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ON THE ANALYTICITY OF THE SEMIGROUP GENERATED
BY THE STOKES OPERATOR WITH NEUMANN-TYPE
BOUNDARY CONDITIONS ON LIPSCHITZ SUBDOMAINS
OF RIEMANNIAN MANIFOLDS

MARIUS MITREA AND SYLVIE MONNIAUX

ABSTRACT. We study the analyticity of the semigroup generated by the Stokes
operator equipped with Neumann-type boundary conditions on LP spaces in
Lipschitz domains. Our strategy is to regularize this operator by considering
the Hodge Laplacian, which has the additional property that it commutes with
the Leray projection.

1. INTRODUCTION

This work is concerned with the study of the analyticity of the semigroup asso-
ciated with the linearized, time-dependent Stokes system with Neumann boundary
conditions

Ou—Au+Vr=f, divu=0 in Qx (0,7),

(1.1)

v X curlu‘aﬂx( 0 0, u|t:O: U, in €,

o= Y V- u‘an(O,T):
as well as the parabolic Maxwell system equipped with a perfectly conductive wall
condition, i.e.,

Opu+ curleurlu = f, dive =0 in Q x (0,7),
(1.2)

v X u|8Q><(O,T): 0, u‘tZO: U, in €.

In [J), u and 7 stand, respectively, for the velocity field and pressure of a fluid
occupying a domain 2, whereas, in ([L.2)), v denotes the magnetic field propagating
inside of the domain 2. In both cases, u, denotes the initial datum, f is a given,
divergence-free field and v stands for the unit outward normal to 0f2. For a discus-
sion of the relationship between the Neumann (or, as they are occasionally called,
“free-boundary”) conditions in (II]) and the more traditionally used Navier’s slip
boundary conditions to the effect that

veu = 0 on (0,7)x 00

- [(Vu+Vu )W, = 0 on (0,T) x 09,

the interested reader is referred to [21].
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Systems such as ([LT]) and (L2) naturally arise in the process of linearizing some
basic nonlinear evolution problems in mathematical physics, such as the Navier-
Stokes equations and certain problems related to the Ginzburg-Landau model for
superconductivity and magneto-hydrodynamics. A more detailed discussion in this
regard can be found in the monographs [7] by T.G. Cowling, [16] by L.D. Landau and
E.M. Lifshitz, [25] by M.E. Taylor and [§] by R. Dautray and J.-L. Lions. The inter-
ested reader may also consult the papers [4], [3] by T. Akiyama, H. Kasai, Y. Shibata
and M. Tsutsumi, [5] by V.Barbu, T. Havarneanu, C. Popa and S.S. Sritharan, [10]
by E.B.Fabes, J.E.Lewis and N.M. Riviére, [24] by M. Sermange and R. Temam,
and [27] by N. Yamaguchi, as well as the literature cited therein.

In a suitable L? context, the stationary versions of (LT)) and (I2)) have unique (fi-
nite energy) weak solutions. This is most elegantly seen using the so-called {H, V), a}
formalism as in [8] which, among other things, also gives that the associated so-
lution operators generate analytic semigroups in (appropriate subspaces of) L2.
Thus, the natural issue which arises here is whether the same is true in the LP
context, with p # 2. This aspect, which is particularly relevant when dealing with
nonlinear versions of (IT)-(L2)), is intimately connected with resolvent estimates for
the stationary versions of (LI)-([L2). More specifically, for A € C and 1 < p < oo,
consider the boundary-value problems

M — Au+ V7 = f e LP(Q)? with divf =0, 1/~f‘aQ:0,

dive =0 in ,
(1.4)
u, curlu € LP(Q)3, 7 € WhP(Q),
v X curlu‘fmz 0, v- u|aQ= 0,
and
Mu —curleurlu = f € LP(Q)3, divu =0 in Q,
(1.5) u € LP(Q)3, curlu € LP(Q)3,

vV X u‘ém: 0.
In each case, the resolvent estimates alluded to before read
(1.6) (AHullLe )z < CELP) [[fllLe(e)e

uniformly in A satisfying |arg (M) < € for some 6 > 0.

When the domain € has a sufficiently smooth boundary, such estimates are
well-understood. The classical approach utilizes the fact that the boundary-value
problems (LA)-([LH) are regular elliptic (cf., e.g., [25]) and the so-called “Agmon
trick” (cf. [I]). See, for example, [I7] where it is shown that (L) holds for each

€ (1,00) if 00 € C*°.

The nature of the problem at hand changes dramatically as 92 becomes less
regular. To illustrate this point, let us recall the following negative result from
[9]. For each p > 3 there exists a bounded cone-like domain Q C R3 for which
the resolvent estimate ([L6]) fails in the case of the Stokes system equipped with a
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Dirichlet boundary condition, i.e. for
Au—Au+Vr = feLP(Q)? with divf=0, v-f|,,=0,

(1.7) divu=0 in Q, 0,

ulyo=
u€ WHP(Q)2, me LP(Q).

The sharp nature of the aforementioned counterexample is also underscored by
the following intriguing conjecture made by M.E. Taylor in [26].

Taylor’s conjecture. For a given bounded Lipschitz domain Q C R3 there exists
e = e(Q) > 0 such that the Stokes operator associated with (7)) generates an
analytic semigroup on LP provided 3/2 —e < p < 3 +e¢.

The range of p’s in the above conjecture is naturally dictated by the mapping
properties of the Leray projection

(1.8) P, LP(Q)* — {u € LP(Q)* : divu =0, v-u=0}.

When p = 2 this is taken to be the canonical orthogonal projection and is obviously
bounded, but the issue of whether this extends to a bounded operator in the context
of (L8) for other values of p is considerably more subtle. Indeed, it has been shown
in [I1] that for any bounded Lipschitz domain in R™ the operator (L8]) is bounded
precisely for 3/2—¢ < p < 3+ ¢ for some € = £(2) > 0 and that this result is sharp
in the class of Lipschitz domains.

That any p € (1,00) will do in the case when the domain 2 has a smooth
boundary has been proved by Y. Giga in his seminal paper [I2]. The resolvent
estimates established there also allowed the author to describe the domains of the
fractional powers of the Stokes operator.

In this paper, we are able to prove the analogue of Taylor’s conjecture for the
Stokes system equipped with Neumann-type boundary conditions. Our approach
makes essential use of the recent progress in understanding Poisson-type problems
for the Hodge Laplacian such as

—Au=feLF(N)?
(1.9) V'U‘BQ: 0, l/xcurlu’(,m: 0,
u € LP(Q)3, divu € WHP(Q), curlu € LP(Q)3.

Recently, it has been shown in [20] that, given a three-dimensional Lipschitz domain,
there exist

(1.10) 1<pa<3<3<ga<oo, 1/pa+1/ga=1,

such that (L9) is well-posed if and only if p € (pa,qq). Here, the index po can
be further defined in terms of the critical exponents intervening in the (regular)
Dirichlet and Neumann problems for the Laplace-Beltrami operator in £ (as well
as its complement), when optimal LP estimates for the associated nontangential
maximal function are sought. One feature of 2 which influences the size of pq is
the local oscillations of the unit conormal v to 9. In particular, po = 1 (and,
hence, go = oo) when v belongs to the Sarason class of functions of vanishing
mean oscillations (which is the case if, e.g., 9Q € C!). Furthermore, for a Lipschitz
polyhedron in the Euclidean setting, pqg can be estimated in terms of the dihedral
angles involved.
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Similar results have been proved earlier in [I9] for dimensions greater than three,
albeit for the range p € (pq, gq) with

(1.11) 1<pa<2<gq<oo, 1/po+1/ga=1

Here, one should typically regard the indices pq, go as small perturbations of 2.

One of our key results states that the Hodge Laplacian, in the context of (L),
generates an analytic semigroup in LP for any p € (pq,gq). From this and the
fact that the Leray projection commutes with the semigroup generated by the
Hodge Laplacian, it is then possible to prove a similar conclusion for the Stokes
and Maxwell operators acting on L? (cf. Theorem [(3] and Theorem [74] for precise
statements). Thus, from this perspective, one key feature of our approach is to
embed the Stokes (and Maxwell) system into a more general (and, ultimately, more
manageable) elliptic problem, in a way which allows us to return to the original
system by specializing the type of data allowed in the formulation of the problem.

We carry out this program in the context of differential forms on Lipschitz sub-
domains of a smooth, compact, boundaryless Riemannian manifold M. This is
both notationally convenient and natural from a geometric point of view. It also
allows for a more general setting than previously considered in the literature even
in the case when 992 € C* (semigroup methods for differential forms in the smooth
context are discussed in, e.g., P.E. Conner’s book [6]). Roughly speaking, at the
level of vector fields (identified with 1-differential forms), our main result reads as
follows (see §7 for a precise statement).

Theorem. Let 2 C M be a Lipschitz domain, 1 < p < oo, and let A, denote the
Stokes operator, i.e. the mapping u — —Au, for each vector field u € LP(Q,A')
satisfying

(1.12)  divu=0 in Q, curlue LP(Q,AY), v x curlu’(,m: 0, v- u‘agz 0
and for which there exists a scalar function m € WHP(Q) such that

(1.13) fi==Au+VreLP(QA") and divf=0, v-f|,,=0.
Then the operator — A, generates an analytic semigroup (e*tAP) . on the space
>
{f e LP(Q,A) :divf=0, v- f‘em: 0} whenever p € (pa,qq)-

Several remarks are in order here. First, it is remarkable that the range of p’s
for which the above result is valid agrees with the range predicted by Taylor’s con-
jecture. Second, the case p = 2 follows directly from standard functional analysis.
Hence, from this perspective, our result can be interpreted as stating that the semi-
group generated by the Stokes operator on L? extends to an analytic semigroup in
LP, and the infinitesimal generator of this extension is also identified in the most
desirable fashion. Third, the above theorem is most relevant in the treatment of
the Navier-Stokes initial boundary value problem

Ou—Au+ (u-Vu+Vr=f, divu=0 in Qx (0,7),

(1.14)

v X curlu‘agx(oj): 0, 0, u|t=0: Uy in €,

v “|an(0,T):

by viewing it as an abstract Cauchy (evolution) problem; cf., e.g., [8], [23], [25]. Tt
is in this context that the ability to allow p # 2 plays a particularly significant role.
This line of work has recently been pursued in [21]. Finally, we remark that similar



THE ANALYTICITY OF THE STOKES OPERATOR 3129

results are valid in connection with the parabolic Maxwell system ([2]), as well as
certain nonlinear versions of it.

One distinctive aspect of our work is that, given the low regularity assumptions
we make on the underlying domain €2, we are forced to work with certain non-
standard Sobolev-type spaces, which are well-adapted to the differential operators
at hand (such as the exterior derivative operator d and its formal adjoint §). In
particular, issues such as boundary traces and embeddings become more delicate
than in the standard theory. In this regard, a key ingredient in our approach is an
estimate established in [I§], to the effect that

(1.15) HUHB@ # (Q,A0) < C’(pyg)(”uHLP(Q,M) + ||du||Lp(Q,Af+1) + ”(SUHLP(Q,A@*l))

is valid for any Lipschitz subdomain © of M, any p € (pq, ¢a) and any differential
form of degree ¢ € {0,1,...,n}, n := dim M, for which the right-hand side of (L.1])
is finite and for which v Au =0 or v Vu = 0 on 9. Also, d stands for the exterior
derivative operator, § is the formal adjoint of d, B?4, 1 < p,q < o0, s € R, stands
for the Besov scale, and p# := max {p, 2}. While the smoothness exponent s = 1/p
obviously improves to s = 1 in the limiting cases £ = 0 and ¢ = n, the above
estimate is, generally speaking, sharp in the class of Lipschitz domains.

Another crucial ingredient in our approach is the solution of the Poisson problem
for the Hodge Laplacian, i.e. A = —(dd* + d*d) in the sense of composition of
unbounded operators, with LP-data in Lipschitz subdomains of M from [I8] and
[20]. In particular, this allows us to describe the smoothness properties exhibited
by the elements in the domain of A, as well as to show that the Riesz transforms
dSA~Y, 6dA~1 extend to bounded operators on LP(£2, A?) whenever p € (pq, qq)-

The organization of the paper is as follows. In Section 2 we collect basic defini-
tions and preliminary results and introduce most of the notational conventions used
throughout this work. The Hodge Laplacian is reviewed in Section 3, along with
the Stokes and Maxwell operators. In Section 4 we dwell on issues of regularity for
differential forms in the domain of the Hodge Laplacian. Here we record several
key results, themselves corollaries of the work in [20] and [I9]. Our strategy for de-
termining all p’s for which the Hodge Laplacian generates an analytic semigroup in
L? is to start with p = 2 (when mere functional analysis will do) and then develop
a bootstrap-type argument which allows us to incrementally increase the value of
the integrability exponent from p to p* := np/(n — 1). This portion of our analysis
involves a delicate inductive scheme which is executed in Section 5. Section 6 is
subsequently devoted to proving resolvent estimates for the Hodge Laplacian. Fi-
nally, the main results of the paper are stated and proved in Section 7, which deals
with the issue of analyticity for the semigroup generated by the Hodge Laplacian,
as well as the Stokes and Maxwell operators.

2. BACKGROUND MATERIAL

In this section we review a number of basic definitions and collect several known
results which are going to be useful for us in the sequel.

2.1. Geometrical preliminaries. Let M be a smooth, compact, oriented mani-
fold of real dimension n, equipped with a smooth metric tensor, g = 3 ik gikdx; ®
dxg. Denote by TM and T* M the tangent and cotangent bundles to M, respec-
tively. Occasionally, we shall identify 7" M = T'M canonically, via the metric.
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Set AT M for the ¢-th exterior power of TM. Sections in this vector bundle
are (-differential forms. The Hermitian structure on 7'M extends naturally to
T*M = A'TM and, further, to A“TM. We denote by (-,-) the corresponding
(pointwise) inner product. The volume form on M, denoted in the sequel by w, is
the unique unitary, positively oriented differential form of maximal degree on M. In
local coordinates, w := [det (gjx)]"/2d2zy Adwa A... Adz,,. In the sequel, we denote by
dV the Borelian measure induced by w on M, i.e., dV = [det (g;1.)]'/?dz1dzs...dx,,.
Going further, we introduce the Hodge star operator as the unique vector bundle
morphism * : A“TM — A" T M such that u A (xu) = |u|?w for each u € A*T M.
In particular, w = x 1 and

(2.1) uA (xv) = (u, v)w, Vue A'TM, Vv e A“TM.
The interior product between a 1-form v and an /-form u is then defined by
(2.2) vV = (=)D (1 A su).

Let d stand for the (exterior) derivative operator and denote by ¢ its formal
adjoint (with respect to the metric introduced above). For further reference some
basic properties of these objects are summarized below.

Proposition 2.1. For an arbitrary 1-form v, £-form u, (n—4£)-form v, and (£+1)-
form w, the following are true:

(1) (u, *v) = (=1) = (xu, v) and (xu, *v) = (u,v). Also, xxu = (—1){"=0y;
) (v Au,w) = (u, vV w);
) x(vAu) = (=D vV (xu) and (v V u) = (—1)F v A (xu);
(4) *#6 = (=1)%dx, 6% = (=) x d, and § = (—1)"HDH s« dx on L-forms;
) —(ddé + éd) = A, the Hodge Laplacian on M.

Let Q be a Lipschitz subdomain of M. That is, 02 can be described in appro-
priate local coordinates by means of graphs of Lipschitz functions. Then the unit
conormal v € T* M is defined a.e., with respect to the surface measure do, on 0f2.
For any two sufficiently well-behaved differential forms (of compatible degrees) u,
w we then have

(2.3) /Q<du,w> dv = /Q<u,6w> dv + /m<u,u\/ w) do.

2.2. Sobolev and Besov spaces of differential forms. The Sobolev (or poten-
tial) class LE(M), 1 < p < o0, a € R, is obtained by lifting the Euclidean scale
L2 (R™) := {(I — A)~/2f . f € LP(R™)} to M (via a C*® partition of unity and a
pull-back). For a Lipschitz subdomain 2 of M, we denote by L2 () the restriction
of elements in L2 (M) to 2, and set L2 (2, AY) = L2(Q)@A*TM, i.e. the collection
of (-forms with coefficients in L2 (Q). In particular, LP(2, A*) stands for the space
of (-differential forms with p-th power integrable coefficients in €.
Let us also note here that if p,p" € (1,00) are such that 1/p + 1/p’ = 1, then

(2.4) (Lfg(Q,Af))* — 17 (QAY,  Vse(—1+1/p1/p).

The Besov spaces BP(Q,AY), 1 < p,q < oo, s € R, can be introduced in a
similar manner; alternatively, this may be obtained from the Sobolev scale via real
interpolation.
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Next, denote by L¥(99) the Sobolev space of functions in LP(9€2) with tangential
gradients in LP(0€2), 1 < p < co. Besov spaces on 9f) can then be introduced via
real interpolation, i.e.

(2.5)  BPUOQ) = (LP(0Q), L}(09)),,,, with0<s<1,1<p,q< cc.

Finally, if 1 <p,g<ooand 1/p+1/p'=1,1/9g+1/¢ =1, we define
(2.6) BP(89) = (Bfl’q/ (aﬂ)) L 0<s<l,

and, much as before, set B29(9Q, AY) := BP1(9Q) @ A“T M.
Recall (cf. [I4], [I3]) that the trace operator
(2.7) Tr: L2(Q,AY) — BPP, (9, A)
is well-defined, bounded and onto if 1 < p < oo and % <s <1+ %. Furthermore,
the trace operator has a bounded right inverse
(2.8) Ex : BPP, (0Q,AY) — L2(Q,AY),

andif1<p<oo,%<a<1+%,then

(2.9) Ker (Tr) = the closure of C°(Q, AY) in L2(, AY).
For1<p<oo,s€R, and ¢ € {0,1,...,n} we next introduce
(2.10) DY(Qd) := {u € LP(Q,AY) : du € LP(Q, A“T1},
(2.11) DY(Q;0) := {u € LP(Q,AY) : du e LP(Q, AT,

equipped with the natural graph norms. Throughout the paper, all derivatives are
taken in the sense of distributions.
Inspired by the identity (23], if 1 < p < oo and u € D}(£;6), we then define
vVu € BPE (09, A1) by
P

(2.12) (vVu,p)=—(0u,®) + (u,dP)

for any ¢ € BY P (9 ACY), 1/p+1/p) = 1, and any & € L (Q, A1) with
Tr ® = . Note chhat @4), Z3) imply that the operator
(2.13) vV Dy(250) — BYE (09, A1)
is well-defined, linear and bounded for each p € (1, 0), i.e.
1) vuls e < (o + Bulzoaey)
The range of the operator (Z.I3]) will be denoted by
(2.15) X2 (09) = {y Vu:ue Dl (O 5)} = B2 (00, A,
which we equip with the natural “infimum” norm. It follows that the operator
(2.16) 8 = X7 (0Q) — XP 1 (09)
bof == —vVéw, if f=vVvw, weD;,(Q;9)

is well-defined, linear and bounded.
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Other spaces of interest for us here are defined as follows. For 1 < p < oo, s € R,

and £ € {0,1,...,n}, consider

(2.17) DY(Q;6y) == {u € LP(Q,AY) : du e LP(QATY), vV u =0},

once again equipped with the natural graph norm.
For further use, we record here a useful variation on the integration by parts
formula ([23), namely that if 1 < p,p’ < co satisfy 1/p+ 1/p’ =1, then

(2.18) (du,v) = (u,é6v), YueD)(Qd), Vve D?(Q;dv).

2.3. The {H,V,a} formalism. Let V be a reflexive Banach space continuously
and densely embedded into a Hilbert space H so that, in particular,

(2.19) Ve H— V"

and assume that

(2.20) a(,):VxV—C

is a sesquilinear, bounded form. Then

(2.21) A,V — VY Aju=alu,-) € V", Yue,
is a linear, bounded operator satisfying

(2.22) v(Aou,v)y = a(u,v), Yu,ve.

Assume further that a(-,-) is symmetric and coercive, in the sense that there exist
C1,C5 > 0 such that

(2.23) Rea(u,u) + Cy|jull3, > Collul)%, Yuel.
Then
(2.24) Ao,V — V*  is bounded and selfadjoint.

Furthermore, A, is invertible if the constant C; appearing in (Z23]) can be taken
to be zero. Going further, take A to be the part of A, in H, i.e.

(2.25) A=A, :H—H,
Dom (A)

where

(2.26) Dom (A) :={ueV: Au € H}.

Hence, (2Z20)-(226]) is an unbounded, selfadjoint operator on H. Furthermore,
there exists 6 € (0,7/2) such that

C
(2.27) AL = A)7H < ok 0 < larg(A)| <,
i.e., Ais sectorial; cf., e.g., [8]. In particular, the operator —A generates an analytic
semigroup on H according to the formula

1

(2.98) e Af.— _,/ MO — AL fdy, g (2)| < 7/2— 0,
211 Ty

where 0 € (0,7/2) and Ty := {re?? : r > 0}; see, e.g., [§], [23], [25]. Finally,

when A is invertible (which is the case if we can take C; = 0 in (2.23)), then the

semigroup (e_tA) is bounded.
t>0
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In closing, we would like to point out that the above formalism (discussed in de-
tail in, e.g., [8]) is closely related to K.O. Friedrichs’ extension method, as described
on p. 325 of [I5], and on p. 514 of Vol.T of [25].

3. THE HODGE LAPLACIAN AND RELATED OPERATORS

3.1. The Hodge Laplacian. Recall that the ¢-th Betti number of ), denoted by
be(Q), is defined as the dimension of the ¢-th singular homology group of €2, viewed
as a topological space, over the reals. It has been proved in [I8] that for each
Lipschitz domain € C M there exist two conjugate exponents
(3.1) 1 <pa<2<go <00
such that the space
(3.2) HP(Q,AY) = {u e LP(QAY) : du=0, 6u=0, vVu=0}
is independent of p if p € (pq,qq) and has dimension by(§2). We shall occasionally
abbreviate H(Q, A?) := H2(Q, AY).

Consequently, the orthogonal projection of L?(£, A?) onto H(£2, A?) extends
canonically to a bounded operator

(3.3) P, : LP(Q,AY) — H(Q,AY) — LP(Q,AY) if po < p < qq,
which has the property that
(3.4) Py =Py,  pp €(paga), 1/p+1/p =1
In order to continue, for each p € (1,00) and ¢ € {0,1,...,n} we set
VP(Q,AY) = {ue LP(Q,AY): duc LP(Q,ATY), duc LP(Q, A, vVu =0}
(3.5) —  DP(Qd) N DP(%,),

once again equipped with the natural graph norm. If p = 2, we introduce the
symmetric, coercive quadratic form

(3.6) Qo(u,v) := (du, dv) + (bu,6v), wu,v e VEHQ,AY),

and make the following remark.

Proposition 3.1. If by(Q2) = 0, then there exists C > 0 such that

(3.7) Qe u) > Cllullzoan, V€ V(A

Proof. We shall rely on the estimate

(38 Il yaun < C(lulfaoan + Qelww)), Vue V22,49,

which has been established in [I8]. Reasoning by contradiction, assume that (31
fails, so that there exists a sequence u; € V?(Q, A%) such that [u;||p2(q a¢) = 1 for
each j and for which Q,(u;,u;) — 0 as j — oo. By (B8 and Rellich’s selection
lemma, there is no loss of generality in assuming that

(3.9) uj — u in L?(Q, A*) for some u with llull 2(0,a0) = 1.

Now, Q(uj,u;) — 0 as j — oo forces du; — 0 and du; — 0 in L2(2, A**1) and
L2(9, A*"1), respectively, as j — oo and, hence, du = 0, Su = 0. Furthermore,
by the continuity of the operator ([2I3]), we also have v V u = 0. Consequently,

u € H(,AY) = {0}, given that by(Q) = 0. This contradicts 33 and proves the
proposition. O
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Returning to the mainstream discussion, the {H,V,a} formalism discussed in
§2.3 applies to the context when V := V2(Q,Af), H := L?(Q,A?) and a(u,v) =
Qe¢(u,v), and yields an unbounded, selfadjoint operator
(3.10) B: L*(Q,A") — L?(Q, A9
whose domain, Dom (B), consists of all

u € V3(Q, AZ) such that there exists C' > 0 with the property that
(3.11)
|Qe(u,v)| < Cllv||L2(q a0 for all v € V2(Q, A

and for which

(3.12) (Bu, v) = Qe(u,v), u € Dom (B), v € V?(Q, AY).
If we now regard the exterior derivative as an unbounded operator
(3.13) dg: L2(Q, AY) — L2(Q, A"

with domain D?($; d) and natural action,
it is not difficult to check that
(3.14) B =dyd; + djdy

in the sense of composition of unbounded operators. Furthermore, under the as-
sumption that by(Q) = 0, this operator is actually invertible on L?(£2, A?). Cf. also
[22] for a related discussion.

The latest description of B has a natural analogue in the LP context. The
starting point is the observation that the dual of BI3) is

(3.15) dy : L*(Q, A1) — L2(Q,A")

Dom (d}) = Dy, ,(9;6v), dju = du, Yu € Dj, ,(0y).
Thus, if 1 < p < oo, it is natural to consider the unbounded operator
(3.16) B, : LP(Q,AY) — LP(Q,A")

with domain Dom (B,,) consisting of

(3.17) u € DJ(Q;d) N DY(Q;0y) with du € Dy, (;6v), du € Dy, (;d)
by setting
(3.18) Byu := —Au = (dé + dd)u, Vu € Dom (By).

Note that since C°(Q2, A?) is contained in Dom (B,), it follows that B, is densely
defined.

Proposition 3.2. Let Q C M be a Lipschitz domain. Then for each po < p < qq
there exists a linear, bounded operator

(3.19) Gy LP(Q,A") — LP(Q, AY),
such that Im (G,) C Dom (B,),

GpullLeo,ne) + 1dGpul| Lo aee1y + 10Gpull Lo ae-1y
(3.20) H[dOGpul| Lo ae) + [[0dGpull ra,ne) < CllullLe(a,a0)
and, in the sense of composition of unbounded operators,
(3.21) B,G, =G,B, =1~ P, on LP(Q,A").
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Furthermore,

(3.22) (Gp)" =Gy, pa<pp <qo, 1/p+1/p' =1

and (with the subscript £ used to indicate the dependence on the degree),
(3.23) dGp e = Gpe11d on DY (Q;d),

(3.24) 6Gpe = Gpi—16 on D)(;0).

Such a Green operator has been constructed in [20] when n = 3 and in [I9] in
the general case. Let us also note here that (3.21]) implies

(3.25) Ker (B,) = H?(Q, A*) whenever pg < p < qq,
and that, thanks to (2.I8]),
(3.26) Im (B,) — Ker (P,) for each p € (pa,qq)-

Proposition 3.3. For each Lipschitz subdomain Q0 of M one has

(3.27) (Bp)" =By, pa<pp <qa, l/p+1/p' =1

Proof. The inclusion B, C (Bp)* is immediate from definitions, so it remains to
prove the opposite inclusion. To this end, if u € Dom (B}), then u € LP(€2, A’) and
there exists w € LP (2, A’) such that

(3.28) (w,v) = (u, Bpv), Vv € Dom (B,).

Choosing v := P,¢ with & € LP(£2, A*) arbitrary forces (w, P,¢) = 0 and, ultimately,
Pyw = 0. Next, pick v := Gpn with n € LP(Q, A?) arbitrary and write

(Gpw,n) = (w,Gyn) = (w,v)
= <u’ pr> = <u7 BpGpn> = <u7 (I - PP)77>
(3.20) = (- By,

Since 7 is arbitrary, this forces (I — P,)u = Gpw and, further, u = Gyw + Pyu €

Dom (B,). In addition, Byu = By Gpw + By Pyu = (I — Py )w = w which shows

that (Bp)* C B, . This finishes the proof of the proposition. O
Going further, we now define the Leray projection operator

(3.30) P, :=0dG, + P,, pa < p < qa,

and introduce the spaces

(3.31) XP(LAY) = {ueD)(%dy): du=0},

(3.32) YP(QAY) = {du:ueD) (Q;d)}.

As a result of the Hodge decompositions proved in [19], it follows that
(333) LP(Q7 AZ) = Xp(Qa Az) D YP(Q’ Ae)a pa <p <dga-

For further reference we also note the following.

Lemma 3.4. For each pg < p,p’ < qq with 1/p+ 1/p’ = 1, the natural integral
pairing on § allows for the identification

(3.34) (XP(Q,AZ))* = X7 (Q, AY).
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Proof. The goal is to show that the mapping
(3.35) O XP(UA) DU (u,) € (X”(Q, Af))

is an isomorphism. To see that it is one-to-one, assume that w € LP(,A?) is
arbitrary and, using ([3.33), decompose w = w; + wy with w; € XP(Q, AY) and
wy € YP(, AY). Then, if u € X?' (Q,A?) is such that ®(u) = 0, it follows from
EI8) and E30)-@B32) that (u, w) = (u,w1) + (u, we) = 0. Since w was arbitrary,
this forces u = 0 and, hence, ® is one-to-one. .

To prove that the mapping ([B35]) is onto, let f € (XP(Q,AL])) be arbitrary.

Since XP(Q,A*) is a closed subspace of LP(2,A?), the Hahn-Banach extension
theorem in concert with Riesz’s representation theorem imply that there exists
w e LY (Q,AY) such that f(u) = (u,w) for each u € XP(Q, AY). Invoking (333),
we once again decompose w = w; + wy with wy € X7 (Q, AY) and wy € Y (Q, A?).
Since, as before, (u,ws) = 0 whenever u € XP(Q,A?), we may conclude that
®(wq) = f. This proves that ® is also onto, hence an isomorphism. O

Proposition 3.5. For each p € (pa,qq), the operator P, introduced in [B30) maps
(3.36) P, : LP(Q, AY) — XP(Q, A")

i a bounded, linear fashion, and satisfies

(3.37) P2 =P, (P,)* =P, if 1/p+1/p' =1.

Proof. The first part in the statement of the proposition follows from the fact that
G, maps LP(Q2, AY) into Dom (B,,). As for [3.30), we first note that thanks to 3.21]),

(3.38) I—-P,=déG,.
Based on this, if u € LP(Q, A?) and v € v (92, AY) with po < p,p’ < ga, we obtain
(3.39) (Ppu, (I —Py)v) = (P, d6Gyv) =0,

where in the last step we have used (ZI8) and B31)). Thus, (Ppu,v) = (Ppu,Pyv)
and, since the last expression is symmetric in u and v, we may ultimately conclude
that (Pyu,v) = (u,Ppv). Hence, (P,)* =P, . Armed with this, we may now write
(P2u,v) = (Ppu,Ppv) = (Ppu,v) so that P2 = P, as desired. O

Lemma 3.6. For each po < p < qq,
(3.40) Dom (B,) N X?(Q,A*) = {u € Dom (B,) : Byu € XP(Q,A")}.

Proof. Let u € Dom (B,) N XP(2, A*) be arbitrary. Then B,u = ddu satisfies
§(8du) = 0 and vV ddu = —65(vVdu) = 0. Thus Byu € XP(Q2, AY), proving the left-
to-right inclusion in ([B:40). To prove the opposite one, assume that v € Dom (B))
has the property that Byu € XP(Q,A%). Then 0 = vV (6d + d§)u = v V déu and
0 =0(dd + dd)u = 6(déu) = A(du). Since vV du = —dp(v V u) = 0, it follows that
Su € Ker (By) = HY(Q,A?), by B27). From this we may deduce that w := du
satisfies dw = 0 and that w € LI(Q, A*~1) for each pg < ¢ < qo. Membership of u
to Dom (B,) also guarantees that vV u = 0. In particular, the integration by parts
formula (2I8)) applies and gives that (du,du) = (du,w) = 0. In turn, this forces
du = 0 which, further, entails u € X? (£, A?). O
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Lemma 3.7. For each pg < p < qq,

(3.41) P,B, = B,P, on Dom (B,).

Proof. We first claim that if u € Dom (B),), then d0Gpu € Dom (B,,). Indeed,
ddGyu € LP(Q, AY),
d(d6Gpu) = 0 € LP(Q, A1),

(3.42) §(d6Gyu) = —6AGu = —6(I — P,)u = —du € LP(Q, A1),
(d5)(d6Gpu) = d[§(d6Gpu)] = —ddu € LP(Q, AY),
(6d)(d6Gpu) = 0 € LP(Q, A"),

and vV d(d6Gpu) =0,

(3.43) vV diGpu=—vddGpu—vVu+vV Pu=0-7(rVdGu)—0=0,

justifying the claim. Consequently,

(3.44) Pou = u — ddG,u € Dom (B)) if u € Dom (B)),

or, in other words,

(3.45) P, : Dom (B,) — Dom (B,) N X?(Q, A*).

Furthermore, for every u € Dom (B,), we may write

B,Pou = —A(u—déGpu)
= dou+ ddu + dOAGpu = déu + ddu + do(P, — I)u
(3.46) = ddu.

On the other hand, for every u € Dom (B,),
(3.47) P,Byu = 6dG,Bpu + P,Byu = dd(u — Pyu) + 0 = ddu,
which, in concert with ([B.44]), proves (3.41]). O

Lemma 3.8. If pq < p < qq, then for each 0 < ¢ < n,
(3.48) d=dPps+Ppep1d on DE(Qd),
where P, stands for P, acting on LP(Q, AY), etc.

Proof. Since P, ¢11(du) = 0 and dP, yu = 0 for every u € D} (£; d), based on (3.30),
B24) and B2I) we may write

L“P)p’g u = d5Gp7@+1(du) = —5de7g+1(du) - AGp75+1(du)
(3.49) = —P,i1(du) + du, Vu e D) (d),
from which (B48)) follows. O
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3.2. The Stokes operator. Given a Lipschitz subdomain 2 of M and 1 < p < o0,
let us now define the Stokes operator

(3.50) Ay XP(Q,AY) — XP(Q,AY)
by setting
Dom (4,) := Dom (B,) N X?(Q, A*),
(850) Apu = Bpu=—Au, VYué€ Dom(A4,).
Lemma 3.9. For each po < p < qq,
(3.52) AP, =P,B, on Dom (B,).
Proof. By relying on Lemma 3.7 and the fact that A, = B, on Dom (B,) N
XP(Q, A*), on Dom (B,) we may write
(3.53) AP, = B,P, =P,B,,
where (43 is also used. O
For a (possibly unbounded) operator T' we let Spec (T') denote its spectrum.

Lemma 3.10. For each po < p < qq,

(3.54) Spec (A,) C Spec (Bp)

and, for each A ¢ Spec (By),

(3.55) (M — B,)"'P, = P,(\ — B,)~! = (A — 4,)"'P,
on LP(Q, AY).

Proof. If A ¢ Spec(B,), then (A\I — B,)~! is invertible on LP({, A*) and, hence,
M — A, is one-to-one. Next, if f € XP(Q,AY) — LP(Q, A*) is arbitrary, consider
w = (M — B,)~1f € Dom (B,) — LP(Q,A?). If we now set u := P,w it follows
that u € Dom (B,,) N X?(Q, AY) = Dom (A,) and

(3.56) (M — Ap)'u = APyw — APpw =P, (A — Bp)w =P, f = f,

which proves that AI — A,, is onto as well. Hence, [B.54) holds. Then the commuta-
tion identities in ([3530) are straightforward consequences of this and LemmaB.8 O
Lemma 3.11. Whenever po < p,p’ < qq are such that 1/p+ 1/p’ =1, it follows
that

(3.57) (A)" = Ay

Proof. With p, p" as in the statement of the lemma, let u € Dom (4;) C X7 (Q, AY)
and set w 1= Aju € X7 (€, A%). In particular,

(3.58) (w,n) = (u, Apn), V¥n € Dom (A4,) C XP(, A°).
Then for every £ € Dom (B)) we may write
(Bp€,u) = (Bp€,Pyu) = (PpBy€, u)
= (Ap(Pps), u) = (Pp&, w) = (& Pprw)
(3.59) = ({{w),

where we have used (B58) and the fact that P, € Dom (A,) whenever ¢ €
Dom (By). As a consequence of ([3.59) we have u € Dom (B,) = Dom (B,/) and,
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moreover, Byu = w € X? (Q,AY). All in all, u € Dom (B,) N X* (2, A?)
Dom (Ay/) and Apu = Byu = w = Aju. In particular, this shows that (A4,)*
Ap.

Conversely, fix an arbitrary « € Dom (A,). Hence, u € X7 (Q, A*) N Dom (B,),
which then gives
(3.60) (Ayrtt, ) = (Byr, w) = {u, Byw) = {u, Apw)

for each w € X?(Q, A*)NDom (B,) = Dom (A,). In turn, this allows us to conclude
that u € Dom (A7) and Ay = Ay u and, further, that A, C A5, The proof of the
lemma is therefore finished. (]

c

Remark. For each po < p < qq,

(3.61) Ker A, = Ker B, = HP(Q, A"),

so both operators are invertible if by(£2) = 0.

Proposition 3.12. Let ¢ € {0,1,...,n} be fized and consider the spaces
(3.62) H = X*(Q,AY), V:={uecH: duc L*Q,A")},

where the latter space is equipped with the natural graph norm. Also, consider the
sesquilinear form

(3.63) a(u,v) := (du, dv), u,v € V.

Then the operator associated with the triplet {H, V, a} as in §2.3 is precisely Ay
(i.e., the Stokes operator introduced in [BB0)-BE1) for p = 2). In particular, As
generates an analytic semigroup on X2(€, AY).

Proof. According to the discussion in §2.3, the domain of the operator A associated
with the triplet {H, V, a} consists of forms u € V for which there exists w € H
such that

(3.64) {(du, dv) = (w,v), Yo eV.
In order to continue, we shall need the fact that the operator
(3.65) P, : D(Q;d) — V is onto.

Indeed, the fact that Py maps the space D7(2;d) into V is clear from Lemma
Since

(3.66) Py, acts as the identity on H,

any v € V = H N D7(Q;d) can be written as v = Pyv, proving (3.65]).
Returning now to the mainstream discussion, the above analysis shows that if
u, w are as in the opening paragraph, then condition (3.64) is equivalent to

(3.67) (du,dPyf) = (w,Pof), ¥V feD;(Qd).
Now, if f € D?(£2;d) is arbitrary, based on this, (3.66) and B49) we may write
(w, f) (Pyw, f) = (w, Py f) = (du, dPy f)
= (du, =Py o1 (df) + df) = (du, =Pa r41(df)) + (du, df)
= (=Pyeq1(du),df) + (du,df) = (=Pa ¢41(du) + du, df)
(3.68) (dPy ¢, dfy = (du, df).
In turn, this is equivalent to demanding that du € DfH(Q; dv) and ddu = w.
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Consequently, the domain of A is precisely the collection of forms
(3.69)
ue L*(Q,AY, du=0, vVu=0, duecL*(QATY), ddue L*(Q,A"),

and Au = ddu = —Au for each u as in (B69). That is, A coincides with A,
(introduced in (B50)-B35I)), as desired. O

3.3. The Maxwell operator. For an arbitrary Lipschitz subdomain ) of M and
pa < p < qo, we introduce the spaces
ZP(Q, A% == {u € LP(Q, AY) : du = 0},
(3.70)
WP(Q,AY) := {du: u € DE(%d,)},
and consider the operator
(3.71) Qp :=ddG, + P, : LP(Q,A*) — LP(Q, AY).

Its main properties are summarized in the lemma below.

Lemma 3.13. For each pq < p < qq, the following hold:
(1) (Qp)*=Qp if1/p+1/p'=1, and (Qp)2 =Qp;
(ii) QpB, = B,Q, on Dom (B,);

(iil) Qp : LP(Q, AY) — ZP(Q, AY) is onto;

(iv) Qp: DY(20y) — ZP(, AY) N DY(6y) is onto;
(V) 0= (SQp’g + vag_l(s on Dg(Q, 5\/)

We omit the proof, which can be carried out much as for the case of the Leray
projection Py,.

Next, for each pg < p < gq, the Mazwell operator is introduced as the part of
B, in ZP(Q, A), i.e., as the unbounded operator

(3.72) C,: ZP(Q, A*) — ZP(Q, A)
for which
373) Dom (C,) := Dom (B,) N ZP(Q, A*),
3.73
Cpu := Bpu = —Au, VYu € Dom/(C,).

Some of the most basic properties of this operator are summarized below. They
parallel those of the Stokes operator discussed in §3.2 and can be proved in much
the same fashion.

Lemma 3.14. For each po < p < qq, the following hold.
(i) C,Q, =Q,B, on Dom (B,);
(ii) Spec(Cp) C Spec(By,) and, for each A ¢ Spec (By),

(3.74) (M — B,)'Q, = Q,(M — B,) "t = (\[ - C,,)~'Q, on LP(Q, AY);

(iii) (ZP(Q,AZ)) = 7P (Q, AY) and (C,)* = Cp whenever 1/p+1/p/ = 1;

(iv) KerC, = Ker B, = HP(Q,AY) so that, in particular, the operator [B.72)-
B13) is invertible if be(2) = 0.

Finally, we remark that, in the case when p = 2, the Maxwell operator ([B.72)-

(B73) generates an analytic semigroup on Z2(2, A*). More specifically, we have the
following.
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Proposition 3.15. Fiz ¢ € {0,1,...,n} and consider the spaces
(3.75) H=Z*( A, V:i={uecH: duecL*Q,A"), vvu=0},

where the latter space is equipped with the natural graph norm. Also, consider the
sesquilinear form

(3.76) a(u,v) := (du, ov), u,v € V.

Then the operator associated with the triplet {H, V, a} as in §2.3 is precisely
the Maxwell operator Cy. In particular, Cy generates an analytic semigroup on
Z%(Q, AY).

The proof of these results can be carried out much as the proof of Proposi-
tion B.12] with the help of Lemma [3.14

4. THE REGULARITY OF DIFFERENTIAL FORMS IN Dom (B,)

We first record a number of useful results from [19], [20]. For each 0 < ¢ < n,
the operator —Ap = —A : L2(M, A?) — L? (M, A?) is bounded, nonnegative, and
selfadjoint. Since for A € R with A > 0, the operator (A — A,)~! is positive, self-
adjoint and compact on L2(M, A?) it follows that there exists Spec (A¢) C (—o00,0],
a discrete set such that

(4.1) 2z ¢ Spec(Ay) = (A — 2I) : L3(M, A*) — L% (M, A*) is invertible.
Set
(4.2) U= U Spec (Ay) C (—o0,0],

0<t<n

and for A ¢ U, let 'y o be the Schwartz kernel of A— AT on ¢-forms. In particular, we
denote by II ¢ the associated (volume) Newtonian potential. Also, once a Lipschitz

domain 2 C M has been fixed, we define the single layer potential operator on 92
by

(4.3) Sxef(x) := / (Cxe(z,y), f(y)) doy, req,

o0

for any f: 90 — A‘. Note that (A — AI)Sy, = 0 in © and, as proved in [19], the
operators

(4.4) Sy : XP(09Q) — LY(Q,AY),
(4.5) Ay : XP(09) — DY (Q59),

are well-defined and bounded. As a consequence, the operator M) ¢ defined by the
equality

(46) (_%I'i' M)\,Z) f =vV (dS)\,éf)a Vf € Xfp(aﬂ)v

is well-defined and bounded on X7 (9Q) for each p € (1, 00). It has also been shown
in [I9] that if 0 < £ < n, A ¢ U and po < p < qq,

(4.7) — 21+ My XP(09) — X7 (09) is an isomorphism.
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Our final remark is that the spectrum of B, acting on LP(£, A*) is a discrete
subset Spec (By) of (—oo, 0] which is independent of p € (pq, gqa); cf. [19]. We then
set

(4.8) Uy, =UU ( L Spec (Bg)).
0<t<n

Proposition 4.1. Assume that A € C\ U, and that pqo < p < q < qo. Then, if
u € Dom (B,) is such that (\] — A)u € L4(, A*), it follows that u € Dom (By).

Proof. Denote by f the extension of f := (Al — A)u € LI(Q, AY) by zero in M \ Q
and set

(4.9) 0= [(A = AI)~]] ]Qe L(, AD).
Then the differential form
wi=Sne [(=31+ Mye) T (v v dn)|
+dSh o1 {(751 + M) (y Vi — vV Sy [(751 +Myg) v dn)} ) }
satisfies, thanks to (@), (@), @), and the fact that dJ = —A — éd,

(A—=X)w=01in Q,
w, dow, ddw € L1(Q, AY),
(4.10) dw € LI(Q, A1), sw € LI(Q, A1),
vVw=vVn,
vVdw=vVdn.

It follows that w — n € Dom (B,) — Dom (B,) and (A + B,)(w —n) = f. Conse-
quently, u = (A + B,) ™' f = w —n € Dom (B,), as claimed. O

Our last result in this section can, informally speaking, be regarded as a state-
ment about the LP-boundedness of the Riesz transforms ddA~!, §dA~!. Alter-
natively, it is a statement about the maximal regularity of —A relative to the
decomposition —A = dd + dé.

Proposition 4.2. Assume that € is a Lipschitz subdomain of the manifold M. If
pa < p < qq and u € Dom (B,), then

(4.11) [doul Le(a,aey + [10dul|Le(,aey < CllAul|Lr(q,a2)
for some finite C = C(092,p) > 0.

Proof. Let the index p and the differential form u be as in the statement of the
proposition and set f := Au € LP(2, A*). Applying G, to this equality and relying
on ([B2]) leads to the conclusion that v = Gpf + P,u. Hence, ddu = déG,f and
ddu = §dG,f. Having justified this representation, the estimate [@II)) is a direct
consequence of ([3:20). O
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5. MAIN LEMMA
For an arbitrary, fixed 6 € (0, ), consider the sector
(5.1) Yg:={z€C: |agz|<nm—0} CC
and note that, generally speaking,
(5.2) [Aa + b = |A|a + b, uniformly for X € 3y, a,b > 0.

In what follows, we shall work with the convention that
np

(5.3) <p<oo=pli=

Besides these conventions, below we collect a number of hypotheses which we
will assume to be valid throughout this section.

Hypotheses. Consider an arbitrary 8 € (0,7), and arbitrary A € ¥y and set
1

VIAI

For a fixed ¢ € {0,1,...,n}, consider an arbitrary form

(5.4) ti= =|A|7V2,

(5.5) fe (A — L2, A9
and define
(5.6) u:= (A + By)~'f € Dom (By) — L*(Q, AY).

Next, fix an arbitrary point = € €2, an arbitrary sequence of functions {n;} ;>0 such
that

m € C(B(@,2), ;€ C3°(Blw, 271\ B(w,27')),

(5.7) 1 oo
0<m <1, ‘an|§ﬁ’ ZU;‘ZL
j=0
and decompose
oo
(5.8) =5 fi=nf e LP(QAY) — LP(Q,A,
j=0
(5.9) u= Zuj, uj = (A + By) "' f; € Dom (By),
j=0

where the embedding in (B8] presupposes that p > 2 (see below).
Going further, assume that there exist

(5.10) 2<p<qa

and two finite constants C, ¢ > 0 with the property that

1/p 1/p
AL ] e[ e av]
QNB(x,t) QNB(x,t)

1/p j 1/p
(5.11) VR [/Q B |du;|? dV} <Ce°? [/Q |f51P dV}
NB(xz,t
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for each j > 0, and such that

1/p 1/p
[/ odusl?av] " + [/ \ddu; [P dV
QNB(z,t) QNB(x,t)

—c2J l/p .
(5.12) <Ce [/ npav]”. vizo.
Q

It is illuminating to note that the above are in effect high-energy exponential decay
estimates of the support of the inhomogeneous term, f;. The above decomposition
of f into the pieces f; takes into account the natural high-energy scaling (roughly,
\/W |y — x| if one localizes the problem in y near z), and is inspired by the work
in [2], in connection with Kato’s square-root problem.

Lemma 5.1. Granted the above conventions and assumptions, for each k € N
there exist two finite constants C,c > 0 depending only on 0, p and the Lipschitz
character of Q such that, for each j > 0,

g o ] 0

TV
duy | av| !

QNB(z,t)
. 1/p* i “ 1/p”
(5.13) A2 [/ bug av] " < o [/ e av]”
QNB(z,t) Q
and, if in addition to the hypotheses made so far we also have
(5.14) P < qa,
then also

« 1/p" . 1/p”
[ / odust” av] ™ + ] / dous | av]
QNB(x,t) QNB(x,t)

" 1/p* .
pdV} )

(5.15) <Ce? {/Q £

Proof. To prove this, we shall assume (51)-(E12) and proceed in a series of steps
starting with

Step 1. For each j >0,
uj € L*(Q,AY),  du; € L*(Q,A"TY),  du; € L2(Q,Ah),

(5.16)

dduj, dou; € LZ(Q,AZ), vVu; =0, vVdu; =0,
and
(517) )\Uj — Au]‘ = fj mn Q.

These follow from the definition of u; € Dom (Bz2).

Step 2. For any Lipschitz subdomain D of M there exists 2 < qp < oo with
the following significance. For each p € [2,qp) there exists C > 0 which depends
exclusively on p and the Lipschitz character of D such that for any w satisfying

w € LP(D,A"), dwe LP(D,A"™), 6w e LP(D,A* )

(5.18)
and such that vVw =0 on 0D,
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it follows that
(5.19) r*(-5) {/ |w
D
gc{[/ |w|pdv]1/p+R[/ \dw|pdv}1/p+R[/ |5w|pdvr/p},
D D D

where R := diam (D) and, as before, p* :=np/(n — 1).

- dV} 1/p*

To justify this, we first recall that, under the assumptions (B.I8]), the estimate

(5:20)  [lwllprzp.aey < ClllwllLep,aey) + l[dwl[Le(p acery + ”(SwHLP(D,M—l)}

has been established in [I§], for a constant C = C(9D,diam D) > 0 independent
of w. Now (B.19) follows from this, Sobolev’s embedding theorem to the effect that

(5.21) BIP(Q) LV (),  pt= 2

and rescaling.

Step 3. For each k € N there exist C,c > 0 such that

* 1/p” j 1/p
(5.22) |,\|[/ Ju [P dv} < e r(33) [/ |fj|PdV]
QNB(x,t) Q
and
. 1/p* Y . 1/p*
(5.23) \)\|[/ jul”av] " < e [/ 55 av]
QNB(z,t) Q
for each j > 0.
To prove this, fix a function
(5.24) ¢ € C>®(B(z,t)) with ¢ =1 on B(z,t/2) and |V¢| < Ct!

and use (B.I9) in the context when D := QN B(z,t) and w := (u;. That this
applies is guaranteed by the fact that v V (Cu;) = 0 on 0[N B(z,t)] and

||Cuj||LP(QmB(x,t),A@) < ||uj||LP(QmB(z7t)’Al)7

1d(Cu)llLr (@B (a,t),a+1) < CflH“jHLP(QmB(x,t),AZ)
(5.25) + lldujl| Lo (@nB(e,t), 00415

16(Cu)lLr@nB,ac-1) < Ct™ sl o @B .,a0)

+ H(SU’J ‘lLP(QﬁB(x’t)’Affl).
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Also, the Lipschitz character of D is controlled by that of €2 and, hence, there is no
loss of generality in assuming that qp = qq. Thus, we may write

(-7 {/ lu;
QNB(z,t/2)

1/p
<c[[ jewpav]Veed [ i
QNB(xz,t) QNB(xz,t)

]1/11

p* dV] 1/p < tn(%fpi*) [/Q s |<uj|p* dV] 1/p
NB(x,t

}1/11

+Ct[/ 16(Cu;)|P dV
QNB(x,t)

1/p C
SC/ u;|P dV +—/ du;|PdV
[ QﬁB(x,t)| i } [A1/2 [ QﬂB(;c,t)‘ i

C / 1/p
+—= ou; P dV
|A[1/2 [ QNB(a.t) 1051 }

j 1/
(5.26) <Cee? \A|—1[/Q|fj|pdv} "

}1/11

where the last step is based on (BITl). This proves (0.22]) with ¢ replaced by t/2.
This, however, is easily remedied by carrying out the same program with ¢ replaced
by 2t in (57), (B24) and the definition of D. Going further, Holder’s inequality
and the support condition on f; give

[/Q £l dV} 1/p _ {/QQB(LQH”) ;1P dv}l/p
coingn (i) {/ I?
Q

In concert with (2.20]), this proves a version of (5.23]) with ¢ replaced by ¢/2 though,
as before, this aspect is easily fixed.

. 1/p*
(5.27) P dv}

IN

Step 4. For each k € N there exist C,c > 0 such that

x 1/p” . 1/p*
D RN R e N P
QNB(z,t) QNB(z,t)
J 1 1 1/P
(5.28) <ce? (3) [/ Ifj\pdV}
Q
and
x 1/p” . 1/p*
D N R N P
QNB(z,t) QNB(z,t)
j * l/p*
(5.29) < Cee? [/Q\fjp dV]

for each j > 0.

To justify these inequalities, pick a function ¢ as in (5.24]) and invoke (B.19) for
D := QN B(z,t) and w := (du;. Note that vV ((du;) = —(ds(v V u;) = 0 on
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o2 N B(x,t)] and
1C0u; [ Lo (nB (), 00-1) < 10U Lo (@nB (), 001,
d(Cous) | Lr@nB .y < Ct 0w || Lo(@nB(re),ac-1)
(5.30)

+ [|dous || Lr (0 B(w,t),A)

16(¢6u ) Lo @nB ey ai-2) < Ct 6 ] Lo (onBat),ac-1)-
As before, we may assume that qp = qn. Hence, we may estimate

1 1

1 * 1 * 1
(=) {/ |6u; [P dV] 7 nl(3-3) [/ |Cu,
QNB(x,t/2) QNB(xz,t)
1/ 1/
< c[/ cousav] " + Ct[/ d(cus)av]
QNB(x,t) QNB(x,t)
1/p
+Ct] / [8(¢au;)I” av |
QNB(xz,t)

< c[/ bu,lP dv | RS [/ dbuylP dv | v
- QNB(x,t) Y2 L anB

j 1/
(5.31) < Cec2 \A|—1[/Q|fj|pdv} g

#

o dV} 1/p"

where we have utilized (BI1) and (BI2) in the last step. From this, we readily
obtain

* 1/ i 1/p
(5.32) |)\|1/2 [/ |0u, [P dV} <Ce % t”(z%*_%) [/ \£517 dV}
QNB(x,t) Q
and, in a similar manner,

(5.33) \)\|1/2[/Q i )\duj
NB(xz,t

Together, they prove (B.28)). Finally, (5:29) follows from this and (G21).
Step 5. If p* < qq, then for each k € N there exist C,c > 0 such that

. 1/p* N 1/p*
[ / sy av] "+ | / dbuy " V|
QNB(z,t) QNB(x,t)

i1 1 1/
(5.34) <ce? plF-3) [/Q|fj|pdv} ’

p* dV} 1/p* <Cec? t”(%’f%) [/ | f51P dv}l/p'
Q

and

- 1/p" . 1/p*
[ / oy av] "+ | / dbuy P V|
QNB(xz,t) QNB(xz,t)

) Y
(5.35) <Cee? [/Q|fjv’ av| :

for each j > 3.
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Assume that j > 3 and, once again, pick a function ¢ as in (5.24). Thus,
(5.36) vV ((oduj) = —(os(v V duj) = 0 on 9[QN B(z,t)).
Also, since (f; =0 for j > 3,
(5.37) (oduj = —CAu; — (dou; = —C(Auj — f;) — (douj; = =X Cuj — (dou;
and, hence,
(5.39) d(¢oduy) = —XO(VC|luy]) = Acduy + O(VC|ldduy ).
In particular,

1d(¢8duj)l Loarsry < O gl o.aey + M 1duj ]l Lo aery
(5.39) +CO | dou; || Lo o,n0)-
Since also
(5.40 ¢6du;|| Lo (@nB(a.ty.0) < 104Ul Lr (@B (a.0).A),
16(C6dus) || Lr@nB @ .an < CtHI0du; || Lo (@nBas.a0),

the estimate (5.I9) is applicable to D := QN B(z,t) and w = (ddu; (assuming
that ¢p = gq, which can be arranged). As a result, we have

g (3-7) [/ [0du; " av | Y (i) [/ ICodu,
QNB(x,t/2) QNB(xz,t)

1/p 1/p
< c[/ |5duj|pdV] +C|A\[/ |uj|pdv]
QNB(x,t) QNB(x,t)

1/ 1/
(5.41)  +C A2 du;Pav] " 4 C dsu, P av]
QNB(z,t) ! QNB(z,t) ’

o dV} 1/p”

<ce?[[igrav]”.

where the last step utilizes (B12)) and (&I1)). In turn, from (E41), Holder’s in-
equality and rescaling we readily obtain

[/ |Sdu; " dv]l/p < ce*c?t”(#*%)[/|fj\PdV]1/p
QNB(z,t) Q

*

j " 1/
(5.42) < Ce? [/Q\fjp av] g

Going further, we write dou; = —Au; — ddu; = f; — Au; — ddu; and, consequently,
douj; = —Auj—ddu; on QN B(x,t) if j > 3. Hence, based on this, (5.42) and (5.22),
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we may estimate

. 1/p*
[ / dbu P V]
QNB(x,t)

TV
gw[/ ful”" av] "y [/ lSdu
QNB(z,t) QNB(z,t)

< 06_C2j tn(p%f%) [/ |fj|p dv} 1/p
Q

P dV} 1/p"

5

j . 1/
(5.43) < Cee? [/Q|fjv’ av]"".

Clearly, (5.42)-(5.43) prove (5.34)-(6.35).

Step 6. Granted (BA)-BI2), for each q € (p,p*] there exists C' = C(9Q,q) > 0
such that

(5.44) IMwllza,ne) < Cllfllaa,ne
and
(5.45) |)\|1/2||du||LQ(Q,Af+1) + \)\|1/2H5U||LQ(Q,M—1) < Ol flla,ne)-

Given g € (p,p*], select 6 € (0,1] such that 1/¢ = (1 —0)/p+60/p*. From (G1)
and (5.23) we then obtain

IN

1-6
Al lameonesy < [N lmwesnens] Ml @eonean]

(2] 2]

< e F8) £ lann

J o n(l_1
(5.46) = 0 ? G .

Now, with . gdV := [measure (E)]~! [, gdV, and with M denoting the Hardy-
Littlewood maximal operator, Fubini’s Theorem and (48] allow us to write

W] < ol (f,,,, e
= Oy ) Ty
< O[3y i) T}
< C(ie”2j2j”/”)IIM(flp)lllL/q%(m

(5:47) < Cllf ooy
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This proves ([.44]). The estimate (545) is then justified in a similar manner, by
relying on (B.11]) and (529).
Step 7. The estimate ([B38) also holds if 0 < j < 3.
It suffices to show that there exists C = C(052, p) > 0 such that
(5.48) [6dusll Lo~ (@,ae) + [|dousl| Lo~ (0.a0) < C Nl e (0,0

for each j > 0. To this end, we first note that the conclusion in Step 6 (with ¢ = p*)
applied to u;, f; in place of u, f yields

(5.49) Ml e @,a0) < Clfiller @00y, Y5> 0.

Next, recall that u; € Dom (Bg) and (M — A)u; = f; € C°(Q, AY) — LP™ (2, AY).
Since our current assumptions imply 2 < p* < qq, Proposition £.I] guarantees that
uj € Dom (B,~). Consequently, (II1)) and (5.49) allow us to write

”d(SU'jHLP* (@A) T ||5duj||Lp* @8 < C||Auj||m* (Q,A)
= ClAuj = fill o= (@,a0) < Ol pos (.00 + Cllfill Lo* (2,40
(5.50) < CllfillLer @.a2), Vi =0,
for some finite C' = C'(99Q, p) > 0. Thus, (54]) is proved.

Step 8. Proof of (B13), (IH).
Note that (EI3) is a consequence of (B.23) and (B29)). Finally, (5353]) takes care

of the case j > 3 of (B.I), whereas the case 0 < j < 3 is contained in Step 7.
This finishes the proof of Lemma (5.1 O

6. RESOLVENT ESTIMATES

In this section we shall make use of Lemma [E.1] in order to prove resolvent
estimates for the Hodge Laplacian. To state our main result in this regard, recall
the definition of the sector Xy from (BJ). Also, given a Lipschitz domain Q C M,
dim M = n, recall the critical exponents pq, go from [B.]), and set

-1
* ngo *\/ 1
6.1 = =(1—— .
(6.1) 4o n_1’ (a5) ( q,é)
Theorem 6.1. Let Q@ C M be a Lipschitz domain, and fix £ € {0,1,...,n} and
0 € (0,7). Then for each A\ € Xy and each

(6.2) p € (pa,qa)
the operator
(6.3) M + B, : Dom (B,) C LP(Q,AY) — LP(Q, AY)

has a bounded inverse. In addition, there exists C = C(09,0,p) > 0 such that
(6.4)  [[(AL 4+ Bp) " flloaaey < CIN T fllLr.n0),

Id(A + Bp) ™' fllzo,ne-1) + IS + Bp) ™ fllpo(a,ae+1)
(6.5) < CINTY2 | fllpoconey,

(6.6) [|dO(A + Bp) ™' fllzo(a,ne) + 16d(A + By) ™ flloo,ne) < ClIf Lo (0,0,
for any X\ € Xg and any f € LP(Q, AY).
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Moreover, for each
(6.7) pe (@) a)

the mapping (M + By)~' : L2(Q,AY) — L?(Q,AY) extends to a bounded, linear
operator from LP(Q, A*) into itself which continues to satisfy [6.4) and ([6.5).

Proof. Consider first the case when p € (2,¢q). In this scenario, for an arbitrary
A € Xy, the fact that the operator (6.3]) is one-to-one follows trivially from the
corresponding statement for p = 2 (dealt with in §3). To see that this operator
is also onto, let f € LP(2,A?) — LP(Q,A?) and consider u := (A + By)7'f €
Dom (Bs). Thanks to Proposition[d], we have that v € Dom (B,,) and (A[+B))u =
f, which proves that the operator (6.3) is indeed onto.

Turning our attention to (6.4)-(G.5]), we note that it suffices to prove these esti-
mates for an arbitrary f € C§°(2, A?). With the notation and conventions intro-
duced in §5, these are going to be consequences of (5.44) and (&43]), provided we
show that the index ¢ appearing there can be chosen arbitrarily in (2, ¢q). In turn,
by virtue of the inductive bootstrap argument in Lemma [5.T], this latter condition
will hold as soon as we prove that (B.11)-(E12) are valid for the choice p = 2.

The argument utilizes a Caccioppoli-type inequality along with a trick we have
learned from [2]. More concretely, we start by pairing both sides of (5.I7) with ;
in the L2-sense. After integrating by parts, we eventually obtain

(6.8) )\/ |uj|2dv+/ |duj|2dv+/ |5uj\2dvz/<fj,aj>dv.
Q Q Q Q

From this we may further deduce, based on (52)) and the Cauchy-Schwarz inequal-
ity, that
(6.9)

IM sl L2 (0,a0) + \)\|1/2Hduj||L2(Q,Af+1) + |)‘|1/2||5uj||L2(Q,Al*1) < Ol fill2(o,a0)-

Next, with ¢ retaining the same significance as before, i.e. t := |)\|’1/2, pick a new
family of functions {&;},>3 such that

(6.10) & € C>(B(x,277%t)), for each j > 3.

Taking the L*-pairing of £3a; with both sides of (5.I7) and keeping in mind that
&;m; = 0 for each j > 3 we may write, based on integrations by parts that

A/§f|uj|2dv+/§f|duj|2dv+/§§|5uj|2dv
Q Q Q

(6.11) = [ o(1vliu[i& ldu -+ 16 l11] ) av

From this and (5.2) we then obtain that
N [ Gl av+ [ iduPav+ [ louPav
Q Q Q

< [ 19 [l 1w, + g llowg ] av. tor >3,
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which, via Cauchy-Schwarz’s inequality and a standard trick that allows us to
absorb like-terms with small coefficients in the left-hand side, further gives

(6.12) \A|/g§|uj|2dv+/g§|duj|2dv+/§§|5uj|2dv
Q Q Q

< C’/ V&% ui|? dV,  for each j > 3.
Q
In particular,

(6.13) /ng|duj\2dv+/gg§|5uj|2dvgc/ﬂ\vgﬂ?mﬂ?dv and

(6.14) N [ @luPav<c [ vePPav, vizs
Q Q

Much as in [2], we now replace the cutoff function ¢; in (6I4) by e®% —1 (which
once again obeys (G.I0)), where

(6.15) : VAl j>3.

o=
720Vl
In a first stage, this yields

1
(6.16) /Iungle“fﬁf—HQdez/Iuﬁleaﬁfﬁdv, Vi3,
Q Q
then, further,
(6.17) [ullesspav<a [ lav, vjzs
Q Q

in view of the generic, elementary implication || f — g|| < 3| f[| = If]l < 2|gll. If
we now assume that the original cutoff functions {£;}; also satisfy

(6.18) ¢ =1on B(z,297%), 0<¢ <1, V¢ < 27 for each j > 3,

it follows from (G.I5) that a; > ¢27, and from (GI7) that

(6.19) |e%'|2/ \uj|2dvg4/ luj|*dV, Vj>3.
QNB(x,29-31) Q

In concert with (5IT]), the above analysis shows that there exist C, ¢ > 0 such that

N Pdv < ClAJe? / g P V.
QNB(x,29-3¢) Q

e ¢ 27

(6.20) < C—/Ifjlde, Vj>3.
Al Ja

All in all, from ([69) with 0 < j < 3 and ([6.20) with j > 3, we obtain

—C2j
(6.21) Al y2dv < 0 / LPAV, iz,
QNB(x,t) Al Ja

Furthermore, (613), (€9), (6I8) and ([6.20) also imply that, for some C, ¢ > 0,

e ¢ 27

A

(6.22) / [|duj|2 + \6uj|2] dv <C / |£;2aV, Vi > 0.
Q Q
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There remains to prove the p = 2 version of (5.12), a task to which we now turn.
In fact, we aim at showing that

(6.23) / {\daujﬁ n |5duj|2} AV < Cec? / I£;12dV, Vj >0,
B(z,t/2)NQ Q

which corresponds to (BI2]) written for p = 2 and ¢/2 in place of ¢ (the latter
condition being just a minor technicality, easily addressed via rescaling). In turn,
if ¢ is as in (5:24), ([6.23) will be a simple consequence of the estimate

o2 [ o) e av <o [ ey

which, so we claim, is valid for each j > 0. In order to justify ([@24]), we shall first
establish the estimate

02 [ awPavsce? [(ppa vizo
B(z,t)nQ Q

To prove this, we first note that since Au; = Au; — f; in € for every j, then
(6.26) |Au; [ 2(,n0) < A[wgllziae) + 1 fillL20,a0) < CllfillL20,n0)

by (69). As this implies ([6.28]) for small j’s, we can assume for the remainder of
the proof that j > 3. In particular, f; = 0 on B(xz,t). Next, multiply by ¢ both
sides of the equality Au; = Au; — f; to get (Au; = Au; and write

[ eawpav = R lav
B(z,t)NQ B(z,t)NQ

A2 / 2 dv < Cee? / P av,
B(z,t)N2 Q

where in the last step we have used ([@20]). This finishes the proof of ([G.25]).
To continue, write

(6.28) —CAu; = d(¢8uy) + 8(¢duz) + O(1V¢ [ldus| + 6us1] )
so that

(6.27)

IN

/ d(Cu) + 8(Cduy)? AV
B(z,t)NQ
:/ |<Auj|2dV—|—/ O (V¢ [ldusl? + 6w, ] ) dv
B(z,t)NQ B(z,t)NQ

< Ce*”’/ |fi2dV + |\| [|du;|? + |6u;|*] dV
Q B(z,t)nQ

(6.29) gcefc2j/ﬂ|fj|2dv

by (625), (5:24) and ([622). On the other hand,
(6.30)  [d(Couy)|* + [6(Cduy)|* = |d(Couy) + 8(Cduy)|* — 2Re (d(Couy) , 6(Cduy))

and, via an integration by parts,

(6.31) /B o) o(cn)av =0
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since d* = 0 and vV ((du;) = ((vVdu;) = 0 on d[QNB(z,t)]. Thus, all in all, (624

is a consequence of ([€30), [6.29) and ([€.31]), and this finishes the proof of (5.12))
when p = 2. In turn, as explained earlier, this concludes the proof of (6.4)-([G.5]) in

the case when 2 < p < qq.

As regards the estimate (G.6]), we may invoke Proposition [42] (6] and the fact
that A(M + Bp)™'f = MMl + B,) ' f + f in order to justify it in the case when
2 < p < go- Now, the case when po < p < 2 follows from what we have proved
so far and duality; cf. Proposition B3l Since the case p = 2 is implicit in the
above analysis, this finishes the proof of ([G4)-(6.6). Finally, the last claim in the
statement of the theorem is a consequence of what we have proved up to this point
and Lemma [5.1l This completes the proof of Theorem O

7. ANALYTIC SEMIGROUPS
We start with the case of the Hodge Laplacian, for which we have:

Theorem 7.1. If QO C M is a Lipschitz domain and 0 < £ < n, then the operator
—B, generates an analytic semigroup in LP(Q, AY) for each p € (pq,qa). More
specifically, for each 6 € (0,7/2) there exists an analytic map
(7.1) T, : %y — z(LP(Q,M), LP(Q,AZ))
such that the following hold:
(7.2)  lim T,(2)f = f in LP(Q,A"), ¥V f € LP(Q, AY),
zzegje
(73) Tp(Zl + 22> = Tp(21>Tp(22), V21, 29 € Yy,
T,(t)u —
W exists in LP(€Q, Aé)} ,

t—0t

(7.4) Dom (B,) = {u € LP(Q,AY : lim

T,(t)u —
(7.5) —Byu = lim % for each u € Dom (By).
t—0
Furthermore, whenever p € ((qa)’,qg‘z), the semigroup (1)) further extends to a
mapping T, : Xg — /J(L”(Q,AZ), Lr(Q, Ae)) which continues to satisfy ([(3)). For
this range of p’s, this extension satisfies
(7.6) (T,) =Ty, 1/p+1/p =1

Proof. The first part follows from Theorem and the standard theory; cf., e.g.,
Theorem 5.2 on p. 61 of [23] and the comments preceding it. The second part is a
consequence of this and the last claim in the statement of Theorem O

As is customary, we shall set
(7.7) e”Br=Ty(t), t>0.
Corollary 7.2. Under the hypotheses of Theorem [[1], for each t > 0 and p €
(pa, qa) one has
(7.8) P e tBr = tBr P, QpetPr = e7tBr Q.

Proof. This is an immediate consequence of Theorem [77I] Lemma 37 and (ii) in
Lemma [B.13] O
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Theorem 7.3. For a Lipschitz domain Q C M, 0 </l <n, and1 < p < oo, let A,
denote the Stokes operator as introduced in §3.2. Then —A, generates an analytic

tA,

semigroup (e’ on the space XP (2, AY) provided p € (pq, qq)-
0

Furthermore, for eacht > 0,

(7.9) (e*tAP) =t 1/p+1/p =1,
and
(7.10) P,e tBr = e~ P, on LP(Q,AY),

whenever p € (pa, qq)-

Proof. Fix some 6 € (0,7/2) and assume that p € (pq, ga). Using Lemma B.I0l and
Theorem B.1] for each f € XP(Q, A*) we may then write

I+ Ap) fllir@any = L+ A) T PyfllLoo.n
= HIPp(>J+ Bp)_lfHLP(QAf)

(7.11) C|)“71||f“LP(Q,M)a
uniformly for A € ¥y. Consequently, —A, generates an analytic semigroup on
XP(Q, AY) whenever p € (pa, qq)-

Finally, (7.9) and (ZI0) follow readily from this, Lemma 3.8 and Lemma [3.14]
completing the proof of the theorem. O

IN

In a similar fashion, one can prove the following.
Theorem 7.4. If Q C M is a Lipschitz domain, 0 < ¢ < n, 1 < p < oo, and
if Cp denotes the Mazwell operator, then —C), generates an analytic semigroup
(e‘tcp) on the space ZP(Q, A') whenever p € (pq,qq). Moreover, for each
>0
t>0,

(7.12) (e‘tcp) =e 10, 1/p+1/p =1,
and
(7.13) Qe tPr =e7t% Q, on LP(Q,AY),

for each p € (pa,qq).

Theorem 7.5. Fiz 0 < £ < n and suppose that Q C M is a Lipschitz domain
for which by = 0. Then for each p € (pa,qq), the analytic semigroups generated
by the operators —A,, —B, and —C,, respectively, on XP(Q,A%), LP(Q, A%) and
ZP(Q, A*) are bounded.

Proof. This follows from Theorems [T} [7.3] and [7.4] given that under the current
topological assumptions the operators A,, B, and C}, are invertible. (]

In closing, we would like to point out that, as an obvious corollary of what we
have proved so far, similar results are valid for the Hodge duals of the operators
Ay, B, and C, (i.e., for «A,*, *B,* and *Cp*). For example, corresponding to
the Hodge dual of B,, —A, defined as an unbounded operator on LP(£2, A*) with
domain

{u € DJ(Q;d)NDF(%0) = du € Dy, 1 (;6), du € Dy_,(d), vAu =0, vAdu = 0},
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generates an analytic semigroup whenever po < p < qq. We leave the details for
the remaining operators to the interested reader.
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