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HARDY SPACES FOR BOUNDARY VALUE
PROBLEMS OF ELLIPTIC SYSTEMS WITH BLOCK
STRUCTURE

PASCAL AUSCHER AND MORITZ EGERT

In the honor of Guido Weiss’ ninetieth birthday

ABSTRACT. We present recent results on elliptic boundary value
problems where the theory of Hardy spaces associated with oper-
ators plays a key role.

1. INTRODUCTION

Hardy spaces have a long history in which Guido Weiss, with Elias
Stein, pioneered their extension to Euclidean space based on an ap-
proach using boundary values for a Cauchy-Riemann system related to
harmonic functions [33].

Then real analysis methods took over, first with work of Fefferman
and Stein [26], secondly with the atomic theory developed by Coifman
in one dimension [18] and Latter in any dimension [29], and thirdly,
again from the impetus of Guido Weiss, this time with Raphy Coif-
man, by extending the theory to spaces of homogeneous type [20]. The
presence of a special operator like the Laplacian disappears in these
approaches. Still, in terms of applicability to analysis, Hardy spaces
provide a continuum with the usual Lebesgue spaces LP, 1 < p < oo,
to the range 0 < p < 1.

Numerous works treated characterizations in terms of maximal func-
tions, atoms, molecules, square functions, Littlewood-Paley type de-
composition and even wavelet bases descriptions. Nowadays this pro-
vides a versatile theory for treating boundedness of operators in well-
understood classes, such as Calderén-Zygmund operators.

Date: December 2, 2020.

2020 Mathematics Subject Classification. 35J25, 42B35, 47A60, 42B30, 42B37.

Key words and phrases. Hardy spaces, BMO, second-order divergence-form op-
erator, boundary value problems, well-posedness, Poisson semigroup, functional
calculus, Riesz transform.

The authors were supported by the ANR project RAGE ANR-18-CE40-0012.
This material is based upon work that got started under NSF Grant DMS-1440140
while Auscher was in residence at the MSRI in Berkeley, California, during the
Spring 2017 semester. Egert also thanks this institute for hospitality.

1



2 PASCAL AUSCHER AND MORITZ EGERT

However, for operators that have less regularity or different proper-
ties, these spaces may not be useful in all their scale. For this reason,
Hardy spaces associated with operators have been developed.

One possible construction starts with vertical maximal functions for
semigroups and develops an adapted atomic approach. Let us quote the
work of Dziubanski and Zienkiewicz [23-25] for Schrédinger operators
with certain potentials. In Auscher and Russ [11], a link is established
between Hardy spaces on domains and Hardy spaces defined via maxi-
mal functions involving semigroups generated by elliptic operators with
boundary conditions, including the Laplacian, using the atomic theory
proposed by Chang, Krantz and Stein [17].

A maximal function definition usually requires strong assumptions
on the underlying operator, such as pointwise heat kernel estimates.
The next best thing is the tent space theory of Coifman, Meyer and
Stein [19] based on conical square function norms. These norms in-
corporate L2-averages on balls and therefore it suffices that the oper-
ator satisfies a much weaker form of decay, called L? off-diagonal esti-
mates. This machinery was developed systematically in [3,9,27] and
inspired many subsequent works because it yields continuous scales of
spaces adapted to a given operator with a well-behaved functional cal-
culus around L?, without requiring any LP-theory. The theory includes
atomic or molecular decompositions with adapted atoms or molecules.
Further abstractions of the atomic theory that include Hardy spaces
associated with operators as a particular example have been proposed
by Bernicot and Zhao [15].

However, one may want to see Hardy spaces associated with opera-
tors not only from an abstract point of view but investigate whether
they can be identified with classical function or distribution spaces. If
this works, then it gives access to operator-valued multiplier results in
limited ranges of exponents within the classical Lebesgue and Hardy
spaces, because the multipliers naturally act boundedly on the adapted
Hardy spaces, which are designed for that purpose.

Identifying a Hardy space associated with an operator to a classical
space also yields a description of the latter in terms of a square function
norm associated with the operator at hand. Such norms are useful in
the treatment of boundary value problems from the harmonic analy-
sis point of view that started from the pioneer work of Dahlberg [22].
In other words, one could go back in time and think of Hardy spaces
associated with operators as a key tool box that has to appear — implic-
itly or explicitly — in the analysis of boundary value problems. This is
the leitmotif behind the program developed for elliptic boundary value
problems via the first order approach by one of us and collaborators
[1,2,10,12]. It proved useful in and yielded surprising developments
towards boundary value problems for parabolic operators [5, 6], and
becomes manifests in the important work of Rosen [30,31], who proves
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non-tangential limits and establishes the connection to classical layer
potential theory. Let us stress that none of this would have been possi-
ble without the solution of Kato problem in any dimension [7| and the
important Dirac operator approach [14], not to mention all precursor
works.

Here, we wish to announce results on well-posedness of boundary
value problems for elliptic systems in block form (that is, without mixed
tangential and normal derivatives) in the upper half-space with data
in Lebesgue, Hardy and homogeneous Holder spaces. These results
essentially close the topic. Prior to that, the situation was fully under-
stood only when the boundary is one-dimensional [13]. The admissible
ranges of boundary spaces can be calculated thanks to the theory of
Hardy spaces associated with a boundary operator. Details together
with more exhaustive references to earlier and related literature will be
presented in our forthcoming monograph [4].

2. SETUP

Consider integers n > 1 and m > 1. Let a € L>(R"; £L(C™)) satisty
the strict accretivity condition

(2.1) Re(a(2)§,§) > M (z € R, £€C™)

for some A > 0. Note that a~! has the same properties. Let d €
L (R™; L(C™™)) satisfying the Garding inequality,

(2.2) Re(dV,v, V,v) > MN|Vo|5 (v e CPR™C™)),

which in general is weaker than strict ellipticity. Here, (-,-) denotes
the inner product in the respective context. One can then define a
sectorial operator in L*(R™; C™) by

L= —a'div, dV,

with maximal domain {u € W"*(R"; C™);div, dV,u € L*(R™;C™)},
where W'? denotes the usual L2-Sobolev space of order 1. The sec-
toriality angle can be any number within [0,7), but there is a secto-
rial square root operator L'/2 of angle within [0,7/2) that generates a
Poisson semigroup (e*th)Do. This family can be seen as a solution
operator for the elliptic system

(2.3) Oy (adu) + div,(dV,u) =0, (t,z) € (0,00) x R" = Rit™.

Hence, the Dirichlet problem for this equation can be solved explicitly,
at least for L?-data. The regularity problem or the Neumann problem
can also be solved formally. It was C. Kenig [28] who observed that the
interior estimates required in the classical harmonic analysis approach
to these problems are linked to the Kato conjecture for L, that is, the
nowadays known homogeneous estimate

(2.4) laL'2 fll2 = [V fl2,
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which identifies the domain of L'/? as the Sobolev space W"?(R™; C™)
since a is invertible in L*°(R™; C™).

Generalizing this approach to other spaces of data and obtaining
existence of solutions via explicit formulae requires further knowledge
about the functional calculus of L. The exact ranges are provided by
Hardy and Hardy-Sobolev spaces associated with L and a related first
order operator. Uniqueness of the solution, on the other hand, does
not depend on Hardy space theory but on other methods relying on
appropriate use of (abstract) layer potentials and furnishes actually
larger ranges of exponents than the one for existence.

3. ADAPTED HARDY-SOBOLEV SPACES

For this section, we work on R"™ and functions are valued in finite
dimensional complex spaces; we omit this in the notation whenever
the context is clear.

3.1. The construction. Given w € (0,7), we define the sector S =
{2 € C\ {0} : |argz| < w} and agree on S§ = (0,00). As mentioned
above, L is a sectorial operator in L%, which means that there is an angle
w € [0,7) such that the spectrum o(L) is contained in S} (closure in
C) and such that for every p € (w, ), we have

(3.1) M= sup [[2(z — L) |22 < oo
z€C\S}

Let wy, denote the smallest angle w with this property. Sectorial oper-
ators are densely defined and it can be shown that L is injective and
that it has dense range.

For injective sectorial operators, one can construct a holomorphic
functional calculus to define /(L) as a closed operator in L? in a mean-
ingful way if ¥ is holomorphic on a sector of angle larger than w; and
has at most polynomial growth at |z| = 0 and |z| = co. In particu-
lar, ¥(z) = =" yields (L) = e~*“""* (with the convention that we
take the principal branch) and o(z) = 2'/2 yields ¢(L) = L2, the
unique sectorial square root of L. The particular operator L has the
the additional property that (L) is bounded if ¢ is merely bounded.
This so-called bounded H*-calculus is a deep result. We describe one
approach in Section 3.4 below.

The next ingredient in the construction of Hardy spaces associated
with L is that the resolvent family satisfies L? off-diagonal estimates.
Let Q@ C C\ {0}. A family (7'(z)).cq of bounded linear operators on
L? satisfies L? off-diagonal estimates of order v > 0 if there exists a
constant C, such that

(32) LT 1ef]s < cx(l " d(E’F))_ 1167l

2]
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for all measurable subsets F, F C R”, all z € Q and all f € L?, where
d(E, F') denotes the distance between E and F'.

The following families satisfy L? off-diagonal estimates of arbitrarily
large order:

(1) (L4 2°L)7").eqt if p € (0, (mwr)f2),
(i) (2V.(1+ zQL)_l)Zesz if u € (0, (m—wr)/2).
Now, let 1) be a non-zero holomorphic function on a sector S: with
1 > wy, that satisfies for some o, 7 > 0 the decay condition

(3.3) [P S =7 AL (2 €8)).

Mimicking the extension to the upper half-space by convolutions in
the definition of the classical Hardy spaces, one associates with v the
operator

(34)  Quu iR =12 5 12(0,0012),  (Quuf)(t) = G(EL)S.
Given s € R and p € (0, 00), the space
HYl, = {f €R(L): Quf € T}
equipped with the (quasi-)norm
1f [z, = 1Qu,r f]

is called pre-Hardy-Sobolev space of smoothness s and integrability p
adapted to L. The function v is called an auxiliary function. The
space T*? is the tent space of those functions F € Lj (RI™) with
finite quasi-norm

TSP

[Elvew = 1S F) |,

where S is the conical square function

(3.5) (SF)(z) = (//Iw_qulF(t, y)? (jfiy)é (z € R"™).

Off-diagonal estimates are used to show that all prp 7 (quasi-)norms
are equivalent in a certain range of parameters o, 7 that depends on s, p
and dimension. This provides us with a space that does not depend
of the specific choice of such . Hence, we drop ¢ in the notation.
When s and p vary, they form complex interpolation scales. Moreover,
holomorphic bounded functions of L act continuously on such spaces.
We use the suffix pre to emphasize that they might be non complete
spaces and some care is to be taken with respect to that.

3.2. The identification problem. For general sectorial operators,
the above pre-Hardy-Sobolev spaces cannot be related to classical spaces
in the expected way even when p = 2. But in the case of L, we have
up to equivalent norms

0,2
(3.6) H;? =12,
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This simple equality is in fact a deep square function estimate that is,
by a fundamental result due to A. McIntosh, equivalent to the bound-
edness of the H*-calculus.
The questions that are relevant with a view on boundary value prob-
lems for (2.3) are
(i) to identify H}” when s = 0 and s = 1 and
(ii) to find the interval of boundedness for the Riesz transform
R, = me_l/ 2,
The fractional range 0 < s < 1 is relevant for boundary value problems
with data in fractional Sobolev spaces.
We agree that H” denotes the classical real Hardy space on R™ when
0 < p < 1 and the Lebesgue space L” when 1 < p < oo. Similarly,
H'” denotes the homogeneous Hardy-Sobolev space when 0 < p < 1
and the homogeneous Sobolev space WP when 1 < p < oo with the
natural quasi-norm ||V, - ||gr. We introduce the two sets that answer
the first question raised above:

H(L) = {p € (1.,00) : ||f||H%p ~ |laf||g for all f €L},
HY(L) = {p € (1,,00) : 1/ lzge > [ f |0 for all f € L*}.

Here and throughout, we write ¢, = % for lower Sobolev conjugates.
Going systematically below p = 1 is a novelty of our approach com-
pared to earlier references. It seems natural from the point of view
of regularity theory to incorporate the possibility of having estimates
in this range, as is the case for instance for operators with real co-
efficients when m = 1. The limitation 1, can be understood from
Sobolev embeddings and duality: the best one can hope for in absence
of smoothness of the coefficients is regularity theory in Holder spaces
of exponents less than 1.

In these regions, we can identify HOL’p and Hi’p with concrete quasi-
normed spaces of functions, namely

H)” = o~} (H? NL?),
the image of H”? N L? under multiplication with a~! equipped with the
image quasi-normed topology || - ||s-11r == ||a - |[|ur, and
H;” = H'"” N L?

with equivalent quasi-norms || - |- If p > 1, then ||a-||lgr and || - [|g1.r
can be replaced with || - ||, and || - ||yy1.», respectively.

Likewise, the set corresponding to the second question above on the
Riesz transform is

Z(L) = {p € (1,,00) : [|[Rpa™ fllue < || f|ge for all f € L2 },

where again the multiplication by a~! is only relevant when p < 1.

These three sets are intervals, and they contain p = 2, which is the
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deep result mentioned above. Using extended Calderén-Zygmund the-
ory together with functional calculus, one can calculate in a sharp
fashion H(L),Z(L) and the upper endpoint of H!(L) as functions of
four critical numbers for L:

Theorem 3.1. One has

(i) H(L) = (p-(L),p+(L)),
(i) H'(L) 2 (- (L). V 1., 44 (L)),
(iii) Z(L) = (¢-(L), a1 (L))
The upper bound in (i) is sharp and not attained. Moreover, aL'/?
extends to a bounded operator H*? — HP if p € H(L) UH (L) and is
an isomorphism if and only if p € Z(L).

3.3. The critical numbers. The definition of these four numbers are
given in terms of bounds for the resolvents of L and their gradients:

e (p_(L),ps+(L))is the maximal open set within (1,, co) for which
the family (a(1 + L) ta™1);s¢ is uniformly bounded on HP.

e (¢_(L),q4+(L)) is the maximal open set within (1,, co) for which
the family (¢V,(1+t>L)"'a™1);~0 is uniformly bounded on H”.

It is remarkable that simple boundedness information on the resol-
vent family completely rules the Hardy space theory of L and the
boundedness of its Riesz transform. It can be shown that replacing
the resolvent by the Poisson semigroup (e_tL1/2)t>0 in the definition
above leads to the same critical numbers. If the sectoriality angle of L
exceeds 7/2, then one has no "heat" semigroup and this is why we have
to deviate from most of the literature on the topic right from the start.

The critical numbers characterize many other boundedness proper-
ties related to L and in fact there are only three of them since one
can show ¢_(L) = p_(L). Moreover, essentially due to Sobolev em-
beddings, one has p, (L) > ¢.(L)*, where p* = ;"2 if p < n and oo
otherwise. The best general conclusion for the critical numbers is

(3,00) if n=1
(-(L),p(D) 2 { [L,oc)  ifn =2

s ) ifn>3

and
(3,00) ifn=1

(2.2 ifn>2"

(¢-(L),q+(L)) 2 {

In specific cases, one can say more. If L has constant coefficients, then
q-(L) = p_(L) = 1, and ¢(L) = p;s(L) = oco. We have the same
numbers for L = —a™'A, (that is, d is the identity) or when n = 1
with arbitrary d. If n = 2 or if n > 3 and d is a real valued matrix
(hence, m = 1), then p, (L) = oo and ¢_(L) =p_(L) < 1.
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3.4. The underlying perturbed Dirac operators. The interior
control for the boundary value problems requires us to look at ex-
pressions such as Ve e f, which means that we have to leave the
functional calculus of L. Such expressions can often be handled in a
direct way by specific arguments but they can also be understood in
a unified may within the function calculus of a perturbed first order
Dirac operator DB, where

_ | 0 div, _lat 0
S )

This operator DB is not sectorial but bisectorial in L*(R"; C™ x C™"),
which means that its spectrum is contained in a double sector S U

=St ., with wpp < 7/2 and one has resolvent estimates of the form

(3.1) away from it. In particular

: —1

57) (DB [— div, dV,a 0 ]

0 —Vza tdiv, d
is a sectorial operator in L? with angle not exceeding 2wpp that "con-
tains" an operator similar to L under conjugation with a. The square
root [DB] = ((DB)?)/? generates a semigroup that contains in the
same manner a family similar to the Poisson semigroup for L. Then,
for example,

a 0
(38) DBeit[DB} |:(')f:| = — |:vme_tL1/2f}
is a natural object in the calculus for DB and one has an interest in
introducing adapted Hardy-Sobolev spaces H ", 5.

Indeed, the family ((1 + itDB)~")er\ (o} satisfies L* off-diagonal es-
timates and this allows us to develop the theory similarly to the one
for L with two main differences. First, as DB is not injective (except
in dimension n = 1), we have to work systematically on the L*-closure
of its range, which is in topological direct sum with its nullspace. Its
range is the same as the one for D, denoted R(D); this independence
with respect to B is a useful fact. Secondly, we use first order scaling in
t for the extension operators Qy, pp to make sure that s has the same
meaning as smoothness parameter as for the L-adapted spaces. When
s =0, let us write HY, 5 for ngﬁ)B'

The equality

(3.9) Hpp = R(D)

is again a deep square function estimate that is equivalent (by McIn-
tosh’s result) to the boundedness of the H*-calculus for DB on L%
The latter implies (2.4) and the boundedness of the H*-calculus for
(DB)? on L?, which due to the block structure is equivalent to the
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H>-calculus for L on both L? and W2, Thus, it is significantly more
information than (3.6).

For B = I, one can identify H?, with H” N"R(D) when p € (1,,00),
using Fourier multipliers. Hence, there is a natural identification re-
gion, which contains p = 2,

H(DB) == {p € (1., 00) : ||hlls, =~ |[Allw for all h € R(D)}.

Heuristically, the theory for HY, 5 comprises the theory for L at both
smoothness scales s = 0 and s = 1. On the level of Hardy spaces, this
can be expressed through the identity H(DB) = H(L)NH' (L), so that

H(DB) = (¢-(L), q+(L)).

On the level of boundary value problems it leads us to the principle
that the D B-adapted theory applies to all boundary value problems of
Neumann and Dirichlet type, whereas the L-adapted theory allows one
to separate issues in the sense that s = 0 corresponds to the Dirichlet
problem and s = 1 corresponds to the regularity problem.

4. THE DIRICHLET PROBLEM

For harmonic functions it is well known from the works of Calderon [16]
and Stein [32] that non-tangential control gives access to almost every-
where convergence at the boundary. In the context of elliptic equations
with real and measurable coefficients, Dahlberg [22] then formulated
the Dirichlet problem with non-tangential maximal estimates in order
to recover almost everywhere boundary limits.

Since weak solutions for general systems might not be regular, we use
the Whitney average variants of the non-tangential maximal function
in order to pose our boundary value problems. When one gets back to
systems where solutions have pointwise values, these variants turn out
to be equivalent to the usual pointwise control. More precisely, we let

Ru(F)(x) = sup ( I PG as dy) " eem,

t>0

where W (t,x) = (t/2,2t) x B(x,t) is a Whitney region.
For 1 < p < oo, the Dirichlet problem with non-tangential maximal
control and data f € LP(R™; C™) consists in solving

O(adyu) + div,(dV,u) =0 (in RY™™),
(D), N.(u) € L"(R"),
limy g Hw(t’x) lu(s,y) — f(z)| dsdy =0 (a.e. z € R™).
The problem for p = 1 is formulated analogously with = ' H' as data

space on the boundary. We note that H! C L' and therefore also the
image o~ ' H' is a Banach space that embeds into L.
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As usual, well-posedness means existence, uniqueness and continu-
ous dependence on the data. Compatible well-posedness means well-
posedness together with the fact that the solution agrees with the en-
ergy solution when the data f also belongs to the trace space H'/? (R™; C™).
The energy solution is constructed in the homogeneous Sobolev space
WL2(RI™: C™) via the Lax-Milgram lemma.

The following result, whose range of exponents is likely to be optimal,
summarizes the situation.

Theorem 4.1. Let p > 1 be such that p_(L) < p < p+(L)*. Given
f € LP(R%C™) when p > 1 and f € a ' HY(R"; C™) when p = 1, the
Dirichlet problem (D)If 1s compatibly well-posed. The solution u has
the following additional properties.

(i) There is comparability
INc()llp = lafllar = [[SEVW)]],-

(ii) The non-tangential convergence improves to L*-averages

lim lu(s,y) — f(z)]? dsdy =0 (a.e. x € R™).
(iii) When p < py (L), then au is of class' Cy([0, 00); HP(R™; C™))N
C*((0,00); HP(R™; C™)) with au(0,-) = af and

sup [lau(t, -)[[wr == [|af||u
>0

(iv) When p > p4(L), then for all T > 0 and compact K C R", u
is of class C([0,T]; L*(K;C™)) with u(0,-) = f and there is a
constant ¢ = ¢(T, K) such that

sup [u(t, )2y < ell fllp-
0<t<T

As expected, the above solution is provided by u(t, z) = e~ f(z)
for f € a *(H? NL?) and by an extension by density of this expression
in the respective topologies for f € a=*HP. In the range p < p, (L)
one can use the extension to a proper Cy-semigroup on adapted Hardy
spaces, which explains the regularity result (iii) given the identification
range H(L) in Theorem 3.1. However, and this was never observed
before, the range of exponents in the statement exceeds by one Sobolev
exponent the range provided by the semigroup theory. This means
that in this case u is extended as a function of both variables ¢ and x
simultaneously.

The link to adapted Hardy spaces is seen in the square function
estimates in (i). For p > 2, some specific considerations relying on
off-diagonal estimates are used together with a generic result in LP-
functional calculus from [21]. The argument for p < 2 is more involved

! As usual, the notation Cg([0,00)) means continuity and limit 0 at infinity.
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and relies on adapted Hardy spaces. Indeed, note that tVu has two
components. The first one is t0u, so for u(t, ) = e L"? f one must
check that ¢(z) = 2/2¢7*"" is an admissible auxiliary function for
HOL’p. The other one is tV,u, in which case one can use (3.8) and the
D B-theory.

Finally, the non-tangential maximal function estimates in (i) can
be obtained from the general theory of L-adapted Hardy spaces when
p < 2. The case p > 2 is more straightforward as the almost everywhere
limit in (ii) furnishes the lower bound.

From the point of view of L-adapted Hardy spaces, the natural
boundary space for the Dirichlet problem is the completion of HY =
a~'(H? N L?) for the quasi-norm ||a-||g». Since a is not smooth, there is
no reason to believe that a completion can be realized within the ambi-
ent space of distributions if p < 1 and hence there is no meaningful way
of posing a Dirichlet problem that is compatible with the Lax-Milgram
approach. What remains true though, again thanks to the theory of
adapted Hardy spaces, are the estimates in the theorem above when
is the Poisson semigroup extension of data in a=!(H” N L?).

Theorem 4.2. Suppose p_(L) < 1 and let p_(L) < p < 1. Given
f € a Y(HP(R™; C™) N LA(R";C™)), the semigroup extension u(t,r) =
e~ F(2) satisfies (i), (i), (iii) of Theorem 4.1.

5. THE DIRICHLET PROBLEM FOR HOLDER DATA

One may wonder whether in the case p, (L) > n one can extend the
results for the Dirichlet problem to exponents "beyond co", which we
think of corresponding to the homogeneous Hélder spaces AQ(R”; cm™),
0 < a < 1, with the endpoint case A’ := BMO. In this case, we choose
the interior control as the Carleson functional

CoF(z) = sup—( / / y)|? dyds)
t>0 T\t B(z,t)

For o € [0, 1), the Dirichlet problem with data f € A®(R"; C™) consists
in solving

O (adyu) + div,(dV,u) =0 (in RY™),
(D)% C,(tVu) € L®(R"),
limy o £ [u(s,) — f| ds =0 (in L (R"C™)).

The choice of Carleson control for the problem with BMO data is com-
pletely natural in view of the Fefferman-Stein characterization of BMO
by the Carleson functional Cj for harmonic functions. Making this
choice for A® when a > 0 is a convenience in terms of unification of
the presentation. Other choices, which are weaker in terms of interior
control, could be taken; we could use Whitney average convergence at
the boundary and uniform control of Whitney averages for tVu by ¢t



12 PASCAL AUSCHER AND MORITZ EGERT

(that is, replace fot by ftt/Q in C,) and all results below remain the
same. On the other hand, the BMO Dirichlet problem with Carleson
control and Whitney average convergence at the boundary appears to
be out of reach.

For the next statement L! denotes the boundary operator for the
adjoint equation 0,(a*0yu) + div,(d*V,u) = 0, that is,

L} = —(a*) "t div, d*V,.

Theorem 5.1. Suppose that py(L) > n and that 0 < o < 1 —7/p,(L).
Then the Dirichlet problem <D)§a is compatibly well-posed. Given
f e AYR™;C™), the unique solution u has the following additional
properties.

(1) There is comparability

[Ca(tVU)oo = || ] 1o

(ii) w is of class C([0, T]; L*(K;C™)) with u(0,-) = f for every
T > 0 and compact K C R",

(iil) If moreover p_(L*) < 1 and o < n(Yp_(Lt) — 1), then u is of
class Cy([0,00); A%, 1+ (R™; C™)) N C°((0, 00); A%« (R™; C™))

weak™ weak™
and

sup [[u(t, ) ||z = [ f]] zo-
t>0

In addition, u is of class /‘\O‘(R}ﬁ"; C™), with
HUHAO‘(R}EL") Sx ”fHAa

Since A® N L? is not dense in A%, we cannot extend the Poisson
semigroup to the boundary space by density. In (iii), A% is considered
as the dual space of H?| where o = n(1/p— 1), with the weak* topology.
The assumption in (iii) implies p, (L) = oo and that the solution can be
constructed by duality, using the extension of the Poisson semigroup for
L* = a*L*(a*)~" to H?. Therefore the solution keeps the A®-regularity
in the interior. This construction has appeared earlier.

The construction of the solution under the mere assumption that
p+(L) > n is much more general and we have

ut;x) = jlg?o eith(l{\ <2y (@),

where we have to use the assumption p,(L) > n already to prove
convergence of the right-hand side in L (RY™;C™). This opens the
possibility of uniquely solving Dirichlet problems for Hoélder continuous
(or BMO) data, while producing solutions that have no reason to be
in the same class in the interior of the domain. To the best of our
knowledge this phenomenon is observed for the first time. Note also
that p, (L) > n always holds in dimension n < 4, so that in these
dimensions the BMO Dirichlet problem is compatibly well-posed.
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6. THE REGULARITY PROBLEM

For 1, < p < oo the regularity problem with data f € H“P(R"; C™)
consists in solving

O (adyu) + div,(dV,u) =0 (in RY™),
(RE { R(Vu) e LR,
lim;_,o Hw(t’x) lu(s,y) — f(z)] dsdy =0 (a.e. z € R™).

By Hardy-Sobolev embeddings we have f € L. _so that the convergence
at the boundary is meaningful.

Our result is as follows, with a range of exponents that corresponds
to H'(L).
Theorem 6.1. Let (q—(L). V1) < p < q+(L). The regularity problem
(R)E is compatibly well-posed. Given f € H'P(R™ C™), the unique

p
solution u has the following additional properties.

(i) There are estimates

INA(Vu)lp = 1SEV )l = Ve flla Z gl

with g = —aL'?f being the conormal deriative of u, where
the square root extends from H“P(R™; C™) N WH3(R™; C™) by
density.

(ii) For a.e. x € R™ and all t > 0,

(]%V(m) u(s,y) — f(z)|* ds dy) i < INL(Vu) ().

In particular, the non-tangential convergence improves to L*-
averages. Moreover, lim; o u(t,-) = f in D'(R™).
(iii) If p > 1, then for a.e. x € R™,

{%a;ﬂ - [Vg%)}
where g is as in (i).

(iv) w is of class Co([0, 00); HEP(R™; C™))NC>((0, 00); HP(R™; C™))
with

lim
t—0

2
dsdy = 0,

W (t,z)

Ve fllie 2= sup [|Vou(t, -) |-
£>0

If p < n, then up to a constant* u € Cy([0,00); L7 (R™; C™)) N
C>((0,00); L7 (R™; C™)) with u(0,-) = f and

[ f 1l < sup [t lpe S NVefllae + ([ f]lp-

2The constant is chosen via Hardy-Sobolev embeddings such that f € L? .
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(v) If p > p_(L), then adyu is of class Co([0, 00); H?(R™; C™)) and,
with g as in (i),

[N @)l = sup [ladhu(t, ) [ = llgllwe = [IVaf l[ne-

As we have p_(L) = ¢_(L), the range of exponents exceeds the
semigroup range for L by up to one Sobolev exponent below.

Again, the bulk of the result is thanks to the Hardy-Sobolev theory,
this time for ]HIIL’p , and also due to the observation that the spatial

gradient intertwines ]I-]I}J’p and H%’f, with M = —V,a tdiv,d, via the
formal relation V,L = M V.. In fact, M is the lower right corner of
(DB)? in (3.7). Likewise, the non-tangential maximal estimates and

limits rely on the link between the Poisson semigroup for L and the
semigroup for [DB] via the intertwining property

e—t[DB} _aLl/Qf _ aate—t[,l/zf
fo vmeitLl/Qf .

7. THE NEUMANN PROBLEM

For 1, < p < oo, the Neumann problem with data g € HP(R™;C™)
consists in solving (modulo constants)

O(adyu) + div,(dV,u) = 0, in R,
(N)E  N(Vu) e IP(RY),
im0 aduu(t, ) =g (in D'(R™;,C™)).

Note that due to the block structure adu is indeed the (inward) conor-
mal derivative 0,,u = eg - AVu.

Here the range of exponents p is the set H(DB) for the identification
of HY, ; and in the block form, this is same as the range of boundedness
of the Riesz transform.

Theorem 7.1. Let ¢ (L) < p < qy(L). Then the Neumann problem

(N)% is compatibly well-posed (modulo constants). Gien a Neumann

data g € HP(R™; C™) and defining f = —(aL'/?)"'g € HYP(R"), all the
properties for the solution listed in Theorem 6.1 hold.

In the case p > 1 one can pose (N )5 with convergence of Whitney
averages
lim adiu dsdy = g(x) (a.e. z € R")
t—0 W(t,{[’)

instead of convergence in the sense of distributions at the boundary and
still obtain a compatibly well-posed problem with the same solution as
before.

We use the H”-boundedness of V,(aL'/?)™! = Rpa™! to convert the

Neumann data ¢ into an appropriate regularity data f. In other words,
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we use the ansatz u = —e~ 2" (aLY/2)"1g = e~L"* f This is why we
need to stay withing the interval Z(L) for the Riesz transform and
obtain immediately the same estimates as in Theorem 6.1.

Compatible well-posedness as above has been obtained in [10] for
elliptic systems, not necessarily in block form, in a certain range I,
of exponents where HY, , = HY, and certain additional technical condi-
tions hold. The strategy in that paper begins by writing (2.3) in the
equivalent form

o, {a@tu} N [ 0 divx} {a_l 0] {a@tu] _ [0]
V. u -V, 0 0 d| |Vyu 0f’
where the second line is a dummy equation and where F' == [adu, V u] "
is called conormal gradient. Hence, 0;F" + DBF = 0. The main thesis
there is that if p € I, then any solution u with N,(Vu) € LP(R") is
obtained by the evolution of the [D B]-semigroup on a vector Fj in the
positive spectral space for DB within the completion of HY, ; = HY, in

HP. At the boundary we should have F|,—o = [g, f]", which yields for
each t > 0 the representation

[aatu} B e—t[DB} [g} _ {aL1/2etL1/2 (aL1/2)flg
Veu f — Ve L (aLM2) g
From this, we see that u has to be as in the ansatz.
In view of these results, our new contribution here purely is a theorem

on Hardy spaces: in the block case we identify the range I in which
all of the above works as the full interval H(DB) = (¢-(L), g4+ (L)).
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