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0 — Introduction

In this paper we present a method of construction of a parametrix for a general
class of elliptic boundary value problems. Our method uses the fact that the given
pseudodifferential operator P(x,t, D, D;) can be factorized as

P=M M"'"+R,

where R is a regularizing operator, and M ™ and M~ are suitable pseudodiffer-
ential operators. Such a factorization is a consequence of the classical ellipticity
condition for P stated at the beginning of Section 1. The principal symbols of
M and M~ are exactly the two factors of P°, the principal symbol of P, con-
taining respectively by the roots of P? with positive and imaginary parts. (See
formulas (1.3) and (1.4).)

The components of a parametrix satisfying (1.10) are defined as pseudodif-
ferential operators. Their formal symbols, constructed by successive approxima-
tions, belong to an appropriate symbol class described in Section 2.

What makes our method interesting is the fact that the problem discussed in
this paper is a prototype of a more general boundary value problems for the class
of formally hypoelliptic operators. A differential operator P(x, D) with smooth
coefficients is an open subset €2 of IR" is said to be formally hypoelliptic if:

i) P(a, D) is hypoelliptic for some fixed a € Q;
ii) All the operators P(y, D) with y € Q are equally strong.

Formally hypoelliptic operators were studied by [6] and [8]. In a forthcoming
paper [2] we show that it is possible to define the type and index of hypoellip-
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ticity for a formally hypoelliptic operator P(x, D), provided that x remains in
a compact subset of €2. For such operators we can define in a natural way a
general class of boundary value problems. We also show that for such operators,
a factorization P = M~ M™ + R, similar to that of the elliptic case, holds true.
We can then apply the results of the present paper to construct a parametrix and
study regularity up to the boundary for a general class of hypoelliptic boundary
value problems.

We should mention that some of the techniques employed throughout this
paper are very close to the ones used by Bergamasco and Petronilho in [4], where
they studied the simpler case of a Dirichlet boundary value problem. However,
our approach is different. We rely strongly on a representation formula for the
solution of a suitable ordinary differential equation (see Sections 2 and 3) and
follow closely the ideas used in our papers [1] and [3] on the constant coefficient
case. In [4], to estimate the corresponding symbols, Bergamasco and Petronilho
use a decomposition lemma (Lemma 2 of [4]) that splits the open set 2 into sub-
sets where the roots of the characteristic polynomial have constant multiplicities,
a technique that we were unable to apply to our case.

Section 1 contains generalities about the setting up of our problem. In Section
2, we obtain, by successive approximations, the formal symbols of the parametrix.
In Section 3 and 4, we estimate all the terms appearing in the formal symbol and
show that they belong to the class symbol B}"(€2). Finally we show that the
formal symbols define true symbols and obtain the desired regularity results.

1 — Preliminaries

In this paper we shall restrict our study to the region w x [0,7), where w
is an open set in IR™. We assume that in this region P = P(z,t,D,, D) is a
pseudodifferential operator of the form

(1.1) P =D+ Pj(z,t,D;) D] 7,
j=1

where, for each 1 < j < o, Pj(x,t,D,) is classical pseudodifferential operator of
order j in w whose coefficients are C* functions in w x [0,T"). Let

(12) PP = o(P) = 7+ 3" Pa,t,€) 7
j=1

be the principal symbol of P, where P° is the homogeneous term of degree j,
with respect to &, in Pj(z,t,£). We assume the following ellipticity condition:
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There are two integers m™* and m™, such that

m++m_:a, m+21,
and for all (z,§) € T*w\{0}, t € [0,T) the polynomial o(P)
with respect to T has exactly m™ roots with positive imaginary
part and m~ roots with negative imaginary parts.

We remark that when dimw > 1 and P is a differential operator or, more gen-
erally, an antipodal pseudodifferential operator, [9, pg. 158], the above ellipticity
condition implies that m* =m~ = o¢/2.

The principal symbol P° factorizes as follows

(13) Po(x7t7£77—) = M+0($,t7€,7') Mﬁo(xatvga'r) 9
m*

(1.4) M, t,6,7) = [[ (7 - 7 (2,1,9)) |
j=1

where Tj+ (resp. ij) are the roots with positive (resp. negative) imaginary part.

Note that the roots Tji(x, t,¢) are positive homogeneous of degree 1 with respect
to &.

Using the results of [9], it follows that the operator P(x,t, D, D;) can be
written as

(1.5) P(z,t,Dy, D)) =M M*T + R,
with
mi
j: .
M*(2,t, Dy, Dy) = D"+ M (2,1, D;) D" 7,
j=1

where M ]i (x,t,D,) is, for 1 < j < m¥ is a classical pseudodifferential operator of
order j on w and where R is a regularizing operator in w, all depending smoothly
on t. Also the principal symbols of the operators M* are given by equation (1.4),

that is
+

m
+ +_
o(M*) = M (z,t,6,7) =7 + > M (x,8,) 7™ 7,
j=1
where for each j the coefficients M Jig(a?, t,&) are C* functions in (z,t, ), positive-
homogeneous of degree j with respect to £&. This is so because M ;O (z,t,&) (resp.

]\4;O (z,t,€)) is a symmetric function of the roots Tj+ (resp. 7;7) and that the two
sets of roots stay apart as (z,t, ) varies.
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From now on we set m = m™ and let Q,(x, D, D;), 1 < v < m, be given
boundary operators of the form

(1.6) Ql/(maDvat) = ZVQVj(l'aD:E) D;Lljij ’
7=0

where, for each 1 < j < n,, Q,j(z,D,) is a differential operator of order j in w
whose coefficients are C* functions in w x [0,T).
We wish to solve modulo regularizing operators the boundary value problem

7) P(x,t, Dy, Dy)u(z,t) = f(x,t),

' Qu(w, Dy, Dy) u(-rvt)ht:(] = gu(7), 1<v<m,

and to study the regularity of the solution. It suffices to study the homogeneous
problem

(18) QV($7Dx7Dt) u(‘r7t)|t=0 = gl/(l‘)7 1 S 1% S m.,

{ P(z,t, Dy, Dy) u(z,t) = 0,

for if u; is any solution of Pu = f and wue is a solution of the homogeneous
problem (1.8) with g, substituted for g, — Q,u;, then u = u; + ugy satisfies (1.7)
In view of (1.5) this is equivalent modulo a regularizing operator to solve the
problem

P

QV(waath) U(.T,t)|t:0 = gl/(l‘)7 1 S v S m.

In order to do this, we are going to construct a parametrix for the problem
(1.9).

Definition 1.1. By a parametrix to (1.9) we mean pseudodifferential oper-
ators H;(t), 1 < j < m, on w varying smoothly in ¢t € [0,7"), such that

' Qy(x,Dm,Dt) Hj(t)|t:0 ~ (5ij, 1 S 14 S m .

Once the parametrix is obtained, the solution of (1.9) is given by

u(z,t) ~ > Hj(t) g(x) -

Jj=1
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Incidentally, if E is a parametrix of P (which exists because P is elliptic),
then

u(w,t) = Ef + > Hy(t) [g;(x) — Q; B f]

j=1
satisfies (1.7).
Following [1] and [5] we define by
det (QY(x, &, 7/ (2,0,€)))

(1.11) Cz,€) =
Hk<j (T;r(x>07£) - le($a07§))

the characteristic function of the boundary value problem (1.8) and assume
(1.12) Coz,6) #0, VzewxR™{0}.

This is equivalent to the classical Lopatinski—-Shapiro conditions on @, .
Note that C%(z, ¢) is homogeneous of degree

(1.13) A=ni+ne+..+np—-1-2—...—(m—-1),

with respect to €.

2 — Construction of the parametrix

We try to construct H; as a pseudodifferential operator

2.1 H,(0)9() = (27) " [ €€y, 3(6) de |

with g € C°(w) and
(22) h](x?taf) ~ Zh’]f(x7t7§) )
=0

where hje(x,t,€&) will be determined by recurrence as follows.
Applying M (z,t, Dy, D¢) to (2.1) and using the composition of pseudodif-
ferential operators, we have

(2.3) M7 (x,t, Dy, Dy) Hy(t) g(x) =

= @) [ @D+ 30 M 1, Dy + D) byt ) 5(6) de
q=1
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Now

1 +(o o
M;(x,t,Dz +€) :ZJM(]( )<‘r7t7§)Dx

00
= ZM;é(xﬂfagaDm) ’
=0

(2.4)

where M ;é is a differential operator of order < £ in D,, whose coefficients depend
on (z,t,£). Also observing that M;[) = M} (z,t,€) can be written as follows

(2.5) MJ(,t,€,Dy) = MJ(2,0,€) + t MJ(x,t,€)

we set

(2.6) L(z,& Dy) = D" + Y My (x,0,€) D"
q=1

In view of (1.10) we set
Di*hj(x,t,8) + Y > Mb(x,t,&, Dy) D" hy(x,t,6) =0,
q=1/¢=0

or equivalently

m

L(z,&, Dy) hj(x,t,€) +tZMq'5 z,t,&) D" (2, &,t) +
q=1

m oo
+ ZZM;E(l'at’gan) D;nith(x’t’g) =0.

q=1/¢=1

If each hj, 1 < j < m, is given by an asymptotic expansion

hj(z,t,&) ~ Zhﬂxtf

then we may determine the terms hj, by recurrence as follows

Lhjo =10,
and
m {—1
Lhjs = tZMJo Thjer =)D My DI e
q=1 q=1k=0

for{=1,2,....
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To these equations we have to adjoin the corresponding boundary conditions.
As before, we have

@7 QuHt)g() = @) [ Qe Dyt € Do) (. t.) (E) 6

with N
QV(:E7DI+€7D15) :Qlo/(xufaDt)—f_ Z Ql/a(xvgth)D:C; )

la|>1

where

Qy(x,&,7) ZQ T

is homogeneous of degree n,, and Quu(z, £, 7) has degree < n, — |a|. In view of
(1.10) we set

Qy(a?, D, + &, Dt) hj|t:0 = 51/]' .
Since hj ~ > hje, we require that

QS(CE, 57 Dt) hj0|t:0 = 51/]
and

-1
QB($757Dt) hjf‘tzo = - Z Z Ql/a(xaé?Dt) Dghjk\t:o :

k=0 |a|=(—k

Thus we have to solve by recurrence the systems of ordinary differential equa-
tions

L(CC,f, Dt) h]O(xatvf) = 07
(2.8)
Qg(wvgaDt) hj0($7t7§)|t=0:511j7 1 SVSm )
and
m f— l
Lhj, = tZM;OD;” Thje1 =Y > M, D" hy,
q=1k=0
(2.9)

-1
Qg h’jﬁ‘tzo = = Z Z Ql/a Dghj/qt:o; 1<v<m,

k=0 |a|=(—k

for /=1,2,....
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3 — Estimating hj

In this section, by using a representation formula for h ;o the solution of equa-
tion (2.8) in section 2 we prove the following theorem.

Theorem 3.1. For each j, 1 < j < m there is a positive constant B such
that for any o, € Z%, k € Z, there are constants C = C(«,,k) > 0 and
N = N(«, 8,k) > 0 such that

(3.1) ‘DSDnghjo(a:,t,g)‘ < O(1 + tle))N €|~ 181+k o= BiEl
for all (z,t,€) € w x [0,T) x (R™\{0}).

Proof: Using (2.24) in [1] we can represent the solution of (2.8) as

R(L7 Q?(x7£77)7 e Q9—1($a£77)5 eih-) Q?+1(£7€77)7 teey Q?n('rv&v 7-))

th(l'?tv"S) - CO(CC f) ;
where
R(L, QV(z, &, 7), ..., Q(;»_l(:c,f, ), e, Q9+1(x,5, T)y ooy le(x,é,T)) =
Q&7 (2,0,8) o QY67 (2,0,6))
971 (.73,6,7';(1‘,0,5)) 971 (33,6,7—%(13,0,5)>
itTi (2,0,6) N et (,0,€)
Q?+1 ((L‘,g,TlJr(IE,O,é)) ?+1 (l‘,g,Tn—t(IE,O,é))
(e @00) . Qh(r&ni0.0)
H (Tjﬂ»(.’l,‘, 075) - le(l'7 0)6))

k<j

Since each hjo(xz,t,§) is a solution of an ordinary differential equation in ¢
depending upon parameters x and &, it follows, by the theorem on smoothness of
dependence on parameters, that hjq is a C* function of (z,&) € w x IR™\{0}.

From a classical theorem on algebraic functions (see, for example, [5]), the
roots 7'j+ (z,0,&) are bounded and their imaginary parts Im 7'j+ (z,0,&) are bounded
away from zero for (x,£) € w x S"~! (by shrinking w if necessary). Thus, there
exist constants C' > 0, B > 0 such that ImTj*(x,O,f) > B >0, |Tj+(a:,0,§)| <,
for all (x,¢) € S*~!, and by homogeneity

(3-2) Im7 (2,0,€) > BI¢|, |7} (2,0,8)] < Cl¢]
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for all (z,§) € w x R™\{0}.
By hypothesis since C°(x, ) is homogeneous of degree A given by (1.13), there
is a constant Cy > 0, such that

(3.3) CO(x, &) > Cul¢l*, V(2,8) € w x R"\{0} .

We now want to estimate the derivatives Dfhjo, for k > 0. First we note that
DFR is equal

(34)  R(L, Q.. Q0 (i) e, Q4 s QD) =

Q2,67 @,0,9) . Qa6 7h(,0,9)
9_1(£L',£,’.7'1+(.’E,O,€)) 9_1<£L',£,’.7'$(.T,0,€))
(i 7_1+)k eitTfL (,0,£) (i Tnt)k ez‘tnﬁ(x,o,g)

QU (2,67 (2,0,0) o Qi (w67 (2,0,6))

_ Q%(x,g,%f(x,o,g)) Q%(x,g,%;(x,o,g))
H (Tjﬂ»(ZE, Oaé) - le(l', 075))
k<j

If 21, ..., 2z are variable elements in the domain of definition of f, a single variable
function, denote by

f(z1) = f(22)

21— 22

f(z1,22) =

and

f(Z1,---,Zs) _ f(zlu "'728—1) - f(227 "‘7Z8) 7 s S r,
2] — Zs

the iterated divided differences of f. Now setting g;(7) = (i7)F ¢!™ and using
divided differences, it is easy to see that (3.4) can be written as the determinant

Q?(‘IE7 g? Tf_) Q?(‘IE7 g? Tf_7T2—~_) A Q(l)(‘,r7 g? Tf"? "‘77—%)
Q_(j)fl(a??é-?Tl—‘r) Q?—1($)£7T1+)T2+) Q‘(j)fl(x7§77—1+7 "'77—7—;)
g;(1") g; (i, m5") gi (i k)
Q?+1(x7§77—1+) Q?+1(x7§77—1+77—2+) Q?—&-l(x?gﬂ—f_,-“ﬂ}:)
Q%(%&Tfr) Qg@(-r7§a7—1+77—2+) ng(x7§77_1+7-“77—$)
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This determinant is a sum of products of the form

m
(35) HQg(T17"'7T€p)gj(T17"‘7T€j) )

oy
where 01,0, ..., ¢y, is a permutation of 1,2,....,m. Note that for simplicity of
notation we have dropped the variables z and &, and the superscript +. By using
the inequality (2.79) of [1] we obtain the following estimates

1 _ o
(3'6) ‘Qg(Tlv---anp)’ < mS%p‘(QS)“p 1)(7')‘ < C‘€| p—(lp—1)
p .
and
£;—1
(3.7) 195 (T15 o0 7;)| < )!sup|g§ﬂ ()|,

(4 =D x

where K denotes the convex hull of the set of zeros {T;_({B, 0,£)}. Now we set
¢; — 1 = ¢ and estimate the derivative

¢
95(7’) = %((27)’“ ety
We have
dt ity LN de di—a .
(e )_;(q>dT‘1((”)k)W(e )
¢
_ 14 24 _ g _ ir qui E*qeitﬂ'
q;(c) Bk = 1) (k= q = 1) (i7)* (it) .

By using the estimates in (3.2) we get

? ' ¢
d—g((”-)k e’LtT) < Cz |§‘qu tffq eftB\ﬂ
dr o
£
35 < C Y (tlel) 7 gt et
q=0

< C(T+tle] + o+ (tle]) ) et el

By combining the inequalities (3.6), (3.7) and (3.8), we see that the product (3.5)
can be estimated by

C 1+ tle] + .+ (tle])™ L) g 2otz ey — Nk =Bl
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where N = 142+...+ (m—1) = m(m—1)/2. This combined with the inequality
(3.3)

1 m N
' T < OleA = Ole| ey N
(3.9) 00, ©)] < Cl¢ [3 ;

yields the following inequality
(3.10) |Dfhjo(,&,t)] < C(L+ tfe)N Jg| it &P

for all (z,t,£) € w x [0,T) x IR"\{0}, which proves Theorem 3.1 for a, 3 = 0.
Assuming the theorem is true for all k and for all « and 3 such that |a|+ 3| <7,
we want to prove it for all k£ and for |a| + |8 = r. If we set

(no differentiation with respect to ¢) and differentiate the equations in (2.8), we
get

DgD{[Lhjo] =0,
DgD?[Qg(xvgaDt)th]‘tZO:0) ].SVSm,

Next, by using Leibnitz formula and rearranging the terms, we obtain that
hfo(ac, t, &) satisfies the system

(3.11) L(,& Do) by (w,1,€) = ¢(w,1, ),
) Q%(z, &, Dy) hﬁ)(ﬂc,t,f)u:o =,i(z,8), 1<v<m,

where
(8.12) ¢(a,t,)==3_( D Cap(De ™' D{ "My DY D D" hjo(w,1,6)))
=
! |+18/[<|al+16]
and
(3.13) Y=~ > Caﬁ(Dgfa'Dg—ﬁ Qg(g:,f,Dt))Dg‘/D? hjoje— -

o’/ <a
B'<p
|/ |[+18"|<|e|+18]

Following the same argument we used to obtain formula (2.31) of [1] we can
represent the solution of (3.11) explicitly as follows

(314) W (a,t,6) = /0 TG 61,8) (a5, €) ds + S i (,€) huo (2,1, €) |
v=1
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where
(315) G(x7 5) t, S) = GO(xa 57 t—S)—Z (QS('Tvg? Dt) GO) (l’, 57 _8) hl,o(l', tv&)
v=1
and
1 [e'e) eitT

is a fundamental solution of L. Now we set ?Ljo = thﬁ) = Dg‘D? D¥Fhjo, differ-
entiate (3.14) k times with respect to ¢, and get

EjO(xat>§) = /OOO DfG(.ﬁE,{,t,S) ¢($,S,£) ds

(3.17) m
+ Z d}l/j(ma 5) thuO(x, t, g) )
v=1
where
DIG(a,6,t,5) = DiGo(a, &t — s)
(3.18)

- Z(Qg(magv Dt) GO) (magv _8) thu(](x7t7£) .
v=1

We estimate each term in (3.17) using the induction hypothesis and (3.10).
To estimate (3.12) we use the fact that M(;B(x, 0,¢) is homogeneous of degree ¢
with respect to &, so that

(3.19) |Dg D M (2,0.6)| < Ol

By the induction hypothesis

(3:20) | DYDY DI hjo(a 1, )] < COLA 1) g e

Combining (3.19) and (3.20) we obtain from (3.12)

(3:21) (e, 1,€)] < O+ tg)N fg[m =17l Pl

To estimate 1,;(x, ) note that
(D' D¢ QY ar &, D)DE D hjo

< Clef 11 (1 4 4]g])™ gl 19 54l

<

Thus

(3.22) [t (, €)] < Clg|m 1P
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In order to estimate G(z,&,t,s) we need the following lemma.

Lemma 3.1. Suppose that L(,T) is a homogeneous polynomial of degree
m with respect to (£, 7) and assume that the roots 7;(§) of L(§, ) satisfy

(3.23) (O < Cilgl, [Tmr(§)] = Bafg],  VE#0;

then there exists constants C, B > 0, such that

S “or L

satisfies

(3.24) |DZG(§’ t)’ < C‘£|—m+1+j 6—B|5| I¢] .

Proof: We first prove the case j =0 and m > 2. Let 0 < B < B; and move
the contour of integration so that

zt(T:I:ZB|£|)
&t T or Lf,TzlzzB‘ﬂ)
Using (3.23), we get

d
|G 1] < CeﬂB‘g'/m IL(¢ riTzB!f\)\

The last integral is absolutely convergent and homogeneous of degree —m + 1
with respect to £. Consequently

G(&, t)] < Clg|7m e PIell
Now assume that the result is true for s < j for operators of order < m. If 7(¢) is
aroot of L(&, 7), then [Dy—7(§)] G(&,t) is a fundamental solution of the operator
(of order m — 1) L(&, Dy)/(Dy — 7(€)). For s < j
(D! = 7€) DY) &, )| < Clefsmmr2 e Blell

Multiplying this inequality by 7(£)7~*~! and adding for s = 0,1,...,5 — 1, we
obtain

i1
DIGIE1) ~ PO 6.0 < X €2 (g e P
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Then |
IDIG(E,1)| < C|efi—mHL e~ BlellH

The case m =1 is easy (see [1]). m

Returning to the proof of Theorem 3.1 and applying Lemma 3.1 to
Go(z,&,t — s), we obtain

|DfGo(x,€,t — s)| < Clg|mHITk = Blellt=l
and
(@0(@,&,Dy) Go)(w, €, —s) Dfho(a,€,1)| <
< C’&‘*m‘i’l‘i’nu e*Blé\ |s|(1 —|—t|§])N ‘grnwrk efB|§|t

< 01+ tle])™ g7tk e Pelesl
Therefore, it follows from (3.18) that
(3.25)  IDEG(,€,t,8)| < C(1+ e J¢| 1+ (- Blelli=sl

We can now estimate the first term in (3.17). Write
[e.o]
| kG g ) (w5, ds = T+11
0
where

t
1= [ DEG(w.6 1,5) 6, 5,) ds
0
and

1= [ DEG(,6,1,5) (2,5, €) ds
t

Now using the inequalities (3.21), (3.25), and noticing that s < ¢ in I, we obtain
the estimate

t

1) < C(L+ e e+ Pl [ (14 sfg)™ ds
0
< C(1+ eV || 18l=ns = (B2l

since t is bounded. As for the second integral, using again the inequalities (3.21),
(3.25), and noticing that s > ¢, we obtain

IT1] < C(1 + t]g)N [g|Fr1181=ns Blelt / (1 4 sl¢)N 28508l g
t
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Now - o
Blelt / (1 + s|e))N e 2Bslel gy < & o~(B/2)lele
¢ BI¢|
so that
1] < C(1+ tfe)™ |g|t1omns e~ 5l
Consequently

(3.26) ‘/OOO DfG(x,{,t, s)p(x,s,§) ds‘ < C(1 —|—t\§])N ‘§|k*|ﬂ|*nj e~ (B2l

Finally, to estimate the last term in (3.17) we use inequality (3.22) together
with the estimate for DFh,q to get

(3.27)

P, €) thuo(w,ﬁ,t)] < C(1 + tg])N |¢|f18l=ns o= B

Estimates (3.26) and (3.27) prove Theorem 3.1. u

4 — The symbol class B"*(f2)

The aim of this section is to first estimate the terms hj,(z,t,&) for £ =1,2, ...,
and then introduce our symbol class.

Theorem 4.1. The symbols hj(x,t,&) defined by equations (2.8) and (2.9)
satisfy an inequality of the type (3.1) with —n; replaced by —n; — ¢, for all
j=12...mand{=0,1,....

Proof: We reason by induction on ¢ and we prove the desired inequality
when « = 8 = k = 0. The general case follows the same argument used in
Section 3. Recall that hjs(z,t,&) satisfy the system of equations

4 Lh]g:F(l‘,t,f),
1
( ) Qghj€|t:0:q)1/(x7€)a I1<v<m,
with
m m £—1
F(x,t,€) = —tZM;O DY e =Y Y MY, D hyy,
q=1k=0
and

-1
_Z Z QV@Dao;tht:D‘

k=0 |a|=t—k
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As we did in Section 3 formula (3.14), we can write an explicit expression for
hjf(l‘a t, 5)) namely

hiea,t,€) = /O TG 6t 8) Flr, 5,6 ds + 3 By, €) hyola 1,€)
v=1

By the induction assumption, we have

DY hjea] < C(L4tg)N [¢|atmmam(E1) g Blelt
and since ]\7(;5 is homogeneous of degree ¢ with respect to £ we get
(42) My D} hjp—a] < C(1+ )N [ e (B2
On the other hand, since M;}_k is homogeneous of degree ¢ — ¢ + k we have
(4.3) M, DI hye| < O(1+tg)N (g7t e PRI
From inequalities (4.2) and (4.3) it follows that

|[F(2,,6)] < C(L e [¢ratmt em (BN

Using the same argument we used to establish (3.26) one shows that
[e.9]
(44) | / G, t,&,5) Flu,5,) ds| < O(1+ |V g " e (P2l
0

Next, using again the induction hypothesis and the fact that the differential
operator @, (z,&, D) has degree < n, — |a|, we obtain

Qya(z,& Dy) Dohji| < C(L+tg])N |¢| i —htmw—lal o= Bl
Now |a| = £ — k so that
[@(z, )] < Clg[~mm
and therefore
(4.5) 1@, h0] < C(1+t|e))N |g| o= e Bl
Inequalities (4.4) and (4.5) yield the desired estimate for hj;. m

We now introduce our symbol class. Let = w x [0,7) where w is an open
set in R™.
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Definition 4.1. A function b(z,t,§) is said to belong to the class BJ*(2) if
b(x,t,&) € C*°(Q2 x R™\{0}) and if there exists a constant B > 0 such that given
a,B € Z", k € ZT and a compact set K C w x [0,7T), there exists a constant
C =C(a,B,k,K) and a nonnegative integer N = N(«, 3, k, K) such that
(46)  [DIDEDfb(t,6)] < C(L+HE)™ (14 [y em Pl

for all (z,t) € K, { € R™.

If b € B/*(Q) and a € Bf(Q), then the following properties are easily verifi-
able:

i) b(x,t,€) ale,t,€) € By (Q);
i) Dfb(x,t,€) € B (Q);

iii) tb(z,t,€) € B"1(Q);
)
)

e

ii

iv) D¢b(x,t,&) € B"(Q);
v) If b(x,t,&) € B{*(Q2), then be(x,t,§)|t:0 € S™*F(w), where S7(w) is the
standard symbol class of pseudodifferential operators studied in [9].

vi) If b(z,&) € S™(Q) and c(z,t,§) € B{"*(Q), then b(z,&)c(x,t,§) €
BMTm2(Q).

It is now a simple matter to verify that after multiplication by a suitable cutoff

function each symbol hj(z,t, &) belongs to the class B;nj*Z(Q).
Finally, each formal series

D hje(w,t,8), 1<j<m,

can be transformed into a symbol of a pseudodifferential operator in a standard
way. Let x: R - IR, 0 < x <1, x € C*(IR), be such that x(s) =0if |s] <1/2
and x(s) = 1if |s| > 1. Then it is possible to find a sequence of real numbers,
pe — +00, such that

hy(at, &) = Zh]za:tﬁ (Iel/ pe)

is a smooth function. Furthermore, given o, 8 € Z'} and k, N € Z_, there exists
a constant C' = C(a, 3, k, N) such that

N—-1
]DaDﬁpt REXXIEDS hjz(;g,t,g)ﬂ < O(1+ |g]) =N th—18l o~ Brlel/2
(=0

for all (z,t,£) € w x [0,T) x R".
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It follows from our estimates that each of the operators ij(t), 1 <45 <m,
defined by

1,0 9(a) = (2m)" [ =€ hy(a,t,)3(6) ds .

is a pseudodifferential operator of order <—n; over w, depending smoothly on
t. Moreover, H;(t) is regularizing for + > 0 and satisfy (1.10). By a known
argument (see [9]), one can show regularity up to the boundary for the solution
of the problem (1.7).
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