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Abstract It is shown that if A generates a bounded cosine operator function on a UMD
space X, then i (—A)!/? generates a bounded Co-group. The proof uses a transference prin-
ciple for cosine functions.
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1 Introduction

A cosine function on a (complex) Banach space X is a strongly continuous mapping Cos :
R — L(X) that satisfies the identity

Cos(t + 5) + Cos(t —s) = 2Cos(t) Cos(s) (t,s € R) (1.1)

as well as Cos(0) = I. One can prove from this that a cosine function is exponentially
bounded, i.e.,

6(Cos) := inf {w >0(3M > 1:||Cos(t)]| < Me®V, 1 e ]R} < 0.

The generator of a cosine function Cos is defined as the unique operator A such that
o0
ARG, A) = / e Cos(t)dr (x> 6(Cos)). (1.2)
0

M. Haase (X))

Delft Institute of Applied Mathematics, Technical University Delft,
PO Box 5031, 2600 GA Delft, The Netherlands

e-mail: m.h.a.haase @tudelft.nl

@ Springer



282 M. Haase

The generator A is densely defined, and the cosine function provides solutions to the
second-order abstract Cauchy problem

u’(t) = Au, u) =x, u'(0)=0.

Conversely, if the abstract second order problem for an operator is well-posed, then it gives
rise to a cosine function. In this way, cosine functions play the same role for the second order
problem as semigroups do for the first order problem. We refer to [1, Chaps. 3.14-3.16] for
details on these facts and more material on the theory of cosine functions.

An important example of a cosine function arises as

Cos(t) = %(U(t) +U(—t)) (t €R),

where U is a Co-group. The generator A of the cosine function and the generator B of the
group are then related by A = B2. (As an example consider B = d/dr the generator of the
shift group on L2(R); then A is the one-dimensional Laplacian.) It is natural to ask, which
cosine functions arise in this manner, but in general there is little hope. Indeed, there is no
way in general to reconstruct a group U from its associated cosine function. Taking squares
deletes information that cannot be recovered. However, as B is a square root of A, one might
look at i (—A)'/2, whenever —A is sectorial. (The minus sign is natural here, since the spec-
trum of A extends to the left.) Let us call the group generated by i (—A)'/2, if it exists, the
square root reduction group associated with the original cosine function. It turns out that in
general the square root reduction group does not exist, but only due to a shortcoming of the
Banach space. Indeed, Fattorini [8] has shown the following result.

Theorem (Fattorini 1969) Let A be the generator of a cosine function on a UMD space X.
If — A is also sectorial, then i (—A)'/? generates a Cy-group.

A proof adapted from the original one is in [1, 3.16.7]. More recently, functional cal-
culus methods have been used to give a different proof (see [11] and combine it with [10,
Proposition 3.17] and standard perturbation). However, the approach was via the so-called
phase space and a direct functional calculus proof is still to be found.

There is another issue here. Fattorini’s theorem is qualitative in nature and tells us nothing
about the growth properties of the reduction group, depending on the growth of the cosine
function. In particular, it has been an open problem for a long time whether the reduction
group associated with a bounded cosine function is itself bounded. On Hilbert spaces this
is known to be true [9], but the methods used are typical for Hilbert spaces, finding self-
adjointness by introducing an equivalent scalar product. To the best of our knowledge, the
last serious attempt to solve the problem on a general UMD space was made by Cioranescu
and Keyantuo [5], building on the paper [13]. The present paper solves the problem in the
affirmative.

Theorem 1.1 Let A generate a bounded cosine function on a UMD space. Then i(—A)'/?
generates a bounded Cy-group.

To avoid many minus signs, it is convenient to change notation a little and write A instead
of —A. Moreover, we shall prove Theorem 1.1 in two steps according to the following equiv-
alent version:

Theorem 1.1 (Alternative Version) Let —A be the generator of a bounded cosine function
Cos on a UMD space X. Then there exists a bounded Co-group U such that
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1
Cos(s) = E(U(S) +U(-s)) (s €R)
and —i A'/? is the generator of U.

The purpose of this reformulation is to avoid the theory of sectorial operators as long as
possible. In fact, our proof of the first part (the existence and boundedness of the group) is
essentially self-contained, whereas for the second part (the identification of the generator)
one has to appeal to the well-established theory of fractional powers. However, we find it
very instructive that this theory is not needed to obtain the existence and boundedness of the
group reduction in the first place. Needless to say that we will not make use of Fattorini’s
original theorem at any point.

The paper is structured as follows. In Sect. 2 we construct a functional calculus @ in a
Phillips type manner using integrals of the form

Tyux = /Cos(s)x u(ds) (x € X)
R

where p is a bounded measure. We show how this functional calculus can be interpreted in
a canonical way as a functional calculus for a certain unbounded operator B. The group U
will be given as U(s) = ®@(e™*") = ¢~*B, 5 € R, and the (uniform) boundedness of these
operators is reduced to the uniform boundedness of certain approximants. By means of a
transference principle, which we state and prove in Sect. 3, one reduces this uniform bound-
edness to the uniform boundedness of certain Fourier-multipliers on the space L2(R; X). In
Sect. 4 we briefly provide the necessary background on Fourier multipliers and the notion of
UMD spaces, and finally bring the different ingredients together to prove that the group U is
uniformly bounded. In Sect. 5 we give a new and simpler proof of a known representation for-
mula for the operators AY2Sin(s), s € R, where (Sin(s))sep is the associated sine function
(Theorem 5.1). Again using transference, this leads to an alternative proof of (the first part of)
Theorem 1.1. Finally, in Sect. 6 we prove that the operator B constructed before is identical
to the square root A!/2 obtained from A by means of the sectorial functional calculus (or by
the classical theory of fractional powers). Moreover, we show that the functional calculus @
is compatible with and provides a proper extension of the sectorial functional calculus for
A2,

Definitions and conventions

We usually consider (unbounded) closed operators A, B on a complex Banach space X. By
L(X) we denote the set of all bounded (fully defined) operators on X. The domain and the
range of a general operator A are denoted by D(A) and R(A), respectively. Its resolvent
is R(L, A) = (A — A)~!, and o(A) denotes the set of A € C where R(A, A) € L£(X). Its
complement o (A) = C\o(A) is the spectrum.

For w € (0, 7] we denote by

Sw:={z#0] largz| < w}

the horizontal sector of angle 2w, symmetric about the positive real axis, and we let R :=
[0, oo) the positive semi-axis, including the point 0. For each open subset 2 C C we denote
by H®°($2) the Banach algebra of bounded holomorphic functions on §2. If £2 is an arbitrary
locally compact space, then the set of complex regular Borel measures on §2 is denoted by
M(£2). The Fourier transform of a tempered distribution @ on R is denoted by F(®) or
&. We often write s and ¢ (in the Fourier image) to denote the real coordinate, e.g., sint/¢
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denotes the function t — sint/t. On a complex domain we use z as the coordinate, so that
f (z) denotes the function z —> f(z).
Let X be a Banach space and p € [1, 0o). For a finite measure v € M(R) we denote by

L, =(f+— f*v):LPR; X) - L?(R; X)

the convolution operator on the X-valued L?-space.

2 A functional calculus

We suppose in this section that — A is the generator of a bounded cosine function (Cos(?));er
on the Banach space X. Note that as mentioned in the introduction we consider —A instead
of A in order to avoid many minus signs later. In order to construct the reduction group, we
shall built up a functional calculus for an yet unknown operator B and only later (Sect. 6) we
will identify this operator as A!/2.

The so-called Phillips calculus for Cos is the mapping

(n— T,) : M(R) — L(X)
with T}, being defined by
Tyux = /Cos(s)x u(ds) (x € X, u € M(R)).

R

Since Cos is an even function, the operator 7}, depends only on the even part i, of 1, defined
by
1
Me(A) = E(M(A) +u(=4)) (A eB[R)),
and hence we may assume always that i is an even measure. Thus we let
M.(R) := {x € M(R) | u is even}

and note that this is a closed subalgebra of the convolution algebra M(R) of all bounded
measures on R.

Proposition 2.1 Let (Cos(s))ser be a bounded cosine function. Then the mapping
(nr— T : M. (R) — L(X)
is a bounded homomorphism of Banach algebras.

Proof Let u,v € M. (R) and x € X. We compute

T,Tyx = //Cos(t)Cos(s)x v(ds) p(dr)
R R

= %//COS(t—i-s)x v(ds) p(dr) + %//Cos(z—s)x v(ds) p(dr)
R R 2 n

@//Cos(t—i—s)x v(ds) p(dt)
R

= /Cos(s)x (1 v)(ds) = Tyspx.

R
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The group reduction for bounded cosine functions on UMD spaces 285

In equality (x) we performed a change of variable s — —s in the second integral and used
that v is an even measure. That || T, || < sup,cr ICos(s) || [ 1¢]ly is obvious.

For u € M(R) we define its cosine transform by Ciu := F(iLe), 1.€.,

C(t) :/cos(st),u(ds) (t € R).
R

Evidently, if i is even then Cu coincides with the Fourier transform of w. Moreover, Cu is
always an even function, hence is determined by its restriction to R . Therefore often we
shall not distinguish between a function defined on R4 and its even extension to R. Let

ERy) :={Cn [ e MR)} = {F(w) | € Mc(R)}.

Then £(R) is an algebra with respect to pointwise multiplication of functions. If f = Cu €
E(Ry4) we define @(f) := T,, which is a good definition since the Fourier transform is
injective and 7, = T},,. The mapping

D :ERy) — L(X)
is a homomorphism of algebras, by Proposition 2.1 and the product law of the Fourier trans-

form. Note that for A > 0 and u := (1/2)e”\|s|ds we have

A
f®) = C(u) ) =n@) = e (reR)

and
D(f)=T, = /e‘“ Cos(s)ds = AR(A2, —A) = A(A% 4+ A) L.
0

This is clearly an injective operator. Hence (€, @) is a proper primary functional calculus,
and we may choose freely any superalgebra F of £ to obtain a proper abstract functional
calculus in the sense of [10, Chap. 1]. We might take for example the algebra of all functions
from R4 to C. A function f : Ry —> C is called regularizable if there is e € £(R4) such
that ef € £(R4) as well and @ (e) is injective. In this case, e is called a regularizer for f,
and the (closed but potentially unbounded) operator @ (f) is defined as

D(f) = Ple) ' D(ef).

This definition does not depend on the chosen regularizer and is also compatible with the
definition of @ on the algebra £(R.); moreover, it obeys the standard rules for unbounded
functional calculi. See [10, Chap. 1] for proofs of these facts and more information.

To identify regularizable functions, we recall the well-known Bernstein lemma.

Lemma 2.2 Let f € H'(R), ie., f, f/ € L*R). Then f € FLY(R)). Moreover, the
mapping F -1 H l(IR) — LI(R) is continuous.

Proof See [1, Lemma 8.2.1].
Here is a first application.

Lemma 2.3 Let f € CY(R.) such that f' is polynomially bounded. Then f is regularizable,
whence @ (f) is defined.
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Proof As usual we view f as an even function on R. The hypotheses imply that f is poly-
nomially bounded. Let g(¢) := f()(1 + t2)~" forn € N large enough such that g € L2(R)
and f/(1)(1 +2)~" € L2(R). Then

A =2 f O+ @) nt o

- L+ 02 Ca+a T axnf

fort # 0. Hence g’ € L2(R) and by Bernstein’s lemma it follows that g € F (LY(R)). As g
is even, g € E(Ry) and since @ ((1 4 12)™") = (1 + A)~" is injective, f is regularizable.

g

Using this lemma one sees that the function f(¢) = [¢| is regularizable by the function
1+ t2)_1, and hence the operator

B :=&(f)=®(t])

is defined. From the definition it is immediate that D(A) C D(B), and so B is densely
defined. Moreover, for A ¢ R, the function (A — |¢])~! is in H'(R), whence in £(R,).
Therefore

(»—B)~! :cb( )e,c(X).

iy

This shows that o (B) C Ry.

It is reasonable to say that the functional calculus @ is a functional calculus for B and
write f(B) instead of @ (f). In Sect. 6 we shall show that B = A2 but that is unimportant
at the moment. We note that also the functions f;, s € R, defined by

(@) i=e 8 (1 eR)
satisfy the conditions of the lemma. Hence we obtain the operators
U(s) = @™y =[e711(B) (s eR).

Our main goal is to show that if X is a UMD space, then U is a bounded Cyp-group on X.
Functional calculus then yields that indeed

‘w) () = LU

5 7 (s € R)

Cos(s) = [cos(?)][(B) = (
and the first step in the proof of Theorem 1.1 is complete.

Lemma 24 [fU(s) = [e~sI111(B) is a bounded operator for every s € R, then (U(s))ser
is a Co-group and its generator is —i B.

Proof Suppose that the hypothesis of the lemma holds true. General functional calculus the-
ory yields that U is a group. To prove that U is strongly continuous by classical semigroup
theory [12, Theorem 10.2.3] it suffices to show that the trajectories U(-)x, x € X, are all
measurable. Since D(A) is dense in X, it suffices to show that U (-)x is continuous for each
x € D(A). Hence we consider the functions

—is|t]

) =1 (seR)

and by Bernstein’s lemma it suffices to show that (s —> g5) : R — H L(R) is continuous.
This is easy to see.
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Now, let —C be the generator of U. To prove that i B = C, note that || gs|| 1 = O(|s]) as
|s| = oo. Hence one can take Laplace transforms within H I(R) and obtains for large A > 0

o0 o0

a+A''a+0)"' = /e—“U(s)a +A) ds = /e_“é(gs)ds
0 0
= d’ /ef)“vgs dS = ¢ (%)
" (I+2)(A + it

=1+A"'0+iB)L.
This shows that C = i B.

Finally, we state a “convergence lemma” for our functional calculus.

Lemma 2.5 Let (fy)q be a net of continuous functions on Ry converging pointwise to a
function f and satisfying the following conditions:

(1) fu/(A+13) € HY(R) for all a.
Q) fu/(A +12) = f/(1 + %) within H'(R).

Then fy(B)x — f(B)x forall x € D(A). If in addition
(3) supy I fa(B) < o0,

then f(B) € L(X) and f,(B) — f(B) strongly.
Proof Since D(A) is dense in X, it suffices to show that
faB)YA1+ A7 = fBYA+4)
in norm. This is guaranteed by conditions (1) and (2) and Bernstein’s lemma.
Note that the hypotheses of Lemma 2.5 imply that f, — f uniformly on compact subsets

of R4. On the other hand, the hypotheses (1) and (2) of Lemma 2.5 are clearly satisfied if
one has the following situation:

(1) feCY(Ry)and f, € CL(R,) for all ;
(2) fo — fand f, — f’ uniformly on compact subsets of R ;
(3) supy I falloo + [ fil o < o0

An example for this situation is given, for fixed s € R, by the functions
fu(@) = e @O riy =B e RO<a<1)
viewed as a net for o N\ 0. Let us define
Tp(A) == (e My = [e(B) (Rei > 0).
The following proposition shows that things behave as expected.

Proposition 2.6 Let U and Tg be defined as above. Then the following assertions hold.
o0

(@ Ts() A/C"S“)"d (x € X.Re A > 0)
a x=— | ——ds X ,Re A > 0).
B ) A2 452

0
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(b) Tp :{Rer > 0} — L(X) is holomorphic and satisfies the semigroup law, and for
each ¢ € (0, 1/2) one has

sup{IT(M)[l | & # 0, largA| < ¢} < o0

(c) —B is the generator of the semigroup Tp.
(d) Foreachs € R, U(s) is a bounded operator if and only if

sup [ Tp(a +is)| < oo,
O<a<l

and in this case  U(s)x = limg\o Tp(a +is)x (x € X).

Property (b) can be abbreviated by saying that Tp is a bounded holomorphic semigroup
of angle 7 /2, see [1, Definition 7.3.7].

Proof (a) follows from the fact that

F e ™MMy(s) = = g.(s) (s €R).

A
(A2 +52)

(b) The semigroup law is just the multiplicativity of the functional calculus. Holomorphy
follows since the mapping

(A — g : {Reir > 0} — LY(R)

is holomorphic and the remaining statement follows from the identity

o0
2 1
Han—/——————M(mx>m
ol w ) [G/ A0 + 57

(c) Note that ||g,|ly1 = 1 for all » > 0. Hence one may take Laplace transforms in L! and
this shows that

o0 o 1

/e_Z’TB(r) dr = @ /e_”e_” dr| =9 (7) =@k+B)"!
z+t

0 0

forz > 0.
(d) By abstract functional calculus we have

Te(a +is) = [e e I (B) = U(s) T (@)

Since Tp is a bounded semigroup, if U (s) is bounded then the operators T (o +is), & > 0,
are uniformly bounded. Conversely, supposing that these operators are uniformly bounded
one can apply the convergence lemma (Lemma 2.5) and the remarks following it.

As a consequence we note that to prove the first part of Theorem 1.1 we only have to
establish the uniform boundedness

sup{[ITg(M)[| | Rer > 0} < oo.

This will be done with the help of a transference principle, which is the topic of the following
section.
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Remark 2.7 The idea to reduce the proof of Theorem 1.1 to the uniform boundedness of the
operator family (75 (A))Rre 1>0 is taken from the paper by Cioranescu and Keyantuo [5]. These
authors employ the theory of boundary values of holomorphic semigroups as it is presented in
[1, Sect. 3.9]. That theory can be incorporated into the general theory of functional calculus,
but doing so here would certainly take us too far astray. We decided to give an ad hoc proof
based on functional calculus methods in order to keep the presentation as self-contained as
possible and to demonstrate once more the power of functional calculus theory.

Let us also mention that the more recent paper [14] treats the Phillips calculus in a wider
context under the name “vector-valued cosine transform” and uses it to characterize general
cosine functions on Banach spaces.

3 The transference result

Let us begin with some abstract considerations. Suppose one is given an operator 7 on a
Banach space X and wants to estimate its norm. Transference means that one factorises the
“bad” operator T over a second Banach space Y via mappingst: X — Y, S:Y — Y
and P : Y — X,i.e., T = PS. This means that the diagram

N
—_—

Y Y
tT iP
x—Lox

commutes. The operator S is hopefully “better” than 7 in the sense that one has reasonable
estimates on its norm. The factorization leads to estimates of the form | T'|| < ¢ ||S]|. It is
possible in certain cases to keep S fixed while varying ¢, P, thereby improving on c.

A classical example is the transference principle by Coifman and Weiss [6,7] in its abstract
form given by Berkson et al. [2]. It has the form

/ Us)x n@s)| < M Lo cqpgxy (€ MR,
R

where U is a bounded Cy-group on a Banach space X, M := sup,p [[U(s)| is its bound,
and L, denotes the convolution operator

Ly = (f —> px f)

on each space where it is meaningful. Such an estimate is particularly useful if the Banach
space is a UMD space, because then one can use Fourier multiplier theory to estimate the
norm of L,. We aim at the analogous result when the group U is replaced by a cosine
function.

Theorem 3.1 Let (Cos(t));cr be a bounded cosine function on a Banach space X, and let
T, be defined by

Tyx = /Cos(s)x n(ds) (x € X, u € M.(R)).
R
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Then

|7 < 5M7 | € M, (R)),

|LH ||[,(LP(]R;X)) (u
where M := sup . [|Cos(s)|| and p € [1, 00).
Proof Fix p € [1, oo) and suppose first that ;« has support within the interval [-N, N]. We

want to factorise 7, over Y := L?(R; X), with § = L, being the convolution with 1. Since
/L is an even measure, one has forx € X and |t| <n

N
Cos(t)Tux = / Cos(t) Cos(s)x u(ds)
-N
N N
= % / Cos(t — s)x pu(ds) + / Cos(t + s)x u(ds)
—N -N
N
= [ Costt = px tds) = % 0N = (L) 0,
-N

where ¢, : X — Y is given by
() = [s —> 1—(v4n),(N+n)](8) Cos(s)x] e LP(R; X)  (x € X).

To determine P, : Y — X such that T, = P,L,,, note that by the defining identity for
cosine functions (1.1) one has x = 2 Cos(z)2x — Cos(2¢)x and hence

n/2 n/2 n
1 2 1
x== / xdt == / Cos(1)*x dr — —/cOs(t)x dr (x € X).
n n 2n
—n/2 —n/2 —n

If we replace x by T),x in this identity and recall that Cos(¢)T,,x = (L ,t,x)(t) for [t| < n,
we see that

T, =P, Ly,
where P, : Y —> X is defined by
n/2 n
2 1
P, f =— / Cos(t) f(t)dt — Z—/f(t)dt (fey).
n n
—n/2 —n

Let us estimate norms. One clearly has
1
n+N P
1
lenxllLr = / [Cos(s)x[” ds | =< @n+2N)PM x|  (x €X),

—(n+N)
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1
and hence ||t,|| < (2n + 2N)? M. On the other hand, for f € Y = LP(R; X)

om T
P fIl < . / lf@I dr + ﬂ/ Ilf @) dr

—n/2

4M + 1
<

n
4AM + 1 Uy
=, /”f(t)” dr < 7(2’1) /p I e ((—n.n1:x)

—n

SMQn) VP flly

IA

by Holder’s inequality. Hence || P, || < 5SM @2n)~Vr, Combining these estimates yields

N 1

P
I70 = 50 (14 ) Il ey
But n was arbitrary, and so we can let n — 00 to obtain

|7 < 5Mm* ”LMHL(LP(R;X)) .

As a last step we remove the support restriction on p. For a general even measure p the
sequence of measures ji, (ds) := 1, ) (s)u(ds) converges to p in the total variation norm.
This implies convergence L,,, — L, in L(L?(R; X)) by Young’s inequality, and 7},, — T,
in £(X). The theorem is completely proved.

To make effective use of Theorem 3.1, one has to have good estimates for the norm of the
convolution operators L . This is the topic of the next section.

4 UMD spaces and proof of main theorem

Let us recall the notion of a bounded Fourier multiplier. Fix p € [1, 00). A function m €
L% (R) is called a bounded LP (R; X)-Fourier multiplier if there is a constant ¢ = ¢(m, p, X)
such that

|77 ) Jr@x < clfllLr@:x

for all functions f belonging to the Schwartz class S(R; X). In this case the operator 7,
given by

Tof =F 'mf) (f €S8R X))

extends to a bounded operator on L? (R; X), and the function m is called the symbol of T,,.
We set

MpR; X) :={m € L°°(R) | m is a bounded L? (R; X)-Fourier multiplier}

with the norm ||m|| MR X) = 17 |l 2P (R: xy)- The following lemma collects some useful
facts.

Lemma 4.1 Let p € [1, 00) and let X be a Banach space. Then the following assertions
hold.

(@ If u € M(R) then i € M,(R; X) and Ty = L, is convolution with .
(b) The space M (R; X) is a Banach algebra.
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© Ifme M,R; X) thenfora, B,y €R, B #0,
Mg,p,y (1) = e_m’m(ﬂt +y) € Mp(R; X)

with ”m""ﬂ»V”Mp(R;X) = llmlim, ®:x)-
d MiR; X) = FM(R).
(e) If X = H is a Hilbert space then My(R; H) = L*°(R) with

721l Ay s 1y = Il
Proof These facts are standard and can be found in many books.

A Banach space X is called HT-space if the function
h(t) :== —isgnt (t € R)

is a bounded L2(R; X )-multiplier. The associated operator H := 7}, is called the Hilbert
transform. It is well known that one may replace L2 by any L?, p € (1, 00) in this definition.
Moreover, if X is a HT-space then

Hf@) = lim / LA
e—0 s

e<ls|<l/e

in the L? (R; X)-sense. (Actually, one can assert also convergence pointwise almost every-
where, but this is of no importance in this paper.) After work of Burkholder [4] and Bour-
gain [3], the HT-property can be equivalently characterised by the so-called UMD-property,
involving unconditional martingale differences. We shall not make use of this characteriza-
tion, but nevertheless use the name “UMD space”, as this is now common.

Suppose that —A generates a bounded cosine function (Cos(s))ser on a UMD space X.
The semigroup generated by —B (which actually is the same as —A!/2, see Sect. 6) is given
by the Phillips calculus:

Tp(A) =T, with @) =e M (eRr).
By the transference principle (Theorem 3.1) one has

175V < SM? | Ly, = 5M? He—wl

”[,(LZ(R;X)) Ma(EX) (Rer > 0).

Now, writing A = o 4+ is witha > 0,s € R:
e M = e~ (cos(st) + h(r) sin(st)) (r € R)

as a simple computation shows. The symbols el sin(r), cos(¢) are all in ZM(R), hence
in M>(R; X), and also h € M»>(R; X), since X is a UMD space. Thus it follows from
Lemma 4.1 that the family (e M Ress0 is uniformly bounded in M (R; X). Hence we
have proved the following statement.

Proposition 4.2 Let — A generate a bounded cosine function (Cos(s))scr on the UMD space
X. Then the holomorphic semigroup (T (L))Re 1>0 s uniformly bounded.

As was explained in Sect. 2, this completes the proof of the first part of Theorem 1.1. In
the next section we shall provide a second approach to this result.

@ Springer



The group reduction for bounded cosine functions on UMD spaces 293

5 An alternative approach

If Cos : R — L(X) is a cosine function, the associated sine function Sin : R — L(X) is
defined by

s
Sin(s)x := / Cos(r)xdr (x € X, s € R),
0
see [1, p. 210]. In this section we shall give a new (and simpler) proof of a representation for-

mula for the (in general unbounded) operators A'/? Sin(s), s € R, originally due to Fatttorini.
As we shall see shortly, the reduction group is given by

U(s) = Cos(s) —iA?Sin(s) (s € R),

and this will lead to an alternative proof of Theorem 1.1.
The approach uses the standard formula

e I = cos(st) — i sgn(r) sin(st) (s, 7 € R).
Inserting B (which below will be proved to be equal to A'/?) yields
U(s) =e % = Cos(s) —iB Sin(s) (s €R) (5.1)

since, for s € R,

(M) (B) = /cos(r [t])dr | (B) = /Cos(r) dr = Sin(s).
0 0

It

(One has indeed equality in (5.1), by general functional calculus [10, Theorem 1.3.2] and
since Cos(s) is a bounded operator).

Theorem 5.1 Let —A generate a bounded cosine function Cos on a Banach space X, and
let S(s) := [sgn(¢) sin(st)](B) = B Sin(s), s € R. Then

Cos(s — r)x
[=

S(s)x = % PV — dr (s €R). (5.2)

R

for all x € D(A). In the case that X is a UMD space, supgcp I|S(s)|| < oo, and the repre-
sentation (5.2) holds for all x € X.

The formula (5.2) is due to Fattorini [8]. The extension in the UMD case was established
by [5, Proof of Theorem 2.5]; in their proof the authors make use of Burkholder’s result that
in a UMD space the Hilbert transform converges almost everywhere. Moreover, some intri-
cate measure-theoretic arguments are also needed. Our approach does not need more than
the mere definition of UMD space, as well as some mild Fourier analysis and the functional
calculus constructed in Sect. 2.

In the proof of Theorem 5.1 we shall have occasion to use the function

1 sin(st)
H(t) ::/ . ds (r e R),
0
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which is odd, bounded and has bounded derivative. A classical fact is the identity

t

. sin s +
lim H(t) = lim ds = —.
t—+00 t—+o0 s 2
0
Let us also introduce the function
o0
b4 sinr
F(t) :=sgn(t)H(t) — 7 =— | —dr (teR)
r

[t]
which is continuous, even and vanishes at infinity, and finally

Gs o(t) :==sgn(t)sin(st)F(ct) (teR,s eR,c > 0).

Now look at the stated convergence of the principal value integral (5.2). A simple calcu-

lation yields

b
/ cos[(s — r)t] dr — 2sin(st)/ sin(rt) d
r

’
a<|r|<b

= 2sin(st)[H (bt) — H(at)] = 2sgn(t)sin(st)[F (bt) — F(at)]

= 2Gs,b(t) - 2Gs,a(t)
for t € R. We have to look what happens as b tends to oo and a tends to 0.

Lemma 5.2 The following assertions hold.

(@) F e FL'(R)).
(b) Foralls € Randc > 0, the function Gy ¢ is in E(Ry).

(5.3)

(©) Gy — 0inERY) as ¢ — 00, in the sense that there exist measures (s, € M(R)

such that Clug . = Gg e and s, — 0in M(R).
(d) Forfixeds € R

Gs.o(1) N —(/2) sgn(t) sin(st)
1412 1+12

c\( 0
in HY(R) (as functions of t).

Proof (a) Since

F(t)=—/3i$ds (t €R)

l]

we have |¢| F/(r) = sin(¢), whence F’ € L2(R). For  # 0, integration by parts yields

e}

sin r cos t cos(tr)
Fit)y=—[| —dr =
r il |t|

I7]

This shows that also |¢| F (¢) is bounded and hence F € L2(R). We conclude that F € H'(R)

and therefore in F(L1(R)), by Bernstein’s Lemma 2.2.
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(b) and (c) Using the above integration by parts, we find

o0

Goolt) = (sinfst)) cos(ct) +/ cos(tr) dr o

c r2

Note that C(1jp,s)) = sin(st)/t and the second factor is the cosine transform of p. :=
c 18, + l[c,oo)r_2 dr. This proves (b), and (c) follows readily since obviously @, — 0 in
M(R) as ¢ — oo.

(d) It is easily seen that sgn(¢) sin(s?)(1 + 2)~1 € HY(R). Furthermore,

Gs.o(t) + (/2) sgn(t) sin(st) = sin(st) H (ct)
and it is likewise easy to see that

sin(st)H (ct)

a0 (N0

in H'(R), as functions of ¢ € R. This completes the proof.

Returning to our starting point, we may insert the operator B by means of the functional
calculus and obtain (for fixeds e Rand 0 < a < b < 00)

1 Cos(s —r) 2
- - ‘T dr= —(Gs,b(B) - Gs,a(B))~
T r T

a<|r|<b

By (c) of Lemma 5.2 one has limy_, o G5,5(B) = 0 in norm, and by (d) of Lemma 5.2
together with the convergence lemma (Lemma 2.5) one has

—;GW(B))C — (sgn(¢) sin(st))(B)x = S(s)x (a ™\ 0)

for all x € D(A). Moreover, the convergence is true for all x € X in the case that
SUPg<4<i ||GM(B)|| < 00.

To complete the proof of Theorem 1.1 suppose that X is a UMD space. It suffices to
establish the uniform boundedness

sup / wdr < 00 5.4

O<a<b r
a<|r|<b

or, equivalently,
sup{||Gs.c(B)| | s €R,c > 0} < oo.

By the transference principle (Theorem 3.1) and (5.3) it is sufficient to show that the family
of L?(R; X)-Fourier multiplier operators with symbols

sgn(-)sin(s )F(c+) (s eR,c>0)

is uniformly bounded. Now F' € F (LY(R)) by (a) of Lemma 5.2, and sgn(-) is a bounded
Fourier multiplier since X is UMD. Hence the claim follows from (c) of Lemma 4.1.
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6 Proof that B = A1/2 and compatibility of functional calculi

Let — A be the generator of a uniformly bounded cosine function Cos on the Banach space
X, and let B = @ (|t|), where @ is the functional calculus constructed in Sect. 2. As a first
step, let us make sure that the operator A'/? is defined by classical theory. This amounts to
proving that A is a sectorial operator.

For the following, recall the abbreviation

Sw :={z € C\{0} | |argz| < w}

with w € (0, ]. For background and terminology of sectorial and strip-type operators we
refer to [10, Chap. 3].

Lemma 6.1 Let —A be the generator of a cosine function, uniformly bounded by M > 1,
on a Banach space X. Then o (A) C Ry and A satisfies the resolvent estimate

|R(2, A)| < M (A ¢ R). 6.1)
T A[[Im A
Furthermore, if A is any operator satisfying (6.1), then A is sectorial of angle 0 and A~1/2 is
both sectorial of angle 0 and (strong) strip-type of height 0. More precisely, there is M > 0
such that

[R(x, AV < M ew.
~ [ImA|
Proof The estimate (6.1) follows directly from the representation (1.2). (Note that one has
to replace A by —A there and that the formula extends by holomorphy to all Re A > 0).
By (6.1) we have
202 2]
[FMRO, A <M—— (A ¢R).
[Im A|

Nowifg € (0,7)and u € (C\g, then there is A ¢ R such that A> = p and ¢/2 < |arg A| <
m — ¢/2. Hence

R (e, (& Sy).

P [ .
|sin(arg A)| sin(¢/2)

This proves that A is sectorial of angle 0. It follows by general theory of (fractional powers
of) sectorial operators [10, Chap. 3] that A'/2 is well-defined and again sectorial of angle 0.
Choose M’ such that

[ARG, AYH)| < M (Ren < 0). (6.2)

Now, if A ¢ R write
1 1 2\

A—z (M —z A—Z2

Inserting A'/? yields

R(x, AY?) = 20AR(\2, A) + R(—x, A'/?). (6.3)
If Re A < 0 we have by (6.2)
M M
|RG., AV < — < :
[A 7 [ImA|
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If Re A > 0 then Re(—X) < 0 and hence

2M M’
IRG AV < 2[2RG2 M| + R, AV | < 20

by (6.3). So the assertion holds with M := M’ + 2M.

The aim of this section is not only to show that AY2 = B (as defined in Sect. 2) but also
to prove that the functional calculus @ from Sect. 2 is a proper extension of the functional
calculi for A'/? as a sectorial operator and as a strip-type operator.

Let us recall some definitions and results from [10, Chap. 2]. For ¢ € (0, 7] we define

HGO(Sy) == {f € H®(Sy) | 3M,s > 0: | f(2)] = M min(lz|, [z] )}

The primary functional calculus for A'/? as a sectorial operator is given by

v(f) = — [ F@RG A4
= 37 Z Z, Z
I

for f € H§°(S,), where ¢ € (0, ) and I' = 35,y with 0 < ¢’ < @ being arbitrary. Since
these functions are holomorphic, they are determined completely by their restrictions to R
and we will tacitly perform this restriction whenever it is convenient.

Proposition 6.2 Let —A be the generator of a uniformly bounded cosine function on a
Banach space X. Let @ denote the functional calculus defined in Sect. 2, with B := @ (|t|).
Letgp € (0,m) and f € H(‘)’O(S(p). Then f € ERy) and D(f) = Y (f).

Proof Fix ¢’ € (0, ) andlet I' := 38, Iy = Rye'?, I'_ :=Rye ¥ Then by Cauchy’s
theorem

L . /f(Z)R(—z,Al/z)dz =0.
2mi
I

Hence

v(f) (2)R(z, AV?) dz

(2)[R(z, AY?) — R(—z, AY?)]dz

1
ﬁ/f
r
1
%/f
r

1 2
— /f(z)zR(z ,A)dz
Tl

r

L / F2R(=iz —A)dz — — / F)2R((2)% —A) dz
Tl Tl
I

Iy

%/f(z)(—iz)R((—iz)z, —A)dz—i—%/f(z)(iz)R((iz)z,—A)dz
Iy I
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%/f(z)/ei” Cos(s) ds dz-l—%/f(z)/e*i“ Cos(s) ds dz
I 0 r 0

/ L /f(Z)e"leldz—l—fl /f(z)e_iz‘s‘dz Cos(s) ds.
2w 2w
I

R Iy
It is routine to check that the function
g(s) = % / f@ehdz + % / f@e dz (s £ 0)
I I
is in L1 (R). By specializing X = C and A = 1> > 0 we obtain
C(g(s)ds)(t) = f(1) (t €R).
This finally yields ¥ (f) = @(f) as claimed.

Consider now the function e(z) := (1 + z)~! and note that

fx) :=e(2) 1422 (14+2(0+2z) (A+20+22)

for any ¢ < m/2. Therefore,
A+ A —w(H+U+A)" " =e(H+1+B) " =1 +B)".

€ HG°(Sy)

This implies that Al/2 = B. Moreover, a look on the construction of the sectorial functional
calculus for A'/2 in [10, Chap. 2] makes it clear that the functional calculus & is a proper
extension of it. (By [10, Proposition 1.2.7] one can then conclude that the compatibility for
the primary calculi carries over to the unbounded extensions.)
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