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Abstract. Different problems in the theory of hyperbolic equations bases on function
spaces of Gevrey type are studied. Beside the original Gevrey classes, spaces defined by
the behaviour of the Fourier transform were also used to prove basic results about the well-
posedness of Cauchy problems for non-linear hyperbolic systems. In these approaches only
the algebra property of the function spaces was used to include analytic non-linearities. Here
we will generalize this dependence. First we investigate superposition operators in spaces
with exponential weights. Then we show in concrete situations how a priori estimates of
strictly hyperbolic type lead to the well-posedness of certain semi-linear hyperbolic Cauchy
problems in suitable function spaces with exponential weights of Gevrey type.
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1. Introduction

In the theory of quasi-linear hyperbolic equations the use of Gevrey spaces is an
essential idea for proving results about the well-posedness of the Cauchy problem.
In the basic paper [14] it was shown that there exists a relation between the
multiplicity of characteristic roots of the hyperbolic operator and the order of the
Gevrey space which guarantees well-posedness of the Cauchy problem. If the
multiplicity of characteristic roots does not exceed v, then one can prove the well-
posedness for | < s < v/(v — 1). Sometimes the critical case s = v/(v — 1) can
be included in possible classes of well-posedness, too. Let us explain this relation
with the aid of the Gevrey example [7]

uy —uy =0, u(x,0) = o(x), u;(x,0) = P(x). (1.1)
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For this reason we introduce the Gevrey spaces (s, 8, m, £), s > 1, as the set

1/2
1/s
ueL@®) : Nullspme = / (&)l P | Fu@)Pde ] < oo

R

Here (& ),2,1 = |&|> + m? and B is a positive constant, whereas £ and m are non-
negative constants. The constant multiplicity of the characteristics of the hyperbolic
operator 3> — 9y is two. The explicit representation of the solution of (1.1) shows
that this Cauchy problem is well-posed iff s < 2, where in the case s = 2 the
solution exists only locally in 7.

To overcome the critical order v/(v — 1) one has to suppose Levi conditions.
These are relations between lower-order terms and the principal part of the operator.
To illustrate these relations let us consider

Uy — 7y + bt*u, = 0, u(x,0) = @), ux,0) =vx), (1.2)

where 0 < k < m — 1; k, m are natural numbers. Due to [11] and [12] the Cauchy
problem (1.2) is well-posed iff s < %

Thus Gevrey spaces are an important tool for weakly hyperbolic Cauchy prob-
lems.

Nevertheless Gevrey spaces appear in a natural way in the strictly hyperbolic
theory, too. The paper [4] describes a connection between regularity of the coeffi-
cienta = a(f) in

uy — a(Duge =0, u(x,0) = @x), u;(x,0) = ¥(x) (1.3)

and possible Gevrey spaces of well-posedness. If a(f) > C > 0 and a € C*[0, T],
1

0 < a < 1, then the Cauchy problem (1.3) is well-posed iff s < ;—, where
in the case s = ﬁ the solution exists only locally in . But the regularity of
a = a(f) up to t = 0 is not necessary as it is shown in the recent paper [5]. If
a(t) > C > 0, a € C'(0, T] and the growth restriction |d’(f)| < t%, q > 1,is
satisfied for r — 40, then (1.3) is well-posed iff s < %1.

For the linear problems (1.1) to (1.3) the solvability behaviour in Gevrey classes
is completely known.

In the following we are interested in semi-linear Cauchy problems of type
(1.1) to (1.3) in the Gevrey spaces A(s, B, m, £). Let us restrict ourselves, for the

moment, to
uy —uy = flx, t,u), u(x,0) =u(x,0)=0. (1.4)

Vanishing data imply the dependence of f on ¢ and x, too.

One possibility is to allow non-linearities of f with respect to u bases on
algebra properties of Gevrey-type spaces. The algebra property for A(s, B, m, £)
guarantees a possible analytical dependence of f with respect to u. Analyticity
means the Taylor expansion and consequently the algebra property brings a priori
estimates for such non-linear terms. To weaken the assumption of analyticity needs
the study of superposition operators in Gevrey spaces.



Hyperbolic equations 411

Question. Under which conditions on f one can find a continuous function g :
[0, 00) +— [0, 00) such that

Il fQu) [ACs, B,m, O < [lulA(s, B,m, O)|| gl u|As, B,m, £)]) (L.5)
holds for all u € A(s, B, m, £)?

There exist several results about compositions of Gevrey functions. The composi-
tion of two G* functions remains G* if the Gevrey space G*(£2), here §2 is an open
set, is defined by the Gevrey behaviour of functions on compact subsets (see Lions
and Magenes [16]). The composition of Gevrey functions defined on a fixed com-
pact set is investigated in Kajitani [13]. Furthermore, let us mention that Gramchev
and Rodino [8] and Gramchev and Yoshino [9] have studied composition maps in
Gevrey-type spaces by using scales of Banach spaces with norms

Tlel
llul| = Z @ | DSu | HS(RY]|. (1.6)

n
aeZl}

For the applications presented in Chapter 3 we shall need the estimate (1.5) and
even more, we will be interested also in the local Lipschitz continuity of the non-
linear operator u +— f(u). All this will be done in Chapter 2. There we shall work
with more general spaces than A(s, 8, m, £). The necessity of using modifications
of these classes arises even from the study of the corresponding linear problems.
Our approach is based on some special tools from Fourier analysis (division of the
phase space, use of micro-energies etc.) and this forces us to switch to the more
general scales.

The goal of this paper will be to prove well-posedness results in Gevrey-type
spaces for semi-linear problems for (1.1) to (1.3) (see (1.4) as a semi-linear version
of (1.1)). We will develop a unified approach to handle these problems. Let us
briefly sketch the main steps.

It turns out that we cannot restrict ourselves to the spaces A(s, B, m, £), but
we have to incorporate an extra function 7 = h(&, f) in the Gevrey-type weight.
Thus superposition operators are studied in spaces A(s, 8, 8, m, £, h, T) defined
in Chapter 2. Here B’ represents an additional parameter which, in a certain sense,
restricts the admissible functions z and T in a finite time. Each application leads to
its own function & = h(&, ¢). This function will be constructed in such a way that
the solution of the linear Cauchy problem

Lu= f(x,1), ux,0=ux,0=0 (1.7)

satisfies an a priori estimate of strictly hyperbolic type. This means that there exists
an, in general, pseudodifferential operator of first order H = H(Dsy, t) such that

lull + [1H(Dx, Dull + || Diull < C(TH fII, (1.8)

where C(T') tends to O if 7 tends to 0. For brevity we denote the norm of
A(s, B, B',m, L, h, T)by | -|. Such an a priori estimate is known for solutions of
wave equations (energy estimates), where H(D,, 1) is equal to D,. The regularity
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of f coincides with those ones of D,u, D,u. Thus it is reasonable to call it an a pri-
ori estimate of strictly hyperbolic type. For several classes of weakly hyperbolic
problems we will prove such estimates of strictly hyperbolic type (cf. with (3.4),
(3.13) and (3.23)).

Now let us demonstrate how (1.8) can be used to study

Lu= f(u), ulx,0)=¢x), u,x,0) =yx), (1.9)

where L is a linear hyperbolic operator. Setting w := u — ¢ — 1) transforms (1.9)
to a Cauchy problem with homogeneous data and right-hand side
Sfw+o+1y) — Lip + 1) =: g(w, o, 1).

We suppose:

e the linear problem (1.7) is well-posed in A(s, 8, ', m, £, h, T) and its solution
satisfies (1.8);

o if we Kr(0)={we A(s,B,B8,m,L,h,T):||w| < R}, then
lfw+ o+ tP| + || f(w+ ¢+t < C(R) (assumptions for ¢, ¥ and f
guarantee such an estimate).

Then the application of (1.8) to the linearized problem
L w = g(v’ (p’ ”p)a U)(.x, 0) - wt(-x’ 0) = 0

immediately gives the next conclusions:

For a given R there exists a constant 7" = T(R) such that the following properties
hold for the mapping P := L~ 'g(-, ¢, ti):

e P:ve Kr(0) > w e Kg(0) is continuous;
e P is Lipschitz continuous on Kz (0).

Using C(T) — 0 for T — 0 yields that P becomes a contraction on Kz(0). By
Banach’s fixed point theorem we get the existence of a unique solution from Kz (0)
for (1.9).

This approach is standard, thus we restrict our considerations in Chapter 3 to
how to derive only a priori estimates of strictly hyperbolic type.

Asusual, ¢ and C denote generic constants which may change from line to line.
By B(x, r) we denote a ball with centre in x and radius r. Further we will use the
notations e* and exp x simultaneously.

Acknowledgements. The authors express their gratitude to the referee for some constructive
hints which have helped us to improve the readibility of this paper.

2. Composition operators on spaces with exponential weights
2.1. Some general classes of functions

Our energy estimates will force us to deal with the following very general classes
of functions.
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Definition 2.1. Let s > 0 and suppose T, B > 0 and ', £, m > 0. Furthermore,
let

h:R'x[0,T)— R
be a measurable function satisfying

hGE Dl < B (§), 2.1
forall £ and all t € [0, T) and with some ' < B.

(1) A(s, B, B ,m, L, h,T) denotes the set of all complex-valued functions u =
u(x, 1), definedon R"* x [0, T), u(-,t) € L,(R") for eacht < T and such that

lulAGs, B, B m. € h, T)|

O<t<T

1/2
= sup (/Rn@ﬁf exr>(ﬁ<$>,‘,{s+h(é,t))If‘”u(é,t)l2d$)

is finite.
(i) By AR(s, B, B/, m, £, h, T) we denote the subspace of real-valued functions in
A(s, B, B',m, L, h, T) equipped with the same norm.

The symbol ¥ has always been understood as the Fourier transform with respect
to the space variable x (in contrast to the time variable 7).

Remark 2.1. The condition (2.1) guarantees that the elements of A(s, 8, 8/, m,
£, h, T) have an exponentially decaying Fourier transform (for fixed 7).

Remark 2.2. The scale is monotone with respect to s, 8, 8/, m, h and T in an
obvious way.

Remark 2.3. Let us mention that most of our methods used to derive estimates
for composition operators defined on AR(s, B, B/,m, £, h, T) do not extend to
CA(‘S" ﬁ’ ﬁ/’ m’ 'g’ h’ T)'

Agreement. 1If there is no danger of confusion we shall write simply + instead of
A(s, B, B ,m, L, h,T).

2.2. Function spaces with exponential weights. [

In Subsections 2.2-2.7 we shall study composition and multiplication in a simpli-
fied situation. Later, in Subsections 2.8-2.13 we shall investigate the problem in
those spaces we have introduced in Subsection 2.1. Finally, in Subsection 2.14 we
add a few comments about the sharpness of the results obtained in the preceeding
subsections.

The capital letters A, B, D, E, ... (except C) are used to denote specific con-
stants and are fixed throughout this article.
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Here we normalize the Fourier transform as follows:
Fu) = Q2m)"? f e ™ u(x) dx,
RV!
which results in

F (u *v)(E) = Qn)"> Fu(€) Fv@). (2.2)

If not otherwise stated, all functions are defined on R". So, R”" is dropped in our
notations.

Definition 2.2. Let 0 < s < o0. Then Ay denotes the set of all complex-valued
Sfunctions u in Ly such that

1 1/2
lu Al = (/ |Fu)® df) < oo
Rl’l

The subspace of the real-valued functions is denoted by AEQ.

Remark 2.4. The classes Ay are special cases of the more general scale B,
investigated, e.g., in Bjorck [2].

Remark 2.5. 1t holds Ay C (s, 1,0,0,0, 0, co), where the zero in place of &
denotes the function identically zero (in addition we use the convention f(x) =
f(x, 1) for all ¢). At several places in non-linear analysis spaces with a norm

1/2
llullpg = (/ |Fu@)? H" dé) < 00,
RVL

for a fixed B > 0 occur. All results derived below for A; will be true for these
more general classes (this may be seen by a simple change of coordinates). Only
for simplicity of the presentation do we fix § = 1.

Remark 2.6. The scale is monotone with respect to s. For any ¢ > 0 we have
Ay = Agpe = Lo,
Here the symbol < indicates continuous imbedding.

Remark 2.7. Letus mention that these embeddings are not compact. For simplicity
consider Ay < L. We use the following simple construction. Denote by X; the
characteristic function of the set 1. We put ¥(1) = Xo,1/21(t) — X[—1/2,01(), t € R.
Now, for given ¢ € C§° (R"=1) consider the family

v (&) =22y E) (&, ... &), j=0,1,....

Define u; = Fvj, then u;, j = 0,1,... is a bounded family in A;. Because
of the pairwise orthogonality of the u; in L,(IR") it can not contain a conver-
gent subsequence. This remark immediately extends to the general situation of
A, B, B m, b h,T) — Als+e, v,y ,m U, T).
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Remark 2.8. If we have a bounded family u;, j = 0,1,... in Ay, then these
functions are uniformly bounded and equicontinuous. The Arzela—Ascoli theorem
yields that for any compact set £2 C R" there exists a subsequence {u j,};2,, which
converges uniformly on K. Of course, one can not replace K by an unbounded set.
An example is given by

wj(x) == F [yED e, ... &)1 — joxa ..o xa),  j=0,1,....
This argument can be applied in the general situation A(s, 8, 8/, m, £, h, T), too.

Lemma 2.1. (i) The space A; becomes a Banach space with respect to || - |Agll.
(ii) The elements of Ay are C*™°-functions satisfying

—nys [ (Q2lal+n)s)
o n/4
| Du|Lo|l = (27) STy Il [Aslls (2.3)

forallu € Ay and all o € Njj.

Proof. Because of £* Fu(&) € L, for all o, we conclude the existence of D*u for
all o and its continuity. Let w, = 2 7% (I(n / 2))~!. Then, using

Du(x) = 2y / o (i8) Fu(®) de,

we find
' 1/2
|D%u(x)| < 2n) ™| u | Ayl (/ o lE || el dé_—)
and
—[E1"S | &2l o0 —rUs Dlgl4n—1
e |§| ds = Wy e r dr
0
o0
=w, S / e ! t5(2|01|+n)—1 dt
0

= wy, s ['(s2le| +n)).

This proves (2.3). .

Having established the estimate (2.3) one can compare the spaces A; with the
classical Gevrey spaces.

Definition 2.3. Let s > 1. The function u belongs to §° if u € C*°(R") and for
every compact subset K of R" there exists a positive constant C such that, for all
aandx € K,

|D%u(x)| < C1*1 ().

Lemma 2.2. Let s > 1. Then A; C §° holds.
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Proof. The lemma becomes a consequence of elementary calculations based on
Stirling’s formula. O

Remark 2.9. Functions in §* need not be in L,. For that reason there can’t be
a direct converse of Lemma 2.2. However, if we restrict ourselves to functions with
compact support, then there is a partial converse. Let supp u be compact and let
u € §*, s > 1. Then there exists a constant ¢ and some ¢ > 0 such that

[Fu@l < ce ",
cf. Rodino [19, Theorem 1.6.1]. If we put
Go = {u €6’ : suppu is compact},
then §;) C A, for all s < o follows.
Of crucial importance for us will be a good estimate for products in A;.

Theorem 2.1. The spaces A; are algebras with respect to pointwise multiplication
ifand only if s > 1.

Proof. Step 1. Lets > 1. For u and v in A; we can apply (2.2). This yields

2 1/2
luv]Asll < (277)"/2[(/ '/ FuE —n) Fop)dy| " dé)
[n—=&1<Inl

2 s 1/2
+ (f‘f Fu@E —n) Fo(n)dny| € ‘ds) }
[n—&|>nl

=L+ Db.

Let 6 = 6;1/5. Lemma 4.2 from the Appendix yields

I <

/ \FuE — ) 251" | F o) e | o206 gy ‘LQ(R", £) ”

1 1/s 1 1/s 1 1
” | e e

Ly(R", §) H

A

1 1/s /s
oia) [ iFu) e g

1/2
< JulAg) v |As||( / Pl dr) : 2.4)

where we used the Minkowski inequality and Holder inequality in the last two
steps. Similarly we can proceed in case of /; and obtain

y 172
L < |lulAsl IIUIASII</ eIt d‘L’) )

This proves the ‘if” part of the theorem.
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Step 2. Lets < 1. We choose u = v and

Fu§) 12 = 7] , o> E
1+ 18D« 2

Then u € A;. First we consider s < 1. Now we apply Lemma 4.3 from the
Appendix (L is the constant appearing there). Observe that |£ — n| and || are
bounded by (L 4 1/2)|&] on B(§/2, L|&]|). Consequently we obtain

Il |Agll?
s _ip(1/s 11£1/5) /2 1 1 2
Z/ / o IE=nl" /=l gl ) dn| de
lel=1 | JBe/2.LiED (I+1& =nDh* (14 n)h
1
> c / vol (B(&/2. LIgI)" o ds
l£|>1

o0
> / Pl g — oo,
1

if « < 3n/4. Finally we consider s = 1. Here we apply Lemma 4.4 with ¢ = 1.
Arguing similarly as in case s < 1, butreplacing the ball B(§/2, L|&|) by the set E¢
and using |n| + 1§ — n| < || 4+ 1 on E¢, we find

1 1 :
eiagrze [ | dn
gt | e, T E—nD® (o e

o0
> / P2 g — o0,
1

3

if o < (2n + 1) /4. This proves the theorem. O
The algebra property in case s > 1 implies the existence of a constant M such that
luvlAsll = M [lu|As|l [ v]As]l (2.5

holds for all # and v. Next we are interested in certain subalgebras of A; which
will allow us to replace M by a smaller constant. Let

Pr={EcR": |& <R, i=1,...,n}, R>O0.

We shall decompose the complement of such a cube into 2" parts by

Pr(e) ={& e R" : sign&; = (=%, j=1,...,n}\ Pg,
where ¢ = (¢1, ..., ¢,), &; € {0, 1}. Fix ¢. Let us suppose supp Fu, supp Fv C
Pg(e). Then

supp (FuxFv) C{E+n: & esuppFu, ne supp Fv}

and hence supp ¥ (u v) C Pg(e).
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Theorem 2.2. Lets > 1. Lete = (1, ... ,&,), €5 € {0,1}, j =1,...,n, befixed
and suppose R > 0. Let § = 2 — 2!/5. The spaces

As(e, R) ={u e Ay :  supp Fu C Pr(e)}
are subalgebras of Ay and
luv|Asll = D lulAgll | v]Asll
holds for all u,v € Ag(e, R), where

o0 1/2
D= <sa)n s /8 ., e ym_ldy) ) (2.6)
R'/S

Proof. There is not a big difference between the proofs of Theorem 2.1 and Theo-
rem 2.2. The additional information about u is used in the last step of (2.4) only.

One obtains
y 12
I < [lulAg IIUIASII</ e 0! ‘dr) )
Pg(e)

A similar argument, but now with respect to v, has to be applied for the estimate

of I,. In view of
1/s 1/s
/ e gr < / e g
Pg(e) [T|>R

*© n—1 _—8rl/s
= w, e dr
R

o0
=sw, P e gy
Rl/s

o0
=sw, " / ey ldy
SR/s

the result follows. O

2.3. The mapping u > €™ — 1 in spaces with exponential weights. I

As we shall see later the main part of the theory for the general operator
Tr : u + f ou will be taken by the particular case u + e™ — 1. For that
reason we study this operation in great detail. It will be of great service for us
to investigate u > ¢ — 1 under additional assumptions on u in the frequency
domain. Up to now we have to restrict ourselves to real-valued functions.

2.3.1. Extra conditions on the spectrum — Part I. We suppose supp Fu C Pg(e)
for some fixed & = (e1,...,&,),¢; € {0,1}, j =1, ..., n. Under this assumption
Theorem 2.2 implies

Z(zuy i | A ||Z D! = L epraai oy,
D
=

=1

e — 1Al =

2.7)
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2.3.2. Extra conditions on the spectrum — Part II. Next we suppose supp F u C
P and u to be real-valued. We shall make use of the following splitting:

r . o .
i (iu(x))" (iu(x))"
e ()—1=Z o + Z 7 = g1(x) + g2(x).
=1 t=r+1
Then it holds that
supp F g1 C [—Rr, Rr]".

Let I be the set of all n-tuple ¢ = (¢1, ... ,&,) suchthate; € {0,1}, j=1,... ,n.
In view of

?@“4M%4%mefm&®ms n ¢ [—Rr, Rr]",

we introduce the following decomposition:

1/2
in 1/2
|| ¢ —1|AS||=(Z/P()...dn+fP ...dn) = (12+T1H)"%, (28
Rr (& Rr

eel
where
00 .~} 2
) i“(Fu®)(n) 1/s
T; =Z/ > - o ' dn
eel VPRI Ly :
and

ﬁ=f | F @@ — D) [ dn,
[—Rr,Rr]"

The estimate of T».The function h(f) = e — 1 is Lipschitz continuous and
h(0) = 0. Hence, the corresponding composition operator maps L; into L, and
has a norm bounded by the Lipschitz constant of #. We obtain

1/s - 1/s 1/s
T2 < eV e — 1Ly < VRO | u Ly )2 < VROV AR (2.9)

Remark 2.10. The inequality (2.9) is the only place where we make use of the fact
that u has to be real-valued.

The estimate of Ty. To estimate T} we apply Theorem 2.1. This leads to

o0 o0 o0
I M I (M || u]AslD*
JR— [ z = — - s
Tis )0 slutlAll = D0 ——lulAd = o TR
l=r+1 l=r+1 l=r+1

(2.10)

where M is the constant from (2.5). Next we choose r as a function of || u |Ag]|.
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Step 1. We assume M || u |As|| > 1. Suppose
3M|ulAgl| <r <3M|ul|A| + 1. (2.11)

From Stirling’s formula we know £! = I'(£ + 1) > £° e=* /27£. Hence
53 M Ilu A _ 53 <5>‘<3>f 1
L=r+1 ¢! l=r+1 ¢ 3 Y 2t

)

3
3—¢

IA

IA

Inserting this in our previous estimate we find

T\ <c (2.12)
as long as r is chosen as in (2.11).
Step 2. We assume M || u |Ag|| < 1. Then we may choose » = 0 (which means

T, = 0) ending up with

MAMMAW
Z <eMulAl. (2.13)

Summarizing, we have proved
e — 1A < cllu Al (1 4 R Tad™) 12, (2.14)

where ¢ and b are positive numbers independent of «, » and R, cf. (2.8)—(2.13).

2.4. Estimates of e™ — 1 for general u. I

We start with a decomposition of u in the frequency domain. To this end let x g (1)
denote the characteristic function of the set Pg(e) and xg(n) the characteristic
function of the cube Pg. Further, let

ue(x) = F xre(n) Fulmlx) and uo(x) = F [ xr(m) Fu(m](x).

Hence

w(x) = uo(x) + Y us(x).
eel
Immediately one obtains

| AGI® = luo |AGIZ + ) llue | Al (2.15)

eel
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Moreover, with an appropriate counting of the u, we find

241

M—1=)" > (it —1)...(e"ie — 1),

=1 0<ji<jp<..<je<2"

cf. Lemma 4.6 from the Appendix. Employing this decomposition, Theorem 2.1
yields

2"+1
le" —1|Asl <) > M e — 1A ] e — T]A]l.
=1 0<ji<jp<...<je<2"
(2.16)
In addition, (2.7) and (2.15) give
i — 1A L eonuian _y 2.17
||€’—|s||§5(€ -1) (2.17)
for any admissible choice of j, and (2.14), (2.15) lead to
e — 11l < clu Al (14 PR7 I, (2.18)

for appropriate ¢, b > 0.

Our next step consists of choosing R in dependence of || u |As||. Here we try to
arrive at a point where the right-hand sides in (2.17) and (2.18) are of the same size.
Recall that D = D(R) has been defined in (2.6). The function D(R) is a strictly
monotone positive function satisfying limg_, oo D(R) = 0 and D(0) > 1. Assume
||z |As]l > 1. Then we define R by the equation

D(R) = ||u |A]|"971, (2.19)

which is always possible by our preceding remarks. Reformulating (2.19) by
using the notations from Lemma 4.5 in the Appendix we obtain \/c f(§ R!/5) =
e |AGIV97 de. R = 87 (g(llul Al /972 /c))’. Lemma 4.5 yields

2 N
R=<C ((2 — —) log || u |Asll + logc) (2.20)
S

with ¢ and C independent of u. All together we got the following result:
Theorem 2.3. Lets > 1.

(1) There exist constants ¢ and a (depending on n and s only) such that

. allulAs|'S log |l u|As| ; .
| e — 1Al < ¢ {e gl A= (2.21)

Il | Asll i llulAsl < 1;

holds for all u € A¥.
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(ii) The mapping u — €™ — 1 is locally Lipschitz continuous (considered as
a mapping ofAEQ into As).

(iii) Letu € AR be fixed. Define g(&§) = ™5 — 1, & € R". Then g : R" — Ay is
continuous.

Proof. Step 1. Proof of (i). If ||u |Ag|| > 1 inequality (2.21) becomes a conse-
quence of (2.16)—(2.20). If ||u |As]] < 1 we choose R = 1. Then (2.16)—(2.18)
imply the desired inequality.

Step 2. Proof of (ii). Local Lipschitz continuity follows from the identity
@m _ eiv — (eiv _ 1) (el'(ufv) _ 1) + (ei(ufv) _ 1)’

the algebra property of A; and part (i).

Step 3. Proof of (iii). By Step 1 we know that g(§) € A (considered as a function
in x). The continuity follows from the identity used in Step 2, the algebra property
of Ay and part (i). |

Remark 2.11. Observe that (2.5) implies
I eiu -1 |A, ]l < i (eM||M|As|| _ 1)
- M

like in (2.7). The essential difference between (2.21) and the later estimate consists
of the exponent of || u |Ay||. If # has a small norm both estimates are comparable
but not in the case of large norms.

Remark 2.12. Part (i) of Theorem 2.3 in a somewhat weaker form has been proved
by Bourdaud [3], himself inspired by the work of Leblanc [15]. The decomposition
technique used in the proof of Theorem 2.3 has been taken over from these papers.

2.5. Composition operators on spaces with exponential weights. I

Now we are in a position to investigate the non-linear operator Tr : u +— f ou,
which we call the composition operator. Our main tool here will be the Minkowski
inequality in the context of Banach spaces. In what follows we denote by u a finite
complex measure and by || its total variation.

Theorem 2.4. Let s > 1. Let v be a complex measure on R such that
Lio) = / HEI 1 1) 6) < oo, (2.22)
R

for any A > 0, and such that £(R) = 0. Let f be the inverse Fourier transform
of u. Then f is an infinitely differentiable function and the composition operator
Ty maps A;R into As.
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Proof. From (2.22) we deduce easily that [ d|u|(§) < oo. Hence pw is a finite

R
measure and the condition ©(R) = 0 makes sense. Let us define

fity = B A ().

1
— | e
V2 A
A further use of (2.22) yields / |(i&)7| d | 11| (€) < oo, for all j € N. Then f is a
R

C® function and we have

1 .
= E_ 1du(g).
0 = = fR € — 1]du®)

Letu € A®. An application of Theorem 2.3 yields
e — 1]Aq]| < celulasl loglulAsl

whatever ||u |Ay|| is (the above constant ¢ may be larger than that of (2.21)).
Denote by 1, and p; the real and the imaginary part of u, respectively. These
measures are signed measures having a Jordan decomposition. This means

W(E) = ju,(E) +i i(E) = i} (E) — pu; (E) +i (1] (E) — uj (E)),

for all measurable sets E, see e.g. [1]. For brevity let v be one of these four measures
on the right-hand side. Then v(E) < |u|(E) for all measurable sets E, cf. e.g. [1].
Let g be the function defined in Theorem 2.3(iii). We interpret the integral

/ [¢"@8 — 1] dv(g) = / g(&) dv(é)

as a Bochner integral with values in A;. Because g is continuous, cf. Theo-
rem 2.3(iii), it is also integrable (the measure v is finite). In this context we may
apply the Minkowski inequality, cf. [6], which implies

I / [¢“@% — 1] dv(®) |As]l < fR e — 1] Ayll d| el &)
For |&] > e, we have

&5 [lu | As )1 Tog [IEu |A Il < (llu |AGN"S (1 +log, [lu|AslD) €] log |£].

Hence
/W le'™ — 1] Ayl d| ] &) < oo.
The integral for |£| < e is e_asily seen to be finite. Because of
V27 flu(x) = / 2(®) dut (6 — / o(®) du= ®

i / g dut® —i f 2 di ®),

an application of the triangle inequality completes the proof. O
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Remark 2.13. Observe that we do not require that f is real valued.

For the convenience of the reader we formulate two consequences separately.

Corollary 2.1. Lets > 1. Let g : R+ C be a bounded function such that

£/ Tog |&]

£l o0 log [g(&)] S

Assume, moreover, that / g(&) d&é = 0. Let f be the inverse Fourier transform of g.

Then f is an infinitely differentiable function and the composition operator Ty
maps AR into A;.

Proof. We note first that the boundedness of g and the condition (2.23) imply that
lim g(&) = 0.Let A > 0. By (2.23), there exists N > 0 such that

[§]—>00

211€]" log |£] < log for |&] > N.

1
F{¢3]
Then

/ eI 0261 g 8] g < / e oglel g _ oo
E1>N 61N

Similarly one can proceed in the periodic situation.

Corollary 2.2. Lets > 1. Let (c;)rez be a sequence of complex numbers such that

Ik|'/* log |K]

— = = (2.24)

Kse  log [ex]

Assume, moreover, that ch = 0 and define f(t) = cheik’. Then f is an in-
keZ keZ

Sfinitely differentiable function and the composition operator Ty maps AR into A,

Remark 2.14. Corollary 2.2 is mainly contained in Bourdaud [3], see also
Leblanc [15]. Let us refer also to Gramchev and Yoshino [9] for some Gevrey
composition estimates for functions defined on the unit circle. But as mentioned in
the introduction in [9], different scales of Gevrey-type spaces are considered.

2.6. Nemytskij operators on spaces with exponential weights. 1

Let d > 2 be a natural number. Let f : R? — C be a continuous function. Then
we are interested in the action of the Nemytskij operator associated with f and
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given by

Tr(uy, ... ug) = flur, ..., uq).
Theorem 2.5. Lets > 1. Let

d
HEL & 60 = oxp () 1l log(1 + ).
k=1

Let i be a complex measure on R? such that
Lo(h, ... ha) = /d H(\&1, 2262, ..., Maa) dI ] (§) < o0, (2.25)
R

forany (A, ..., qa), M >0, k=1,...,dand suppose M(Rd) = 0. Let f be the
inverse Fourier transform of . Then f is an infinitely differentiable function and
the associated Nemytskij operator Ty maps (A into A;.

Proof. By assumption
Sty ta) = fltn b, oo s 1) — fO, .., 0)
— @ [ [ 1.
R4

An application of the Minkowski inequality yields

. d
|| Tr(u) |Asll < 4 /,, | & Zimt 5™ | A (R, ) | Il (&)
R

Now we can proceed by means of Lemma 4.6 from the Appendix, and Theorem 2.3.
0

2.7. Nemytskij operators on spaces with exponential weights. IT

Let d be a natural number. Let f : R - C be a continuous function. Here the
operator of interest is defined as

Tr(uy, ... ug)(x) = fxr, ..., X, u1(x), ..., uq(x)). (2.26)
There is not much difference to the situations treated before.

Theorem 2.6. Lets > 1. Let

d
HEL oo Eavn) = €680 oxp (37160 log(1 + 16D ).

k=1

Let i be a complex measure on R such that

L3()\'17 L) )"d) = /d+ H(Ela ) g"la A’lgﬂ+19 LK) )\'dé‘d+n)dlﬂ|(g) < 00,
R n
(2.27)
forallhy, ..., g > 0. Define f as the inverse Fourier transform of i and suppose
fxi, ..., x,,0,...,0) € A;. Then the Nemytskij operator Ty, defined in (2.26)

maps (A?)d into Ay.
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Proof. As above

ft, oo tawn) = flt1, oo s tagn) — ft, oo 10,0,...,0)
+ flt, .o 1,0,...,0)
= (27‘[)*(d+n)/2 /(H [ei ZZI,’,'H &t 1] o Y& tjdu(,i-‘)
Rd+n

+ f(ts ... 1, 0,...,0).

Application of the triangle and Minkowski inequalities yields

1Ty () Ay < 4/

(ei S S _ 1) PEONREIEY

AR, ) diel®

Rd+n
+ [ f(x, 0)[ Al
The function ¢’ L1 is a pointwise multiplier for Ay forany A = (Ay, ..., A,).

More exactly we have
™ ux) |A|* = / |Fu@) " dg < M | u) A2

since 0 < 1/s < 1. Now we can proceed by means of Theorem 2.3. O

Remark 2.15. As usual, the resulting conditions on f(x, y) to ensure boundedness
of the operator u +— f(x, u(x)) are weaker than those which guarantee the same
property for (uy, up) — f(ug, uz).

2.8. Function spaces with exponential weights. I1

Here we turn back to the general classes «# introduced in Subsection 2.1.
There are two obvious consequences of the definition. Any u € #4 satisfies

a0 [La@RDI =< [l u | Al

Moreover, the partial Fourier transform (with respect to the x-variable) of such
a function belongs to L, (if either m > O orm = 0 and £ = 0) and

1/2
f |FuE nlds < |lulAl (f(é‘ bt exp (= B(E),) —h(E 1) ds) .
Consequently, for fixed 7, we can use the formula
Fuxv)E ) = Q)" FuE 1 FuE, ). (2.28)

The role of the parameter ' is to control that (s, 8, 8', m, £, h, T) is not too far
from the classes A; treated before.

Lemma 2.3. (i) The space A becomes a Banach space with respect to the norm
- [All
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(ii) The elements of A are C*°-functions with respect to x and satisfy

0<t<T

forallu € A and all o € Nj. Here E does not depend on u and c.
Proof. One may follow the proof of Lemma 2.1. O

Again crucial are good estimates for products in 4. We need a further abbreviation.
We put

1/2
D] = (/Rn<s>§f exp (B (£)," + h&. ) IFu(E, t)|2ds) :

Observe that 4(?) is a Banach space for each fixed 7.
Theorem 2.7. Let §/ =2 — 21/ Let eitherm > 0 or m = £ = 0. Suppose
h(E D) —h(E —n,0 —h(.0) <y Siys min((§ — ), ()", (229

for all & and n and some 0 < y < B. Then A becomes an algebra with respect to
pointwise multiplication. It holds that

luv|Al < FllulAl [v]Al (2.30)
with some constant F. The estimate (2.30) remains true if we replace 4 by A(t).
Proof. We follow the arguments used in the proof of Theorem 2.1. Let
k@0 = (&) exp(B(&),] +h(E1). (2.31)

Then, with C depending on m and ¢, we find, by using (2.29), the inequality

k(€. 1) < C o= B=P 15 min((E=n)m, ()"
k(& —mn, 1) k(n, 1)

’

cf. Lemma 4.2 from the Appendix. For u and v in A we can apply (2.28). This
yields

2 1/2
k(& 1) dé)

luv]|Al < sup (/'/ FuE —n,0Fvn ndn
[n—&[=<Inl

0<t<T

+ sup (/ / FuE —n,0nFvn,dy
O<t<T [n—&|>1Inl

= sup I1(H) + sup ©L(?)).
0<t<T 0<t<T

2

172
k(&, 1) d"s“)
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Then

L) = H / |FuE —n.0 vk —n0|Fvn, 1) vk, 1l

Vk(E, 1) ‘ 0 H
dn |L,(R",
VEkE —n,0) V@, 1) nL® 8

CllvlA@] / Fue, DYk, 1 e F-1ous O g

. 1/2
Il |A@N 1 v] AW ( / =B s (e d;) .

Similarly we can proceed in the case of /> and obtain

IA

IA

. 172
L(®O = CllulAD | v]|ADI (f B85 (o0 dC) .

This proves (2.30). o

Remark 2.16. We give a more handsome sufficient condition for £ to satisfy (2.29).
We suppose |h(&, )| < B (& ),1,1/s for all &£ and all 7 (see (2.1)), and

lh(E 1) —h(n, 0| < B/ (& —n),". (2.32)
Then £ satisfies (2.29) if
28 < B8y (2.33)
First, let min((£€ — 1 ), (7 )m) = (€ — 1 )m. We find

A& = 1.0 +h(n.0) = h(E D] < |hE = 0.0 + A0, 1) — h(E 1)
SBE—n), B (E—n),l

Second, consider min({& — 1), (7)m) = (N )m. As above

\h(E =1, 1) +h(n, D) — h(E D] < |h(p, )] + [h(E — 1, 1) — h(E, )|
<B )+ B (0

Again we are interested in certain subalgebras of 4. Let Pr and Pr(¢e) be defined
as in Subsection 2.1.

Theorem 2.8. Let s > 1. Let either m > 0 or m = £ = 0. Further, let ¢ =
(1,...,6n), €5 €{0,1}, j =1,...,n, be fixed and suppose R > 0. Suppose h
satisfies (2.29). Then

A, R) ={uecA: suppFuC Pr(e)}
are subalgebras of A and

[uv]All < K [lulAll ||v]|Al (2.34)
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holds for all u, v € A(e, R), where

12
KsCamw—w&w"/ ey ldy|
(B—v) 815 R/

and C does not depend on u, v and R. Again the estimate (2.34) remains true if
we replace A by A(f).

Proof. There is no difference between the proof of Theorem 2.7 and Theorem 2.8.
0

2.9. The mapping u — €™ — 1 in spaces with exponential weights. Il

We continue with the investigation of u > e for u € AR.

2.9.1. Extra conditions on the spectrum — Part I. 'We suppose supp Fu(-,t) C
Pr(e) for fixed t and for some fixed e = (1, ... ,8,),6; € {0, 1}, j=1,2,... ,n.
Under this assumption Theorem 2.8 implies

2. (i)t
2

(=1

" = 1AM =

oo

lu |A@®] K

A1) ” <> T
(=1
1

<= (K 11401 _ 1),

2.9.2. Extra conditions on the spectrum — Part II. Next we suppose supp F u(-, t)
C P for fixed ¢ and use the following splitting:

iu(x. . (iu(x, t))l = (iu(x, [))Z
e (»ﬂ-l:;*g' +ZE 176' :gl(x’[)+g2(x’[)’
= =r+

cf. Subsection 2.3.2. Then it holds that
supp F g1(-, 1) C [—Rr, Rr]".
Again we apply the abbreviation (2.31). With

TH(1) = Zf

el Y Pre(®)

fzﬂmmummﬂ

T k(n. 1) dn

{=r+1

and
ﬁm=/ | F @D — 1)) P k(y, 1) d.
[—Rr,Rr]"*

we obtain the decomposition

le" = 1140 = (170 + T30)". (2.35)
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The estimate of T> (t). Again we may use the argument that the composition operator
associated with the function (y) = ¢ — 1 and restricted to real-valued functions
maps L; into L, and we obtain

T2y < sup  k(n,1) | €0 —1|LaR", )|

nel[—Rr,Rr]"

< sup  k(n, 0 |luC, 0 |La|?

nel[—Rr,Rr]"

< sup  k(n ) llulADI (2.36)
nel—Rr,Rr]"

Observe

sup  k(n, 1) < (m* +n (R*)" P (AR
nel—Rr,Rrl"

The estimate of T\ (f). To estimate 7} we apply Theorem 2.7. This leads to

00 0 p—l

1 F
T = Y 51 ColA@l = 3 ——llut,n1A0]
l=r+1 " =r+1 '
I o (FllutnlA0D"
<= 2 7 , (2.37)

where F is the constant from (2.30). Next we choose r as a function of || u (-, 1)| A7) ||
Step 1. We assume F | u(-, t) |A(f)|| > 1. Suppose
SFElulAM| <r <3F|ulA®|+ 1. (2.38)

Stirling’s formula yields

i (Fllu,n A" -3
2! T 3—¢

l=r+1

Inserting this in our previous estimate we find
(1) <c, (2.39)
as long as r is chosen as in (2.38).

Step 2. We assume F || u(-, 1) |A(f)|| < 1. Then we may choose r = 0 (which
means 7> = 0) ending up with

2 (Flu(-, 6 |AD"
o<y CTHCOAOD oy il @40
l=r+1

Summarizing we have proved

” eiu(~,1) -1 |=A(t)” <c ” I/l(', t) |<A)(t)|| (1 + ebR]/sHu(~,t)|d’n(z)||]/s)1/2’

where ¢ and b are positive numbers independent of ¢, f, r and R, cf. (2.35)—(2.40).
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2.10. Estimates of e™ — 1 for general u. I

There is no difficulty in applying the same procedure for fixed  as in Subsection 2.4.
Similarly to there we obtain

€00 — 1AW
2"+1
<> D FTHEM —1A0) e — 1AD,

£=1 0<ji<...<jp<2"

and
&) 1A < 7 (eF141401 1),
K
for any admissible choice of j,. Further
iuo(- /S 11 1/s
1™ — TIAM < clul, D [A@] (1 4 L5 HCIAOTT),

for appropriate ¢, b > 0. Keeping 7 fixed we may proceed in choosing R as before,
see Subsection 2.4. All together we got the following:

Proposition 2.1. Let either m > 0 or m = £ = 0. Suppose s > 1 and suppose
h satisfies (2.29). Then there exist constants ¢ and a (depending on n and s only)
such that

. /s . .
| — 1AW < ¢ {e“ HCOLAOTE g L IAOL - if (-, ) [ A > 1:
= LiulAol if a0 lAD] <13

holds for allu € A® and all0 <t < T.

2.11. Composition operators on spaces with exponential weights. I1

As long as (2.29) is satisfied and ¢ is fixed, all assertions of Subsections 2.5-2.7
have immediate counterparts.

Theorem 2.9. Let eitherm > 0orm = £ = 0 and let s > 1. Let h satisfy (2.29).
Suppose w is a complex measure such that £(R) = 0 and such that (2.22) is
satisfied. Define f as the inverse Fourier transform of . Then the composition
operator Ty maps AR into A.

Proof. By assumption,
oo

) = f(3) — f(0) = —— / [ — 1]du®).
‘ V27

—00
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An application of Proposition 2.1 and the Minkowski inequality yield

| Ty, ) LAG] = H ﬁ f_ :[e"f”“*” —1du® 'A(r)

54/ 150D 1 1A ]l &)

< [exp(alguc.n AN Tog + 1 €uC.0LADD) dixl©)
which is sufficient for our purpose. O

Again we formulate a few consequences separately.

Corollary 2.3. Let either m > 0 or m = £ = 0, and suppose s > 1. Let h satisfy
(2.29). Suppose g : R — C is a function satisfying [ g(§) d§ = 0 and (2.23). Then
the composition operator Ty maps AR into A.

Similarly one can proceed in the periodic situation.

Corollary 2.4. Let either m > 0 or m = £ = 0, and suppose s > 1. Let h
satisfy (2.29). Let {ci}rez, be a sequence of complex numbers satisfying (2.24) and
Y ¢k = 0. Define f(t) = Y,y cke™. Then the composition operator Ty
maps AR into .

For further use we prove the next result:

Corollary 2.5. Under the conditions of Theorem 2.9 the composition operator Ts
maps balls of radius R in AR into balls of radius R'.

Proof. In the proof of Theorem 2.9 only || u |A] influences the estimate. The
resulting condition depends monotonically on this norm. O

2.12. Nemytskij operators on spaces with exponential weights. 111

The same method as in the preceding subsection works. Let d > 2 be a natural
number. Let f : R? > C be a continuous function.

Theorem 2.10. Let either m > 0 orm = £ = 0, and suppose s > 1. Let h satisfy
(2.29). Let

d
HEL o 60 = exp (Y I8!/ Tog(1 +18iD)-
k=1

Suppose that | is a complex measure such that w(RY) = 0 and (2.25) is satisfied.
Then the Nemytskij operator Ty maps (A® into A.

Similarly as above we can derive the following fact:

Corollary 2.6. Under the conditions of Theorem 2.10 the Nemytskij operator T
maps a ball in (AR with radius R into a ball in A with radius R’
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2.13. Nemytskij operators on spaces with exponential weights. IV

Let d be a natural number. Let f : RY"" — C be a continuous function.

Theorem 2.11. Let either m > 0 orm = £ = 0, and suppose s > 1. Let h satisfy
(2.29). Let

d
1/s 5
HEL v ) = o682 exp (37 18 log(1 + &) ).

k=1

The inverse Fourier transform f of the complex measure p should satisfy
Sx1, ..., x,,0,...,0) € A and suppose that (2.27) holds. Then the Nemytskij
operator Ty, defined in (2.26) maps (AR into A.

For later use we add the following:

Corollary 2.7. Under the conditions of Theorem 2.11 the Nemytskij operator Ty
maps balls with radius R in (A®)? into balls in A with radius R'.

As described in the introduction we need at least local Lipschitz continuity of the
Nemytskij operator for our applications. It seems that such an argument to derive
this property as used in case of the mapping u > e — 1, see Theorem 2.3, is
not available in the general situation. For that reason we have to strengthen the
conditions with respect to f. Let f(x) = f(x1,...,Xxy+q). To have a compact
notation let x = (xp, ..., x,14—1). Recall the classical identity

f(x/v y) - f(-x/9 Z) =
L7 g 9
(y—Z)/O ( f (X’,y+(~)(z—y))—8 f

0Xptd Xn+d
af

0Xptd

(xl,...,x,,,O,...,O))d@

+

(x17'~'7-xn907~'~90)(y_z)7

and of course its obvious counterparts for the other variables. Further, let M(A)
denote the set of all pointwise multipliers of 4. We equip this space with the
natural norm; because of the algebra property we know A — M(A). Again as
a consequence of the Minkowski inequality and the algebra property of 4 we can
derive the local Lipschitz continuity of 7'y by making assumptions on the first-order
derivatives of f.

Corollary 2.8. Suppose that for j =n + 1, ... ,n +d the first-order derivatives
A7 of f satisfy the conditions of Theorem 2.11 except %(x, 0,...,0) € A. This
J

ax]'
condition is replaced by
af

—(x,0,...,0) € M(A). 241
8xj
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Then the Nemytskij operator T is locally Lipschitz continuous, in particular there
exists a non-decreasing function \ such that

| Tr(uy, ... uq) = Tr(vr, ..., vq) Al
< max |lu;—v;|A|Y( max |u;|Al+ [lv;[Al)
j=1,....d j=l,....n
holds forall uy, ... ,ug,vi,... ,04 € AR,

Remark 2.17. Observe that in the most simple situation f = f(u), the condition
(2.41) becomes superfluous because constants are always in M(A).

2.14. A few comments on the sharpness of the results obtained in 2.5

Here we shall discuss the sharpness of our sufficient conditions in Theorem 2.4.

Proposition 2.2. Let s > 1. Let f : R — C be a function such that Ty maps
AR(R™) into A;(R"). Then f belongs to the Gevrey class §*. In particular, if f is

compactly supported, then ¥ f(&) = O(efalgll/s) for some o > 0.

Proof. Let Q = [a, b] x [—1, 1]*~!. According to the known properties of Gevrey
classes, cf. e.g. [19, Example 1.4.9], there exists a function ¢ € Ag(R") such that
¢(x) = x; on Q. By assumption we have fop € A;(R") C §°(R"), cf. Lemma?2.2.
Since f(f) = (f o @)(t, x2,...,x,) on O, we see at once that f € §*(R). The
behaviour of the Fourier transform of f follows from [19, 1.6.1], cf. Remark 2.9.

O

Remark 2.18. Lets > 1.Let f : R — C be a function such that 7 maps AR (R")
into Ag(R"). Then f need not be in A;(R), cf. Corollary 2.2.

Let E; (resp. E; ) be the set of functions (resp. compactly supported functions)
which act on A%. Now consider F; := |, _, 9;5/ (R).

Lemma 2.4. Lets > 1.

(i) The inclusions

Fs - U 9’6/ C Es,O C 9»6

s'<s

hold.
(i) We have the equivalence

feE, & fee€kEsg foral ¢ccF;.

Proof. By Remark 2.7 and Theorem 2.4, we know that Fy; C E;o. The second
inclusion has been proved in Proposition 2.2. Further, Fy contains cut-off functions
(since §°~¢ contains those functions). Since Ay C L this shows that for each
ue A;R there exists a cut-off function ¢ such that f ou = (f ¢) ou. This is enough
to establish (ii). |
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Remark 2.19. Lets > 1. Let g : R — C be a bounded function such that

g(&) = e 1é1 log el Toglog ¢

for large & and / g(&)d& = 0. Let f be the inverse Fourier transform of g. Then
R

the composition operator 7¢ maps AR into Aj, cf. Corollary 2.1. Observe that
feg'bufé 9;‘/ for any s' < s. Further, if we compare this with the necessary
condition stated in Proposition 2.2 there remains a gap of logarithmic order only.

3. Applications

Here we follow our philosophy explained in the introduction. We shall derive the
a priori estimate (1.8) in certain well-adapted classes of functions. As a second step
we shall investigate how these classes fit into our theory developed in Section 2.
To avoid confusion we shall denote the spaces induced by the linear problem with
B(a, B, v, ... ,w), where o, B, ... are certain parameters.

3.1. The Gevrey example

Let us consider
Uy —uy = flu), u(x,0) =), u(x,0)=1vP(x). (3.1)

This is a model problem for weakly hyperbolic operators with characteristics of
constant multiplicity. It remains to study

uy —uy = fx, 0,  ulx,0) =u/(x,0)=0. (3.2)
But this Cauchy problem is equivalent to
vp —ibv=Ff, v 0)=v(0)=0, v=5Fu. (3.3)

We can represent the solution of (3.3) in the form

t

v 1) = / X(t, 5, F f(& $)ds,

0

where the kernel function X = X(¢, s, &) satisfies, forO < s <t, 0 <t < T, the
estimate

1X(2,5,8)] < (t — s)exp (€),2(t — 5)).
Choosing

172

NerE 1) =exp((€), QT — ) (&)



436 G. Bourdaud et al.

and defining B (¢, T) as the space of all functions satisfying

1
I fller = sup ( / NG (EDIF fE, t)|2ds)2 < o0,

0<t<T

straightforward calculations lead to

2
lulle,r < TN fller-

Using

2k
B FuE) = f Z(X@gk)f” F f(6.9)ds,

00 2k
O Fu(®) = f > — F e ds
0 k=0 ’

then the same estimates as above lead to the next strictly hyperbolic-type estimate
for the solution of (3.2):

1
lulle.r + 1Dy 2uller + [ Deuller < C TV flle.7. (3.4

There is no difficulty in identifying B (¢, T) as A(2,4T,2T,1,¢,h, T), where
h(é 1) = =2t (& )1/ 2 The function / satisfies (2.29). This can be checked directly
through Lemma 4.2 from the Appendix.

Using Corollaries 2.3, 2.7 and 2.8 we arrive at the following existence and
uniqueness result for (3.1) with life span [0, Tp], where Ty appears due to the
non-linear structure of the problem.

Theorem 3.1. Let us consider

Uy — Uy = f(u)v u(x, O) = (P(x)9 ut(xv O) = l[f(x),
under the following assumptions:
e the data ¢, ¥ satisfy
/ exp (71 (6),%) ()1 (IF 0@ + | Fw(&I) ds < 0o

for some Ty > 0

o [ :R — Cis an infinitely differentiable function and f(0) = 0,

e the Fourier transform & f of f is an integrable function and there exists a non-
negative constant ¢ such that

|F f(£)] < ce 1617 MogleD loglog | £ 1ar0e |£].

Then the Cauchy problem has a unique solutionu € B(L, Ty) for Ty sufficiently
small. The derivatives (see (3.4)) (D,) ]714 and D;u belong to B(L, Ty), too.
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3.2. Weakly hyperbolic equations with Gevrey-type Levi conditions

Our weakly hyperbolic model problem with characteristics of variable multiplicity
is

— M0 — by = fw), u(x,0) = @(x), ur(x,0) = Y(x). (3.5)
As in Section 3.1 it remains to derive an a priori estimate of type (1.8) for

— (D% upe — b(Duy = f(x, 1), u(x,0) = u;(x,0)=0. (3.6)

We follow ideas from Ishida and Yagdjian [10]. Levi conditions of Gevrey-type
allow us to prove well-posedness in Gevrey spaces of order s > 2.
Let us formulate the assumptions for the coefficients . = A(f) and b = b(?):

(A1) 2(0) =1'(0) =0, A'(n >0, » e C'[0,T];

t

)»(t) )» (t) A(D) s _ '
(A2) A(t) < X(l‘) 1A(t)ﬁ’ co > 25— 2 , C1 = Cp, A([) = /)\.(‘L')dl’,
0
2
A3 ol <c 2 e ..
A()sT

After partial Fourier transformation we get from (3.6)
i+ A0°E v —ib(DE v =F f, v 0) = v(§,0)=0. (3.7

We divide {(5,1) € (R\ {0}) x (0, T]} into two zones using the relation

AT (EVn = N, (E)m = (E2 + m?)?. The relation defines in an implicit
way a function #z = #({(§),,). To a fixed chosen N and given 7" we determine m
such that T = #({0),)-

We define the so-called pseudodifferential zone by

Zpa = {0 € ®\{0) x (0, T]: ADTT(£), < N},

and the so-called hyperbolic zone by
Zigp = {(E.1) € R\{0}) x (0, T]: A@DTT (£} = N}.

3.2.1. Representations of the solutions. In Zyq we use the auxiliary function
P2 (E D =14 (E)y )‘(t) . Setting W = (po(t, £)v, 3;,v)7 we get from (3.7)
Arys=T

oW —-—AW=F W0 =0,

dp
p 0
— P —
A= (z‘b(z)sxmzsz 0) = <.5f f)'

P

where
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Introducing the fundamental matrix Z = Z(¢, o, £) as the solution of
4Z—-—AZ=0, Z(o,0,6) =1, for 0<o <t <t,

we obtain the representation

W(E, 1) :/Z(t, 0,8 F(, 0)do, for 0=<t<t. (3.8)
0

In Zpy, we set U = (A(1)& v, D,v)" and get from (3.7)

B A0 0
— A —
oo (Mt)s L 0 )o=(s))

With the diagonalizer M and the transformation V := MU, where

11 -1 _ Dia ADE
M'=§<1 1)’ A':()»(t)ék—% 0

the last system of the first order can be transferred to
0 1 0
D,V =MD, U=MAU+M =MAM'V+M .
—Ff —Ff
But
At = (FH0E 0 LR BE i
B 0 NG 2\ 22 _ b b

Consequently, we arrive at the system with diagonal main part
%V —-DV—-BV=F,

where

D —ir()E 0 B'—i MN—b XN-—b F-—l Ff
'_ 0 ixng ) T o \XN+b M4+b) T T 2\—Ff)
If X = X(¢, 0, &) denotes the fundamental matrix for this system (compare with

Z = Z(t, 0, &) from (3.8) in Zpq), then the solution U = U(§, ) can be represented
in the form

UE ) =M"! /X(t, 0, ) F(E, 0)do + M~ X(t, 1z, M U(E, ts).
L
Finally,

Mirg)§
P(E.1g) p(éa té)v
1

atv

MUG, 1) = M( ) =Y(E 1) WE 1)

i
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and the representation (3.8) leads to

UE ) =M"! / X(t, o, §)F(E, 0)do
8 (3.9)

e
+ M7 X1, 1, OY(E, 1) / Z(te, 0, &) F(§, 0)do,
0

fortz <t < T, where
Mtg)E
1 p& 1)
Y(éa t&) ) Mip)é
p& 1)

~ = =

3.2.2. Energy estimates for the solution. We suppose the existence of L and K
such that

(A4) 1Z(t,0,8)| < Cexp(L(t,0,8));
(A5) 1X( 0,8 < Cexp(K(t,0,8));
and
(A6) L(t,0,86) +L(o,1,8) = L(1,7,8),K(t,0,8) + K(0, 7, %)
=K(t, 1,6 fort <o <t
Let us define the weight
M {exp (BEW)E) exp (Lite, 1,6 + K(T 16, 8), 0<1<1s;
s,B,I\S, = s
! exp (B(E)N) (€)], exp(K(T, 1, £)), <t<T

Taking account of (A4), (A6) and (3.8) gives

(W DIPNT 5,50 < C(T) f 1Z(t, 0, &P | FE o) P N7 4 (€, Ddo
0
< ) f expQL(1, 0, E)IFE N2 (€. 1o
0

= C(T) / |F(5, 0)|* N} 4,(€, 0)do.
0

Integration over {£ : |£] < Ry(?)}, where Ry () is defined by A () = (Ro(®))m = N,
gives

f |W(E DPN? 4,(E D)dE < C(T) f / |F(§, 0)* N} (&, 0)dE do. (3.10)
0 R

[§[=Ro(n)
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To get an a priori estimate from (3.9) we need || Y(£, t¢)|| < Cy. This follows from
the definition of 7z = #({(§),,) and from

|A(t)E] Ate)|§] ?»(ls)@)

pE te) \/1+< Hie? \/1 )»(75)

" AT T

This allows us to estimate, fort; <t < T,

\UE DIPN? (& 1) < C(T) / exp(2K (1, 0, )| F(&, 0)|* N7 4 (€, Ddo

+ Cn(T) exp(2K (1, 1¢, %))/eXp(ZL(tg,G O)IF(E ) N? g /(& 1do.

The assumption (A6) implies

\UE DPN 5,51 < C(T)/ |F(5. 0)* N7 4, (&, 0)do

4 Cx(T) f |FE )P N2 5 (6. 0)do

< Cn(T) f |F& P N2 (& o)do.
0

Integration over {& : |£] > Ry(?)} gives

\UE DIP NG 4,6 0dE < Cn(T) / / |F(&, 0)* N} 4, (€, 0)dE. (3.11)
[§1=Ro (1) 0 R

The estimates (3.10), (3.11) together yield the following estimate for v:

0E DN ) < cm/ |0:0(E DIPN2 (€ e

< o) / 19e0(E, DIEN? (6, D,
0

and

f|v<s PN (& <C<T>/f|F<s PN, Eo)do.  (3.12)

R
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We define B(s, g, [, T) as the space of functions satisfying

1

2

I epur = sup /wm@mfmes < .

O<t<T

By means of the estimate (3.12) we derive the next result.

Theorem 3.2. Let x = x(t) € C®°R") with x(t) = 0 for |t] < % and x(t) = 1
for|t| > 2. Let H = H(Dy, t) be the pseudodifferential operator of first order with
the symbol

H@ﬁzkmmx(JQWEL>+M§DG—X(JQNEL))

Then under the assumptions (A1)—(A6) the solution of
— (O U — b(Oux = fx, ), u(x,0) =u,(x,0) =0,
satisfies the strictly hyperbolic-type estimate
lulls.prr + 1H(Dx, Dullsprr + |1 Diells.prr < CN(DI fllsprrs  (3.13)

where Cn(T) tends to zero if T tends to zero.

In the next subsections we investigate how the classes B(s, £, [, T) fitin our scheme
developed in Section 2.

3.2.3. Determination of K = K(t,0,&) and L = L(t, 0, ). Letus begin with K.
The purely i 1mag1nary roots :I:z)\(t)é have no essential influence on K. Influence
takes only the terms % T and z

By assumptions (A2) and (A3) it is enough to take into account the term

Chyp—%—. Thus it is reasonable to define
A s—l

A(T)

pyme dt = Chyp (A(a) A 1)

K(t 0,8 = K(t,0) = / Chyp ———

where we changed Chy,, in the last equation.
More complicated is the definition of L = L(t, 0, §). The matrix A from Zpq
tells us that the terms

ap M0 b
p b 9 p 9 p b
should take an influence on L. The assumption (A2) for ¢ guarantees that 9,0 > 0.
That really the first two terms determine L follows from
A(D)?

Ib(1)E] < C —— (&) < C p*(£,1);
A(f) 5T

MO (E)

= < Cnp* (&, 1).
A(D)51

AM)?E? < C M0 (E)2 < Cy
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Taking account of

t
0 1 1
/ Pdr = —In p*(E. 1) — = In p2(E. 0) ,
0 2 2

lea

and
t t 2
/ P&, D)t = f 4 @024
o o A@T
< f <1+<s>:,{2Lf)s> dt
J A(7)36-D
=1 =0+ 6 Cu (AOTT — A@TT),
we obtain

K(t,0) = Ciyp (A(@) ™51 = AW 751),
1 2 1 2
Lo, = sInp 60— s InpE o) +1—o
=2 s—2
HECoa (AOTTT = 4@ 7).
Both functions satisfy (A6).

3.2.4. Estimate of K and L. In this section we show that the weights K = K(t, 0)
and L = L(t, 0, §) are compatible with the weight (&) ,1,1/ ¥, this means, there exists

a constant K such that

K(t,0) < Ko(&)!/5 forall #s <o <t<T, (3.14)
L(t,0,8) < Ko(&)!s forall 0<o<t<t, &cR. (3.15)

From the definition of K (¢, 0) we conclude that immediately (3.14) after

1 s
K(1,0) < K(T, 1) < CnypA(ts) 5T = ChypCn (£)/5.

By using the definitions of L(t, 0, &) and of #z we conclude that

A

1 s—2
L(t,0,8 = 1 PX(E, 1) + ts + (E))/ Cpa A(te) 5D

1 A 2 2
< 3 In (1 + %) + T+ deCN(E%ln/s.

To estimate the first term we formulate two assumptions to A, where exactly one
should be satisfied,

(A7) r=r0) =1,

(A8) AD) ~ A@|In A",

where [ € N and L is real.
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21 (s—=1)
=@ s

If (A7) is satisfied, then A(f)2(£)2, ~ A(t) T (£)2 ~ (£}

Consequently,

2672 =D
In (1 + %) ~ In (] + CN(%)i (v ) < CN,S(S),I,{QS)-

_2(s—1)
If (A8) is satisfied, then )\(tg)z(é)fn <Cn (E),zn st

this brings

with a small positive €. But

2/6\2

Thus (3.14) and (3.15) are satisfied with a suitable positive constant K.

3.2.5. Admissibility of h. Our aim consists of an application of Remark 2.16.
From the definition of the weight we derive

K(T, 1) for <t <T,
h 0= { KT ) + Lt 1, §) for 0<t<t,
K(T, 1) + limOL(lg,t, g for t=0.
f—+

The last limit exists due to (A2).

Lemma 3.1. There exists a constant Cy which is independent of t € [0, T] and
& n € R such that

Ih(1, &) — h(t, n)| < Cs(& — /5.

Proof. Without loss of generality we assume || > ||, this yields #, > t:. We
divide the proof into three cases. Lemma 4.2(ii) will be applied without further
reference.

1¥ case: T>t>t,
In this case we have h(t, &) — h(t,n) = K(T, 1) — K(T,t) = 0.
21 cqse: 0<t=<t
Now we have
h(t, &) — h(t,n) = K(T. tz) + L(te. 1, &) — K(T. 1)) — L(ty. 1, )
= K(T. 1) — K(T.1,) + () Cpa A1) 700

— (2 Cpa A1) T

— AT Cpa (87 — L) + 1 1,

+ 3 p & 1) — 3 In p? (0. 1) — 5(Inp? (5. 1) — In P> (1, 1)).
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A further splitting is needed here.
1*" difference. We have

K(T. 1) — K(T. 1)) = Cryp(A(ts) 71 — A(t;)"57) = Cogp ((6)° — (/%)
< Chyp (€ — ML,

2" difference. It remains to estimate

EN AT — (Y2 AT = @) Em D — P
= (&), — ) < E—m.

37 difference. We have

ADTD ()2 — (2) < A0 ()12 — ()1/?)

-2

= (&) ” (&2 — )%

—i52 (E—=mm\ >
e _ o\ /2 g _ o\ Us

Cy (£ —m)li-.

IA

IA

4™ difference. Here we use

n 3
d Alty)
d <C ———d{p).
Zd m)d{plm = n/k(t,»(p)m el

Now we distinguish two cases. If A satisfies (A7), then

& & 1 &
A(t,) / Alt,) T / |
2 gy < [ 2 gy =€ | —————a(o)n
nf i) (op P = o) Ly )

n ﬂ()m

= C(( Y S <s>;55?1")>) < Co(& —))s.

If A satisfies (A8), then with a suitable positive L it holds that

& &
/ A (ln (In{p)n)" C/
A(tp){p) o J s(p)e 74

= C(<s>:,{S — (YY) < CE—mls.

I/\

5" difference. We have

1 1 1 1
5 In p* (&, 1) — 5 In p>(n, 1,) = 5 In (1+ A(t)*(€)2) — 5 In (14 A(t)*(n)2).
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If A satisfies (A7), then the last difference is equal to

1 - )1 P s s
i1+ (€ =5 In(1+ () < Cs (€),° — (m)))
< Cs(& — )"

and is to be handled like the 4" difference. The case A that satisfies (A8) can be
studied in the same way.

6" difference. Now we proceed as follows:

2 2
m(rﬂamkms)—m(vﬂmm*®s>
A A

& s
MO AT
:/ (D" A@) I_de)
L+ (p)mA (D)2 A(D) 5T

n

n
= C (€)1 — () < Cste — )l

Thus we have also proved in the second case that |h (¢, §) — h(t, n)| < Cs(§ — n),ln/s.
3" case: te <t<t,
We have

h(t, &) —h(t,n) = K(T, 1) — K(T, 1) — L(ty, 1, 1)
= Chyp (A(t - _ A(tn)—ﬁ) (- 1)
— (MY Cpa (A(;n)z&;fn _ A(,)zg;j)>

—3(Inp*(1. 1) = In p*(n, ).

1" difference. Compare with 1* difference from 2"¢ case if we use K(7T,f) <
K(T, tg).

2" difference. Compare with 4™ difference from 2"? case if we recall t,, —t < t,,—tz.
37 difference. We have
1/2 s—2 s—2 1/2 s—2 s—2
() (A(tn) 0 — A z<s—|>) < (M (A(tn) 0 — A(ts) z<s—|>)

s—=2

= (0T — @ ™)
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EWZ il —

€t
@@ — )+ E (@0 — (il
- &
E—ma\>
_ \1/s /s 5 Tm
<{E-mn, +( n>m< e )

< Cy(g — /s

4" difference. Finally we have to denote

2 =
In p*(n, 1) = In p*(n, ,):ln(1+<n>mk(t,7) Aty) ™ 1>.

L (MA@ A1
If A satisfies (A7), then
. (1 + (M (1)* Aty ) o (1 + ol A FT 5T )
L+ (A (O2A@) T 1+ Cr{ghm AT =551

But (A2) implies li—ll — >3 > 0. Hence the last term is estimated by

2L s *ST(I%’*)
. (1 + Cr ) Aty 151 ) o | LGl b

1+ Crlmm Alte) P17 5 (Ar-w)
1 + CZ(TI)m (é:)m

Using In (%) <In (

If X satisfies (A8), then we follow the same reasoning. Thus we have proved in the
third case that

|h(1,8) = h(t. )| < Cs(6 —1),".
The statement of the lemma is proved. O

Thus our weight function N g;(, 1), satisfies (2.32) and (2.33), and there-
fore (2.29), if B is sufficiently large (e.g. 8 > 28f/ls max (Ko, Cy)). The spaces
B(s, B,1, T) can be identified with the classes A(s, B, Ko, m, [, N; g, T), where
m is determined from 7" = #((0),,). Applying Corollaries 2.3, 2.7 and 2.8 we can
follow the approach which was sketched at the end of Section 1 and arrive at the
following existence and uniqueness result for (3.5).

Theorem 3.3. Let us consider
g — M0t — D(Ouy = fu), u(x,0) = @(x), u;(x,0) = Y(x),

under the assumptions (A1) to (A3). Let us suppose the following additional
conditions:
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e the data ¢,  satisfy

oo

f exp (71 (€),) (€1 (IF @I + |F Y(@)I?) dé < oo,

—00
for some sufficiently large Ty > 0;

o [ :R — Cis an infinitely differentiable function and f(0) = 0,

o the Fourier transform ¥ f of f is an integrable function and there exists a non-
negative constant ¢ such that

|F f(®)] < ce 61" ogleh logloglel  for jaroe ).

Then, with a suitable positive constant Ty, the Cauchy problem has a unique
solution u € B(s, B,1, Ty) for sufficiently large B. The terms H(D,, t)u and
Dqu (see (3.13)) belong to B(s, B, 1, Ty), too.

3.3. Strictly hyperbolic equations with non-Lipschitz coefficients

Our model problem is
Uy —aOuee = flu), u(x,0) = @), u;(x,0) = ¥(x). (3.16)
We will derive a strictly hyperbolic-type estimate for the solution of
Uy —a(Ouy = fix, 0, ux,0 =u,(x,0)=0 (3.17)

by using ideas from [5]. In the examples treated in Subsections 3.1 and 3.2 we
always worked with an explicit representation formula of the solution which we
do not have here. For that reason we shall make a few further remarks but without
going into details. For ¢ > 0 we study the family of Cauchy problems

Uy —alt + &uy = fx, 1), ulx,0) =u,,(x,0) =0,

instead of (3.17). Due to the assumption (A10), see below, this is on the one
hand a family of strict hyperbolic Cauchy problems and on the other hand there
exists a cone of dependence uniformly with respect to e. Consequently, the Cauchy
problems are C* well-posed. If we apply our approach to these modified problems,
then we obtain a strictly hyperbolic-type estimate of the same kind as for (3.17).
Thus compactness results (see Remark 2.8) are applicable and give a solution of
our linear Cauchy problem (3.17) in a weaker space. Finally, the a priori estimate
(3.23) leads to the regularity of the solution we have in mind for that one of (3.16),
compare with Theorem 3.4. After having this regularity for the solution of (3.17)
one can follow the approach which is sketched in the introduction to get a uniquely
determined solution of (3.16).
It remains to derive the strictly hyperbolic-type estimate. We suppose

(A9) a(t) > A >0 on [0,T],
B
(A10) a€Cl]0,T]IN CI(O, T1, with |d'(1)| < 7 on (0, 7], where g > 1.
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After a partial Fourier transformation we obtain, from (3.17),
v +a(®E*v = F f, v(E 0) = v, (£, 0) = 0. (3.13)

Again we divide {(§,1) € (R \ {0}) x (0, T']} into two zones. For given s, ¢, and

1
T we define m > 0 by the relation 7 ms«-D = 1. Having fixed m we introduce t;
1

by t:(§ m?~" = 1. Obviously, the function #(§) = t¢ is strictly decreasing in |].
Hence, there is an inverse function denoted by &;, defined on [0, T']. As in the
previous section we introduce the pseudodifferential zone

1

Zpa = [(5 e ®\{0}) x(©,T]: 1EETD < ]}

and the hyperbolic zone

Zhyp = H(S f) e (R\{0}) x (0,T]: (E>s(q D > 1}

In both zones we define the energy density E(£, 1)(v) of v as follows (we use the
abbreviation v = v;):

EE ) := (V(E DI + (1 +aE neH)vE 01N E D),

where

exp( foe(a £)do + B(E) ‘“) )", if 1< 1

0

NE D) =

CXp(— K K3 (&), Ie — Kszl(O’ &do +,3 &) US) é:)in if > Iz
lg
(3.19)

The functions @ and « will depend on the zone and the constants K, K,, K3, 8,
and ¢ will be chosen later on. The energy of the solution of (3.18) is defined by

&0 (v) t=/E($, N (v)dg.
R

Let us mention that, in contrast to the other examples, the weight &' appears here
with exponent 1.

3.3.1. Estimate for the energy density in Z,q. Here the auxiliary functions ¢ and o
will be chosen as @(&, 1) = K3 := r[lga)]( la(®)| and «(§, 1) := K3 (§),,. Temporarily
T
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we fix & and drop it in notations. Differentiation of the energy density E with
respect to ¢ yields

E) = (2 Re (V'T) +2(1 + K3&%) Re (v'D))
—(VP+ (14 K3 ) Ki K3 (6 ) N ),
Using (3.18) leads to
E @) = (2(1<3 —a(1) £* Re (VD) + 2 Re (F f¥)) + 2 Re (v'D)
—K1 K3 €)n (10 + K £210P) ) N (0.
Taking into consideration

(K3 —a())&* Re (V'0) < B2&|(Iv'? + £2|v]?)
1 max(K3, 1) [](1v']*> + K3 &2[v]?),

then K; > 1/(2 min(1, K3)) implies

IA

E'(H) < 2Re (F fv) + 2 Re WT)N ().

Because of the homogeneous initial conditions, Gronwall’s inequality yields

EE D) = 62’/ |F f(&, 0)|> N (§, 0)do, 0<t=t. (3.20)
0

3.3.2. Estimate for the energy density in Zny,. In Zyy, we take a(é, 1) = a(t) and
a(& 1) = t1. Again we fix £ and drop it in notations. Differentiating E (&, f)(v)
with respect to r we obtain
E'(t) = ((2 Re (F fv) + d ()&*|v|* + 2 Re (v7))
K
= 2 (WP + (L +a@E))) N 0.
Suppose K» > B/A, cf. (A9), (A10), and (3.19), then

, K>
a(t) < t—qa(t).

This inequality implies
E'(1) < 2E(0) + |F fOPN ().

As above, after an application of Gronwall’s lemma we arrive at

t
EE D) = ezr/ |F f€, 0PN (¢ 0)do + E, 1:)(v), 1 <t <T. (3.21)
i
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3.3.3. A strictly hyperbolic-type estimate for (3.17). Clearly, the function h =
hS,K1,K2,K3,L],T(E’ t) iS giVCn by

Ky K3 (§)mt for 0<t<t
hs,K|,K2,K3,q,T(‘i:v 0= K, 1 1 .
K1K3($)mlg+qj T T T for e <t<T
&
(3.22)

To derive an estimate of & we split the integration over R (with respect to &) into
integration over the three intervals (—oo, —&,), (=&, &), and (&, co) and use there
the estimates (3.20) and (3.21). This yields

EM(v) = / (V& D> + (1 +aE, DM E D> N (&, DdE
R

<Te sup / |F €, o) N (&, 0)dE,
R

O<o<T

as long as K| > 1/(2 min(1l, K3)) and K, > B/A. We define B(s, 8, K1, K,
K3, q,1, T) as the set of all functions f satisfying

I A= W flls.p.k1 Ko K3 .7

2

= sup / |F f& O exp (B E)m — hs.ky Ko ka7 (E 1) (E)L, dE
R

0<t<T
< 00,

Then our energy estimate yields, for the solution of (3.17), the strictly hyperbolic-
type estimate

lull + I Dxull + [ Dl = CO S (3.23)

where C(T) tends to 0 if 7 tends to O.

3.3.4. Properties of the weight N. As for the second example we have to clarify
whether the weight N has the properties needed for an application of the results of
Section 2.

From (3.22) and the definition of #z and with h = h k| k, k;.q,7 We derive

E it < E e = (E)n EDn @ = (E) TV < ()15

as long as s < qu. This leads to the restriction of s in dependence of ¢ > 1.
Moreover,

Ki Ky Emte + —2 (1 = L) < ks e + 2 )0
1K Ehnte + 7 tgfl | = KK Ghnte 22 (6
< Ky (&),

m
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with K4 suitably chosen. Hence

Ih(E, )| < Ky (§)1/°.

If B > K4 and s < 5, then N represents a Gevrey-type weight. Finally we

investigate the regularity of .

Lemma 3.2. There exists a constant Cy which is independent of t € [0, T] and
& n € R such that

A1) —h(n. 0] < Cs (& —m),".
Proof. As in the proof of Lemma 3.1 we suppose |£§] > ||, t, > t¢ respectively.
Once again we shall use Lemma 4.2 without further reference.
1% case: t < t;
We have
h, 0 —h(n, 1) =Ky K3 (E)m — (Mm)t = K1 K3 (§ — 0tz
, -1~

= K1 K3 (& =), (& = * (€)™

< Ki K3 (5 —),".
2nd cgse: t, <t
Starting with

K>

— (0" = ")
we have to estimate two differences. But the definition of zones immediately yields
K&, D) = h(n.0)] < Csts — ),

h(, 0 —h(n. 1) = Ky K3 (§)mte — K1 K3 (n)mty + p

d .
3% case: te <t <t

In this case we have

K> 1 1
h(g 1) —h(n, 1) = Ki K3 (§)mts — K1 K3 (n)mt + -1 tgj )

To estimate the first difference we use

K1 K3 (§)mts — K1 K3 ()t < K1 K3 ({E)m — (Mm)le

and it follows the estimates from the first case. The second difference can be treated
in the following way:

K, (1 1)< K, (1 1)
_ P T g1 g1
q— 1\ t q— 1\ t

(& —n)s.

=<
q—1
In all three cases we have shown the statement of the lemma. O
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Summarizing, the weight N g x| k,.k;.4.,7 satisfies (2.32) and (2.33), and
therefore (2.29), as long as g is sufficiently large (e.g. > 281*/15 max(Ky, Cy)).
For B > K4 the spaces B(s, B, K1, K2, K3, q,1, T) coincide with A(s, B, K4, m, [,
Ny 8, K1, Ka,K3,q,1,T> T ), where m = T—5@=D_So we may apply Corollaries 2.3, 2.7
and 2.8 and arrive at the following existence and uniqueness result for (3.16):

Theorem 3.4. Let us consider

uy — aOuye = flu), u(x,0) = o(x), u;(x,0) = Y(x),

under the assumptions (A9) and (A10) for g > 1. Let us suppose the following

additional conditions with s < g

e the data ¢,  satisfy

f exp(B (§)m) (§)y, (IF @& + |FY(©)I*) d§ < o0,

oo

with B sufficiently large;

o [ :R — Cis aninfinitely differentiable function and f(0) = 0,

e the Fourier transform & f of f is an integrable function and there exists a non-
negative constant ¢ such that

|F f(&)] < Ce—léll/s(loglél) 1Oglog|§|’ for large |£|.

Then, with a suitable positive constant Ty, the Cauchy problem has a unique
solutionu € B(s, B, K1, K», K3, q, 1, Ty) for some K1 > 1/(2min(1, K3)) and
K> > B/A. The derivatives Dyu and D;u (see (3.23)) belong to B(s, B, K1,
K>, K3, q, [, Ty), too.

Concluding remark. The results in form of Theorems 3.1, 3.3 and 3.4 contain sharp
statements with respect to the Gevrey property for spatial variables because there
exist counter-examples for s > 2 (Theorem 3.1), that the statement of Theorem 3.3
doesn’t hold if assumption (A3) is not satisfied (see [10]) and for s > q%l (Theo-
rem 3.4) (see [5]). Moreover, the statements of these theorems contain sufficient
conditions for f in terms of the behaviour of their Fourier transforms in the phase
space. These conditions are near to optimal ones due to the counter-examples from
Subsection 2.14. In Theorems 3.1, 3.3 and 3.4 we have assumed that the functions
f = f(t) are defined on R. This is of course not necessary. We need only that
these functions are defined in a ball around ¢ + 1. With a cut-off Gevrey function
we reduce this situation to the above case. By the aid of the cone of dependence
property we obtain similar statements. About possible generalizations we mention
the study of quasi-linear problems of second or even higher order. But then we
have to generalize the statements of Theorems 3.1, 3.3 and 3.4 to corresponding
linear problems with coefficients depending on x, too. Then we have, instead of
Fourier analysis, to apply microlocal analysis (see e.g. [14]). The results of Theo-
rem 2.11 and Corollary 2.7 of the present paper are important tools to generalize
the statements of [14] from analytic non-linear dependence to Gevrey non-linear
dependence. For applications we restricted ourselves to the Cauchy problem for
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hyperbolic equations. Let us mention that the results of this paper can also be used
to study other questions as e.g. local solvability (see e.g. Olario [17]). Last but not
least we wish to direct the attention of the reader to the very recent paper [18].
There the methods from Section 2 have been used to prove local solvability of
certain semi-linear pde with multiple characteristics with non-linearities of Gevrey
regularity (instead of analytic non-linearities).

4. Appendix

Here we collect a few elementary lemmas.
Lemma4.1. Let0 < o < 1 and 8, =2 —2° Then

Spt? <14+t —(1+0° <1 4.1)
holds for all t € [0, 1]. Moreover, 8, is the best constant in (4.1).

Proof. Define

1+2—(1+0°
10

fg(t) =

s 0<r<l.

Then elementary calculus shows that f} is negative on (0, 1]. |
As an immediate consequence of this lemma one obtains the following:

Lemma 4.2. Let 0 < ¢ < 1 and let §, as in Lemma 4.1.

(i) Foru,v > 0 it holds that
(u+v)° < u®+v° — 8, (min(u, v))°
and
u + 1% — (u 4+ v)? < min(u, v)°.
(ii) For arbitrary &, n € R" and m > 0 it holds that
(&) = (&= +(n)y — 8o (min((§ — 7). (1)m)*
and

(& =)y + (n)y — (§)p < (min((& — 1), (1)m))°.

Lemmad4.3. Let 0 <s < landput L = (1/2)° — 1/2 > 0. Let £ € R" be fixed.
Then the function g(n) = |&|'/* — |& — n|'/* — |n|'/* is non-negative on the ball

B(§/2, L |§]).



454 G. Bourdaud et al.

Proof. If n is an element of the ball defined in the lemma we conclude that
Il <(L+1/2)1§] and  [n—§&l = (L+1/2)[5].
Hence
g = €1 (1 =2(L + 1/ =0,
which completes the proof. |
Lemma 4.4. Let ¢ > 0 and & € R" be fixed. Define

Ee={neR": & —[&—nl—Inl=—ch

. N2 (n—1)/2
IE)=colel" (14 =) ((1+2) -1 .
roltEe) C§'<+EJ(<+m) )

Proof. Let e'=(1,0,...,0) and put

Then

< l+
5

F={neR":
{ 2 €]

7<)
— <1+ —1

If R is a rotation such that R & = |£| e', it holds that

1
e
ne Eg — E—R(n/lél)eF-

Hence vol(Eg) = |£]" vol(F'). It remains to compute the volume of F'. Using the
notations r = 1 +¢/|&|, n = (1, '), n’ € R, then we have

2 2 21 \2
ver = () e (FE) =
r r2—1
An easy computation yields
Vol (F) = ¢, r (r? — 1) D72,

where ¢, equals 27" times the volume of the unit ball. O

Lemma 4.5. Leta > 0. Let f(t) = ftoo e Y y*~dy, t > 0. Denote by g the inverse
Sunction of f. Then g maps (0, I'()] onto [0, 0c0) and

s (4.2)
w0 log(1/u)

Proof. The proof is an exercise in applying I’Hospital’s rule:

s R CE
o e/ — A, 8 (J) f1) = = lim o = = lim ~s =
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With mathematical induction one can establish the following:

Lemma 4.6. Let N be a natural number. Then the following identity holds:

N
(a1~a2~...~aN—l):E E (aj, —1)...(a;, — D),
=1 j=(j1,j2.Je)
0<ji<ja<..<je=N
for arbitrary complex numbers ay, . .. , ay.
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