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Abstract

In 2002 Bourgain and Brezis proved that given a vector field v € S'(R%) N Whe4(R%)
there exists a vector field v € L®(R%) N W4(R?) such that divu = divv. We prove several
results of a similar nature in which we take into consideration the Fourier support of the
solutions. For instance, in the case d > 3 we prove the following: for any vector field

v e S'(RY) ﬁBg/p’p(Rd) (where p € [2,00) and ¢ € (1,2)), with supp © C R%\ (=00, 0)?, there
exists a vector field u € L>®(R%) N Bg/p’p(Rd), with supp ¥ C R?\(—00,0)?, such that

divu = divw,
and
ull poeparre S W0l garpn-

Our arguments rely on a version of the complex interpolation method combined
with some ideas of Bourgain and Brezis.
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1 Introduction

1.1 Overview

Suppose d > 2 is an integer and consider some compactly supported function f € L¢ (Rd).
Standard Calderén-Zygmund theory shows that there exists a vector field u € S'(R%) N Wid (]Rd)
such that

divu = f, (1)

in the distributions sense on R?. Indeed, it suffices to set
u:=V|V|7?f, (2)

and to use the fact that the components of Vu are of the form R;R;u where Ry, ..., R4 are the

Riesz transforms on R? (@(5) = (&/1€D)@(€), for any Schwartz ¢). Since each R; is a Calderén-
Zygmund operator, we easily get that each component of Vu belongs to LI(IR%).

Note that the space W4 does not embed in L and hence, the solution in W? provided by
the expression (2) may fall outside L (see for instance the example given by L. Nirenberg in
[5, Remark 7, p. 400]). However, as it was shown' by Bourgain and Brezis (2002), the fact that

(1) admits a (possibly another) solution u € L*°(R?) is a direct consequence of the Gagliardo
embedding (W'(R4) — L% (R?), where d’ := d/(d — 1)) (see [5, Proposition 1]).

Even more, Bourgain and Brezis have proved in [5, Theorem 1] the following striking fact:
there exists a solution u to (1) that is simultaneously bounded and in the “right” Sobolev space
Wh4(RY). In other words, there exists a vector field u € L= (R%) N W4 (R%) which is a solution to
(1). In the general case where d > 2, this result was proved by an involved approximation argu-
ment using the Littlewood-Paley square function. We mention that the complicated construction

IThe results of Bourgain and Brezis were stated in the case of the torus T%, however, it is easy to transfer these
results on RY.



used in [5] can also be used in more general situations. By similar constructive methods, Bour-
gain and Brezis proved an analogue existence result for more general under-determined Hodge
systems. Following the ideas in [5] and [6], Bousquet, Mironescu and Russ ([7], 2014) and later
Bousquet, Russ, Wang and Yung ([8], 2017) provided generalizations of the Bourgain-Brezis re-
sults in the scale of Triebel-Lizorkin spaces (see also [11] for a non-commutative version). For
instance, adapted to the case of the divergence equation, Theorem 2 in [8] gives us:

Theorem 1. Suppose that 1 < p,q < oo and consider some vector field v € S'(R%) N F;l/p’p(Rd).
Then, there exists a vector field u € L®(R%) N E3/PP(RY) such that

divu = div o,

and

HuHmeF;/p’p S HUHpg/p,p-
Remark 2. Note that by Calderdn-Zygmund theory any (compactly supported) f € qu/pﬂ,p(Rd)
can_be written as the divergence of the vector field v = V|V|7*f € F;l/p’p(]Rd), Hence, since
Fgl’d = Whd when p=d and ¢ = 2, from Theorem 1 above we recover the result of Bourgain and
Brezis.

A similar existence result holds for the scale of Besov spaces, the proof being technically the
same as for Theorem 1. Since in this paper we are concerned more with the Besov version, we
explicitly state it below:

Theorem 3. Suppose that 1 < p,q < oo and consider some vector field v € S'(R?) N B;l/p’p(Rd).
Then, there exists a vector field u € L®(R%) N BY/PP(RY) that satisfies

divu = div o,

and such that
H““Loomgg/m S HUHBg/p,p-

Remark 4. Throughout the paper we will call the given vector v the source and u will be called
solution. A similar convention will also be applied to more general equations.

It is worth noticing that in the special case where d = 2 (and hence, p = 2) Bourgain and
Brezis have found a much simpler proof of their existence result (see [5, Section 4, p. 403]).
In this case the proof is by duality and it is non-constructive. One of the keys in their proof is
showing that a certain symbol has a bounded Fourier transform; this is achieved not by an explicit
computation but by a “robust” analytical argument. Another proof was found by Mazya (2007)
for the case p = ¢ = 2 of Theorem 1 (or equivalently of Theorem 3) (see [22]). Again, the proof
is by duality and strikingly simple. In contrast to the argument given by Bourgain and Brezis,
Mazya’s argument relies on some explicit algebraic manipulations?. (See also [23] for some related
discussions.) However, both approaches, namely that of Bourgain and Brezis in the case d = 2
and that of Mazya, are based on L2-Fourier analysis arguments that are unlikely to be extended
to the case where p # 2.

There is yet another situation of a different nature:

2There are also more recent arguments related to this type of problem. For instance, essentially the same
statement as in Mazya’s theorem was proved for d = 2 by Da Lio and Riviére in [14, Section II.2] (2021). Here,
the argument is in the spirit of Mazya’s proof, although the motivation seems to be different—inspired by some
compensation compactness phenomena. In [15] (2021), Da Lio, Riviere and Wettstein consider another related
problem. In this case the arguments given are either in the spirit of Mazya’s method either they rely on the
Bourgain-Brezis technique. In all these arguments the fact that p = 2 is quite important.



Proposition 5. Let d > 2 be an integer and consider some r € (1,00). Then, for any vector
field v € Bf/r’r(Rd) there exists a vector field u € L®(R%) N BY™ (RY) such that

divu = div o,

and
||u||Loome/7‘a7” 5 ||/U||Bil/r,r

Indeed, since BY""(R%) < L®(R%) N BY™"(RY), it suffices to set u := v (see Subsection 2.1
for the definition of Bf/ ""(R?) we use in this paper). Since Proposition 5 and Theorem 3 have
much easier proofs than the constructive proof used in [5] and in [7], it would be interesting to
find a way to “interpolate” between Proposition 5 and Theorem 3.

1.2 A naive interpolation strategy

One may try to interpolate in the following way. By duality (see for instance [5, Lemma 1, p.
395]) and the lifting property of the Besov spaces we can reformulate Proposition 5 and Theorem
3

191 g=armerar ~ VGl garmar SNV pmarnrs (3)
and respectively,
90l r-ar2er ~ IVl garz SNVl air a2, (4)
for any Schwartz function ¢ with § vanishing in a neighborhood of 03.

For each non-trivial Banach function space ¥ on R¢ denote by G(Y) the space of all vector
fields in Y that are gradients, i.e.,

G(Y):={g €Y |g= Vg, for some tempered distribution ¢;},

endowed with the norm of Y.

With this notation one can view (3) and (4) as the embeddings
g(M + Bo—od/r,r’) SN BO—Oal/r—i-l,r’7

and respectively,
G(M + H‘d/2) s HU2H

By complex interpolation (we may consider the real interpolation as well), we conclude that,
for any 6 € (0,1),

(Q(M + Bo—od/r,r’%g(M + H—d/2))0 s (B;Od/r-&-l,r’,H—d/?—&-l)e' (5)

The right hand side of (5) can be easily computed explicitly (see for instance [2, Chapter 6]):

S—d/r+1, r7—d/24+1\ _ H—d/p+1p
(Boo/r T‘,H / )G—Bq/ ,

where 1/p=(1—-0)/r+6/2and 1/g=(1—0)/1+60/2. Now we would like to have

GM + By 4 (G(M + BZY™),GM + H)),, (6)

3 Although, the inequalities of this type are expressed in [5] mostly by using the space L', here, for the sake of
consistency with the other parts of the paper we use everywhere M instead (the two versions being equivalent).
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and combining this with (5), we would get via the closed range theorem the fact that for any
vector field v € By/PP (R?) there exists another vector field u € L>(R%) N B;f/ PP(R?) of the same
divergence as v. However, computing explicitly the left hand side of (5) or proving (6) only by
interpolation theory is a quite difficult task. Naively we may have the following strategy for
proving (6). We can observe that, since we have the embeddings M, B/ " M4+ B and
M, H 42 < M + H %2 we can conclude by interpolation that

M’Bq—/d/l%p' SN (M + Bo—od/r,r”M + H_d/2)6

or equivalently
M+ B (M4 B M+ B2,

Consequently,
g(M + Bc;d/pvp) s g(M + B;od/T,T,’M + H;d/Q)

Hence, in order to obtain (6) it would be sufficient to have
G(M+ BV M+ H Y?)g) = (GIM + B, G(M 4+ HY?)),,
or, equivalently, since the other embedding is trivial,

G((M + B M+ H2)g) = (GIM + B, G(M + H 7))y, (7)

We can further reformulate this fact as
N A (Yo, Y)y = (N N Yo, N N Y2, (5)

where Yy = M + Bo_od/r’r/, Yy = M + H %2 and N is the spaces of the fields in Yy + Y; that
are gradients, i.e, N := G(Yy + Y;). The difficulty of proving (7) consists in the fact that, for the
general situation when Yp, Y7, A are Banach spaces the question whether or not (8) holds does
not have yet a satisfactory answer. If we replace the complex interpolation method in (8) with
the real K-method of interpolation, then, (8) may be false for some particular choice of the spaces
Yo, Y1, NV (see for instance [21]). In the case of the complex interpolation method it seems that
even less is known about the validity of (8).

This naive interpolation strategy seems inappropriate to prove (6) or even a weaker statement
like
Q(M n Bl—d/pyp) N (Q(M + B(:od/r7T,)7g(M + ]_'I—d/2))97

which corresponds to the following existence result:

Proposition 6. Let d > 2 be an integer and consider some parameters p € (2,00) and q € (1,2).

Then, for any vector fieldv € S’(Rd)mBj/p’p(Rd) there exists a vector fieldu € L>®(RY)NBLPP(RY)
such that

divu = div v,
and

[ell poorgiron S M0l -



1.3 The main results

In this paper we take into consideration the spectrum of solutions. In what follows, the spectrum
of a tempered distribution v is its Fourier support, i.e., spec(v) := supp v (see Remark 14 and
Subsection 2.3 for another version of the spectrum). Adapted to the case of the divergence
equation, our main result reads:

Theorem 7. Let d > 3 be an integer and consider the set A := R\ (—o00,0)?. Consider some
parameters p € [2,00) and q € (1,2). Then, for any vector field v € S'(RY) N BYPP(RY), with
spec(v) C A there exists a vector field u € L°(R%) N Bj/”’p(Rd), with spec(u) C A such that

divu = divo, 9)

and

||u||LoomB;/PvP 5 ||’U||B;i/p7p-

In the case where d = 2 our method does not provide solutions with the spectrum in A.
Nevertheless, one can obtain solutions with the spectrum in a different type of sets. For each
5 € (0,7/4) let Cs be the symmetric cone

Cs = {(&1, &) € R? | &1 < (tand)|&l}.

With this notation we have:

Theorem 8. Consider the numbers 6 € (0,7/8), € € (0,1] and some parameters p € [2,00) and
q € (1,2). Then, for any vector field v € S'(R?) N B2/PP(R2), with spec(v) C Cj, there exists a
vector field u € L=®(R2) N BYPP(R2), with spec(u) C Clite)s, such that

divu = div o,

and

HuHL‘”ﬂBg/p’p ,S H’UHBL?/p,p.

When compared with Theorem 3 one can observe that Theorem 7 (or Theorem 8) has two
major drawbacks. First, we are not allowed to take p < 2 or ¢ > 2 as parameters for the space
B;’ PP on the source side. Secondly, for the space in which we obtain the solution we lose some
control of the “third parameter”. In other words, we would prefer to obtain L> N B’Z/ PP for the
solution space instead of L>* N B;i/ PP which is a slightly larger space. (See however, Lemma 37
for a “perfect” version of our results in the case p = ¢ = 2.) On the other hand it is unlikely that
one can deduce Theorem 7 directly from Theorem 3. Indeed, given a vector field v € BY/P?, with
spec(v) C A, by Theorem 3 one can find some vector field v € L™ mB‘;/”’p such that divu = div v,
however, not necessarily with spec(u) C A. It is not obvious that one can obtain a solution u with
spec(u) C A by direct methods: suppose Pa is the Fourier projection on A, i.e., PA = I — Py,
where P, is the Riesz projection and I is the identity operator. We have Pnv = v and we can
write

div Pau = div .

However, since Pp is not bounded on L*, we may not have Pau € L*, i.e., Pau is not in
general a candidate for a solution. The same observation applies to Theorem 8. To our knowledge,



except for the method we give in this paper, there is no other method in the literature able to
prove results like Theorem 7 or Theorem 8.

In fact, when d > 3, we will prove a more general result than Theorem 7. Our methods allow
us to work with more general Fourier multipliers than the usual derivatives. In order to formulate
our result we first need some preparations.

Let 0 € C42(RN\{0},R) be a function. We consider the following properties (that may or
not be satisfied by o):

(P1) The function o satisfies the estimate
Voo (] < lel',

on R\ {0}, for any multiindex o € N with |a| < d + 2;

(P2) The function o is odd in the variable & and even in any other variable, i.e.,

o(e1é1, €282, ..., €4€a) = €10(§1, €2, -, &a),

on R4, for any signs €, ...,eq € {—1,1}.

Introduce the new functions oy, ..., 04 defined by

Uj(gla 627 sy éd) = U(gja 527 "'5]'717 517 €j+1-'-7 fd)? (10)

on R? for any index j € {1,2,...,d}.

Consider some half-spaces* Dy, ..., Dy C R? and a family of functions G4, ..., G4 : R® — R,
We say that the function G, is adapted to the half-space D; if there exists a rotation R on R?
(depending on j) and a function o : R? — R (depending on j) satisfying (P1), (P2) such that
D; = R(U), where U := R%! x (0, 00), and

Gj=(o10R,...,04-10R). (11)

We say that the family of functions G, ...,Gg : R — R% ! is adapted to the family of half-
spaces Dy, ..., Dy C R, if for each j € {1, ...,d} the function G; is adapted to D; and

Z O, (€) ~ €11p(9), (12)

d —
on R where D := Uj_, D;.

Let us recall now some standard notation concerning the Fourier multipliers. To a scalar
valued function m € L} (R¥\{0},R) of polynomial growth (|m(&)| <1+ ||V, for some positive
number N and for any & with || > 1) we associate the Fourier multiplier m(V) defined by the
relation

m(V) (&) = m(&)F(€),

4In this paper by a half-space we mean any rotation of the set U = R?~! x (0,00). We will not consider
translations of these sets.




on R?, for any Schwartz function f whose Fourier transform fis compactly supported and vanish-
ing in a neighborhood of 0. In most of the cases one can extend the meaning of m (V) as follows.

o~

Let us denote by S; . the space of all Schwartz function f whose Fourier transform f is compactly
supported and vanishing in a neighborhood of 0. Suppose E and F' are some Banach function
spaces on R? such that Sic is dense in F and

Im(V) fllr S 1f1le;

for any f € Sg.. Then, by linearity and density m(V) can be uniquely extended to a bounded
operator m(V) : E — F (see also Remark 13). We will often say that m is the symbol of the
Fourier multiplier m(V).

To a vector valued function G : RY — R4 with G = (G*, ..., G41), where GY, ..., G491 . R? —
R are scalar functions of polynomial growth, we associate the vector-valued Fourier multiplier

G(V) = (GY(V),...,G"HV)).

In other words, if f € S, by G(V)f we mean

G(V)f = (GHV)f,...,GI"H V) f).

Suppose u', ...,u?! € 8. and let u be the (d — 1)-vector field® u := (u',...,u?!). By G(V)-u
we mean

G(V)-u:=GYV)u! + ...+ GHV)ud"
Now we can formulate our generalisation of Theorem 7.

Theorem 9. Let d > 3 be an integer and consider some parameters p € [2,00) and q € (1,2).
Suppose that the family of functions G4, ...,Gg : R* — R 4s adapted to the family of half-spaces
Dq,...,D4 C R4,

Then, for any system of (d — 1)-vector fields (v;);—1..q with v; € S'(RY) N BY/PP(R) and
spec(v;) C Dj, there exists a system of (d — 1)-vector fields (u;)j=1. .4, with u; € L>®(R) N
B;l/p’p(Rd) and spec(u;) C Dj, such that

ZGj (V) -u; = ZGj (V) - vj, (13)

and

d d
S sl s S Sl gt
j=1 j=1

In this paper equations such as (9) or (13) will be called divergence-like equations.

In Subsection 5.1 we will see that Theorem 9 easily implies Theorem 7.

1.4 About the proofs

Our proofs of Theorem 9, Theorem 7 and Theorem 8 are based on two ingredients:

1. The W-method of interpolation. This is the key method that we are using throughout
the paper. Let (Ag, A1) and (By, B;) be compatible couples of Banach spaces and T': Ag+ A; —

°In this paper the distributions with d — 1 components will be called (d — 1)-vector fields.
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By + By be a linear operator such that T'(B;) < T'(A;), for any j = 0,1 (see (60) for a precise
meaning for the embedding of the images). Suppose we want to see under which conditions on
the spaces involved and the operator T' we have

T (Fy (Bo, B1)) — T (Fg (Ao, A1) , (14)

for some f-interpolation functors F, F7. One can say that, in some sense, we “interpolate”
linear equations or that we preserve some form of surjectivity of the operator T'. In order to give
reasonable sufficient conditions for (14) to hold for some convenient interpolation functors, we
introduce a variant of the complex interpolation method which will be called the W-method®.
In our case Fy will be given by the usual complex method of interpolation and F} will be given
by our W-method. Roughly speaking this method consists in the following. Suppose (Ag, A7) is
a compatible couple of Banach spaces. In order to define the interpolation space of the couple
(Ao, A1) via the W-method we use the three lines lemma on the strip as in the standard complex
method of interpolation. However, instead of quantifying the endpoint regularity of the analytic
functions involved via the norms L*(R, A;) (j = 0, 1) we use slightly more complicated quantities
that depend on some prescribed pair of non-trivial Banach spaces (Xo, X7). In this way, for
each 6 € (0,1), we obtain an interpolation space that will be denoted by (Ao, Xo | A1, X1),. The
efficiency of the W-method relies (between other facts) on properly choosing the spaces Xy, Xj.

When the spaces X; have the UM D property, under some additional embedding assumptions
concerning the Banach spaces involved, the WW-method of interpolation preserves the “surjectivity”
of operators (i.e., (14) holds). The main requirements for applying the W-method are twofold:

(i) On the one hand one needs to verify some embedding conditions for the domains and the
co-domains of the operator. We give some simple necessary conditions that are easy to
formulate, however not sharp. We also mention that, in the absence of any such conditions,
surjectivity may not be preserved (see the examples in the second part of Subsection 3.3).

(ii) On the other hand explicitly computing the space (Ag, Xy | A1, X1), seems to be difficult in
practice. However, there are particular situations in which we can embed (Ag, Xo | 41, X1),
in some convenient space. More precisely, when A; are of the form A; = AN X;, for some
non-trivial Banach space A, we have

(Ao,X() | Al,X1)9 = (AQX(),XO | Ale,X1>9 — AN (X07X1)9 .

For instance, when we have X, = B;l/”, X, = 33/2’2 and A = L*, the above embedding
becomes

(L® N B;i/nngéi/p,p | LN 3121/2,27 33/2,2)0 LN (B;l/r,r’B;l/2,2)0‘

By using only the result of Mazya (Theorem 3 in the case p = ¢ = 2) and the W-method
together with the embedding B‘li/ PP(RY) — L>*(R?) we easily obtain the following:

Theorem 10. Let d > 2 be an integer and consider some parameters p € [2,00) and q € (1,2).
Then, for any vector fieldv € S’(Rd)mBZ/p”’(Rd) there exists a vector field u € Lw(Rd)ﬂBg/p’p(]Rd)
such that

divu = div o,
and

||u||LoomBg/p’p 5 ||/U||B;l/p7p'

6Here, “W” stands for “weak”.



One can even obtain an analogue of Theorem 10 for a class of Lorentz-Sobolev spaces (for
definitions see Subsection 2.2). Namely, by using only the result of Mazya and the WW-method,
together with some standard facts in the theory of Lorentz spaces, we easily obtain the following:

Theorem 11. Let d > 2 be an integer and consider some parameters p € [2,00) and q € (1,2).
Then, for any vector field v € S'(RY) N HYPLP4(RY) there exists a vector field u € L®(R%) N
HYP[P2(RY) such that

divu = div v,

and

||UHL°°an/PLP12 S HUHHd/PLM'

The conditions p > 2 and ¢ < 2 in Theorem 10, Theorem 11, as well as in Theorem 7 and
Theorem 9, are induced by some technical limitations of the JW-method (see Subsection 5.2).

2. The Bourgain-Brezis technique. In [5, Section 4, p. 403] Bourgain and Brezis proved
the torus analogue of Theorem 3 in the case where p = ¢ = d = 2. They concluded the existence
of solutions for the divergence equation by duality. Namely, they proved that (see [5, Lemma 2,
p. 403))

lullczrzy S 1Vull merz)+ 1012, (15)

for any u € M(T?), with @(0) = 0. In order to obtain this, they used the following estimate for
the sin function (see [5, (4.20), p. 405)):

ning . .
g W sinnq6; sinnyfy| < C,
n
nez?\ {0}

uniformly in #,,605 € T, for some numerical constant C' > 0. By convexity this allows us to write

ning =~ -~
> G A Em)| < CIF L | Follwes,
nez2\{0}

for any Fy, Fy € M(T?). This bilinear estimate turns out to be a key ingredient thanks to which
we can deal with the space M(T?) in (15).

We use the technique introduced by Bourgain and Brezis in [5, Section 4, p. 403] and we
prove a version of Theorem 9 (and Theorem 8) in the case where the source space is H¥?. As
we will see, thanks to this technique we are able to work with more general Fourier multipliers
than derivatives. Also, it is this technique that allows us to gain some control on the Fourier
spectrum of solutions. The results obtained by this method are “perfect” in the sense that that
the source space is H%? and the solution space is L= N H%2; there is no loss of regularity in the
third parameter. The drawback of this technique is the fact that it does not apply to the case
where p # 2.

As in the case of Theorem 10, we can easily obtain Theorem 9 using the YW-method. This time
however, instead of using Mazya’s result we use the more general results that we obtain via the
Bourgain-Brezis technique. Using the properties of Lorentz spaces we can give a Lorentz-Sobolev
version of Theorem 9. In fact, our methods will provide more general results. On the one hand
the function spaces we work with can be more general than those in the statements of our final
results (see for instance Theorem 39). One the other hand, the conditions imposed on the Fourier
multipliers and the Fourier spectrum of the solutions can be more general. Also, by using the
technique of Mazya, one can easily obtain a version of Theorem 3 in the case p = ¢ = 2 that

10



concerns general Hodge systems. Combining this result with the W-method one can obtain an
analogue of Theorem 10 for Hodge systems. We will not consider however, such issues here. In
this paper, we limit ourselves to some model situations that are easier to describe.

Notation and conventions. Throughout the paper we use mainly standard notation. For
instance, we often use the symbols < and ~. For two non-negative variable quantities a and b
we write a < b if there exists a constant C' > 0 such that a < Cb. If a < b and b < a, then we
write a ~ b. If the implicit constant in a < b depends on some parameters, say 6, ¢,..., we write
a Zpe.. b. Everywhere in this paper &’ = §'(R¢) is the space of tempered distributions on R
We denote by S; . = S;.(R?) the space of all Schwartz function f on R? whose Fourier transform
f is compactly supported and vanishing in a neighborhood of 0. By M we mean the space of
all complex Radon measures on R?. When X is a function space on R? and u = (uy, ..., uq) is a
vector filed on R? where each u; belongs to X, we write v € X instead of u € X x ... x X = X%
A similar convention will be made for the (d — 1)-vector fields. Other notation will be introduced
when needed.

All the Banach spaces explicitly mentioned in this paper are complex (over C).

2 Function spaces

In this Section we quickly recall the definition and some properties of some standard function
spaces.

2.1 Sobolev and Besov spaces

When 1 < p < oo and o € R the homogeneous space H*? (R?) is obtained by completion of S;..
under the norm

Hf“Ha,p = H‘V’afHLp.
. When o € N and 1 < p < oo we have H*?(R?) = W*?(R?). Also, when p = 2, the space
H*%(RY) is denoted by H*(R?).

We can see that we can also define the above homogeneous spaces H®P by completion of the
the normed function spaces H*(R?). Here, H®?(R?) is the space of all the compactly supported
functions whose H*P-norm is finite. The spaces H*? as defined here are complete.

We continue by briefly recalling the definition of the Besov spaces (we do not define here the
Triebel-Lizorkin spaces; see [31] for details). Consider a radial function ® € C>°(R?) such that
supp ® C B(0,2) and ® = 1 on B(0,1). For k € Z we define the operators Py, acting on the
space of tempered distributions on R, by the relation

Are=(2(5)-2(35))Fo. (16)

for any Schwartz function f on R%. The operators P, will be called Littlewood-Paley “projections”
adapted to R?. For any Schwartz function f we have that

f:ZPkf7

keZ
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in the sense of tempered distributions. The homogeneous Besov space Bg"p (R?) (with1 < p,q < o0
and « a real number) is obtained by completion of S; . under the norm

1/q
£l gor = (Z 2a’“q||Pkf||%p) .

JEZ

We have B5*(R?) = H*(R%) with equivalent norms.

The main advantage of our definition of the homogeneous Besov spaces is the fact that, when-
ever oy — d/py = a1 — d/p; and ay > ap we have the embedding

Sa1,p1 d Sag, d
Bth P (R ) — quop()(R )7 (17)

for any go, q1 € [1,00) with go < g1

Note that we have the following dilation properties:
LF O g ~ A2 f| g, (18)

for any f € Bg"p(Rd) respectively and any A > 0. In particular, when o = d/p the spaces B;l’p

have the same scaling property as L*°. In what follows the spaces of the form B;l/ PP will be
called critical. It is worth recalling here, that, by a direct application of the Bernstein-Nikolskii
inequalities we get the embedding BY/P?(R?) — L*(R%). When ¢ > 1 the critical spaces By/"?
do not embed in L.

Any space of the form Bg’p with p,q € (1,00) is embedded in [¢(LP) and hence it has the
UM D property (see for instance [26]).

Another aspect that we consider is the action of the multipliers G;(V) (defined in Subsection

1.3) on the Besov spaces. For any real number «, any p € (1,00), ¢ € [1,00] and any rotation
R :R? = R? we have

I0 0 RY(V) £l go-rs ~ (0 0 RYV)INIT Fllggr S 1F Il g (19)

for any f € S .. This is a direct consequence of Theorem 8.2 in [24], since by (P1) and the Leibniz
rule, the function £ — (0 o R)(£)[£]7", defined on R¥\{0}, is a Mikhlin symbol. By (19) we have
the boundedness of G;(V) : Sy N BY? — qu‘_l’p which can be uniquely extended by linearity to
a bounded operator . '

G;(V): B3P — Be~HP, (20)

for each j € {1,...d}.

Remark 12. Note that the spaces Bfli/p’p (with ¢ > 1) as defined here contain elements that are
not tempered distributions. However, when o < d/p the elements of the space By? are all tempered
distributions (see for instance [1, Remark 2.26, p.68] or [3]).

Remark 13. Since the operator div : S;. N BYPP — BYP™'7 s linear and bounded (here, SN
Bj/p’p is endowed with the norm induced by B;l/p’p), by density of Sy.N B;l/p’p n B;l/p’p it extends
uniquely to an operator div : BYPP — BYP7YP - Similar facts hold for other spaces and other
operators as those obtained as linear combinations of the operators G;(V) in (20). In this way we
can remove from the hypotheses of Theorem 7, Theorem 8 and Theorem 9 the fact that the source
v belongs to S'. For instance (9) will be understood as an equality of two elements in B;l/p‘l”’.
This formulation is the one that we prefer throughout the paper.

12



Remark 14. Note that the Laplacian A : Sy N BY™P — BYP™>" is linear and bounded. Hence,
by density of Sy N Bg/p”’ m Bj/”’p, it extends uniquely to an operator /\ : B:j/”’ — B;‘/p‘Q’p.
According to Remark 12, if v € BYP?, then Av € BYP™* s q tempered distribution and we can

define the spectrum of v as spec(v) = supp Av. This notion will be applied for other function
spaces as well.

2.2 Lorentz-Sobolev spaces

Considelf7 some parameters p € (1,00), ¢ € [1,00] and o > 0. The homogeneous Lorentz-Sobolev
spaces H*LP4(R%) is the completion of the normed space of Schwartz functions f on R¢ under
the norm

1l e poa = VI fllzoa,

where LP4 is the usual Lorentz space of parameters p and q.

Many of the embedding properties of the Besov and Triebel-Lizorkin spaces hold for the
Lorentz-Sobolev spaces (see for instance [30] for detailes). We mention below only some properties
of the Lorentz-Sobolev spaces that will be needed in the proof of Theorem 11. All of them are
direct consequences of well-known facts from the theory of Lorentz spaces.

Lemma 15. For any r € [2,00), we have that
Hd/?(Rd) N Hd/TLr’z(Rd).
Proof. It is a consequence of the improved Sobolev embedding (see for instance [33, Theorem

2.10.2, p. 98]) that
£l S WV f e,

for any Schwartz function f on R?. This can be rewritten as

1 F Wl szare e = WV 1Y fllere S WVIY2 e = 11F 1l e,
obtaining that H%?2 —s HYT["2, O
Lemma 16. For any r € (1,00), we have that

HYLPHRY) < L(RY).

Proof. For any Schwartz function f on R% we have that

[Mayr * fllzee S Iz (21)
where Iy, () = |2|¥"% = |z|~¥", for any € R%. Indeed, using [18, Theorem 1.4.17 (v), p. 52],

we have )
Y

—=—dy < |[ Lyl 11y

fu s < Wl

fHLT»1 = |’Id/T‘|LT”°<>Hf|’L“1’

and we can see that

’ 1/r'
HId/THLr’,oo :Sup/\‘{xeRd | ’JI| < (1/)\>r/d}) ~1
A>0

Hence, (21) holds. We can reformulate (21) as
Fllzee S MY Fllzra = 1F 1| grarepes,

This shows that H¥/7 L™ < [ 0

"The results of this Subsection will be used only in the proof of Theorem 11.
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Lemma 17. Suppose po,p1,qo, ¢1 € (1,00) and o, a1 > 0. Then, for any 0 € (0,1) we have
(HaoLpo,qo (]Rd), Ho [pra (Rd))e — HO‘L”"I(Rd), (22)

where o = (1 — @)y + Oy, 1/p=(1—0)/po+0/p1 and 1/g=(1—-0)/q0+0/q1.

Proof. This can be proved by a variant of Stein’s method of interpolation given by Cwikel and
Janson (see [13]) as follows. First, note that the function & — [£|" defined on R%\ {0} satisfies

VRIS S (1 [ ™21l ",

a.e. in & € R¥\ {0}, for any ¢t € R and any non-negative integer k < d + 2. It follows that (see
24, Theorem 8.2 , p. 197]) for any a € (1,00), the norm of the operator |V|* : L* — L* satisfies

IV lzomze Sa (14D

This implies, via the real method of interpolation (see for instance [2, Theorem 5.2.1 (2), p.
109 ]), that for any a € (1,00) and any b € [1, o0], we have

IV zets o Sap (14 [L)*2. (23)

Let us consider the analytic family of operators (T.), g (here, S :={z € C |0 < Rz < 1} is
the closed standard strip; see also Subsection 3.1) with

T, := exp(z® — §)|V|(I-Haotzar

for all z € S. One can check that for each z € S, T, : H‘I.OLPO"IO N Ho [Pra — [posdo 4 [P1ar gnd
that for each A € (L% 4 [Pr4)* and f € H L% N H* [P19 the function A(7%f) is analytic
in the open strip S and continuous and bounded on S. Also, by (23) we get that

| Tjriefllorias S exp(=t*) (L + (D2 Fll s oins S W Fllgges poioos
for any j = 0,1 and any f € HeLPo%o 0 H*1[P19 Now one can check that the analytic family
(T%.) 5 satisfies the hypotheses of [13, Theorem 1] and we get
Te([_]ozoLpo,qo7 HOCILPL(]l)e N (meqo’ Lp1,q1)9 — [P
(Note that, since the spaces LPi»%  j = 0,1, are separable, with the notation used in [13, Theorem
1]’ we have (LPO,(]O’ Lm,(h)e — (Lpo,qo’ Lm,!h)gt )

In a similar way (applying the same method to the family (7".), 5 ),

T_G(Lp,q) — T_O(Lpo,q07 meh)e N (Hocomeqo’ o me)e‘
Hence,
Te(HaoLpo,qo7 Hot me)e = LP9,
and (22) is proven. d
The spaces H®LP4 have scaling properties that are similar to those of the Triebel-Lizorkin
spaces (see (18)). In particular, the spaces H¥PLP? have the same scaling as L>®. As we have

seen in Lemma 16 we have H¥?LP1 < [ However, when ¢ > 1 the critical spaces H¥?LP do
not embed in L.
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Let us see that the spaces H*LP? have the UMD property when p,q € (1,00). For this
is sufficient to see that LP? has the UMD property. Consider some pg,p; € (1,00) such that
po < p < p1. Since LP° and LP* are UM D spaces, by Burkholder’s theorem (see [9]) the Hilbert
transform is bounded on L? (T, L) and L? (T, L”') respectively. Hence, the Hilbert transform is
bounded on the space

(Lz(Tﬂ Lpo)? LQ(T7 Lpl))mq = LQ(Tﬂ (Lm? Lpl)’?#])
= LT, L"),

where 7 € (0,1) is such that 1/p = (1 —n) /po+mn/p1 (see for instance [2, Theorem 5.6.2, p. 123]).
By Bourgain’s theorem ([4]), we get that LP? has the UM D property.

Remark 18. Note that for any r > 1 and q € [1,7] we have L™(R?) — L"(R?) and hence,

Hd/rLr,q(Rd) N Hd/rLr(Rd) _ Hd/r,r(]Rd) N Bg/T’T(Rd).

Therefore, as in Remark 13 we may consider the diergence operator as div : HYrpra —
B;«j/r_l’r. Namely, its co-domain is, in this case also, a space that consists of temepered distribu-
tions. Similarly, we have A : H¥"L"1 — BI/TA

2.3 Some quotient spaces

In this paper a Banach function space on R? is any Banach space Y O S;. obtained by the
completion of S; . under the Y- norm. Let Y be a Banach function space on R? with the property
that A : § .NY — F'is bounded for some Banach space F' that consists of tempered distributions
on R?. Note that S;. NY is dense in Y and by density, A extends uniquely to an operator
A Y — F. As in Remark 14, for any v € Y, the element Av € F is a tempered distribution.
For any v € Y, we define its spectrum by

spec(v) = supp Av.

We note that it suffices to prove our main results with this definition of the spectrum.

Consider now some set D C R%. Relative to the set D we define the closed subspace Yp of Y
by
Yp :={f €Y [spec(f) C D},

(where D is the closure of D in R?) the norm being the one induced by Y. For simplicity we will
denote the quotient space Y/Ype by Y/D. The space Y/D is a Banach space whose elements are
equivalence classes of the form f + Ype, where f € Y. We prefer to work with representatives of
these equivalence classes rather than with the equivalence classes themselves. For any f € Y we
define its Y/ D-semi-norm by

= +Y c = ] f + N .
Il = U7+ Yoclho = ing 115+ £l

Hence, any f € Y can be decomposed as
f=F+r, (24)
for some f~ € Ype and f:= f — f~ € Y such that

1Flly < 20/ llv/p-

15



In what follows we work only with regular sets D for which there exists a sequence of open
sets (2,)n>1 for which Q,, is compact and included in Q,, 11 C D¢, for all n > 1, and the set

D\ (UpZ, Q) C R,

is of null Lebesgue measure.

Also, we will work only with quotient spaces of the form H®/D and (M +H®)/D. In the case
where Y is the Sobolev space H®, for some o € R, one can efficiently compute the semi-norm
induced by Y/D. Namely, let us see that for any u € S, and any closed set D C R? we have

lallesn ~ ( [ 6710 () (6 Pac ) - (25)

Indeed, we can choose some functions 7, € C2°(Q,,41) such that, 0 <7, <1 with n, =1 on
Q,, and define v, := —(un,)", for any n > 1. We have that v, € S, supp v, C D and by the
dominated convergence theorem,

[ W) +word = [ e - m@)Pds —o,

when n — oo, and consequently,

it [ [efla(e) + ) =o.

UEH%C

Using this we can justify (25):
e~ int [l + ) e
= [ lerrards+ it [ jefa) +ae)Pas
D vEHRe JDe
S AGRCGRS
D

When D is a set as above we denote by Pp the Fourier projection on the set D, i.e., we have

~

Pof(€) = 1p()F(6),

for any ¢ € R? and any Schwartz function f. Note that, in the case where D = (0,00)¢ the
operator Pg .oy« is the Riesz projection. In this case we will write Py in the place of Py ooye. With
this notation (when D is closed) one can rewrite (25) as

[l oy ~ [ Poull o (26)

3 The W-method of complex interpolation

In this Section we introduce a variant of the complex interpolation and we prove several of
its properties. We call this new method of interpolation the W-method and, as stated in the
Introduction (see Subsection 1.4), this will be used in the proof of Theorem 7, Theorem 8, Theorem
9, Theorem 11. We mainly study here only the properties of the YW-method that are used in the
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proof of our main results. In Subsection 3.1 we show that the YW-method is indeed an interpolation
method. However, we ignore some issues specific to the interpolation methods in general such as
computing dual interpolation spaces or reiteration theorems. These problems do not concern us
here.

An important aspect is the relation of the W-method with the classical complex method. We
do not know in general how to compute efficiently the interpolation spaces obtained via the W-
method. However, as we will see in Subsection 3.2 the space obtained via the WW-method is, in
many “convenient” cases, the same as the space obtained via the classical complex method.

The main feature of the YWW-method is that one can use it to “interpolate” linear equations. It
is one of the main ingredients that enter in the proof of our main results and it is the final goal
of this Section.

3.1 Construction of the interpolation space

We describe here the W-method and prove some basic properties. The proofs we give are straight-
forward adaptations of those that correspond to the classical complex interpolation as found in
[2, Chapter 4]. Following the general presentation in [2, Chapter 4] let us introduce now the
W-method.

For the beginning, fix two non-trivial Banach spaces X, and X; and suppose (Ag, A7) is a
compatible couple of Banach spaces. Let F? = F?(Ag, Xy | Ay, X1) be the linear space of all
bounded continuous functions f with values in Ag + Ay, defined on the closed strip

S:={z€C|0< R <1},

that are analytic in the open strip
S:={zeC|0< Rz <1},

and moreover, such that f(j +it) € A; for any j = 0,1 and any ¢t € R, and

1/2
Ifll72 = max sup </||A f( +Zt)||X dt> < 00, (27)

Liasl<1

where, for each j = 0,1, A; : A; — X are linear bounded operators. One can verify that [|-||z
defines a norm on F2.

Fix 0 < 6 < 1. Consider the linear space Cy (Ao, Xo | A1, X1) defined by
C@ (Ao,XO | Al,Xl) = {CL S Ao + A1 | a = f(@), for some f S ]:2 (Ao,XO | Al,Xl)} .
and define, for each a € Cy (Ag, Xo | A1, X1), the quantity

lallg == nf {||fllz | a = f(8), f € F* (Ao, Xo | A1, X1)}.

Lemma 19. The mapping a — ||a||g is a norm on Cy(Ag, Xo | A1, X1).

In order to prove Lemma 19 we rely on the following basic fact (and at least implicitly well-
known):
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Lemma 20. Fiz some 1 < p < oo and let Z be a Banach space. Suppose F : S — Z is a bounded
continuous function which is analytic in S such that the functions t — F(j + it) belong to the
space LP (R, 7).

Then, for any z € S, we have

F(z) = L/dei/wdt. (28)

o it — z 211 1+it—2

In particular, for any 6 € (0,1),
1/p
POz Sap s ([ 176+ i0lzar) 29
=01 \JR

Proof of Lemma 20. Fix some z € S. Consider some arbitrary N € N* and the curve vy given
by the boundary of the rectangle [0, 1] x [~ NN, N], oriented anti-clockwise. For N sufficiently large
we have z € [0,1] x [-N, N]. By Cauchy’s formula we get
1 F
Pey = [ Elg

2mi ), C— 2
and we can rewrite this as

1 [N F(it 1 (N F(1+it
Pey = = [ By, L[ EUED,
2 J_y it — 2 2me J_y 141t — 2

1 1F(a:+2'N)d$ L/lF(:U—z‘N)
0

S ) dz. 30
omi Jy w+iN — 2z 2m v (30)

r—iN —z

Note that, the functions ¢t — F(j +it)/ (j + it — 6) belong to the space L' (R, Z). Indeed, by
Hoélder’s inequality (since we always have p’ > 1) we can write

1 1/p 1/p
dt < /*,do (/ F(j+it pdt)
LI = (L) (firo v

1/p
< o (/ \|F(j+it)||’§dt> < oo, (31)
R

F(j+1it)
Jtit—z

with the natural modification in the case where p’ = oc.

Also, for any sign v € {—1,1},

1 [F VN
‘_/ (x4 iv )dx
0

2mi T+ ivN —z
Using (30), (32), letting N — oo and using the dominated convergence theorem ([19, Propo-
sition 1.2.5]), we get the representation formula (28). Using (28) and (31), for z = 6, we obtain
(29). O

Proof of Lemma 19. Clearly, ||-|lp is a semi-norm on Cy (Ao, Xo | A1, X1). It remains to see
that, if |jal|p = 0, for some a € Cy (Ao, Xo | A1, X1), then a = 0. We prove this by showing that

lallag+a, S llallo, (33)

for all a € Cy(Ag, Xo| A1, X1). For this purpose fix a € Cq(Ag, Xo | A1, X1) and consider a
functional A € (Ag + Ay)*, with |[|[A]] = 1, such that ||a||4,+4, < 2A(a). Consider also a function
f e F* (Ao, Xo | A1, X1), such that f(0) = a and ||f|| 7 < 2||alls-

1
7 ]x—i—iVN—zH

| F'[| o (s,2) = 0, (32)

when N — oo.
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Let us define, for each j = 0, 1, the linear operators A; : A; — X; by
Aj(aj) = Aa,)ej, for any a; € Aj,

where e; € X are some fixed vectors with ||e;||x, = 1 (recall that X; are non-trivial). Clearly,
for any j = 0,1,
14 (a5)lx; = [Mag)l < llajllagrar < llaglla,,

for any a; € A;, and we get
1A < 1.

Using this observation and introducing the function F : S — C defined by F(z) := A (f (2)),

one can write,
1/2 1/2
mas ([ 1FG+a0rar) = mas ([ 0G0 Pt
7=0,1 R 7=0,1 R

1/2
= max </R||Aj (f(j +z‘t))||?xjdt)

< ISl < 2llallo < oo. (34)

This shows, in particular, that the functions ¢ — F'(j +it) belong to the space L? (R,C). We
also see immediately that F' is bounded, continuous on S and analytic in S. Hence, by applying
Lemma 20 for Z = C and p = 2 (more precisely (29)), using (34), we get

1/2
lollagen < 20(@ =2 @) S [1FG +iolPde) <
0 R
which proves (33). O

Now, thanks to Lemma 19, we can define the interpolation space (Ao, Xo | A1, X1), as being
the completion of the normed space (Cp (Ao, Xo | A1, X1), ||-]l0)-

One can see that (Ap, Xo | A1, X1), is an intermediate space:

AomAl — <A07X0 ‘ A17X1)9 ‘—>A0+A1. (35)

The second embedding in (35), follows directly from the inequality (33). In order to see the
first embedding, pick a € AgN A; and consider the function f(z) := exp (22 — 6?) a. One has that
f0)=a, f € F? and

IN

1/2
s swp ([ 10,60 + 0Bt
R

I=0.1 17 1<t

1/2
< MM(/WU+%Wiﬁ) o Nl g
7=0,1 R

lallo

This gives us the embedding

AO ﬂAl — Cg (A()?XO | AI;XI) — (AO;XO ’ Ath)g-

Let us see now that the YW-method provides an exact interpolation functor:
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Proposition 21. Fiz a parameter 6 € (0,1) and consider some non-trivial Banach spaces X,
Xi. Let (Ag, A1), (Bo, B1) be two compatible couples of Banach spaces and T : Ag+ Ay — By+ By
be a linear operator such that T : A; — Bj is bounded, of norm ||T|;—;, for any j =0, 1.

Then, the operator
T: (AO7XO ’ AlaXl)G — (807X0 ’ Bl)Xl)Gf
is bounded and of norm ||T||e—e satisfying

I1Tllo—o < I TloS0l TN

Proof. First, we suppose that ||T']|,_; > 0, for any j = 0, 1. For the brevity of notation we denote
by |I-lle, I-ll72, ||-ls and [|-]|z the norms on the spaces (Ao, Xo | A1, X1)y, F? (Ao, Xo | A1, X1),
(Bo, Xo | B1,X1), and F* (By, Xo | B1, X1) respectively. Pick some a € Cp (A, Xy | A1, X1) and
fix some £ > 0. Consider a function f € F? (A, Xo | A1, X1) such that f(0) = a and ||f]|z <
(14 ¢)]|allg- The function

F(z) = TGSl Tl 20T f ()

belongs to F2 (By, Xo | B1, X1). Indeed, F is bounded and continuous on S with values in By+ By,
analytic in S and, for any linear operators A;- : B; = X of norm at most 1, we have

1/2 1/2
(@wao+uwzw) < (/HnﬂbﬂMo70<J+uwaﬁ)

1/2
< sm>(/MAfg+waﬁ) , (36)

A;11<1

for any 7 = 0,1, where the supremum is taken over all linear bounded operators A; : A; — X
with ||A;|| < 1. Here, we have used the fact that | 7|71 A 0T : A; — X is a hnear operator of
norm at most 1, for any j =0, 1.

Now, by (36), we get

ITIZOIT ST f @l = 1FE @)l < 11z < Ifle < (1 +e)lalls,

and letting € — 0 one obtains,

J—=Jj ]

ITalls-o < 171607111 llalle,
for any a € Cg (Ao, XO | Al, Xl) SiIlCG, by deﬁnition, C@ (A(), X() | Al, X1> is dense in (A(), X() | Al, X1)97
we get the conclusion in the case ||T||o—o, || 7|11 > 0.

Suppose now that ||T||;—; = 0, for at least one index j = 0,1, say for j = 0. Fix ¢ and f as
before, and define for any A\ € (By + B;)* the function

Fi(z) = XNTf(z)),

on S. Note that F) is analytic in S, continuous and bounded on S (by the definition of f). We
lave that F'(it) = 0, for all ¢ € R. Hence, by the three lines theorem (see for instance [2, Lemma
1.1.2]) we have that F) is identically zero on S, for any A € (By + B;)* In particular, Ta = 0.
Since T' = 0 on Cy (Ag, Xo | A1, X1) we get by a density argument (as above) that 7' = 0 on
(Ao, Xo | A1, X1)y, e, ||T]|o—p = 0. The inequality in the statement of Proposition 21 is trivially
satisfied in this case.

The proof of Proposition 21 is now completed.
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3.2 A particular case

In general, computing the interpolation space (A, Xo | A1, X1), seems to be a non-trivial task.
However, there are some particular cases where an explicit computation is easy.

Let us restrict ourselves to the case where Ag = Xy and A; = X; and let us denote, for
simplicity, the space (Xo, Xo | X1,X1), by (Xo|X1),- Also, instead of F? (X, Xy | X1, X;1) we
write F2 (Xo|X;) and instead of Cy (Xo, Xo | X1, X1) we write Cp (Xo|X1). In this case, formula
(27) becomes

j=0,1

1/2
1l = max ( JIE ﬂ-t)n%(jdt) . (37)

Indeed, for any 7 = 0,1, we have

1/2 1/2
o ([InsGeiBa) < ([IsG+ k)
A< \JR R

1/2 1/2
sup (/HA]f(j + Z't)||§(jdt) > (/Hidxjf(j + Z.t)H%(jdt)
A;]1<1 \JR R

1/2
= (fusovinn,a)
R

where idy, : X; — X is the identity mapping on Xj.

It turns out that, the space (Xy|Xi), coincides with the space (Xo, X1), obtained via the
classical complex interpolation method. The proof of this fact is easy, however we give it below
for the sake of completeness.

and

Proposition 22. Suppose (Xo, X1) is a compatible couple of non-trivial Banach spaces. Then,
for any 6 € (0,1),
(XolX1)o = (Xo, X1)o,

with equivalence of norms.

Remark 23. Implicitly, the embedding (Xo|X1), — (Xo, X1), was already proved and used by
Peetre in a different context (see [29, Lemme 1.1]). Both proofs, the one that we give below and
Peetre’s, are easy consequences of the ideas of Calderdn from [10, Section 9.4].

Proof. Consider some a € Cy (Xy|X;) and let some f € F?(X,|X1) be such that f(0) = a and
11l < 2lallxox0),-

By [2, Lemma 4.3.2 (ii), p. 93] (or [10, Section 9.4, (ii)]) we have

0

1-6
lelvass, < (125 [IfIsr@ndr) (5 (150 +inlpend) 6

where P; (j = 0,1) are the real Poisson kernels defined by

—7t(T—t)

e sin s

Pi(s+it, 1) :=

) — 29
sin? s + (cos s — el (T—1)
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for s € (0,1), t,7 € R. Note that P;(0,-) € L? (R,R) and by the Cauchy-Schwarz inequality,

[urensmoni < ([uena) ([ roos)

S e S llalloorxa,-

In a similar way we get

/R 1) Po(8, 7)dr < Jlall o,

and combining this with (38) one obtains
lalloxo.x, S lallaxox,- (39)

By taking the completion we get (Xo|X1), — (Xo, X1),.

Conversely, if a € (Xo, X1),, then there exists g € F (Xo, X1) (see [2, Chapter 4] for the
standard notation F (X, X1)) such that g () = a and

maxsupllg(7 + i0)lx, < 2allxox, (10)
J=0,1 ¢eRr

Introduce the function g : S — Xy + X, defined by §(z) := exp(2? — 6?)g(z), for z € S. We
observe that, for any j = 0,1

Y )

1/2 , 1/2
( / ||:q'<j+z't>||§<jdt> < ( / ||g<j+zt>||§<jdt)

1/2
< ( / e—2t2dt) supllg(j + it)| x,
R teR
~ supl|g(j +it)|| x;- (41)
teR

Hence, g € F? (Xo|X1), a = g(0) € Cy (Xo|X1) and by (40), (41),
lallxoxn), S llallxox),, (42)

We have now (X, X1), = (Xo|X1), and Proposition 22 is proven. O

An immediate consequence of Proposition 22 is the following useful embedding result:

Corollary 24. Suppose (Xo, X1) is a compatible couple of Banach spaces. Then, for any Banach
space A, we have the embedding

(AN Xo, Xo | AN X1, X1)p = AN (Xo, X1), -
Proof. Consider the canonical inclusion ¢ : AN Xy + AN X; — X+ X; as a linear bounded
operator ¢ : AN X; — X, and apply Proposition 21. We get
(AN Xo, Xo | ANXy, X1), = (Xo, Xo | X1, X1)y = (Xo|X1),-
Since by Proposition 22 we have (X|X1), = (Xo, X1),, we now obtain the embedding
(AN Xo, Xo | ANXy, Xq), = (Xo, X1),- (43)

Also, using the fact that (AN Xy, Xy | AN Xy, Xy), is an intermediate space (see (35)), we
have
(AmXo,XO | AthXl)g ‘-}AmXo—i—Ale ‘-)A,

which together with (43) proves Corollary 24. O
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3.3 Solutions of linear equations

In this Subsection we highlight the main strength of the V-method. Namely, we show here how
the W-method can be used in order to “interpolate ” under-determined equations. Here we make
an essential use of the fact that the Hilbert transform is bounded on spaces of the form L* (R, Z),
where Z is an UM D space. The UM D property plays here a key role.

Before stating the results in this Subsection let us make some (common) notational conven-
tions. The space C} (R, Z), where [ € N, is the space of all the functions f : R —Z for which the
k-th derivative 0* f is a continuous and bounded Z-valued function on R for all £ € N with k& < [.
(For basic facts concerning the vector-valued differentiable functions see for instance [17, Chapter
VIII].) We endow C! (R, Z) with the norm

l
||f||c,§(R,z) = Z|lakf||L°°(R,Z)~
k=0

Given a measurable function w : R —(0, 00) we denote by L? (w, Z) the space of the strongly
measurable (see for instance [19, Chapter 1 and 2]) functions f : R —Z for which the norm

1/2
T ( / ||f(t)||%w(t)dt) |

is finite. When w(t) = exp (at?) for some non-zero @ € R the space L? (w, Z) is denoted by
L? (exp (at?), Z). However, when w = 1 we prefer to write L? (R, Z) instead of L*(1,Z). In
what follows we will work only with bounded continuous functions f and hence, we will not be
concerned with the issue of strong measurability.

3.3.1 Boundary values of functions on the strip

Let us recall now some (at least implicitly) well-known facts related to the Hilbert transforms
of vector-valued functions. Let Z be a Banach space and consider a function f € C} (R,Z) N
L? (R, Z). The Hilbert transform of f is defined by

Hf(t):= 1 lim /() ds = 1 lim/ f(t—_s)ds, (44)
e<|s|<1/e

T e=0 e<|t—s|<1/e t—s T =0 S

for t € R. One can see that H f is a well-defined bounded continuous function:

Lemma 25. Suppose Z is a Banach space and consider a function f € C} (R, Z) N L* (R, Z).
Then, the limit in (44) exists for any t € R and it defines a function Hf € Cy (R, Z).

Proof. Fix some t € R. For any € € (0,1) and any N € N* we can write

[ ey [ Semnose,
e<|s|<1/e S e<|s|<N S

=
N<|s|<1/e S

= /N f<t _ Sz _ f(t) 1(,575)(: (S)dS
+

/ f<t — S> 1(,1/5,1/6)(8)618. (45)
(=N,N)e s

23



Let us see first that the limit in (44) exists. We fix V = 1. By using the mean value theorem
([17, (8.5.2)]) we observe that

flt—s) = f(t)

S

1(_575)c(s)

< [ flle; .z, (46)
z

and by the dominated convergence theorem ([19, Proposition 1.2.5]) we get

N oy N oy
JARLELE RV o (ELES UMY .
_N S _N S
strongly in Z. Note also that the Cauchy-Schwarz inequality gives
t—s
[ assileean, (15)
(—1,1)c S A

and hence, the function s — f(t — s)/s is Bochner integrable on (—1,1)°. By the dominated
convergence theorem we have

t—s t—s
/ f( )1(_1/571/6)(8)618 — / f( )ds,
(_17]-)C (_171)C

S S

strongly in Z, which together with (45) and (47) gives the existence of the limit in (44).
In a similar way we can verify the boundedness of H f. Indeed, by (45) for N = 1, (46) and

(48) we have
[ e,
e<|s|<1/e S

In order to see that H f is continuous we fix some ¢ € R and consider some sequence (t,),>1
such that t,, — t. By (45) we have

IHf )]z < limsup

e—0

S ez + 1 fllr2e,2)-
z

IHf(t) — Hf(t,)|z < /_N gn(s)ds + /(_NN)C £t —s) —Sf<tn - s)ylzd& (49)

where g, : [-N, N]\{0} — [0, 00) is defined by
i - |81 _ st 0

S

z
Note that by (46) we have g,(s) < 2| f|/¢(r,z), uniformly, and, since g,,(s) — 0 point-wise, by
the dominated convergence theorem we get

/N ft=5)=f@1t)  flta—5) = [(ta)
when n — oo. _

S o S
As in (48) we obtain
t—s)— tn - S
/ 17 = 8) = Ftn = 2 4 < 4112020/ N,
(=N,N)e

ds — 0,
z

S

and hence, (49) gives now that
limsup|[H f(t) — Hf(tn)llz S I fllL2e.2)/N,

n—oo

for any N € N*. This concludes the proof of Lemma 25. U

In what follows we need a vector-valued version of the Plemelj formula. The proof we give is
completely similar to the one in the scalar valued case, however, we include it here for completeness
(see for instance [25]).
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Lemma 26. Suppose Z is a Banach space and consider a function f € C} (R,Z) N L* (R, Z).
Then, when € 0 we have

1 f(s) vf(t) + il f(t)
2mi Rs—(t+il/5)ds_> 2 ’

in the norm of Z, uniformly int € R, for any sign v € {—1,1}.

Proof. We only consider the case of the sign v = 1, the other one being similar. We first show
S Hf“cg(u@,zﬁma (50)

that
L[ L0, 101 10,
s Z

2mi Jg 8 — ic 2 27 Jigse —
for any ¢ € (0,1), where the implicit constant does not depend on f or €. Changing the variables
(s = eT), this is equivalent to

1 1 .
[ 160 (25 - 11 007 ) ar = 7if0)| S Wlogmane™ 651)
R T—1 T P
Notice that . .
/ - — 1jr51 (1) = | d7T < 00,
RI|T—1 T

and

1 1
/ ( - — 1751 (7) —) dr = mi.
R\T —1 T

Hence, it remains to show that

JCRC) ( Ly 1) ir

1/2
RN N Hf||cg(R,Z)5 /2,

Z

One can see this by a direct computation. Indeed, the quantity

/R 1£(er) — F(0)]12

[en =) (-5 - v ) ar

z
is bounded by

1
i 5 [ ) SOy

1 1
— 1, -
T —1 |‘>1(7_)7'

s W - Ol 5
[=N,N]® T

for any N > 1. Since
1f(e7) = FO)lz < ellfllcp Tl

we get
/[N’N]Ilf(ﬂ) —F Oz ’T‘dT S I flley@.z)eN-
Also, since
1f(eT) = FO)llz < 2 fllcp(m,2);
we have

|0 = 5Oz [ leyen /N
[-N,N1° T
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From (52) we get now,

JUEn = FOllz| 7 = L1 (D 7| S W flloguan(eN + /),

T—1

where the implicit constant does not depend on € or N. Setting N = 7'/ we obtain (51) and
hence (50).

Now consider some function f € C} (R, Z) and for each t € R, define f, : R — Z by fi(z) :=
f(z +1t) for all z € R. We can see that f; € C} (R, Z) and

Hft”c,}(R,Z) = ||f||cg(R,Z)>

for any t € R. By a simple change of variables we can also observe that

L ft(ﬁ) ds — fi(0) i ft(S)dS
2mi Jp s — 1€ 2 27 Jigjse =S p
equals
1 .
LI S S,
211 Jgp s — (t + ig) 2 21 Jy—gse t =5 |,
Hence, by applying (50) to f; and letting e — 0 we obtain the conclusion. U

The operators H JS and Rf . Fix some real number a > 0. Let us introduce some operators
that quantify the boundary behaviour of analytic functions on the strip. For each j = 0,1 let

H? RY: Cy(R, Z) N L*(exp (at?) , Z) — Cy(R, Z),
be defined by

—if(t) = (=1 H [ (1)
2 )

H]Sf(t) =
and
RSf(t) == p; * f(t),
respectively, where p; € Cy(R, C) are the functions
(-1 1
omi 1—2j +it

p;(t) =

The operator H} is well-defined thanks to Lemma 25. Also, note that for f € L? (exp (at?), Z)
the quantity Rf f is well-defined and by the dominated convergence theorem ([19, Proposition
1.2.5, p. 16]) we have RS f € C}, (R, Z).

A consequence of Lemma 25 and Lemma 26 is the following fact:

Lemma 27. Fiz some« > 0. Suppose (By, By) is a compatible couple of Banach spaces. Consider
some functions u; € Cf (R, B;) N L*(exp(at?), B;), j = 0,1, and define u: S — By + By by

1 t 1 t
2m Jp it — 2 2mi Jgp 1+t — 2

for allt € R. Then, u is analytic in S and u € C (g, By + Bl).

forall z € S, and
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Proof. First we note that if § < Rz <1 — 4, for some § € (0,1/2), then
u; _ _
[Pt < 571 [ s @)1 67 .
- R

for any j = 0,1, where for the second “<” we have used the Cauchy-Schwarz inequality. In
particular, u is well-defined on S. Also, we get that u is bounded on any strip of the form

{6 <Rz<1-6}

swpllu (z + i) sors S 0 luoll 2 exparz), oy + 0 [uall L2exparz), i), (53)
Y

for any = € (6,1 —9).

Now, we are concerned with behaviour of u on the boundary of S. By Lemma 25 (for Z =
By + Bi) we have Hju; € C, (R, By + Bi). Also, by Lemma 26 (for Z = By + B;) we have

(~1ph u; () i
2mi /Rj—l-zt—(]—l—z7'+( 1)J )dt%HuJ() (54)

in By+ By uniformly in 7 € R, when € 0. On the other hand, we have Rful_j € Cy (R, By + By)
and, as one can see,

(=) / u1—j (t)
dt R 55
owi Jed it (= ar 1 (e (), (55)
in By + B; uniformly in 7 € R, when ¢ X\, 0. This can be seen as follows. The quantity
JH u1-; (¢) s
. dt — R7uq_;
H 2mi —1—|—Z<t—7‘)_|_(_1)j+1€ 5 U1 J(T) .

is bounded by

/ ey (Ol 5os5n
R

which in turn is bounded by

1
—1+i(t—7)+ (—1)te —1+i(t—r1)

dt,

1
Nercsllimon | Tt S sl

for any € € (0,1/2), and (55) is proved.

Hence, by (54) and (55), u is approaching its boundary values uniformly. In other words,
introducing the quantity

w;(g) == suﬂg)Hu (j+ (=1)Ye +it) —u(j +it)|| ot (56)
te
for j = 0,1 and € € (0,1), we have wj(¢) — 0, when ¢ — 0. Fix some ¢y € (0,1/2) such that

wj(e) < 1, for any € € (0,e0) and j = 0, 1. Since w is analytic on S, we obtain the conclusion. By
(56) we have

supllu (j + (=1)e +it) | y+n, < 1+supllu(j+it)|po+5
teR teR

< 1 ol oo sy + luallLe= sy
and combining this with (53) we get the uniform boundedness of u(z) in the norm of By + By on

S.

27



In order to see that w is continuous we fix some z € 0S5 and consider some sequence (zy)n>1
in S such that z, — z. Suppose L is the line representing the connected component of 9.5 that
contains the point z. For each n > 1 let 2/, be the orthogonal projection of z, on L. We have that

[ (2)
[ (2)

)llBot By + 1w (2) = ulzn) 3o+,

()l 3oy + max 15|z, — 2al).

|lu(z) —ulzn)||Botrn, < —u
< —u

Since u; € C(R, B;) and w;(|2], — 2,|) — 0, for any j = 0, 1, we get that u(z,) — u(z) strongly
in the norm of By + B;. Hence, u is continuous in any point of 9S. The function u is weakly
analytic, and hence, analytic on S. In particular, u is continuous on S. Lemma 27 is proved. [

3.3.2 Interpolation of equations

Let us illustrate by some examples the fact that, in general, the surjectivity of operators is not
preserved by interpolation:

Example 1. Consider the operator T, : L?(T) x L*(T) — L?(T), defined by the formula Ty(f, g) :=
[+ g, for any (f,g) € L*(T). One can see that T, : L*(T) x L*(T) — L*(T) and T, : L*(T) x
L*(T) — L*(T) are surjective operators. However, the operator

T+ (L*(T) x LY(T), LY(T) x L*(T))1/2 = (L*(T), L*(T))12, (57)
is not surjective. Indeed, if Ty in (57) is surjective, then
T, : L¥3(T) x L¥3(T) — L*(T)
is surjective, and we get the false embedding L?(T) «— L83(T).

Ezxample 2. Let us consider now another example which is more closely related to the equations
we treat in this paper. For any p > 1 let Wﬁ_l’p (T?) be the spaces of those distributions f that
are divergences of LP-vector fields on T?. (In general, if Z is a function space on T?, we denote

by Zj the space of those f € Z with £(0) =0.) The norm on Wﬁ_l’p(T2) is given by

Hwau*l’P(qr?) = inf {HleLp(T?) + Hf2||LP(’]T2) | =01+ (92f2} .

We have that div : L'(T?) — Wﬁ_l’l(TQ) and div : L3(T?) — Wﬁ_173(T2) are surjective opera-
tors. However, the operator

div : L*2(T?) — (W, (%), W, (T%))1 0, (58)

cannot be surjective. Indeed, since
div : L¥2(T?) — W, *2(T?),

the surjectivity of the operator in (58) would imply that

(W (%), W () e = W2 (T2),
which, by duality is equivalent to

W, (T2) — (W, (T2), W,*/*(T?))1 2. (59)
However, (59) is false (see cite [12, Section 4]).
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In what follows we will work in a slightly different setting. We ask for a solution a in some
interpolation space Ay to an equation of the form

Ta="1Tb,

where b is given in some interpolation space By. Lemma 29 below gives some sufficient conditions
under which one can find such solutions. To state and prove Lemma 29 we need the technical
Lemma 28. We introduce first some notation needed in the statement of Lemma 28.

Embeddings of images. Suppose A, B, F are Banach spacesand 177 : A - F, T, : B > F
are two linear operators. In what follows we write

T5(B) = Ti(A), (60)

if there exists some constant C' > 0 such that for any b € B there exists some a € A such that
Tia =Tsb, in F, and |alja < C||b|| 5.

Regularisation by convolutions. Let ¢ € C2° ([—1,1],R) be a function of integral 1 and
consider some € > 0. Define the function ¢. by ¢.(t) := e tp(e7't), for any t € R. For any
e > 0, and any (other) function g € L, .(R, Z) taking values in some Banach space Z, we define
the function g. := g * ..

With this notation we state the following:

Lemma 28. Let A, Xy, X1, By, B1, E, F' be non-trivial Banach spaces such that A, By, By — E
and consider a bounded linear operator T : E — F. Denote Ay := AN Xy and A1 := AN X;.
Suppose moreover that the following conditions are satisfied:

(Z) B1 — X1 — X() and B(] — AQ,’
(ii) A, X1 have separable preduals and E is a separable reflexive space;

Then, for each j = 0,1 we have the following:

For any v; € L*(exp(t?), B;) and any € € (0,1) there exists a function u5 € Cy(R, A;) N
L*(exp(t*/2), A;}), such that
Tuj(t) = Tvj(t), (61)

for any t € R, and satisfying the estimates:

Hu;HLQ(Aj) S H%’HL?(B]-), (62)
and
||Ris;ju§HLQ(eXp(f2t2),A1,j) S, |’Uj“L2(eXp(t2),Bj) —+ 5j0||R‘1S*j,UjHLQ(eXp(ftQ),Bl,j)- (63)

where all the implicit constants do not depend on v; and ¢.

(Here, vj.(t) = v; * @.(t) = (vj)c(t) and d;o is the Kronecker symbol, i.e., we have §;0 = 1 if
j=0and 6;0=0if j#0.)

In order to prove Lemma 28 we need some simple facts that are easy consequences of classical
inequalities.

Fact 1. Consider some numbers a > 3 > 0. Suppose Z is a Banach space and consider some
function g € L} (R, Z). Then, we have:

loc
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(1) |9l L2 (exp(—at2),2) Sau8 191 L2(exp(—p12),2), uniformly in € € (0,1);
(ZZ) ||gsHL2(exp(,3t2),Z) Sa,ﬁ HgHLQ(eXp(atQ),Z)y um’formly in e € (O, 1).

Proof of Fact 1. We prove only item (i), item (ii) being similar. By Minkowski’s inequality we

have
o 1/2
HgEHLQ(exp(—atQ),Z) = (/]R eiat H/ g(t - 85)90(5)d5|‘2Zdt)
—1
) 2 5 N\ 1/2
< (L[] gt = eslzetoas) a
R \J-1
1 , 1/2
< [ ([etate-eogar) oo
1 \Jr
1 ) 1/2
= [ ([ lawlzr)  eas
1 \Jr
. 1/2
s ([ o)
R
S lgllezexo-se2).2),
where we have used the fact that e=®(+9)” < ¢=8” when s € [=1,1] and ¢ € (0,1). O

Fact 2. Consider some numbers «, 8 > 0. Suppose Z is a Banach space and consider some
function g € L* (exp(Bt?), Z). Then, we have

HR;SQHLQ(eXp(fatQ),Z) f,a,ﬁ Hng(exp(fzﬁ),Z),

for any 7 =0, 1.

Proof of Fact 2. Fix j € {0,1}. Note first that if g € L? (exp(8t?), Z), then g € L' (R, Z).
Indeed, by the Cauchy-Schwarz inequality we get

a2 2
/R lg(s)llzds = / e B2 g(1) | 2t < | seconn(orty ) (64)

Using the boundedness of the function p; on R, one can write

2 1/2
||R“]Sg||L2(exp(_at2)VZ) = (/ e—atz dt)
. Z
9 1/2
5 (/ @_at2 (/Hg(S)HZdS) dt)
R R

S [loto)lzds,
R

which together with (64) proves Fact 2. O

/Rpj(t —s)g(s)ds

Conditional expectation. Let us introduce some more notation. Let Z be a Banach space
and fix some N € N*. For any function g € L} (R, Z) we denote by Eyg the conditional expec-

loc

tation of g with the respect to the o-algebra generated by the intervals I% := [k/N, (k +1) /N),
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were k € Z. In other words, if (g); is the mean of g on one of these intervals I, i.e.,

1
(@) =7 [ ott)dr
1] J;
we define the corresponding conditional expectation of g by

Eng = Z (g)fjkv Lpk

keZ

See [16, Chapter 5] or [19, Section 2.6] for some fundamental properties of more general
conditional expectation operators. We use the following properties of the operator Ey. Suppose
that g € L*(R, Z), for some Banach space Z. Then, we have (see [19, Corollary 2.6.30])

I1Exgll2m,z) < ll9ll2®.2)- (65)
Also, for any compact interval J C R we have

1Eng — 9llz21.2) = 0, (66)

when N — oo (see [16, Corollary 2, p. 126]).
Now we can pass to the proof of Lemma 28.

Proof of Lemma 28. For each j = 0,1 consider some functions v; € L? (exp (t*), B;). We split
the proof in two parts corresponding to the situations when 7 =0 and j = 1.

The case j =0

Construction of the solution ug and the corresponding estimates. In this case one can simply
set u§ = vg.. Clearly, uj € L*(exp(t?/2), Ag) N CL(R, Ag). Tt is also clear that the conditions
(61), (62) are satisfied thanks to the fact that By < Ay. Let us verify (63). We have

I RY U || L2 (exp(—262).41) ~ | BT V0e || L2 (exp(—2t2).4) + |1 RS Vo || 22 (exp(—262) x1) (67)

and it remains to bound each term in the right hand side of (67). Since By — A N Xy, we have
in particular that By <— A and hence,

RS vo.e || L2 (exp(—262).4) S|BS00 e || L2 (exp(—262).80) S [[V0.e |l L2 (exp(e2/2).80) S 100/l L2 (exp(e2).Bo)s  (68)

where for the second “<” we have used Fact 2 and for the third “<” we have used Fact 1 (ii).
Since B; — X1,

| RYv0.e|| L2 (exp(—262).81) = || (R v0)e || 22 (exp(—262) 1)
HRfUOHLQ(eXP(_tQ),Bl)? (69)

IRy vo.e || L2(exp(—22) x1) S
<

where for “=" we have used (159) and for the last “<” we have used Fact 1 (i). From (67), (68)
and (69) we obtain (63) in the case j = 0.

The case j =1

Construction of the solution uj. Since T': E — F'is bounded and A;, B; — I, we have that
T:A; - Fand T : B — F are bounded for each j = 0,1. Since T'(B;) — T'(A;) (see (60)),
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if b € By, then there exists a € A; such that Ta = Tb and ||a||4, < C|b||, for some constant
C > 0. As a consequence, for each k € Z we can find some elements a% € A; with

Tay =T (v1)p,

and such that
”a?VHfh < C||(Ul>ll’§,||31'

Hence, defining uy : R — A; by

U]_7N — a/N]_IJI%,

keZ
we have
Tuy n(t) = TENvy(2), (70)
for any ¢t € R, and
lua, v @)l S Exvi(t)]| 5, (71)

uniformly in ¢ € R.

Define now the function uj N = ULN K Pe = (u1,n)e, the convolution being in the ¢ variable.
Thanks to (70) we have
Tui n(t) = T(Envy,)e(t), (72)

for any t € R.

Let us observe that, when N — oo,

[Exv)e(t) = vie(t)][B, — 0, (73)

uniformly on compact sets in ¢t € R.

Indeed, by Jensen’s inequality and (66) we have

I(Env1)e(t) =015, < / [Envi(s) = vr(s)llmpe(t — s)ds
Bg(t,1/e)

1/2
< ([ v - ol e sas)
BR(t71/6)
S llEvvr —villz2(sac/e),) — 0,

when N — o0.

Also one observe that the sequence of functions (uf y)n>1 is equi-continuous and uniformly
bounded. In fact we have more. For any m € N* and any ¢t € R (see (160)),

iy (0) = o [ ()= 5)ds

and hence,
[0™uf N (E)]la, S s,m/R||U1,N(S)\|A1||(3m90)e(t—S)HdS
S emllunnllzeanl|0™ ol 2w
S emllvinllzze an- (74)
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It remains to notice that, by (71) and (65), we have

luin | 2@ an < |Exvilleews) S villc2m, sy < o0,

and since A; — FE, we can write (using (74))

107 w5 N (D)2 S 110" u w (Bl ay Seom 011|250, (75)

uniformly in ¢ and N.

Since A, X and E have separable preduals®, by Lemma 44 (for [ = 2) and a diagonalization
argument, we obtain that there exists a subsequence of (u y)ny>1 (which for simplicity will be
denoted also by (uf y)n>1) and an element uj € Cj(R, A;) such that uf y — uf in the w*
topology on A, X and F respectively, uniformly on the compact subsets of R. Note that, since
E is a reflexive space we get that uj y — uf, uniformly on the compact subsets of R, in the
w-topology on E. This gives in particular that T y(t) — Twui(t), in the strong w-topology on
F, for any t € R. Also, by the embedding B; < E and (73) we get T(Envy)-(t) — Twvi(t) in
the strong topology on F', for any ¢t € R. Hence, thanks to (72) one can write

Tui(t) =T (t),

for all ¢ € R, which proves (61).

The estimates corresponding to uj. In order to verify (62) one uses the Young inequality (see
[19, Lemma 1.2.30]) and (71):

uillzz@®ay < 1iNHLiOI}jf||UiNHL2(R,A1) < hNHi)ioféfHULNHLQ(R,Al)
5 limianENvluLQ(R,Bl) 5 ||01HL2(R,31)' (76)
N—oo
Fix two numbers 1/2 < f < a < 1. Observe now that, as in (76), we get

US| 22 expe2 /2),41) lim nfllui v 22 ew(/2),40)

hjvniioréf”“LN I L2(exp(Bt?),A1)

AR ZANRYAN

hNHLiO%fHENUl||L2(exp(5t2)731)' (77)

where for the second “<” we have used Fact 1 (ii) and for the third “<” we have used (71). We
also have

k1
2 a 2
||ENU1||%2(exp(ﬁt2),Bl) = /Reﬁt ||ENU1(t)||2Bldt§Z€ g /k IE v ()5, dt

kEZ
k+1
k

< e [T lnbas [ lnl,
keZ R

= ||Ul‘|%2(exp(t2),B1)'
Combining this with (77) we get the estimate

Ui | 22(expez/2),41) S 101l 22 exp(e2),B1)- (78)

In particular, we have that u§ € L?(exp(t?/2), A1) N CH(R, Ay).

*

8In the case of the reflexive space E we use the fact that F = (E*)* is separable, and then, E* is separable (see

for instance [20, Theorem 4.6-8, p. 245]).
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Let us verify now that S also satisfies (63). We can write

I RSS2 (exp(—2:2),40) S 11Ul 2(expe2/2),40) S 0S| 22 (exp(22/2),40) (79)

where for the first “<” we have used Fact 2 and for the second “<” we have used the embedding
X1 — X (that implies A; < Ap). Combining (78) with (79) we get

|| Rgui ||L2(exp(—2t2),Ao) S ||U1 ||L2(exp(t2),Bl) 3

and (63) is proved in the case j = 1. Lemma 28 is proved. O

We are now able to state and prove the main result of Subsection 3.3:

Lemma 29. Fiz some number 6 € (0,1). Let the Banach spaces A, Xy, X1, Ao, A1, By, By, E,
F' and the operator T be as in Lemma 28. Moreover, we assume that Xo, X1 and By are UMD
spaces and that (Xo, X1)e has a separable predual. Then, for any b € (By, By)g there exists some
a € AN (Xo, X1)g such that

Ta="1T,

and
HGHAQ(XO,Xl)e Sz ”bH(Bo,B1)9' (80)

Proof. Fix some b € Cy(By|B;). Consider v € F?(By|By) such that v (6) = b and
1]l #2(80131) < 21|16l (Bo131),- (81)

Since we can replace (if necessary) v by exp(z? —6?)v, we can assume without loss of generality
that v; € L%(exp (¢*), B;), and (by (81))

lvill2 @B, < ville2(e2),5;) < 10l BoiB1)e» (82)
where v;(t) :=v(j +it), j = 0,1, for all £t € R.
Define, for each ¢ € (0, 1), the function v, on S by

ve(z) = /Rv(z —18)p:(s)ds,

with (. as in the statement of Lemma 28. Note that, with the notation used in Lemma 28, we
have v;.(t) = v.(j + it). Now, thanks to Lemma 20 and Lemma 27,

’l)j7€(t) = vaj7a(t) + R‘Ajgvl_jyg(t)’
for all £ € R . From this identity, since By is an UM D space, we can write

”RfUO,E

o1ellr2@ py + | HY v e

||U1,a||L2(R,Bl) S ||Ul||L2(R,Bl)

Lz(RvBl) LQ(RvBl)

AR ZANIA

HbH(Bo|B1)97

where for the second “<” we have used Young’s inequality ([19, Lemma 1.2.30]) and for the last
“<” we have used (82). In particular, we get

| RY Vo el 2(exp(—2),80) S 1Bl (50151, - (83)
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By Lemma 28 there exist some functions us € L*(exp(t*/2), ;) N C} (R, A;) satisfying (61),
(62), (63). Define @ : S — Ay + A; by

() = L/MdH L[ a4 (84)

2w Jpit—z 2w Jg L4 it — 2

for all z € S, and
@S(t) = (j + it) == Hyus(t) + Riui_(t), (85)

for all £ € R. Notice that, since u5 € L*(exp(t*/2), A;) N C; (R, A;), thanks to Lemma 27, 4° is
well-defined and ¢ € Cy (3, Ay + Al).

Let us verify that exp(z? — 0?)a° € F? (Ao, Xo | A1, X1). We show that, for any j = 0,1, we
have the estimate:

1/2
([ s G+ i) < 1olnim, (56)

for any bounded linear operator A; : A; — X with [|A;|| < 1, the implicit constant not depending
on A;j.

Using (85) and (158) we write:

2 s 2 1/2
(Lot gsmia) < ([ impaoisa)
. R
2 1/2
n ( / e % ||Aiju§_j(t)l|§cjdt) : (87)
R

Since the spaces X; have the UM D property, we get

. 1/2
([ nmaia)

< JHPA W | 2ex;) S A5 e x,)
< Hu;HLQ(R:Aj) < ||UjHL2(R’Bj)
5 HbH(Bo|Bl)9’ (88)

where for the third “<” we have used (62) and for the last “<” we have used (82). It remains to
estimate the second term in the right hand side of (87):

1/2
o042
( / e ||Aijui_j<t>||§jdt) < IR o)

S villzesp).si ) + Gl RS v1 ]l L2(exp(—12).8))
S 10llesoiBy,» (89)

where for the first “<” we have used (63) and for the last “<” we have used (82) and (83). By
(87), (88), (89) we have proved (86). Hence, we have obtained

||exp(z2 - 92)a6||.7"2(A07X0|A1,X1) 5 ||b||(Bo|B1)9'
This implies that for a® := @°(0) we have
HCLEH(AO,Xo\Al,Xl)e 5 HbH(BolBl)e' (90)
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Note that, by Proposition 22, (By|B1)s = (By, B1)g, and by Corollary 24, (A, Xo | A1, X1)s —
AN (Xp, X1)g. From this and (90) we get

||a5||Aﬂ(X0,X1)e S ||b||(307Bl)0' (91)
We observe that for b, := v.(0) we have
Taf = Tb.. (92)

Indeed, by applying Lemma 20, (84), the continuity of 7': E — F' and (61), one gets

Tie(0) — To.(0) = ——— [ L0 =Tt () ), 1 /

27 Jp it —0 2mi

Tu§ (t) — Twe (1)

dt = 0.
1+t —0

We let ¢ — 0. Since vj. — v; in L* (R, B;), for each j = 0,1 (see [19, Proposition 1.2.32])
we get that b, — b in (By|B1)s = (Bo, B1)s. Also, thanks to (91), since A and (Xy, X;)g have
separable preduals, by the sequential Banach-Aloglu theorem, there exists some a € AN (Xg, X1)g
such that a'/™ — a (n € N*) in the w*-topology on A and in the w*-topology on (Xy, X1)g, up to
a subsequence. Also, by (91) we get

||a’||Aﬂ(X07X1)9 5 hggolf”al/nHAﬂ(Xo,Xﬂg S ||b||(BO,Bl)9-

It follows that T/, — Tb and Ta'/» — Ta in the w*-topology of F, up to a subsequence.
Consequently, by (92) we have
Ta="THb.

Since Cy(By|By) is dense in (By|B1)g = (Bo, B1)s we can use the above compactness argument
in order to obtain a solution for any b € (By|Bi)g. Lemma 29 is proved. O

4 Spectral analysis

In this Section we study the solutions of divergence-like equations via L2-based Fourier analysis
methods. This is done by a slight modification of the ideas of Bourgain and Brezis used in the
proof of [5, Lemma 2]. While in this case the techniques we use are essentially those of Bourgain
and Brezis, we give more general existence results that take into account the shape of the Fourier
spectrum of solutions. The final results of this Section will represent the “l-endpoint” when we
apply the W-method (see Lemma 37 and Lemma 38 below).

4.1 Overview: existence results for divergence-like equations in Hl?

The proof of Lemma 37 (and Lemma 38) is rather technical. In this overview we present only a
non-rigurous sketch of the steps that lead to Lemma 37. The technique used is based exclusively
on the one in [5, Section 4]. In turn, [5, Section 4] can be seen as a simplified version of the
argument presented here. A similar, but much simpler situation is described in [15, Subsection
3.1] which is also based on the Bourgain-Brezis argument. While the situation in [15, Subsection
3.1] is too particular to be an illustration for the technique we use here, it may represent however,
a better introduction to this technique.

The proof of Lemma 38 is using the same ideas as the proof of Lemma 37. It is also technically
simpler than Lemma 37 and we will give only a sketch for the proof of Lemma 38. In this overview
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we focus on the more complicated existence result provided by Lemma 37. Assume that d > 3.
As in the Introduction (see (11)) we consider a family of functions G4, ..., G4 : R — R?~! which
is adapted to the family of half-spaces Dy, ..., Dy C R? We want to show that for any system of
(d — 1)-vector fields (v;)j=1..4 with v; € HY2(R?) and spec(v;) C D;, there exists a system of
(d — 1)-vector fields (u;) ;1. 4, with u; € L=(R%) N H¥?(R?) and spec(u;) € D;, such that

D Gi(V)us =3 G5 (V). (93)

We divide the proof of this existence result in four steps:

Step 1. We show first that any symbol m, satisfying some properties, has a bounded Fourier
transform (see Lemma 31 and Lemma 32). These properties of m are related to the growth of
its derivatives (see (103), (104)) and some symmetry that m has to obey (namely to be odd in
some coordinates; see (105)). A symbol with such properties will be called a BB-symbol (more
precisely, (-BB symbol, where ¢ is a parameter between 1 and d that depends on m).

The argument used in Lemma 31 is technical and we do not describe it in this overview. One
can say however, that it is based on a cancellation phenomenon in which the fact that m is odd
in some coordinates plays an important role (see (107)).

Some examples of symbols on R? (d > 2) with bounded Fourier transform are:

. _&-8
mi(§) == e and my(§) = e (94)

One can observe that m; is a BB-symbol for £ = 2 (it is a 2-BB symbol) and hence, by
Lemma 32 below we have m; € L>®(R?). The symbol my is not a BB-symbol (it is not odd).
However, my can be obtained from m; by rotating the coordinates. Hence, we have as well that
My € L®(R?). Mironescu showed in [23] that the boundedness of 7, M, can be justified by a
direct explicit computation involving “the” fundamental solution of A? (see Proposition 1 and
Corollary 2 in [23]). By contrast, the method used in Lemmas 31, 32 below is dealing with a more
general situation where an explicit computation may not be possible (see also Remark 34).

~ Step 2. Let U := R*! x (0,00) be the upper half-plane and let ¥ be the Sobolev space
HY?(RY). In Lemma 35 we prove the estimate

- o 1/2 o 1/2
V)74V ]?u| Yo IVsul sy o (95)

Y* /U 5 vauH(M—‘rY*)/U + ”VgU|

where
o . o o
gu = (07u, 05 u),

and 97 being the Fourier multiplier 07 := 0;(V) (see (10) for the definition of the functions o).

By means of Parseval’s theorem and composition with rotations, we reduce (95) to another
estimate

01 (§)a3(§) -~ o - o
[ e RO S 1950w+ 950l Vol e (90)
Next, we decompose V§u in (M + Y™*)/U:
Viu = (F1, F2) 4 (h, ho) + (FT, Fy),
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with Fy, Fo € M, hy,hy € Y* and spec(Fy ), spec(Fy ) € U°. Using this decomposition we split
the left hand side of (95) in a term only containing F; and terms containing at least one function
h; (the terms containing F; are cancelling out by the orthogonality of F;~ and 1y). The terms
containing at least one function h; can be estimated by using standard L? theory (see (124)).
For the term containing both Fj, F5 we need to employ the estimates that we obtained for the
BB-symbols (see (122)).

Step 3. We would like to absorb terms or factors of the form ||Vaul|y. (those not containing
any reference to the spaces M) in the right hand side of (95). By (95) we have

VIV [ul

YU~ S eV u”y*/U +e ||Vgu||(M+y*)/Ua (97)

for any ¢ € (0,1) ((97) follows from (95) by the standard use of the inequality 2a'/2b'/? =
2(ea)?(e71b)Y/? < ea + e~ 'b, for any a,b > 0).

One can get in the same way (or by composing the function w in (97) with appropriate
rotations) that

1917410709 Pully. o S € 107, 0 ully. i+ 107, 05)ul] gy (98)
for any j € {1,...,d — 1}. By adding up all these inequalities for j € {1,...,d — 1} we get
V17107 0D Pully y S €107 05ty + €7 HIOT s OF ) gy - (99)

(This after recalling that whenever Z is the space Y*/U or (M + Y™*)/U, by our conventions
we have

101,y o)l ~ Mloall 7 + -+ el 2
for any family vy, ...,v, € Z.)

By composing the function u in (99) with appropriate rotations (that transform U in D;) we
get

[IV7HG5(V)[? S e [Gi(V)u|

u”Y*/DJ‘ ~

Y*/D, +e! HGJ'(V>UH(M+Y*)/DJ. ) (100)

At this point we observe that, for a fixed j, the term [||[V|}G;(V)
smaller than ||G;(V)u] YD,
Namely, using the Parseval estimate we have:

ZH!Vl 165(V)Pally. ZHG ul
/

(where D = D; U ... U D,;) which combined with (100) gives

d

lulljr-arziryp S € el g-aerssn + €7 D NG (V)ull ey, (101)
j=1

ully./p, still can be much

However, by adding all these terms up we get equivalent quantities.

Y*/D; HUHH—d/2+1/D7

Fixing a sufficiently small € we can absorb ||u|| 4-a/2+1 in the right hand side of (101). We now
have

lallj-sans p S €7 Z 1G5Vl sy, (102)

which is the inequality proved in Lemma 36.

Step 4. Now we can apply the closed range theorem (Theorem 4.13 in [27]) to deduce from
(102) the existence result in (93) (see the end proof of Lemma 37 for details).
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4.2 Symbols with bounded Fourier transform

Let 1 < ¢ < d be some integers and let m : R — C be a function. We say that m is an ¢-BB
symbol? if the following conditions are satisfied:
(i) there exists a constant C' > 0 such that, in the case ¢ < d,

aq (e C
[ o€ e < (103

for all @ = (ay, ..., ) € {0, 1}1“] and all ¢ € (0, oo)e, and, in the case { = d,

C

070 m(£)] < GECk (104)
for all a = (ay, ..., ) € {0,1}* and all € € (0, 00)";
(ii) m is an odd function in each of the components &;, &,....,&, i.e.,
m (517 ceey 5]‘717 _gja €j+1--"7 éd) =—-m (517 vy gjfla gja €j+1'-"7 gd) 5 (105)

forall 1 < j </, and all £,&,,....,6 € R.

Remark 30. In the item (i) above we assume that the derivatives 07"...00"m(&',£") exist in the

classical sense and are continuous for any (§',£") € (0, oo)l xR when | = ¢ orl = d respectively
(with the convention that (0,00)" x R* = (0,00)?, when [ = d).

For any v € Z we denote by I, the interval [2¥7% 2]. For every k' = (ki,...,k;) € Z* we
consider the positive dyadic box Iy := Iy, X ... X I, and we associate to it the /-symmetric set:

slw):= | (=D L) x .. x (=)™ I,) CR".

The next technical Lemma is the basis for all of our results in this Section. Its proof consists
in slightly adapting some arguments of Bourgain and Brezis (see [5, Lemma 3, p. 404]):

Lemma 31. Let d > 1 be an integer and let m : RY — C be an (-BB symbol for some 1 < { < d
and some constant C'.

Then,

S G

S migetea
s¢(Ir) X My

k'ezt

for any measurable subsets My C RI~¢ of finite measure, uniformly in x € R and in M. (By
convention, if { = d, then s;(Iy) x My is replaced by sq(Ix).)

Proof. We first prove Lemma 31 in the case where m is a d-BB symbol. In this case we have to
prove that

>/ u)m(é)ewdg' <c (106)

kezd

uniformly in z = (z1, ..., 74) € R%.

9Here, BB stands for “Bourgain-Brezis”.
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Since m is odd in the variables &1, ..., &, for any k € Z% one can write,
d d
[ migetenae= [ mioT[eomde= 2" [ m@[[sin(eo)de.  (on
sa(Ir) sq(Iy) j=1 I j=1

Now, let us notice that whenever a : R — C, by,....,b; : R — C are sufficiently smooth
functions and J; = [¢;, 7], (¢ <7j), j =1,...,d are d intervals, we have

/Jlx...dea(f)ﬁbj (éj Z fflx X Jq

ae{0,1}*
where, for each 1 < j < d, the quantity [b, (fj)]aj is defined as follows

Ty &
[wmm:(/bwmg%@>wdmm@wa/mmﬁ,

J

I
~—
—=

(65157 (&) dE, (108)

J=1

where §,; is the Dirac measure on R concentrated in r;. The case d = 1 of (108) is directly
obtained by integration by parts. The general case of (108) follows by a repeated application of
the case d = 1 and Fubini’s theorem.

Fix some integers ki, ..., ks and consider the intervals I, = [2%71 2%], j = 1,...d. By
applying (108) to the functions a = m and b; = sin,, (where sin, ({;) := sin (§;x;)), we obtain

/Iklx.,.xlkd Hsm ) dE = Z /

1 I
E{O l}d k1 X X kd

1
/sin (t-x;) dt' < min <4kf\xj|, —) :
J |z,

for any subinterval J C Ii;, and consequently,

[sin, (€)1 S min (451a, ). (10)

|7,

“m (&) I] [sin, )7 (&) s (109)

By a direct computation,

for any j =1,...,d, any a; € {0,1} and any &; € I,.

Let us fix some integer 0 < [ < d and consider the case of a = (1,...,1,0,...,0) € {0,1}% (I
values equal to 1). By (110) we get that the quantity

d
/, O m© ] [sins ] (&) e

is bounded by

(]

Fix some index p € {1,...,d}. Using the fact that m is a d-BB symbol one can write (see
(104))

1 ><...><Ikl

d
1
101...0m (&1, ..., &, 25041, .., 29) \dfl...d&) [ min (4’%‘]:@], W) : (111)
i=1 J

1
/ |01...0m (&1, ..., &, 2, L 28 |déy..dg < C/ Wdél...dgl
Ik1>< kal

Ikl ><...><Ikl
2k1+...+k‘l

~ C ok (d+l) -
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Combining this with (111) we get that

d

/f O m© ] [sina ] () e

j=1

okt 4 i 1
< (C— i | ——
~ C 2ku(d+l) Hmln (4 ! |IL‘]|, |Ij|) )

J=1

and hence, for I, := {k’ = (ki ..., kq) € Z% | k, = maxj<j<q k;j},

2

ker,

| e m @] [ (6

Jj=1

is bounded by

okr+...+k 4 i 1 hitoth d i 1
JE— 1 j | — — —  9kT.-7TRd 1 j o
>3 ymwﬂ)IIHHH(4Jm”’m¢>'_Cj§: (@il 2 IIHHH(QJuﬂ’yﬂxw)'
kel j=1 J kel j=1 J
(112)
For any k € I, we have k, = max <j<4k;. Hence, we can write
etk l kj—k - kj—k
kg . .
S 2= [ <

j=1 j=1

and therefore, the right hand side of (112) is at most

] d
] 1
. kil | = ‘ gl e
CE Hm1n(2 ’%”2k]’\xj|) < C Z Hmln (2 |$g|72kj]a:j|)
kel j=1 ’
d 1
J— 1 kj
— CH E min (2 J|xj|72kj’$j|) SO

7j=1 k‘jGZ

In other words, we have seen that for any € {1, ...,d} and any multiindex o € {0,1} of the
form o = (1,...1,0, ...,0),

>

=

<C. (113)

d
/1 . (=V)*m (€) H [sin (gjxj)];jgj de

7j=1

Clearly, (113) remains true for any o € {0,1}*. Now, observing that Z? is covered by the
union of the sets I'1, ...I'y, one can write

d

/f O m© [ Isin ()T e

J=1

giz...ga

p=1kel'y

2.

kezd

This, together with (107) and (109) proves Lemma 31 in the case £ = d (i.e., (106)). The case
where 1 < ¢ < d, can be obtained from the case ¢ = d as follows.

Suppose that 1 < ¢ < d and m is an (-BB symbol. Let M, be measurable subsets of R¢~*
of finite measure, for each k' € Z*. For each 2” € R? ¢ and each k' € Z' define the function
mk, : Rt — C by

ZJl .

€)= [ e ¢ ag
Mk’
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for all ¢ € RY. Thanks to the fact that m satisfies the condition (103), m¥, is well-defined and it
satisfies uniformly in 2” and &’ the condition (104) as a symbol on R*. Indeed,

091 ..9pemb, (€)=

/ (910”...82”771(5',§”)ei<5"@/’>d§//
My,

< / 000 e, €)|de”
My,

< [ jerormie.eniae
Rd—¢
C
< HEEk (114)

for all @ = (o, ..., ap) € {0,1}" and all & € (0,00)". (Note that the final estimate in (114) does
not depend on the sets My .)

Also, m¥, is odd in each variable and hence, we have (105). Now, using (106) for m¥,, we
have

Z / m(€)€i<€’x>d€ — Z / </ m(f’, f//)ei(ﬁ",x”>d§//> 6i<§l’xl>df/
k"EZf Sg(]k/)XMk/ k/EZZ SZ(Ik/) Mk’
= > / Wk, (&) € ag| S ¢,
keze |7 5ew)
uniformly in z € R, which proves Lemma 31. O

By applying Lemma 31 we can deduce the following useful fact:

Lemma 32. Letd > 1 and 1 < ¢ < d be some integers, and let m : R? — C be an (-BB symbol
satisfying condition (103) or (104) (when £ = d) for some constant C. Then, there exists some
kernel K € L™ (R?) such that K(&) = m(&) on R4\ {0} and || K|~ < C, the implicit constant
not depending on C.

Remark 33. The meaning of Lemma 32 is that there exists a unique function K € L*, such
that | K|~ < C and

(K,v) = (m, ),
for any function 1 € S;.

Proof. For each n € N, we consider the functions K, defined by

—

K (€) = m(&)14(E),

for all £ € R where J, := [-2",—27"]U[27",2"] and J¢ = J, x ... X J,, (d times). It is easy
to see that K, are well-defined continuous functions. One can also see that K, are uniformly
bounded. Indeed, applying Lemma 31 for My = J4=¢ for any k' € Z* (we suppose that ¢ < d;
the case ¢ = d is similar) we can write (using the triangle inequality),
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kIGZe Ik’ XJd £
se(Tp)C T
<> m(€)e €| 5 C.
k'e7zt SZ(I)@/)XJ%_Z
uniformly in z € R% and in n € N. (Here, for “=", we have used the fact that the sets s;(/})

with s;(I) C J¢ are pairwise almost disjoint and they cover J£.) Hence, ||K,|/z~ < C uniformly
in n € N. Using the sequential Banach-Alaoglu theorem, we can find some K € L, with
| K|z~ < C and such that K, — K in the w*-topology on L up to a subsequence.

Consider now some ¢ € Sy .. Clearly, for any n,
Since ¢ € L', we have (K,,1) — (K,1) up to a subsequence when n — oo. Also, we have

<m1Jg7{ﬂ\> - <ma{b\>>

and by (115) we get R
(K, ¢) = (m, ). (116)

The uniqueness of K immediately follows from (116). Lemma 32 is proved. U

Remark 34. One can “extract” the corresponding symbols m that are used by the arguments
gwen in [5, Section 4], [15, Subsection 3.1] and [15, Subsection 5.3]. In the case of [5, Section
4] we would have m* (&) = £.&|€E]7% (in fact m(n) = nino|n|™, n € Z?\ {0}, for the version
on T?), with £ = d = 2. In the case of [15, Subsection 3.1] we would have m*(§) = sign(£)[¢]™!
(in fact m?(n) = sign(n)|n|~' = 1/¢, n € Z \ {0}, for the version on T), with ¢ = d = 1. One
can also find a similar symbol in [15, Subsection 5.3]. Namely, there we have the 1-BB symbol
m3(&) = &1€74 T (in fact m3(n) = ny|n|=41, n € Z4\ {0}, for the version on T?).1°

If we (formally) denote by K’ the corresponding inverse Fourier transforms of m?, j = 1,2,3,
we can see that Lemma 32 gives the boundedness of K7. This is essentially the approach in [5,
Section 4], [15, Subsection 3.1] and [15, Subsection 5.3] based on the Bourgain-Brezis technique.
However, we remark that this technique is unnecessary in all the above cases 7 = 1,2,3. In these
cases one can compute the kernels K7 explicitly:

(i) up to a multiplicative constant, m' is the kernel of a double Riesz transform and its (inverse)
Fourier transform is a constant multiple of (z1|x|™')(xo|z|™) which is bounded;

(i) up to a multiplicative constant, m? is the kernel of the Hilbert transform and its (inverse)
Fourier transform is a constant multiple of sign(x) which is bounded;

(1ii) up to a multiplicative constant, m® is the kernel of a Riesz transform and its (inverse)
Fourier transform is a constant multiple of x1|x|™" which is bounded.

0The main result of [15, Section 5] concerns the existence of regular bounded solutions for a divergence type
equation that has an additional term (the “free” term fj in [15, (119)]). This is weaker than the result of Mazya
in [22] which does not need a “free” term.
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As we mentioned in Subsection 4.1 the Bourgain-Brezis technique has a great advantage when
explicit computations are inconvenient. On the other hand, as we can see from Lemma 31, the
Bourgain-Brezis technique give slightly more than the boundedness of Fourier transforms of the
BB-symbols, even in the case of m’ above.

4.3 Divergence-like equations in H%?

We can now prove our existence result for divergence-like equations in a particular type of critical
Sobolev spaces. We start by an analogue of [5, Lemma 2]. The proof we give below rests on some
elaborations of the main ideas used by Bourgain and Brezis in the proof of [5, Lemma 2|. Lemma
32 from the previous Subsection will play here an important role.

Recall (see (95)) that we denoted by VJu the first two components of the “o-gradient” of w,
namely,

Viu = (97, ),
where 07 is the Fourier multiplier 97 := 0;(V). (See (10) for the definition of the functions o;.)

Lemma 35. Let d > 3 be an integer and consider the set U := R4 x (0,00). If o : R? - R
satisfies (P1),(P2) then,

VIV Pully S IV3ullivsyy o

o 111/2 o 111/2
HIVEully 2 IV5ull (0 ey (117)

for any u € Sy, where Y := H/?.

(For the meaning of the notation Y*/U and (M + Y*)/U see Subsection 2.3.)
Proof. Clearly, Y* = H~%2. First we show that

2 2
| 1 (@) P S 195l agsrey + 19501

v | Vaull ey o, (118)
for any function u € Sy .
By (24) we can find F; € M +Y* and F; € (M +Y*)ye, for j = 0,1, such that
gu = (F17F12) + (F1_7F2_)a

and R ~
HF1HM+Y* + ||F2HM+Y* < 2”VgUH(J\/lJrY*)/U'

We split each Fj EM+Y* as Fj = F; + hj, with

IEi N A+ [R5l < 201 | aey=,

for j = 0, 1. Hence, there exists Fy, Fy € M, hy,hy € Y* | F[ | F; € M+Y* with spec(F| ), spec(Fy ) C
U* such that
Viu = (F1, F3) + (h1, ho) + (F, Fy), (119)

and
[ F v+ ([ E2llm + [y + [[hallys S IV ullveys)o- (120)

We may also assume without loss of generality that Fj, h;, F; are smooth functions with
spec(F}), spec(hy), spec(F;) C B(0,72)\B(0,71), for some real numbers 0 < r; < ry. Indeed,
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since u € Sy, we have that spec(Viu) C B(0,72)\B(0,7), if 7 > 0 is sufficiently small and
ro > 0 is sufficiently large. Let Py be the Littlewood-Paley “projections” (see (16)) and

Py<<ky = Y P,

k=k1

where, if k; € Z is sufficiently small and ky € Z is sufficiently large. We have Py, <<, Viu = Viu
and by (119),

oU = (Pry<<iy F1, Pry<.<ko I2) + (Pry<o<io 1, Pry<o<inh2) + (Poy<o<in F1 5 Pry<o<in Fy ).

The claim about F}, h;, F;~ follows by noticing that Py, <.<, is bounded on M and Y™, with
the norm < 1, uniformly in kq, k.

Now we go back to the proof of Lemma 35. We have

M w(é)Pde = ¢ M 97O
g wt@ras = | 2 v T e Fule)ie

—

Using this, (119) and the fact that spec(F; ) € U¢ (and hence 1y(§)F; (§) = 0, for j = 1,2
and for all £ € R?), we can write

/L 71802E) o)l pg = 1+ 11,

|§|d+2

where

01(&)o —~ =
r=c [ 2O @R @R
re €]
and /7 is the sum of a finite number of terms of the form

o [ 29O (el (121)

where each g, : R? — C is one of the functions
/le; /fz27 ﬁl; 32; F\17 ﬁQ; ﬁl} ﬁ?
and at least one g, is ﬁj or ﬁj for some j € {1, 2}.

Using (P1) and the Leibniz rule, one can verify that the symbol m defined by

m(e) = 8210,

for any ¢ € R4\ {0}, satisfies the conditions in Lemma 32. Hence, by a applying Lemma 32 and
(120),

(]~ (K« By ) | < (K By o | P2l v
< KNPl el S IV 5ullEngsy- - (122)

(Here, we have used the notation from Lemma 32: K= m.)
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In order to estimate I/ we estimate each of its terms of the form (121). By the Cauchy-Schwarz
inequality, we get

7E)0n(e) : 9O 0\
/Rd REE 1U(§)91(5)92(§)d§‘Syl_[l(/RdlU(g) L dé) 7 (123)

where we have used the inequality

a1(£)o2()
T ' 1

which follows directly from (P1).
Note that, if |g,| = |ﬁj\, for some j € {1, 2}, then, by (120)

([ @) <,

If |g,| = |]?’]|, for some j € {1,2}, then, since ﬁle = (07u — ﬁj)lU, the triangle inequality
together with (120) gives

([ roiogae) ™ = ([ oioisago —iora)

v SIVoull sy o (124)

135
< 07 ully+yu + IRy
S IVaullysw + [V3ull sy
S IVaullyu (125)

Since |g,| = ]iAzj| (for some j) for at least one v, we get from (123), (124) and (125) that

[ e m(e)de] 195

v+ ullVoullmay= v

Hence,
11| < [[V3ul

v ullV3ull sy o (126)
By (125) and (126) we get (118).

Consider the rotation

R(f) = (51 - 62761 +€27§37 "'75d)7

for any ¢ € R?. Consider now the functions

oy:=010R—0y0R, and o,:=0j0R+0y0R.

By a direct computation (using (P2) and (10)) one can check that the function
oloh = (o1 0 R)* — (03 0 R)?
is odd in each of the variables &;, &. Using this, we observe that the symbol m' defined by

ey . 1E)a5(8)
m'(§) = €| +2 1y (8),

for every & € R%\ {0}, satisfies the conditions in Lemma 32. Hence, as in (118), we obtain that

/ 01(§)*05(¢)”

TGE 1y(&)I0(€)*dg < V3 vlitmryyw + I1VS vlly- oI VS vllmsyyw, (127)
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for any function v € S ., where
Vv := (07 v,05 v),
and 8]‘-’/ is the Fourier multiplier of symbol o7, for any j = 1, 2.

Since the spaces Y* /U and (M +Y*)/U are invariant under the rotation R, by applying (127)
to the function v = u o R we obtain (by changing the variables) that

(o1(§) _02(5))2(01(§)+02(§))2 BT
/Rd €[a+? 1y (§)[u(€)|"d¢

is bounded by

IVSulinnryeyw + IVSully- ol V3ull sy, (128)

for any function u € &;. By adding up, we get from (118) and (128) that

55 -~ o o o
[ SR OREOPAE S 15U sy + 50l o Ve, (129)

a |€‘d+2

where
5(€) = 01(§)a3(§) + (01(€) — 72(€))’ (04(&) + 7(€))",
for any ¢ € R?. Since for any real numbers a, b we have

a*b* + (a — b)* (a+b)* ~ a* + b,

we obtain
7(8) ~ 01(8) + 03(8),
for all £ € RY, and now (129) gives us

/ 01(§) + 03(§)

e Ly(OIaE)1*dE S 1VTulltmsy+)w + 1V3u|

v+ ulIVoull sy v (130)

Note that by (25) (with D = U), we have

01(§) + 03
b~ [ OO

11V~ V5 Pl R 1y (§)a(6)[*de,

and together with (130) this concludes the proof of Lemma 35. O

By standard arguments involving Parseval’s theorem, Lemma 35 implies the following:

Lemma 36. Let d > 3 be an integer. Suppose that the family of functions G4, ...,Gg : R? — R41
is adapted to the family of half-spaces Dy, ..., Dqg C R%. For any ¢ € S;. we have

d
||(20||H*d/2+1/D N ZHGj (V) QDH(M—&-H*W?)/DN (131)
j=1

where D = D; U ...U Dy.

(For the properties of the functions Gy, ..., G4 and their relation with the half-spaces Dy, ..., Dy
see the Subsection 1.3 in the Introduction of this paper.)

Proof. Let Y be the space Y := H%2. According to Lemma 35, for any ¢ € Sy, we have

IV~ VE el S

Y /U S ’|V§SOH(M+Y*)/U
+IV3el
S ellViellysw + e Vel meyu,

1/2 o 111/2
vl VSl Wiy 0
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for any ¢ € (0,1) and any j € {1,...,d}. Similar inequalities hold for the operators (97,97), for

j=1,..,d —1, instead of V§ = (07,99) . By adding up the corresponding inequalities we get

VIV Pelly- v S +ell Vel

veu + € Vi@l ey v, (132)

where
o :=1(07,...,09_1).
By composition with the appropriate rotations (recall (11)), we get from (132) the inequality

IIVI7HG (V) Pl

v, S ElG (V) el
+e NG5 (V) ol may=y/

Y*/D;

for each j € {1,...,d}. By adding up these inequalities we get

Z|||V| NG5 (V) Pelly- ;S 5Z||G ) ¢lly+/p;
ZHG ) @l (may=y/p;- (133)

Since the family Gj,...,G4 is adapted to Dx,...,Dy, (see (12)) we get

()71, (&) ~5 1€"1p(), (134)

”M“‘

on R? for any 8 > 0. Using now (134), with 8 = 2, we can write

ZH!VI 'G5 (V) [Pl

v, ~ Zma G, () PLo, ()13 (6) llEl 2112

~ €l 1<ZIG €) [1p, (¢ )) 1B (&) 11El~]1 .z

~ EITEPLD (&) 18 (9 1€l iz
= [l1€11p (€) 1% (&) 1€l 2 (135)

In a similar way (by (12)) we can write

ZHG )l

ye/D; ™ ZIIIG )1, (€) Z(€) 1€l 2

~ II<ZIG ) 11, (€ )@(€)H§|‘d/2HLg
~ |llElLp (€)1Z (&) 111" sz (136)

Note that, by (25),

11€11p () 1B () 1121z ~ ol -ar21/p-

48



Using this together with (135) and (136) we obtain

ZHIVI G (V) Pelly /o, NZIIG )¢l

v+/p; ~ @l g-ar241/ps

and together with (133) this yields

d
el g-azerp S ellellgamerp + 7D NG5 (V) @ll sy,
j=1

Choosing ¢ sufficiently small one can write

o]l - /241 /D Set ZHG )l (M+Y*)/Dj>

which is the desired inequality.

We can now state and prove the existence results of this Subsection:

Lemma 37. Let d > 3 be an integer. Suppose that the family of functions Gy, ...,Gq4: R
is adapted to the family of half-spaces Dy, ..., Dq C Re. Then, for any system of (d —
fields (vj)j=1..a with v; € HY2(RY) and spec(v;) C D;, there exists a system of (d —

fields (u;)j1..a, with u; € L°(RY) N HY?(RY) and spec(u;) C D;, such that

Y GiV)uj=> G (V) v,

j=1 j=1

and

d d
D Ml oz S Y sl zrase.
j=1 j=1

Proof. We show that (131) can be written as

B ST

Il

for some Banach spaces A, B and some appropriate operator T : A — B.

Let
A= (Con HY) x oo x (Con HY),

and .
B = HY*

By [27, Section 4.8] we have
B* = H *"1/D.

Similarly, one can write

A = ((ConHY)p, x o x (Con HY?)p,)*
= ((M+H"%)/Dy) x ... x (M + H?)/D,).
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We now define the operator T First, observe that for any j € {1,...,d}, the multiplier
G, (V) : HY? — H%?7! is well-defined and bounded. This follows by (P1) since for any f € Sy
and any rotation R : R — R? we have!!

/R e 0 RYEPIF(E)1de < /R el (139)

Thanks to this property of the operators G, (V), we can define the bounded linear operator
T: H;l)/f X ... X Hg{f — H}i)/%l = B by

TU:Gl(V)'Ul—‘r-...—l-Gd(V)-Ud

for any system of (d — 1)-vector fields v = (vy,...,v4) belonging to Hg/f X ... X Hg/f. Since

A— Hg/f X oo X Hgf, we also have that T': A — B is well-defined and bounded. Computing 7™
we obtain
T = (G (V) ¢y, Ga (V) 0),
for any ¢ € B*. (Note also that one can define in the same way Ty, for any ¢ € S;..)
This, (138) and (131) justifies (137) for any ¢ € S;.. By density arguments (137) holds for
any ¢ € B*.

Using now the closed range theorem (see Theorem 4.13 in [27]) we get that any © € B can be
written as

d

for some (d — 1)-vector fields (u;);=1,. 4, With u; € Co N H%? and spec(u;) € D;. Given some
(d — 1)-vector fields (v;)j=1, 4, with v; € H¥? and spec(v;) C Dy, it suffices now to apply (140)
to the element
Ti=Y G (V) -,
j=1
noticing that by (139) we have indeed © € B. Since Cy < L, we conclude the proof of Lemma
37. U

With the same methods one can prove an analogue of Theorem 8 when d = 2 and the source
space is H'(R?):
Lemma 38. Consider the numbers § € (0,7/8) and ¢ € (0,2]. Then, for any vector field v €
H(R?), with spec(v) C Cs, there exists a vector field u € L®(R?*) N H'(R?), with spec(u;) C
Cli4e)s, such that
divu = div v,
and

[ell oo S M1Vl

(For the meaning of Cs see Subsection 1.3.)

Sketch of the proof. First we establish the result for ¢ = 2. Let us denote by D(Cs) the set
defined by

D(Cs) = | I

I5CCs

UThis also follows from (20), since H/?2 = Bg/ 2.2 However, the argument given here is more direct, showing
that for this particular Lemma it suffices to have the inequality in (P1) valid for any a with |a| < 2 (instead
lal < d+2).
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the union being taken after all the dyadic boxes of the form It = (€;[2"171 2"1]) x (;[2"271, 2"2])
(where v = (v1,15) € Z? and € = (€1, €2) € {0,1}?) that are included in Cs. One can find a finite
number of rotations Ry, ..., R, : R> — R? such that

C5\Bg2(0,7) C Cs == U R;(D(C5)) C Cas, (141)

7j=1

for some sufficiently large > 0. As in the proof of (118) we get

(6162)° I
1oy OROLE S IVularsy-yoicy + IV

v+ /o) VUl miypcy),  (142)

for any u € Sy, where YV := H%?_ As in the proof of Lemma 32, by Lemma 31 (applied in the
case ¢ = d = 2) one can see that there exists K € L such that

k)= gf; Loy (©).

with the same meaning as in Lemma 32. We use then the same method as in (122). The rest of
the argument remains essentially the same as the one used in the proof of (118).

Note that, by (142) we get (by composition with rotations) that

[ (RUERAE)) 3

+||Vu|

v /Ry (D) VUl (mav) R (D(C5))
for all j € {1,...,n}, where Ré (€) is the I-th coordinate of the vector R;(&). Using (141) we get

IVl

v+ /R;(0(C) < [Vully. g, and [[Vullsy/r; o) < IVUll iy 6,0

for all j € {1,...,n}, and one can write

/ (Rj(ER](E))*

|§|d+2 1RJ(D(C5))(£)|Q(€)|2d£ S ||VU|| (M=+Y*) /Cé
+||Vu|

Y*/ég”vu||(/\/(+y*)/56, (143)
for all j € {1,...,n}. One can check that

n

S T (RUERA©)) 1 rypics) (€) ~ I€]'14,(€),

Jj=1

for all £ € R?. Hence, by adding up the inequalities (143) we get

52
/Rd ;5%105( A dE S IVulling vy, + 1Vl IVull vy c

which can be rewritten as

1/2 1/2
190l 6, S IVl arpyeyscs + 190126 VU2

This implies that for any € € (0,1) we have

IVl

—1
y*/Cs ~ 5||Vu| Y*/Cs +e ”VUH (M+Y*)/Cs>
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and choosing a sufficiently small € we get (as in the proof of Lemma 36)

IVl

v*/Cs ~> HV“” (M+Y*)/Cs

By duality (as in the proof of Lemma 37) we obtain that for any vector field v € H'(R?), with
spec(v) C Cj, there exist a vector field u € L (R%) N H'(R?), with spec(u;) € Cs, such that

divu = div o,

and

Nl poomin S 0] g

Thanks to (141), this implies Lemma 38 in the case ¢ = 2. To obtain the result for any ¢ € (0,1)
simply cover the symmetric cone Cs with a small union of rotated copies of the symmetric cones
Cs)n for some large integer n > 0. It suffices now to apply the result corresponding to the case
€ = 2 to each rotated copy of Cs/, and then add the obtained solutions. U

5 Solutions in interpolation spaces

5.1 Proof of the main results

We now discuss some immediate applications of the YW-method to the divergence-like equations.
First we formulate a general result:

Theorem 39. Let X, X, Y, Y, F be Banach function spaces on R satisfying the embeddings
X 5 X,Y <Y < X and consider a bounded linear operator T : X — F. Suppose moreover
that the followmg conditions are satisfied:

(i) X,Y,Y are UMD separable spaces;
(ii) T is bounded from X to F and fromY to F, and T(Y) < T(L®°NY).
Fixz some § € (0,1). Then, for any vector field v € (L* N X,Y),, there exists a vector field
uwe LN (X,Y)y such that
Tu="Twv,
and

ull ooz, 9y, S IVllzoonx,y),-

Proof. We apply Lemma 29 for the Banach spaces Xo = E =X, X; =Y, A= L*®, Ay = L*NX,
By=L*NX, A = LN }7, By =Y and the operator T. One can easily observe that in this
setting the conditions of Lemma 29 (part of them are explicitly stated in Lemma 28) are satisfied.
Indeed, in order to verify the condition (i) in Lemma 28 it suffices to see that X,V < X and

hence, ) 3
Bl‘—>X1:Y‘—>X0:X,

and BO — Ao.

The space Y is reflexive (since it has the UMD property) and hence, it has a separable
predual’?. Also, A = (L')* has a separable predual. Thus, the condition (ii) in Lemma 28 is
verified. Condition (iii) in Lemma 28 is ensured by condition (ii) in Theorem 39.

12Here we use the fact that if the dual X* of a Banach space X is separable, then, X is separable (see for
instance [20, Theorem 4.6-8, p. 245]).
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Notice that X NY is a separable space that is dense in (X, Y )y (see [2, Theorem 4.2.2 (a), p.
91]). It follows that (X , }7)9 is a reflexive and separable space and consequently it has a separable
predual. We also have by (i) that the spaces X, Y, Y have the UMD property. We can apply
now Lemma 29 and we get Theorem 39. U

Proof of Theorem 10. Let us consider some parameter r € [2, 00) such that 1/p = (1 —0)/r +
/2. We apply Theorem 39 for the Banach spaces X = Bd/rr X = Bd/rr andY =Y = Bd/2 2

Since r > 2, we have BY*? B¥™" s BY™T . We set F = Bd/r Y We have the embeddings
X < XandY < Y < X. Also, by Mazya’s theorem (Theorem 3 in the case p = ¢ = 2) we

have T(Y) < T(L® NY), for the operator T = div : BY™" — BY™™' Now the hypotheses of
Theorem 39 are satisfied.

Observe that, since X = BY™" <5 L we have L® N X = BY™" and we can write

(L= N X, By*?)g = (B{/™", B/**)y = BY»».

Since we also have . ) )
(Bg/m« B;i/zg)e _ Bgl/p,p

) )

it remains to apply Theorem 39. Theorem 10 is proved. U

Proof of Theorem 11. As in the proof of Theorem 10 let us consider r € [2,00) such that
1/p=(1—86)/r+86/2. We apply Theorem 39 for the Banach spaces X = H¥"L" X = HU/ "2,
Y =Y = H¥2 F = BY""" and the operator T = div : HY"L™* — BY"™'" (see Remark 18). It
remains to verify that the hypotheses of Theorem 39 are satisfied. Indeed, by the monotonicity
properties of the Lorentz spaces we also have H¥"L™ <« HY"["2 je., X < X. By Lemma
15 we get HY? < X je,Y =Y < X. Also, by Mazya’s theorem (Theorem 3 in the case
p=q=2) we have T(Y) < T(L* NY) and now the hypotheses of Theorem 39 are satisfied.

By Lemma 16 we have H%2 < X and X = HY"L"™' < L[> and hence L* N X = HY [,
From this and Lemma 17 we get

(L® N X, HY?)y = (HY"L™, HY?)y = HY/PLPA, (144)

Lemma 17 also gives ' . .
(Hd/TLT,27Hd/2)0 — Hd/pr,27 (145)
and now one can conclude the proof of Theorem 11 by a direct application of Theorem 39. U

Proof of Theorem 9. The proof is very similar to the one of Theorem 10. Suppose p,r, 0 are
as in the proof of Theorem 10. We put

X =T[B"" ),

J J’

HE&

d
By"p, and Y =Y =[[(By**)p
j=1

d/r—1,r .

Now, the operator 7 : X — B is defined by the formula

d

T(v1,.ova) = Y G, (V) -0y,

J=1

where vy, ...,v4 are (d — 1)-vector fields with (vy,...,v5) € X (recall (20) in order to see that
T is well-defined and bounded). In order to verify the item (ii) in Theorem 39 we use Lemma
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37 instead of Mazya’s theorem. It remains to apply Theorem 39 and to observe that, by the

retraction method,
Sd/rr 5d/2,2 -
((31/ )D;5 (Bz/ )p;)o = (Bj/p’p)D]

and . . .
(B )b, (By*?)p,)e = (BS'")p,,

for any j € {1,...,d}. O

Proof of Theorem 8. Again, suppose p,r,0 are as in the proof of Theorem 10. We put
d/r,r d/r,r 2,2 L d/2,2 d/r—1,r
X = (Bl/ )Cav X = <B2/ )C(H—s)a and Y = (B ) )Cav Y = <B2/ )C(1+5)57 = B / . The

d/r—1,r

operator 1" is the usual divergence operator T = div : X - B . It remains to apply Theorem

39 and to observe that, by the retraction method,
Sd/rr Sd/2,2 :
(BY™ ey (By*?)ey)o = (BIPP),

and ) ) )
Sd/rr 5d/2,2 S5d/p,
((Bsy )C(1+a)5> (B, )C(1+s>5>9 = (B, pp)c(1+f)5'

Both of these equalities rest on the fact that the Fourier projections Pr, on the sets Cs are a
sum of two rotated and dilated Riesz projections. Hence, F¢, is bounded on each of the spaces

Bf/w B‘j/” and 33/2’2. U

b

Let us see now that Theorem 9 implies Theorem 7. For this we need only some elementary
geometry. Suppose d > 3 and consider the unit vectors v; := (1,...,1,2,1,...,1)/v/d+ 1 in R?
(with value 2 on the j-th position), j € {1,...,d}. For each j € {1, ..., d} define the half-spaces

Dy :={¢ e R | (&) > 0},
and let D be the set D := Dy U ... U Dg. By pp,(§) we denote the orthogonal projection of the
point § on the support hyperplane II; of D;:
I == {¢ e RY| (&) =0} .
Note that "
po, ()] = (Ig]* = 1€ v 1)
for any j € {1,...,d}.

Consider the function o : R? — R defined by o(£) = . We can immediately see that this
o satisfies the conditions (P1), (P2). We have now o¢;(§) = ¢, for all j € {1,...,d}. Consider
Gy = (01,...,04-1) and let G, be obtained by composing G, with a rotation that transforms
R%1 x (0,00) in D;. One can write that |G;(§)| ~ |pp,(§)], for all j € {1,...,d}. In order to see
that the family of functions Gy, ..., G4 is adapted to the family Dy, ..., D, of half-spaces it remains
to prove the following equivalence that corresponds to (12):

Lemma 40. With the above notation we have

Z 1P, (€)|1p;(€) ~ [€[1n(E),

for any € € RY.
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Proof. Observe that |v; —v;| < 1 and | (v;,v;) | < 1for any ¢, € {1,...,d}, i # j. It follows from
this that we can find some sufficiently small number « € (0, 1) such that

lvi — vl < V1—a, (146)

for any 7,5 € {1, ...,d}, and
a
1—

o) [ <1 (147)

Let ¢ € (0,1) such that /1 — ¢ equals the left hand side of (147). In order to prove Lemma
40 it suffices to see that, for any ¢ € R?,

Z lpp, (§)|1p,(&) = c1|é[1p(§), (148)

with ¢; = min(yv/a, /¢).
Pick some £ € DiN...NDy. If | (& 1) | < [€]V1 — «, then the left hand side of (148) is at

least »
o, ()] = (1€ = 1€, ) D) > |elva,

and we are done. Else, we have | (¢,v1)| > [¢|]v/1 — a and decomposing & as £ = Sy + w, for
some 3 € R and w € R? with w_Lv,, we can rewrite this inequality as

18> (187 + Jw?)* VI —a,

or, equivalently,

jw] < |5] (149)
Now, note that, using (147)
(&)l < 1811 (v, v2) |+ | (w, v2) |
< 18Il (v, v2) | + [w]

VANEWA
oD
}_l/_\/\/\
N
o oy
S
+
Q
N———

As above we get |pp,(&)] = (|€]* — | (&, 1) \2)1/2 > /c|¢] and we are done. It remains to treat
the case £ € D\ (D1 N...N Dy).

Suppose & € Di\ (DyN...NDy) for some k € {1,...,d}. Then, we cannot have (&, vy) >
|€]v/1 — a. Otherwise, using (146),

<§7yj> = <§7Vk>_<€7yk_yj>
> [V —a—[¢]lv — v >0,

for any j € {1,...,d}, and we obtain that £ € D; N ... N D, contradicting the choice of £. Hence,
we must have (€,v,) < [€]v/1 — « and since (£, ) > 0 (thanks to the fact that £ € Dy) we get
| (€, k) | < 1€]V/1 — a. Now we can conclude as above. O

By applying Theorem 9 we get a version of Theorem 7 in which the Fourier support of the
solutions lie in the set D instead of A = R¥\(—o00,0)¢. One can deduce from this the original
version of Theorem 7 by composing the involved functions (the source term and the solution) by
rotations and dilations.
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Remark 41. It would be interesting if one could replace the set A = R\ (—o0,0)? in Theorem 7
with the set [—o00,0]¢. This will give a stronger version of Theorem 7. It is not known whether

this stronger version is true or not. The methods used in this paper seem to not apply in the case
of the set [—o0, 0]%.

5.2 Remark concerning the “third” parameter

Let us consider here the problem related to the non-optimality of the third parameter. For the
sake of simplicity we are concerned here only with the divergence equation. Similar observations
can be made for the case of the divergence-like equations.

Recall that, in Theorem 10 in contrast to Theorem 3, we lose some control of the parameter ¢
of the Besov spaces involved: we start with a source term in Bg/ PP and we end up with a solution

in B;l/ PP which, despite the fact that it has the “right” differential regularity (the exponents p and
s = d/p are the right ones), it is a space strictly larger than Bf,l/ PP This is due to the fact that in
order to easily compute the source space we have chosen X such that X — L*. Consequently,
we have to take X strictly larger than X. Indeed, choosing X = X the hypotheses of Theorem

39 imply that H%? < X < L*, however, H%? is not embedded in L. By the method we used

to prove Theorem 10 it is unlikely to improve the solution space to L> N B:j/ PP A similar remark

can be made for Theorem 11.

~ When we use Theorem 39, in order to not lose any regularity, we would like to have that
X =X and _ .
(LN X, HY?), = (X, HY?),. (150)

Since H%? < X we cannot impose the condition X < L. Apart from this situation, there

are other natural candidates for the space X that one may expect to satisfy (150). However, this

condition (150) is too restrictive. For instance we cannot pick X = BY™ for some r € (2,00).

Indeed, in this case, we have the following negative result:

Proposition 42. Let r € (2,00) and 6 € (0,1) be some fized parameters. Then,
(LR N B (RY), HY2(RY))g # (B (RT), HY2(RY)),.

(The corresponding norms on the two interpolation spaces are not equivalent.)

Proof. Suppose by contradiction that we have

(L% O B [9/2), = (BY™ | 42,

This implies that

(L* N Bf/r,r7Hd/2>9 _ (Bf/r,r) 33/2’2)9
— B;l/p’p’ (151)

where 1/p = (1 —6) /r + 60/2. On the other hand, since p > 2, there exists some n € (0,1) such
that
(B;Umo7 Bf71)0 _ 33/272.

This, together with (151) and T. Wolff’s interpolation theorem (see [32, Theorem 2]) implies
that, there exists some ¢, € (0, 1) such that

(L® N BY™ BY, = BY/*?. (152)
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Consider some function ¢ € C°(B(0,1)) such that ¢» = 1 on B(0, 1/2) and define the operator
Ty by
Tof =~ I+,
for any Schwartz function f. We extend T}, by continuity to the spaces L>* N B
and we observe that we have the embeddings T (L N BY/™") — L* and T,,(B&') — B — L.

Thanks to this and (152), T¢(Bg/2’2) must be embedded in L*. In other words,

1f = f* @l SN Fllgarze = 1 lgare S NS l[arare, (153)

d/ror  Hdl  1Hd/2,2
T ) Bl ) BQ

(where H%? = L2 N H%?) for any Schwartz function f. Young’s inequality ([19, Lemma 1.2.30])
and the fact that ¢ is Schwartz gives us that

Pl S N2 A 2 S W 1 arare,
which together with (152) yields

1 e SUF = £ Dllooe + 1 f 5 Bllzeo S Nl are-

In other words we have obtained the embedding H%? < L>, which is false. U

Open problem. Suppose D = R4 x (0,00) and X is a function space on R? such that
HY? < X < BMO.

Is it true that . '
div(L® N Xp, HY?)y = div(Xp, HY?),
in the sense that any divergence of a (Xp, HY? g-vector field is a divergence of a (L*NXp, HY? o-
D D
vector field)?

If the answer to this question is yes, then, by using Theorem 39 we would be able to provide
a version of Theorem 7 with no loss of regularity in the third parameter:

Conjecture. Let d > 3 be an integer and consider the set A := R%\(—00,0)?. Consider some
parameters p € [2,00) and q € (1,00). Then, for any vector field v € S'(R?) N Fj/p’p(Rd), with
spec(v) C A there exists a vector field u € L>®°(RY) N Fj/p’p(Rd), with spec(u) C A such that

divu = div v,

and

HuHLooij/W S HUHqu/p,p-

(And a similar statement with BY"Pin place of F2/"P.)

One can formulate similar conjectures corresponding to the statements of Theorem 9 and
Theorem 8.

6 Appendix

All the facts proved in this Appendix are at least implicitly well-know. We present them here for
the convenience of the reader.
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6.1 A compactness result

The following lemma is a version of standard compactness results (see for instance the Ascoli
theorem in [17, (7.5.7)]).

Lemma 44. Let X be a separable Banach space. Fixz some | € N* and suppose (un)n>1 1S @
sequence in C}(R, X*) such that

supl|0™u, () || x+ < 1,
teR

for any m € {0,1,....1} and any n > 1. Then, there exists some u € Cy (R, X*), with 0" 'u
being Lipschitz and a subsequence (up, )g>1 such that

lim sup | (0™ uy, (t) — 0™ u(t),x) | =0, (154)

for any z € X, anym € {0,1,...,1 — 1} and any compact interval I C R.

Proof. We first prove the version corresponding to the case | = 1. Let (¢,),>1 a sequence of
rational numbers such that Q = {g, | » > 1}. Since

||un(QV)| X* S ]-a

for all n,v > 1, by the Banach-Alaoglu theorem and a diagonalization argument there exists a
subsequence (uy, )r>1 such that each w,,(g,) is convergent to some element u(g,) € X*, in the
w*-topology in X*.

Note that, by the mean value theorem ([17, (8.5.2)] we have

l|tn(t) — un(8)|x < |t — s, (155)

for any ¢,s € R and any n > 1.
Fix some t € R and let (¢,),>1 be a sequence in Q such that ¢, — t. By (155), we have

[u(t,) = u(t,)]

s < liminf||u, (t,) — un(ty)]
n—oo

x+ <ty =t

which shows in particular that (u(t,)),>1 is a Cauchy sequence in X*. By denoting its limit with
u(t), we have obtained a well-defined function v : R — X*. By taking the inferior limit in (155)
we also observe that w is Lipschitz of constant 1.

Let I C R be a compact interval and fix some ¢ € (0,1). Consider some rational numbers
$1 < ... < sy in [ such that s;1; —s; <e, for any j € {1,..., N — 1}. For any ¢t € I we can find
some s; such that |t — s;| < e/2. For such s; we have .for any x € X, that

X*

|t (8) = ult), ) = (un, (35) — ulsg), 2) |

[[tim (£) =ty () |+ Ju(t) = uls)]

2t — 54| < e,

IA A

which gives

SUp | (tny (1) = ult), @) | < max [ {un,(s5) = uls;), x| +e.

Since for each j the sequence u,, (s;) converges to u(s;) in the w*-topology on X*, we get the
conclusion of Lemma 44 in the case [ = 1.
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Now, suppose | = 2. By applying the case [ = 1 to the sequences (uy),>1 and (Ouy)n>1,
we obtain that there exists a subsequence (uy, )r>1 and two functions u € Cy(R, X*) and u'! €
Cp(R, X*) such that (154) holds for m = 0 and

lim sup | (Qu,(t) — u'(t),z) | =0, (156)

for any x € X, and any compact interval I C R.

Fix some ¢t € R. Thanks to (156), for any h € R\{0} we can write

u(t+h) —ut) () < liminf Un, (T + h) — up, (1)
h k—o0 h

— Oy, (1) (157)

X X
However, by the mean value theorem ([17, (8.6.2) and (8.5.2)]),

(£ + ) =, (1)
h

- 6unk (t) < sup ||aunk (5) - aunk (t)|

X*  EE[tt+h]

which together with (157) implies that

u(t+h) —u(t) |
=0l

< |hl,

X*

and we must have that u is differentiable and u' = ou.

Now we have the conclusion of Lemma 44 in the case [ < 2 and inductively we can obtain the
general version. U

6.2 Commutativity of some operators

We list here several facts used in Subsection 3.3.2 that concern the commutativity of some oper-
ators acting on vector-valued functions.

The Hilbert transform and bounded linear operators. Let H be the Hilbert transform as defined
n (44). Suppose A and X are some Banach spaces and A : A — X is a bounded linear operator.
Then, for any u € C} (R, A) N L?(R, A) we have the equality

HAu(t) = AHu(t), (158)

for any ¢ € R. This can be seen to be a direct consequence of the definition (44) as follows. Fix
some t € R. Since the limit in (44) is in the strong topology, using twice the boundedness of A

we can write
AHu(t) = A(lim/ Mds)
£—0 e<|s|<1/e S

€0 e<|s|<1/e S

A _

~ lim Auft —s)
€0 e<|s|<1/e S

= HAu(t).

Comutativity of convolution. Consider some functions ¢ € C>®(R,C), p € Cy(R,C) and
suppose that v € L?(exp(at?), Z) for some o > 0 and some Banach space Z. Then,

px(pxv)=¢x(p*v). (159)
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First note that according to Fact 1 in Subsection 3.3.2 the function p*v belongs to L?(exp(at?/2), Z)
and hence, p * (¢ * v) is a well-defined function. The dominated convergence theorem (see [19,
Proposition 1.2.5]) shows that p * (¢ * v) is continuous. Also, p* v € Cy(R, Z) and we get that
©* (p*v) is well-defined and continuous. To see that (159) holds, we use the Fubini theorem (see
[19, Proposition 1.2.7]) and write

/Rp(SQ) (/Rgo(sl)v(t — 8y — sl)dsl) dsy = /Rgo(sl) (/Rp(SQ)v(t — sy — sl)d52> ds1.

Derivatives and convolution. Consider some function ¢ € C®(R,C) and suppose that v €
L?*(R, Z) for some Banach space Z. Then, ¢ * v is differentiable and

I(p *xv) = (D) * v. (160)

This follows from the dominated convergence theorem ([19, Proposition 1.2.5]) by writing

exv(t+h)—@*xuv(t) :/go(t—irh—s)—gp(t—s)

h h v(s)ds,

for any t,h € R, h # 0 and letting h — 0.
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