ¢ to be a Riemannian chirality boundary space.
Contrary to the (Lorentzian) chirality boundary condition, the map mcyr is an orthogonal pro-
jection: it clearly satisfies W%HI = eyt and, for any ¥, € SM,

r
3
(< Ve =~ < G0l nn(0)e >)
< ¢+ %v(n)v(&t)gw -

= =< |7mche - .

<mcHY ¢ = = 5 <Y+ 37(@)7(0)GY | -

N~ N~ N

Moreover, the range of wcypy is the pointwise eigenspace of %W(n)w(&g)g to the eigenvalue 1 and G
exchanges that eigenspace with the eigenspace to the eigenvalue —1 since {G, %'y(n)'y(@t)g} =0.

Therefore, the range of mcgr has dimension 9l3] ~1 which is the number of nonnegative eigenvalues
of the endomorphism JD(nb). As another consequence of the above computation, we have, for

any 1 € SM,
1

y(n)meury = —BV(&&)QWCHW,

where v(0;)G is Hermitian with respect to < - |- > since [G, 9;] = 0 by assumption. Now, for any
1 € v(SM), we obtain

< op(®)remt | Tomy = = < y()Temy | Tomy -
- —% < () Gmonry | moury -,

and the right-hand side of the last identity is simultaneously real and imaginary, therefore van-
ishes. This proves the Riemannian chirality boundary condition to be admissible. Analogous

arguments show that the range of wcyy := % (Id — %W(n)w(&g)g> is also an admissible boundary
space.

Lorentzian MIT bag boundary conditions. Consider the so-called MIT bag boundary
space, which is defined as the range of

1
TMIT = 5 (Id - z*y(n)) )

where y(n) is again the Lorentzian Clifford multiplication for the outward-pointing unit normal
vector along OM. It is clear it is a pointwise linear projection whose range is the pointwise
eigenspace of #y(n) to the eigenvalue —1 and that is exchanged with the other eigenspace (to
the eigenvalue 1) by the Clifford multiplication of any nonzero vector that is orthogonal to n.

Therefore, the range of my has dimension ol3] ~1 which is the number of nonnegative eigenvalues
of the endomorphism op(n”). Moreover, for any ¢ € SM 5

< op (@) | T 5 = < (@) mavrr | v -
= < vy | Ty >,

which is simultaneously real and imaginary, therefore vanishes. This proves the MIT bag boun-
dary condition to be also admissible.

Analogous arguments show that the range of mir = 3 (Id 4 ¢y(n)) is also an admissible
boundary space.
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Riemannian MIT boundary condition. We shall now present the Riemannian counterpart
of the MIT boundary condition, replacing the Clifford multiplication on M by that along each
Y;. Motivated by (6.2), consider the operator

- % (Id _ %y(n)y(at)> .

As the (Lorentzian) MIT boundary condition, it is a projection whose range has dimension ol3]-1,

Moreover, since for any 1 € SM it holds

y(n)mviry = %V(@)WMITTZJ,

this implies

< op (@) | T > < y(@)mvmrTy | TvirT Y >

1
= — <(0)mvrTy | TmrTyY == 0.

g

This proves the Riemannian MIT bag boundary space to be also admissible for the forward
Cauchy problem. Notice that the range of myp = % (Id + %W(n)w(&g)) is admissible for the

backward Cauchy problem since we have

1
< op @ )Ty | T - = 3 < Y(0) Ty | Ty =< 0.

6.3 The geometric wave operator

Let V be a Hermitian vector bundle of finite rank and consider a normally hyperbolic operator
P:T(V) = I'(V) , i.e. a2"order linear differential operator with principal symbol op defined
by

O-P(g) = _g(ga 5) : IdV )

for every £ € T*M. Then P can be turned into a symmetric hyperbolic system of a first order,
see e.g. [5, Remark 3.7.11]. First, there exists a unique covariant derivative V on V such that
P = V*V + ¢ for some zero-order term ¢, see [8, Lemma 1.5.5]. By Theorem 2.3, the globally
hyperbolic manifold M can be written as (R x ¥, —32dt? + h;), where each {t} x ¥ is a smooth
spacelike Cauchy hypersurface of M, the function f is smooth and positive R x ¥ and (hy)ier is
a smooth one-parameter-family of Riemannian metrics on ¥. Then computations show that

1 _, 1 03 DR 2 I on

= EV@ + 2—,82 <trht(8tht) — ? Vat + (V ) V — Wvgradht(BQV

where V¥ is the restricted covariant derivative on ¥, that is, V)E(u := Vxu for all X € TY and
u € I'(V). Therefore, P can be written under the form

V*v

1
P= 5 Vé Vo, + (V)'VZ 4 Vi +c.
where by = 5k <trht(8tht) - 8;;52) € C®(R x %,R), b := —glygrady, (8%) € I'(m3TE). This
allows us to rewrite the Cauchy problem for P with boundary condition Ilg: V& (T*X®V)®V — B
Pu=f
U|Et0 = h

, (6.3)
Vatu‘zto =h

(V¥u, VEu,u),, € B

lom

22



as a Cauchy problem for S: I'(E) — I'(E) with boundary condition Ilg: E — B,

SU = (ongt + szz + C)\I/ = f
s, =h (6.4)
\If|5|\/| €B

where E is the Hermitian vector bundle E:=V @ (T*Y @ V) @ V I'(End(E)) and

U= Viu , =

o oY
o= o
— o o

u
_trht bo b &
C .= 0 %ht 8tht4 Rah.
-1 0 0
The Cauchy problem (6.4) should be read as follows: Vg, V>u is defined by

(Vo,V7u) y == Vo, Vxu - Vig, x)st

for all X € I'(m3TX). The term V>V is a section of (T*L@V)@(T*L@T*XaV)® (T*L@V) — M,
the trace coefficient contracting T*Y3 ® T*Y of course. The coefficient %ht_ 19,hs s is more or less
the Weingarten map (or shape operator) put into the TX slot. The curvature tensor R is that
of V and is by convention given for all X,Y € TM by Rxy = [Vx,Vy] — Vixy}. The only
difference with Bér’s expression for the first-order-operator, apart from swapping the first and
the second components of ¥, is the vanishing of the (2, 1)-coefficient in the zero-order matrix (no
coefficient 7(+)), which plays no role anyway for conditions (S) and (H) since those deal with the
principal symbol.

Remark 6.4. Notice that, while any solution u of the Cauchy problem (6.3) gives a solution W
to the Cauchy problem (6.4), the contrary does not hold. Indeed, the space of initial data for
W is “too large” and some a suitable restriction has to be imposed. For further details we refer
to [5, Remark 3.7.11].

We summarize the previous observation in the following proposition.

Proposition 6.5. Any normally hyperbolic operator P on a globally hyperbolic manifold M with
timelike boundary can be reduced to a symmetric hyperbolic system S of constant characteristic
given as in (6.4).

Proof. As in [5, Remark 3.7.11], Conditions (S) and (H) can be easily checked. Moreover, by
choosing a Cauchy temporal function with gradient tangent to M, it is easy to see that S is of
constant characteristic. Indeed, since

0 —nby 0
os’)=| v’ 0 0 |,
0 0 0

the pointwise kernel of og(n’) is given by
ker(os(a)) = {0} & ()" @V & V.,

which clearly has constant rank. U
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Remark 6.6. Notice that Us(nb) has pointwise three eigenvalues: 0 of multiplicity nk, where
n+ 1 = dim(M) and k = rkg(V), 1 and —1, both of the same multiplicity k. Actually, for any
e € {£1} and for any ¥ = (¥, Uy, U3) € E, we have

o5(0)¥ = —e¥ = (—n’2Uy, -0’ @ U,0) = —e(Vy, Uy, U3)

Ilb_l\I’Q = 6‘1’1
<~ n’ RW; =ePy
Uy =0
nb & \Ijl = 8\112
Ty =0

U = (Uy,en” @ ¥y, 0)
v = ((ld@en’@) (¥1),0)

1117

that is,
ker(os(n’) + ¢) = <Id & €nb®> (V) @ {0}.

As a consequence, since Id @ en’® is injective, ker(os(n) +¢) has pointwise rank k. In particular,

> dim(ker(os(n’) — A)) = (n+ 1)k

A>0

Definition 6.7. Let P be a normally hyperbolic operator. We say that B’ is an admissible
boundary space for P if there exists an admissible boundary space B for S such that the Cauchy
problems are equivalent.

Before showing some example of boundary conditions Ilgs for P which reduce to admissible
boundary condition Ilg for S, let us state and prove the main result of this section:

Theorem 6.8. Let M be a globally hyperbolic manifold with timelike boundary and denote with
B’ an admissible boundary space for a normally hyperbolic operator P: T'(V) — T'(V). Then the
Cauchy problem for P is well-posed, namely for any data (f,h,h’) satisfying the compatibility
condition for any k > 0, there exists a unique smooth solution u € T'(V) to the mized initial-
boundary value problem (6.3) which depends continuously on the data (f,h,h').

Note that, when we require (f, h, h’) to satisfy the compatibility condition (4.3) for any k > 0,
we mean that the corresponding data (§,h) = ((f,0,0), (h', V=h, h)) for the first-order symmetric
hyperbolic system S satisfies (4.3) for any k > 0. The proof is a straightforward consequence of
Theorem 1.2.

Examples of admissible boundary conditions

The aim of this section is to test whether particular known boundary conditions for normally
hyperbolic operators P are admissible in the sense of Definition 6.7.

Neumann-like boundary conditions. We look at a particular boundary condition, namely
the condition

VZu=0 (6.5)

along OM. We could call it the Neumann-like boundary condition. In that case, for the corre-

sponding symmetric hyperbolic systems S the boundary space B coincides with the kernel of the
pointwise projection

0 niy O

GBZ E|8M — E‘BM’ GB = 0O 0 O

0 0 O
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That kernel can be written explicitly down
ker(Gg)=Va ")t oV &V

and direct computations shows that dim(ker(Gg)) = (n + 1)k pointwise. Furthermore, for any
U = (\Ifl, \IIQ, \Ilg) € ker(GB),

(0s(@*)¥, ) = ((—n¥y, -1’ @ Uy1,0), (U1, Uy, U3))
= —2Re((naWy, U1)) =0

where we used n,Ws = V>u = 0 since ¥ € ker(Gg). This proves (6.5) to be admissible in the
sense of Definition 6.7.

Transparent boundary conditions. The transparent boundary condition is defined as
Viu = —bVau (6.6)

along OM for some real parameter b, see e.g. [42, Eq. (1)]. In that case, the bundle B coincides
with the kernel of the pointwise projection

=]
L

Gp: E|aM - E\alvl’ Gg =

o o >
o O
o O O

that is,
B = ker(GB)

1
= {(—EDJXQ,XQ,X?,) | (XQ,Xg) eETERV @ V}
1 *
= (—gn_:-@ld> (T"EeV) @ V.
In particular, rkg(B) = (n + 1)k, as required. Moreover, for any X = (X7, Xo, X3) € B,
2
(os5(n%) X, X) = —2Re((n1Xy, X)) = g|n_:X2|2,

which is nonnegative as soon as b > 0. This shows (6.6) to be admissible for the forward Cauchy
problem when b > 0, while if admissible for the backward Cauchy problem if b < 0.

An example of a non-admissible boundary condition.

Robin boundary condition for differential forms. In the particular situation where V =
APT*M is the bundle of differential forms on M for some p € {0,1,...,n + 1}, there is another
boundary condition called the Robin boundary condition. It is defined, for any p-form w on M
by
F(nodw) =T10'w
{ fnw) =0 ’

where 7 is a real parameter. Here d denotes the exterior differential as usual and ¢: OM — M
is the inclusion map. The case where 7 = 0 is considered (at least by some geometric analysts)

as the “standard” generalization of the Neumann boundary condition for forms; it is usually
called “absolute boundary condition” in the literature (there are also relative ones). For Robin
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boundary conditions — we let 7 be any real parameter for the time being, so this includes the
absolute boundary condition — the bundle B is the kernel of the pointwise projection

_dt A (n_,) L*(n_,-) — Z;L 9 e] AL (n_lej_l‘) _TL*

Gg = 0 0 0 ,
0 0 *(na)

where (e;)2<j<n denotes any pointwise o.n.b. of T(OMNY). Next we make B a bit more precise.

It is already clear that

ker (¢*(na)) = {w € V| 'w = w} = APT*OM,

whose pointwise rank is < Z ) To see what condition the first line in the above matrix Gg

gives, we split any w € V as follows:

w = n*Aw® 4T

= n*Adt A (WD) 4 p* A (WDYMOE LT

— n*AdEA (w(l))(t) +n*A (w(l))BMﬂZ +dt A (wT)(t) + (wT)BMﬂZ7
where (wI)® € AP2T*(OM N %), (wW)IMNE (TYD) ¢ AP=IT*(OM N E) and (wT)IMNE ¢
APT*(OM N X). For any X = (X1,Xs, X3) € B, we write Xo = >0, e] ® wj, where (e; =
V,€2,...,6e,) is a pointwise o.n.b. of TY and w; € V for all j > 1. Then, setting 2 := —dt A
(noX1) + " (Xa(n)) — >0 p €f Avt(noXa(e))) — 7" X5, we compute and use t* X3 = X3 as well as
t*(nowj) = nowj:

Q = —dtN(nuXy)+ 1w — Ze; A (nowj) — 7X3
j=2

= —dt/\X —i—wl Ze /\w —TX3
_ _dt/\(th(X{”)(t)+(X§”)3M”E>+th( DO 4 (wHPMn>

=Y a (@t n @O 4 @)MOE) A (X)) - XM

j=2
= —dt A (XIYIMOE g A (T 4 (o T)IMNE
tat A | S e A W) | =S e A @Mz A (X5)®
§=2 §=2
_TX??MOE

= dtA | (WD® — (X{MN)ME LS e A (@) 7 (x5)®

n
T\OMAS 1)\oMNS OMNS
+(wq MM —Ze;‘»/\(w]()) N x M=,
=2

Therefore, 2 = 0 if and only if

(@)® = ()M 4 5 e A )0 = 7(X) @ =0

Jj=2 J
1
(wlT)aMmz - Z] 2ej A (w ]( ))aMmz TX??Mmz -0
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This first shows that both components (w])® and (w])?M™ (so actually w]) depend linearly
on other components of X, however all other components of X can be chosen arbitrarily. Thus,

. . 1
the space of all Xj-components has dimension ( n—; ); the space of all Xs-components has

p—2 p—1
the components (wgl))(t) € AP72T*(OM N X) and (wgl))aMmZ € AP7IT*(OM N X) respectively
(1)
1

dimension ( n-1 > + < n—1 > +(n—-1) < " ;; 1 >, the first two terms corresponding to
(actually both just correspond to w;’ lying pointwise in AP~1T*OM) and the last one to the

components ws,...,w, € APT*M; and the space of all X3-components has dimension ( Z >

since X3 € APT*OM. All in all, B has rank

(")) e (7)< (5 ) =een (75,

which is exactly the rank of ker(os(n®)).
Now we look at the sign of the quadratic form X — (o5(n®)X, X) on B. Given X = (X1, Xo, X3) €
B, we can express as above

(0s(”) X, X) = —2Re((n.Xz, X))
= —2§Re((w1,X1>)
= —2Re((wi”, X{V)) — 2Re((w], XT))
= —2Re(((W{)®, (x{)D))
—2Re(((wi)PME (X {MOEY)  oRe((W], XT)).

But, as we mentioned above, the components (Xp))(t) of X; and (wgl))(t) of wy (which is
itself a component of X3) can be chosen arbitrarily. Furthermore, none of the components
(wgl))aMrm’ (Xfl))aMmE,w?,XlT depend on ((Xfl))(t) (w (1))(t)) Therefore whatever the value of
the real number %e(((wgl))aMmz, (Xfl))a'v”m» + Re((wf, XT)) is, and provided p > 1, we can
always choose (Xfl))(t) and (wgl))(t) such that

(os(n®) X, X) < 0.

In case p = 0, w = w?M™> (all other components vanish) and hence (6.7) is equivalent to w; = 7X3.

Therefore (05(n®) X, X) = —2Re(w; X1) which vanishes if 7 = 0 (because then w; = 0) and whose
sign can be arbitrary if 7 # 0, as we have already seen for condition (6.5) which coincides with
the Robin boundary condition in that case. This proves the Robin boundary condition to be
non-admissible unless p = 0 and 7 = 0.

If p > 1, there is actually an eigenvector of og(n®) associated to the eigenvalue —1 that lies
in B: choose X = (X;,n® ® X1,0) with X; = n* Adt A (Xfl))(t) + (0* 4+ dt) A (XT)®, then
X € Bnker(os(n) 4+ 1) and therefore

(os(@”) X, X) = —|X|* <0
as soon as (Xfl))(t) or (XT)M is nonzero.
7 Examples of symmetric positive systems

7.1 Klein-Gordon operator

Let V be a covariant derivative on a Hermitian vector bundle V of finite rank k over a globally
hyperbolic manifold M with timelike boundary. The Klein-Gordon operator reads as P = V*V +
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m?, where m is the mass of the scalar field. It is by defintion a normally hyperbolic operator
and hence its Cauchy problem can be written as in (6.3). Unlike in Section 6.3, we can rewrite
the Cauchy problem for P in terms of the Cauchy problem for the symmetric positive system
S:T'(E) — I'(E), namely

SU =¥

\II|Et0 = h

GB\IJ‘ oM = 0

where Gg is a boundary condition, E is the Hermitian vector bundle E:=V & T*M ® V and

0 —tr m? 0 . U f
S:<—1 0>V+<0 1> with WZ(VU)’ F:<0>.

As in Section 6.3, some restriction on the space of initial data for ¥ has to be imposed in order
to obtain a correspondence between the Cauchy problems.

It is not difficult to check that the principal symbol os(§) is Hermitian for every & € T*M.
Moreover, since the trace can be seen as a contraction of tensors, the principal symbol is parallel,

i.e. Vog =0 and we get
2m? 0
)y —
%e(S—FS)—(O 2).

Hence, S is a nowhere characteristic symmetric positive system. Indeed, since

0 —nb
US(nb) = ( _nb® 0 > )

the pointwise kernel of as(nb) is given by

keros(n’) = {0} @nt @V,

where n denotes again the normal vector to M. Notice that os(n”) has pointwise two further
eigenvalues 1 and —1 both with multiplicity k.

The net advantage of this reduction is that the Robin boundary conditions for P can be
rewritten as an admissible boundary condition for S. Note that, if P = D? is the squared
Dirac operator on M assumed to be spin, then the Schrodinger-Lichnerowicz formula states that
P =V*V + %, where Scal is the scalar curvature of (M, g). If Scal is bounded below by a
positive constant on M, then by analogous arguments as those described above P can be turned
into a first-order symmetric positive system and therefore the analysis we have developed for that
category of operators can also be applied. This is particularly interesting when looking at certain

boundary conditions.

Examples of admissible boundary conditions

Robin boundary condition. The Robin boundary conditions for the Klein-Gordon operator
reads as
aVau —bu=20

for some real constant parameters a,b. In that case, the bundle B coincides with the kernel of

the pointwise projection
—b an.
G = < b )

and it has rank k has required. For any ¥ = (¥, ¥) € ker G it holds an Wy = b¥y. If a,b > 0
or a,b <0, we get
< 05(0’)¥ | ¥ == 2Re < nuW, | ¥y => 0,
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showing that, if ab > 0, then the Robin boundary conditions are admissible for the forward
Cauchy problem. Note that those Robin boundary conditions should not be confused with the
ones arising in elliptic systems such as [55, Theorem 6.31], where ab < 0 has to be assumed.

7.2 Diffusion-reaction system

As for Section 7.1, let V be a metric connection on an Hermitian vector bundle V of rank k.
Consider the diffusion-reaction operator

P:=Vy —tr(VEVZ) + ¢

where c¢ is a zero order term, dubbed linear reaction term. The notation here is the same as in
Section 6.3. These systems are used to model a wide range of phenomena in physics, biology,
social sciences, see e.g. ( [25,36,43,44]) and the prototype example of a diffusion-reaction system
is the heat equation, where c is set to zero. Note that this is not the usual way to handle such
evolution equations but we emphasize those equations fit into our framework.

Let us rewrite the Cauchy problem for the diffusion-reaction operator in terms of the Cauchy
problem for the first order symmetric system defined by

(10 0 —tr n c 0
s=(p o) v+ (5 0) v (0 )

This equivalence can be obtained by setting ¥ = ) Differently from the case of the Klein-

U
V=u
Gordon operator treated in Section 7.1, S is not a symmetric positive system if ¢ not positive
definite. However, we can use a similar trick as in Lemma 2.9, to obtain the Property (P) of
Definition 2.4. To this end, let us assume ¢ to be uniformely bounded from below and chose a

positive A such that A — ¢ > 0. Then the operator Ky : P(E|MT) — F(E‘MT) defined by

1 0
K)\.—S—i—)\(o 0) .

Ky is clearly a symmetric system. Futhermore, its Cauchy problem is equivalent to the one of S,
namely

KU = SU =§
Uy, = = Uls, =b
veB ¥ e B,

Where¥: e My, E = bh and U = e MY, Indeed, we have, for every ¢ € I'(E) and for every ¢t € R,
1
e o) = (sea(p o)) o)
10 10
_ )\, —At
Y <0 0>q§+e (s“(O 0>)¢
= Sy,
Since A — ¢ > 0 by assumption and the principal symbol is parallel, then a straighforward com-
putations shows that Ky is a positive symmetric system. Of course, a restriction on the class of

initial data for S, and consequently for Ky has to be imposed to get an equivalence between the
Cauchy problem for S and the one for P.
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Examples of admissible boundary conditions

Robin boundary condition. The Robin boundary conditions for the diffusion-reaction system
reads as
aVau—bu=0

for some real parameters a, b. In that case, the bundle B coincides with the kernel of the pointwise

projection
—b an,
G = ( b )

and it has rank k has required. For any W = (¥(, V) € ker Gg it holds an ¥y = b¥(. As in
Section 7.1, if ab > 0, we get

< os(0’)W | U == 2Re < n W | ¥y => 0,

showing that the Robin boundary condition are admissible for the forward Cauchy problem under
that assumption.
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