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Parts of the first four lectures are based on notes of previous lectures of Alan
M¢Intosh, which were taken, edited, typed and refined by Ian Doust and Elizabeth
Mansfield, whose willing assistance he gratefully acknowledges.

It is assumed that the reader has a basic knowledge of metric spaces, topology,
measure theory, and the theory of bounded linear operators on Banach and Hilbert
spaces. Suitable references for this material are the books “Real and Complex Analysis”
by W. Rudin, “Real Analysis” by H.L. Royden, “Introduction to Topology and Modern
Analysis” by G.F. Simmons, “Functional Analysis” by F. Riesz and B. Sz.-Nagy, and
“Linear Operators, Part I, General Theory” by N. Dunford and J.T. Schwartz. Later,
we shall also expect some knowledge of Fourier theory and partial differential equations.

LECTURE 1. SPECTRAL THEORY OF BOUNDED OPERATORS

Much of the material in the first two lectures is presented in greater detail in the
books “Perturbation Theory for Linear Operators” by T. Kato and “Spectral Theory”
by E.R. Lorch, as well the book by Dunford and Schwartz just mentioned.

In these two lectures, X denotes a non—trivial complex Banach space, while H
denotes a non—trivial complex Hilbert space.

(A) Spectra and resolvents of bounded operators on Banach spaces.

Let T be a bounded operator on X . The norm of T is
IT| = sup{ [Tul:uve X, [[ul[=1}.

The Banach algebra of all bounded operators on X is denoted by L(X). As with
matrices, A € C is called an eigenvalue of T if there exists a non—zero vector u € X
such that Tu = Au. The resolvent set p(T) of T is the set of all A € C for which
(T — \I) is a one—one mapping and (T — M\ )~! € L(X). The spectrum o(T) of T is
the complement of p(T"). Clearly every eigenvalue of T lies in o(T).

In a finite dimensional space, every one—one operator is an isomorphism, and o(7)
is precisely the finite set of eigenvalues of T .
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For A € p(T), the resolvent operator Rp(\) € L(X) is defined by
Rr(\) = 0\ -T)7'.
These operators satisfy the resolvent equation
Rr(A) = Rr(p) = (1 —A) Rr(A) Rr(u)

for all A, p € p(T). Thus, in particular, Rp(\) and Rp(u) commute.

Ezxzample. Let [P denote the Banach space of all sequences

x = (x1,T2,... ,Tp,...)

of complex numbers, with finite norm

Joll = (i |xn|p> "

n=1

Given a sequence d = (di,ds,...) such that sup, |d,| < oo, define the operator
D = diag(d) on I? by (Dx), =d,z, for every n. Then D € L(I?) and o(D) is the
closure of the set {d;,ds,...} in C. Moreover

. 1 1
Rp(\) = d1ag<)\_d1, )\—dg"")

for all A € p(D).

We can treat infinite series of vectors (or operators) in the same way that we treat
infinite series of complex numbers. For example, we say that an infinite series of opera-
tors > T, is absolutely convergent if the series > || T}, || is convergent, in which case
> T, is necessarily convergent in £(X) and || Y T, || <> || Tn] -

Also several of the definitions for real and complex functions can be extended to
vector valued (or operator valued) functions u(t) defined for a real or complex variable
t and taking values in X (or L£(X)). For instance lim; ., u(t) = v means that for
every ¢ > 0 there exists 6 > 0 such that ||u(t) —v| < e whenever 0 < |t —a| <.
A function u is continuous in a region E if lim;_, u(t) = u(a) for every a € E. We
define u'(t) to be the derivative of u(t) whenever the limit

du . u(t+h)—u(t)

! = — =
wlt) = ) = fim h

exists. For a piecewise continuous function u defined on a rectifiable curve v, we define
the Riemann integral fv u(t) dt to be the limit in X (or in L£(X')) of the appropriate

sums > (v(¢;) — y(tj-1))u(t;) -
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Moreover, several of the formulae such as

d / /
7 (ault) +Bu(t) = ou'(t) + (1)

/@mw+@w»ﬁ::a/mwﬁ+ﬁ/mwﬁ

H/ u(t) dtH < / e || |dt]

which are valid for real valued functions, also hold for vector valued and operator valued
functions. Also, for holomorphic functions (i.e. functions which are defined and differ-
entiable everywhere on an open subset of the complex plane), Cauchy’s integral theorem
holds and there is a Taylor expansion about every point in that set. If a function is
bounded and holomorphic on the entire complex plane, then Liouville’s theorem holds,
meaning that such a function is constant.

Whenever ||T | <1 then (on defining 7° = 1)

(I—TrizzfiT”

and the series is absolutely summable. A consequence of this is the fact that, if A € p(T")
and
~1
[C=Al < TRz

then

o0

Rr(¢) = (I—=(A=QRr(\)'Rr(d) = Y (A= "Rr(\)".

n=0

This shows that p(T") is an open subset of C, and that Rp(¢) is holomorphic in ¢
with the above Taylor expansion about each point A € p(7T') . Hence

%RT@ — (—1)"nl Rp(Q)"

Theorem A. Suppose that T is a bounded operator on X . Then o(T) is a non-
empty compact subset of C.

Proof. In view of the above remarks, it suffices to show that o(T) is bounded and
non-empty. Take any |¢| > || T"||. Then

Rr(Q) = ¢MI—¢T'T) = Y ¢t
n=0
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and
1

=17

Therefore o(T) is bounded and Rp(¢{) — 0 as ( — oo. If o(T) were empty, then
Ry (¢) would be a bounded entire function on C which tends to zero at infinity, and
therefore, by Liouville’s theorem, Rp(¢) = 0 for every ( € C. However, this is

impossible as the inverse of an operator on a non—trivial Banach space cannot be zero.
We conclude that o(T) is a non—empty subset of C. [

IRr (O <

(B) Holomorphic functional calculi of bounded operators.

Let T be a bounded operator on X . Let ) be an open subset of C which
contains o(7T"), and let H(2) denote the space of all complex valued holomorphic
functions defined on (2.

Let us use the word contour to mean a finite collection of oriented smooth closed
curves, and let us say that a contour v envelopes o(T) in Q if v is contained in

Q\o(T) and
1 d¢ (1, ifaeo(T)
%Lg—a - {o, ifadQ.

For each function f € H(2), define the operator f(T') € L(X) by

JT) = - / FOET-T) e = = / FORr(C) de

2mi 2me
where v is a contour which envelopes ¢(7") in 2.

Since v envelopes o(T) in €, and the integrand is a holomorphic operator valued
function on 2\ o(T), it follows that f(7') € L(X), and by Cauchy’s theorem, that the
definition of f(7') is independent of the particular choice of ~ .

The terminology f(7) is natural, in view of the following result, which can be
found in Chapter VII of the book already referred to by Dunford and Schwartz. In the
Notes and Remarks at the end of that Chapter, there is an account of the historical
development of this theory. People involved include E.H. Moore, D. Hilbert, F. Riesz,
C. Neumann, [.LM. Gelfand, N. Dunford and A.E. Taylor.

Theorem B. Let T € L(X), and suppose that Q0 is an open set which contains o(T) .
Then the mapping from H(Q) to L(X) which maps f to f(T') satisfies the following
properties:

(1) if f, g€ HQ) and a € C then f(T)+ ag(T) = (f + ag)(T) ;
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(3)
(4)
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(6)
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if [, 9€HQ) then f(T)g(T) = (f9)(T);
if p(C) = ZZ:() Cka then p(T) = ZZ:O Cka ’
if @€ p(T) and Ry(¢) = (¢ —a)™! then

Ro(T) = (T —al)™ = —Rp(a);

if {fa} is a netin H(QQ) which converges uniformly on compact subsets of
to fe H(Q) then f(T)=lim, fo(T);

if feH ) then f(o(T))=o(f(T)).

This follows from the linearity of the integral.

Since the definitions of f(7T') and g¢(7') are independent of the contours which
envelope o(T) in €, we are free to chose suitable ones for our purposes. Let
U be an open subset of € which contains o(7T), and whose closure U is a
compact subset of Q. Let I' and  be contours such that I' envelopes o(7)
in U, and 7 envelopes U in €. Then, by the resolvent equation, we have

J@)T) = o / FORQ d¢ 5 | gw)Ra(w) do

_ W / / F(Q)g(w) R (C) R (w) dC duw
:2m/fRT/()Cddg
W / w) R (w /7 f—cdcdw
Re(w

:O+%/f ) dw
= (fo)(T

(We can interchange the order of integration because the integrals are absolutely
convergent.)

It follows from (1) and (2) that it suffices to prove this result for the functions
1 and Id defined by 1({) = 1 and Id({) = ¢ for all ( € C. Let v be a
contour which envelopes the closed disc of radius || 7"|| , and hence o(T"), in C.



(4)
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Then

Ty = — /(a )t d¢

27rz

- QWZ/ZC"“
B a1 d¢
— Z;T ﬁ/vgnﬂ

n=

=1

/ i {2m‘ if n =0
5 ¢ 1o otherwise.

Using the same argument, we see that

n1 d(‘
_2m/ga T) ' d¢ = ZT T.

Let a € p(T). Then, by the above properties, we obtain:
(T —al)R,(T) = (T)=1
R.(T)(T —al) = 1(T) =1.

Therefore R, (T) = (T —al)™!
Since v has finite length and

since

L (fa(0) = FO)Rr(C) de H

< max { £a(Q) = FON Rr(€) I } length(s)
it follows that f(T) = lim,, fo (T

)
Suppose fe€ H(Q). Let A€ o(T). For ( € Q, let

GEN .
g(C){ (—a hence#A
'\ when ¢ = X .
Then g € H(Q) and f(T) — fFOT = g(T)(T — AI). Tt f(\) € p(f(T)) then

f(T) — f(AN)I has a bounded inverse, and hence so does (1" — A\I), which con-
tradicts the assumption that \ € (7). Therefore f(\) € o(f(T)).

Now let A € o(f(T)). If X & f(o(T)) then h(¢) = (f(¢) — N7t is
holomorphic on a neighbourhood of o(T), say Q. Applying the above results

to H(QY), we get h(T)(f(T)— M) = I, which contradicts the assumption that
A€ o(f(T)). Therefore X € f(o(T)). O
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We say that T has a bounded H(L) functional calculus (“bounded” because
| f(T)] < ¢l fllo forall f e H(Q)). There is a straightforward consequence con-
cerning spectral decompositions.

Suppose that T is an operator whose spectrum o(T') is a pairwise disjoint union
of non—-empty compact sets

o(T) = ogUoU---Uoy .

For each k,let €2 be an open subset which contains o} , chosen so that the 2 ’s are
pairwise disjoint, let Q = UrQy , and define the holomorphic functions X € H(2) by

1 if ey
0 otherwise.

Xk(C) = {

Then Xi2= Xi, XpX; =0 if k#j, and S0 Xp=1.

Thus the operators Py defined by P, = Xx(T') form a family of spectral projections
associated with 7', meaning that they satisfy

N
P?=P,, BPj = 0 ifk#j,and Y Po=1I
k=1

as well as P, T =TPF, .

It is easy to infer from this, that the range Xj of P is a closed subspace of X
which is invariant under 7', that X = @&, X} , and that, if T} denotes the restriction of
T to Xy, then Ty € L(X)) and o(Tx) = ok . Thus we have a spectral decomposition
of X associated with T .

In the case when X is finite dimensional and the sets o} consist of distinct eigenval-
ues, then this decomposition of X into X} can be used to obtain the Jordan canonical
form of T', as is shown, for example, in Kato’s book.

Ezercise. For the operator D in the Example in Section A, show that f(D) =
dlag(f(dl)7f(d2)7 . ) . In this case, H f(D) H = SUDP)eg(D) ’f()‘)‘ < H f ”oo - Actu-
ally this operator D has a bounded F functional calculus, where F is the space of
all bounded complex valued functions defined on {d,} .

Ezercise. Prove that the functional calculus defined above is unique in the following
sense. There is no other mapping from H(2) to L£(X) which satisfies properties (1),
(2), (5), and either (3) or (4) of Theorem B.
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Erercise. For each t € R, let g; denote the holomorphic function g;(¢) = e~*¢ . Define
e T e L(X) by e T = g,(T) . Use the holomorphic functional calculus of T and the
properties of the exponential functions to obtain whatever properties you can concerning
the operators e~ . Show that the unique C' function u:R — X which satisfies

du
E(t) = —Tu(t), u(0) = v

—tT

is given by u(t) = e "v.
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LECTURE 2. SPECTRAL THEORY OF UNBOUNDED OPERATORS

Material in Section D and subsequent sections is based on my paper [M¢| on H
functional calculi, and on subsequent papers with A. Yagi [M€Y], T. Qian [M¢Q], M.
Cowling, I. Doust and A. Yagi [CDM¢Y], and P. Auscher and A. Nahmod [AM®N], all
of whom I take this opportunity to thank.

(C) Spectra and resolvents of closed operators in Banach spaces.

Recall that X denotes a non—trivial complex Banach space. By an operator in
X we mean a linear mapping T : D(T) — X, where the domain D(T') is a linear
subspace of X . (Note that we do not require that subspaces are closed.) The range of
T is denoted by R(T). The norm of T is

1T = sup{|[Tu] :ucD(T),[lulf =1}

sothat 0 < ||T| < oco. We say that T is boundedif || T || < oo, and that T is bounded
on X if it is bounded and D(T") = X . The algebra of all bounded operators on X' is
denoted by L£(X). We call T densely—-defined if D(T') is dense in X', and closed if its
graph, G(T) = {(u,Tu) : uw € D(T)} is a closed subspace of X x X . The space of all
closed operators is denoted C(X).

A complex valued function f defined on X is called a conjugate linear functional
on X if flau+ Bv) = af(u) + Bf(v), for every a, 8 € C and u, v € X. The
complex Banach space X* of all conjugate linear functionals on X, under the norm

[l = sup{[f(w)]: lull=1},
is called the adjoint space of X .

If T is a densely—defined operator in C(X), then its adjoint operator T™ € C(X)
is defined as follows. The domain of 7™ consists of all g € X* such that g(Tu) = f(u)
for every u € D(T) and some f € X*. Since T is assumed to be densely—defined, the
f € X* is uniquely defined by ¢, and so we define T*g = f .

In the case that X is a Hilbert space, we can identify X* with X by taking
f(z) = (f,z). If T is a densely—defined operator in X such that T'=T", then T is
called a self-adjoint operator in X .

When new operators are constructed from old, the domains are taken to be the
largest for which the constructions make sense. For example, if S and T are linear
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operators, then S+ 7T and ST are the linear operators defined by

(S+T)u = Su+Tu, weDS+T) = DS)ND(T) ,
(ST)u = S(Tu) , ueDST) = {ueD(T):TuecDS)},

and, if T is one-one, then

Care needs to be taken with the domains of operators. We write S C T if D(S) C
D(T) and Su=Tu forall ue D(S). So S=T ifandonlyif SCT and T C S.

FEzercise. Show that
S+T =T+S5,

(S+T)+U = S+(T+U),
S+0 =25,
0S ¢SO0 = 0,
S-S c o0,
(ST)U = S(TU) ,
S(r'+U) > ST+ SU ,
(S+T)U = SU+TU ,

and, if S is one—one,
S™1S c I and SS™' c I.

Sometimes S(T'+U) # ST+SU , as the example given by T'= —U = I and D(S5) # X
shows. If S and T are one-one, then sois ST, and (ST)" ! =T-"18"1.

Ezercise. If B € L(X) and T € C(X), then the following operators are closed: B,
TB, B~'T (if B is one—one) and T~1 (if T is one—one).

The resolvent set p(T') of T 1is the set of all A € C for which (T"— A\I) is one-
one and (T — X)~! € L(X). The spectrum o(T) of T is the complement of p(T),
together with oo if T'¢ L(X).

For T € C(X) and A\ € p(T), define the resolvent operator Rp(\) € L(X) by

Rr(\) = M -T)7'.
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Lemma C. Suppose T is a closed operator in X and X € p(T). Let R\(() =
(C =Xt for every ¢ € C, and let Ry(0o) =0. Then —Ry(o(T)) = o(Rr(\)

Proof. Suppose oo € o(T'). Then T ¢ L(X) and hence T — Al € L(X). Therefore
Ry(o0) = 0 € a(Rp(N)) .
Next, let € o(T)NC and assume that —(u — )"t = (A —u)~t € p(Rr(N\)) . Then

1 1 -
P = ——Rr(N)| Rr(N) ———1 L(X) .
) (R - 1) e L)
Therefore P(T' — pl) C I and (T — pl)P = I, so that p € p(T'), which contradicts
the assumption that u € o(T). Therefore —Ry\(o(T)) C o(Rr(A)) .

Now, suppose u € o(Rr(A)) and assume that —u & Ry(o(T')). Then p € C and
A—=1/pep(T). Let

Q = —%(H%RT(A—W)) € L(X) .

Then Q(Ryr(\) — ul) = (Rr(A\) —ul)Q = 1. So p € p(Rr(\)). However, this is a
contradiction, and hence o(Rrp(\)) C —Rx(o(T)). O

In the above, we have extended the complex plane C to the Riemann sphere C,, =
C U {oo}. The topology on the Riemann sphere consists of the usual neighbourhoods
in C together with the neighbourhoods of oo which are the sets of the form U U {0},
where C\ U is a compact subset of C. A function f defined in a neighbourhood of
oo is holomorphic at oo if f(1/¢) is holomorphic at ¢ =0.

Let T be a closed operator in X and let A € p(T"). Then the function Ry defined
in the last lemma, is a homeomorphism on C., and is holomorphic on Cy \ {A\}. It
therefore follows from the last lemma that o(7") is a non—empty compact subset of

Coo -

We now develop the holomorphic functional calculus for closed operators with non—
empty resolvent set, following the treatment of Dunford and Schwartz.

Let € be an open subset of C, which contains ¢(7") , but does not contain A € C,
and let H(€) be the space of holomorphic functions defined on €. Then R induces
a bijection between H(Q2) and H(R\(Q2)), where f € H() is mapped to fo R;".
Using this bijection we define

f(T) = (fo Ry (=Rr(N),

for every f € H(Q2). The following result is then a consequence of Theorem B.
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Theorem C. Let T be a closed operator in X with non—-empty resolvent set, and
suppose that § is a proper open subset of Coo which contains o(T') . Then the mapping
from H(Q) to L(X) which maps f to f(T) satisfies the following properties:

(1) if f, g€ HQ) and a € C then f(T)+ ag(T)=(f+ ag)(T);
(2) if f, 9 € H(Q) then f(T)g(T) = (f9)(T);
3) UT) =
(4) if a € p(T) and Ry () = (C — )™t then
Ro(T) = (T —al)™ = —Rp(a);

(5) if {fa} is a netin H(Q) which converges uniformly on compact subsets of
to f e H(Q) then f(T)=1lim, fo(T);
(6) if fe H(Q) then f(o(T))=o(f(T)).

Ezercise. State and prove a theorem concerning the uniqueness of this holomorphic
functional calculus.

Ezxercise. Prove A.E. Taylor’s formula

AT) = JeoT + 5 [ HOET=T)" ¢

in the case when oo € o(T) and ¢ is a contour which envelopes (7)) in @ in some
appropriate sense.

(D) Holomorphic functional calculi of operators of type S, .

For 0 < w < pu < 7, define the closed and open sectors in the complex plane C :

Sor = {CeC:|arg¢| <w}U{0}
S0, = {CeC:¢£0, argc| < ul.

We employ the following subspaces of the space H (Sﬁ +) of all holomorphic func-
tions on S, .
Hoo(Sp) = { feH(S ) | fllw<oo},

where || f [l =sup{ [f(¢)]:C € Spy },

U(SY,) = {veH(S),):3s>0,[p(Q) <CP(L+[¢)" }
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and

F(S),) = { f€H(S,):3s>0,[f(OI < O]~ +[¢) }

so that
U(S),) € Hw(Sh,) C F(S),) c H(Sy,) .

Let 0 <w < 7. An operator T € C(X) is said to be of type S,4+ if o(T) C S,+
and, for each p > w, there exists C), such that

(T =<7 < Cull™, ¢ & Sut -

Ezample 1. Suppose that T is a self-adjoint operator in a Hilbert space H and that
(Tu, u) >0 for every uw € X. Then T is an operator of type Sp, .

Ezxample 2. More generally, for 0 < w < 7, suppose that T is an w -accretive op-

erator in a Hilbert space H, by which we mean that o(7) C S,+ and (Tu, u) €
S+ for all w € D(T). Then it is easy to show that || Rp(¢)| < (dist((, S.+))  for
all { ¢ S,4, so that T is an operator of type S, . We remark that w-accretive
operators necessarily have dense domain, and are self-adjoint if and only if w =0.

Ezample 3. Let 0 < w < % . A family of bounded operators {S(z):z € S0, } on X
is called a holomorphic semigroup if

(1) S(z)S(w)=S8(z+w) forall z, we SY, ;
(2) S(z) is holomorphic on SY, .
Let T be the generator of {S(z)}, namely the operator in X such that

Tu = hmm
t10 t

with domain consisting of all u € X for which the limit exists. Then —T' is an operator
of type S(%—w)+ in X.

Ezample 4. Define
T= @ 281
T ken | 0 27F

in the Hilbert space H = ®C? = {(u1,ua,...) : ux € C?} with inner product
((ug,uz,...), (v1,v2,...)) = > (ug, vg). Then, for £ <0,

-1 @F-97 —@F-97?
(T_gI) 1_k6€9N |: 0 (2—k:_€)—1 :| )
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SO H (T — &It H > supy |2_k — €|_2 > ]5]_2 . Thus T is not of type S, for any w.

Suppose that T' is a one—one operator of type S,4+ with dense domain and dense
range in X . Every such operator has a holomorphic functional calculus which is consis-
tent with the usual definition of polynomials of an operator. By this we mean that for
each p© > w and for each f € F (SB +), there corresponds a densely—defined operator
f(T) € C(X). Further, if f,g € F(S),) and «a € C, then

af(T)u+g(T)u = (af +9)(T)u
g f(Mu = (9/)(T)u

for every u € D(f(T")) for which one side (and hence the other side) of each equation
is defined.

In particular, if ¢ € ¥(Sy, ), then

B(T) = —— / (T — D) (C) de

271

where 7 is the unbounded contour {¢ = re*" :r > 0} parametrised clockwise around
Sot, and w < 6 < p. Clearly, this integral is absolutely convergent in L£(X), and it
is straightforward to show, using Cauchy’s theorem, that the definition is independent
of the choice of 0 € (w, u), and that if ¢ is holomorphic on a neighbourhood of S, ,

then this definition is consistent with the previous one. Moreover o(¢¥(T")) = (o (T)) .

One way to construct this functional calculus is to first define these operators ¢ (7T')
by this integral when ¢ € ¥(S7,), and to then define f(T) when f € F(Sy,) as
follows.

Suppose f € F(S),). Then for some ¢ and k, [f(¢)] < c([¢[F +[¢|7F) for every

¢ e SSJF . Let
< k+1
w0 - ()

Then ¢, fip € ¥(Sp,) and ¢(T) is one-one. So (ft)(T) is a bounded operator on
X ,and 9(T)~! is a closed operator in X . Define f(T) € C(X) by

F(T) = (D) (f)T) -
One must then check that the properties of the functional calculus are satisfied.

This functional calculus is the unique one in which the following Convergence
Lemma holds. It is one of the most important properties which is satisfied by this
functional calculus.



DAVID ALBRECHT, XUAN DUONG AND ALAN MCINTOSH

Theorem D (The Convergence Lemma). Let 0 < w < pu < w. Let T be an
operator of type S,y which is one—one with dense domain and range. Let {f,} be
a uniformly bounded net in HOO(SB+) , which converges to f € HOO(SS+) uniformly
on compact subsets of SV, , such that {fo(T)} is a uniformly bounded net in L(X).
Then f(T) e L(X), fa(T)u— f(T)u forall ue X, and || f(T)| < supy || fa(T)| -

Proof. Let ¥(¢) = ¢(1+¢)72 and ¥a(C) = ¥(¢)(fa(C) — f(¢)). Then, for each a,
Yo € U(S),) and

1£2(C) = £(O)]
(D) < const. [ et g
< O e fally) + const. sup  {|falC) = FOI}
r r=1<[¢|<r

for all » > 1. Since the net {f,} is uniformly bounded and converges on compact
subsets of SO , it follows that [|1o(T)| — 0. Now take any u € X . Then

[ fa(T)Y(T)u = F(T)Y(T)ul = [|¢a(Tul < [[$a(T)[[lull —0.

Therefore

IFTp@ull < (supll fa(T) DI (T)ull -

Since ¥(T') has dense range it follows that || f(T)| < sup, | fo(T)| and that
fo(T)u — f(T)u for every ue X. O

The Convergence Lemma allows us to give immediate proofs of many of the formulae
used in studying such entities as powers of T' and semigroups associated with T .

Let us consider the powers of a one—one operator 1" of type S, with dense domain
and dense range. (The density assumptions can often be removed.) For a € C, let
fa € F(52+) be given by f,(() =(“, where p > w. Then define T* € C(X) by

T = fo(T) .
From the functional calculus of T, formulae such as
TPy = T*Pu,  weDT?)NDT*F),

follow immediately. From the Convergence Lemma, it is also easy to prove standard
formulae for these operators such as the following. If 0 < s < 1, then

1 R
T'u = 5 lim / (I +¢T) " " Tudt, weD(T),

e—0
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where

B = /Ooo t5 (14 t)at .

We can develop the theory of the associated holomorphic semigroups in a similar
manner. Suppose 1 is a one—one operator with dense domain and dense range which
is of type S, , where 0 <w < 5. For each z € S?sz)Jr let

2

9:(¢) = 7.
Then g, € F (S% +) and the operators
e = 9:(T)

form a holomorphic semigroup.

Ezercise. State and prove a theorem concerning the uniqueness of this holomorphic
functional calculus.

Ezercise. Show that, whenever f(T') € L(X), then f(T*) € L(X*) and f(T)* =
f(T*), where f(C) = f(C).
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LECTURE 3. QUADRATIC ESTIMATES

In this lecture and the next, H denotes a non—trivial complex Hilbert space.

We are primarily interested in characterising and studying those one—one operators
T of type So,+ in H which have a bounded H., functional calculus, meaning that for
all fe Hyo(S),) (where p>w), f(T) € L(H) and

I < el Fllo

for some constant c, . In particular, we show that this is the case if and only if the
quadratic norm || u ||, is equivalent to the original norm | u| on H.

In the Hilbert space case, every one—one operator 1" of type S,+ necessarily has
dense domain and dense range, so that the Convergence Lemma is always valid.

Further, D(T)NR(T) is dense in H . If T is not one-one, then H = N (T) & H,
where N(T) = {u € D(T) : Tu = 0}, and Hy is the closure of R(T), so that we do
not lose generality by restricting our attention to one—one operators. (No orthogonality
is implied by the symbol @.) See [CDMCY] for a treatment of these results, and for
the situation in Banach spaces. References for the results which follow also include [Y],
[M¢], [M€Y], [M€Q], and [AMCN]. There is related material in [deL].

(E) Quadratic norms of operators of type S, in Hilbert spaces.

Suppose, for 0 < w < 7, that T is a one—one operator of type S, in H. Given
¢ € ¥(Sy,) and t > 0, define ¢, € W(S,,) by () = ¥(¢). The operators
Y (T) € L(H), defined in the previous section, depend continuously on ¢, so the
integrals in the following results make sense.

Lemma E. Let T be a one-one operator of type S,y in H. Let ¢, ¢ € U(S),)
where > w . Then there exists a constant ¢ such that

(i) I(FP) (M) | < el fll

forall f € Hyo(S),) and all t>0, and

CEEEYA

2
dr

T

B
/¢wﬂg@mm

3 5 1
dt d
u gc{Aummﬁf}
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for all continuous functions g from [a, (3] to H, and all 0 < a < < 0.

Proof. If v ={¢ =7re* :r >0}, w < 6 < p, is an unbounded contour parametrised
clockwise around S, , then

(F)(T) = /f BT — CT) 1 dC .

So, for some s >0,

ot lacl
(o0 < const 171, | 5 ol
< cllflle

which proves (i). To obtain (ii), first verify that

| wr)@) || < const. / 1+|T|§|;28 Hlt'ctI;Qs ||ch<||

const. (t/7)°(1+log(7/t)) if 0<t<7T <o
{ const. (7/t)°(1+1log(t/7)) if 0<7<t<o0.

Therefore a variant of Schur’s estimate becomes

L1 mmmrt]#

_ /j’{/j Lo, e, @ | 1ot >H@} &

[ s [ H ooy P27}

c el [l H—}sup{/o oo }{/ o)

dr
< e /ng e

as required. [

We are now in a position to define the quadratic norm |||, associated with a
one-one operator T' of type S,; in H and a non-zero function ¢ € W(Sy,). It is

defined by
> dt
by = { [ 2}
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on the space HOT7,¢ of all uw € ‘H for which the integral is finite.

Exercise. Show that there exist two more functions 6, 6 € \II(SS +) such that

/9 )del.

Prove, using the Convergence Lemma, that

B
lim o 5(Thu = lim [ 0-(T)8 (), (Tu L =
a— a— T
B—o0 B—oo v &

for all u € H, where thq 5 € (ST, ) is defined by

A T
UaslQ) = [ 008,00 T

Ezercise. Show that ||ulp, is indeed a norm on HY. »

Ezercise. Suppose that {v,} is a Cauchy net in HOTA/) in the topology associated with
|- l7., » and that va — v € H in the original norm topology. Prove that v € H%w
and that [|ve — v, — 0.

Proposition E. Suppose that T is a one—one operator of type S,+ in H, and that
Y, ¥ are non—zero functions in \II(S/?+) where > w . Then there exists a constant
¢ such that, for every f € HOO(SSJr) and every u € HY. 7., N D(f(T)),

(el < el fllo Tullzy -

Proof. Let u € H%w ND(f(T)). Choose 0, 6 and 1, 3 as in the exercise above. By
using the holomorphic functional calculus of 7', and applying Lemma E, we have

esfilrg = { [ femwest u“”}

Ar

1
2 2
dt

t

0.0, 0y s
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:/O”

8 )2
< const. { [ (fQT)(T)wT(T)UHde} by (ii)

; Y
e flle {/ ||wT<T>u||2d7} by (i)

< el flloo lTellzy -

1
2 3
dt

B dr
/ 0 (T (T)(F0,) (T (Thu— ||~

"

IA

A

Using this we see that {¢n g(T)f(T)u} is a Cauchy net in H%w as (a, ) —
(0,00) . Moreover, by the first of the above exercises, we see that it converges in H to
f(T)u . So, by the third exercise, f(T)u € HOT’w , and satisfies the required estimate. [J

On considering the case when f =1, in which case f(T') = I, we see that the spaces
H%w are independent of 1, and indeed of p, so can be denoted by HY., and that
the norms || u HT , are equivalent, meaning that, for each pair of non-zero functions
and 1, there exists a positive constant ¢ such that ¢~ [[ully , < ullp, <cllulp,

for all uw € H%. We write this as [|u 7. = [[wllg,, - Henceforth we write [|u |, in

place of any one of these equivalent norms.

Define the Banach space Hr to be the completion of HY under the norm | u ||, .
Actually Hr is a Hilbert space, because ‘H% is an inner product space under

(w, v)r = / (T, o(T)

t

Exercise. Prove that R(T(I+T)2) =D(T)NR(T) C D(T*)NR(T*) C H} C H for
all a € (0,1), and hence that HS. is dense in ‘H . Also prove that R(T(I +T)™?) is
dense in Hr .

We say that T' satisfies a quadratic estimateif H C Hr and |[u||,; < c|lu]|| for all
u € H, and that T satisfies a reverse quadratic estimateif Hr C 'H and [[ul| < c||u];
for all v € Hp . Our next aim is to show that T satisfies a quadratic estimate if and
only if its adjoint 7™ satisfies a reverse quadratic estimate, or indeed, if and only if its
dual with respect to any pairing does.

Two complex Banach spaces X and Y form a dual pair (X ,)) if there is a
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bilinear or a sesquilinear form (-, -) on X x ) which satisfies the following properties

(u, v)| < cllully [[v]y for all w € X and all v € Y
lull, < clsup|<u’v>’ forallu € X
veY HUHJ/
[(u, v)]

[vlly < casup forallve)

wex |lully
for some constants c,c; and cp. (A sesquilinear form (u, v) is a complex valued
function on X' x ) which is linear in « and conjugate linear in v .)

Suppose (X, Y) is a dual pair. A dual pair (T', T') of operators of type S+
consists of operators T of type S,+ in X and T of type S,+ in ) which satisfy

(Tu,v) = (u, T'v)

for all w € D(T) and all v € D(T").

Exercise. Let T* be the adjoint of an operator T of type S, in a Hilbert space H
with inner product (-, -). Show that (7", T*) is a dual pair of operators of type S,
in (H, H) under the pairing (u, v) = (u, v).

Ezxercise. If (T, T') is a dual pair of operators of type S, in (X, )) and if ¢ €
W(Sp,) for some > w, then

W(Tu, v) = (u, $(T"))

for all w € X and v € ), where ¥(¢) = ¥(¢) when the pairing is sesquilinear,
and v = ¢ when the pairing is linear. Moreover there exists a constant ¢ such that
| %(T") || < c||%(T) || for all v € T(SY,).

Example. If ~ is a contour in C and 1 <p < oo, let L,(vy) be the Banach space of
equivalence classes of measurable complex valued functions u on ~ for which

1/p
lull, = {/|u<z>|p rdz|} coo 1<p<oo,
i

or

|ull,, = esssuplu(z)| <oo.
zEy

For 1 <p<oo and 1/p+1/qg=1, (Ly(y), Le(7y)) is a dual pair of Banach spaces
under the bilinear pairing
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To be specific,

lull, = sup { Ifw, v}l : v € Ly(), lloll, =1} -

Suppose Tu = wu and T'v = wv for some measurable function w with essen-
tial range in S,y . Then (T, T’) forms a dual pair of operators of type S,; in

(Lp(7) 5 Lqg(7)) -

Ezercise. Suppose (X, )) is a dual pair of Banach spaces, Z is a dense linear subspace
of YV, and f is a continuous function from a compact interval [o, 3] to X . Then
there exists a Borel function g from [a, ] to Z such that [ g(¢)][y, =1 for all ¢ and

1 F() |y <2c1(f(t), g(t)) forall ¢.

Theorem E. Suppose (T, T') is a dual pair of one—one operators of type S+ in a
dual pair of Hilbert spaces (H, K). Then (Hr, Kr:/) is a dual pair of Hilbert spaces
under the induced pairing.

Proof. Choose ¢ € W(SY,) such that Jo At dt =1, and let ||ullp = [|u 7.4
and [[v|[p, = ||v|lg , - It suffices to prove the following bounds.

(u,v)| < cllullp |vllp  for all w € HY and all v € K,

lully <€y osup 22
vEIC%, ||vl|T’

for all u € HY.

vl < Cs sup [, V)| for all v € KY., .
T T
werd, w7

On applying the Convergence Lemma, we see that if v € H} and v € KY, , then

(woo) = ([ R o

N /Ooo<¢t(T)u7 Et(T/>U>@ ’

t
so that |(u, v)] <cllulp [[v]g -

Now take any u € HY . Choose 0 < a < 3 < 0o such that

9 o dt

B
2
Gl < [ i@
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By the previous exercise, there exists a Borel function g from [, 3] to K%, such that

lpe(T)u® < 2e1(ye(T)u, g(1))

and

lg@) [ = lle(T)ull

for all ¢. Let v = ff@t(T’)g(t)t_l dt . Then

9 o g dt
Dl < 2en [ W, gt)Y = 201w, )
and
il e at||* d :
— T
lolle = &[] [ ermman | <
0 « T
B L dt :
< const. / gl - (by Lemma E)
< const. ||ullp -
Hence

[{u, v)|

lully < G
’ lo |7

for some constant C .

Similarly, we can show that for any v € K%, , there exists u € HY such that

[{u, )|

lwlly

lolly < Co
0J

Corollary E. Suppose (T, T') is a dual pair of one—one operators of type S,. in a
dual pair of Hilbert spaces (H, KC) . Then Hr CH with |[ul| < c||u|, if and only if
K CKp with ||v|p < |v].

Proof. This follows immediately from the previous theorem. [
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(F) Boundedness of holomorphic functional calculi.

We are now in a position to relate square function estimates to bounded H,, func-
tional calculi.

If T is a one-one operator of type S,y in H, and 0 < w < pu < 7, then we
say that T has a bounded Hoo(52+) functional calculus if, for all f € Hoo(83+),
f(T) € L(H) and

A < el fll -

Ezxercise. If (T', T') is a dual pair of operators of type S,; in a dual pair of Hilbert
spaces (H, K), and p > w, show that T has a bounded Hu(S],) functional calculus
if and only if 7" does, and that

(f(Tyu,v) = (u, [(T")v)

for all v € H and v € K, where f was defined in a previous exercise.

Theorem F. Suppose T is a one—one operator of type S,+ in H . Then the following
statements are equivalent:

(a) T has a bounded H(Sy,) functional calculus for all p> w ;

(b) T has a bounded Hoo(S)),) functional calculus for some p > w ;
(c) I FT)| < cullfllo forall feW(Sy,) and some p>w;

(d) T € L(H) forall s€ER, and || T || < cuetsl for some p>w;

() D(T) =D(A*) and D(T**) =D(B) for some « € (0,1), where A= (T*T)z
and B = (TT*)2 , with || A%u|| ~ | Tu|| and | Bul|| ~ || T*%u|| ;

(f) Hr ="H, and there exists ¢ > 0 such that, for every u € H

cHiully < llull < cllully -

Proof. Suppose that (f) holds. Then, for all © > w, it is a consequence of Proposition E
that || f(T)ull < cull fllollull forall w e ™ andall fe W(S),). Thus || f(T)]| <
cull fllo forall fe \I/(SB+) :

To obtain (a), apply this estimate, the Convergence Lemma, and the fact that every
function f € H. C,O(SS ) is the limit of a uniformly bounded sequence of functions f, €
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W(S),) in the sense of uniform convergence on compact subsets of S7, . Statements
(b) and (c) follow.

So also does (d), because T** = f,(T) where f, € Hoo(Sy,) is given by fi(¢) =
¢ and || fo |, = etls|

We shall prove that (d) implies (e) in the next section. We refer the reader to the
literature, say [Y] or [M¢], for a proof that (e) implies (f).

A proof that (b) implies (f) which is more in the spirit of harmonic analysis goes as
follows. Let ¢, be a sequence of functions in W(Sp, ) such that |4 ()] <277 |¢| (1 +

27F[¢])72 and ¢ 42(¢) =1. Then, for all u €M,

k=00 2
lullp < a { Z | i (T)u ||2} (proved similarly to Proposition E)

< ¢ sup HZakl/zk(T)uH (proved below)
|ak|§1

< 2 sup sup[ ST arn(Of lull - (by )
ap|<1

< CQS%pZWk(C””uH

< callul -

Also, T* has a bounded Hy(S),) functional calculus, so |[u||;. < cafull, and
hence, by Corollary E, ||u| < ¢s5||u|, as well, thus proving (f). O

The second inequality above is well known. It is proved in the following way. Let
ug = Yp(T)u. Let 1, denote the Rademacher functions on [0,1]. These are step

functions such that rp(z) = +1 for all x € [0,1], and fol ri(x)ry(x)de = d; . Then

1
lur [I* = D ([ ri(@)re(z) dzus, uy)
Zrk(x)uk
k

:/01

2
sup H E oRUL H
{Iaklél

2
dx

IN

as required.

A. Yagi first proved the equivalence of (d), (e) and (f), (with |« ||, defined using
a particular choice of ) [Y]. Subsequently a full statement of this theorem was given
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in [M¢], though various parts of it have been known for some time. Of course, quadratic
estimates have a long history in harmonic analysis, some aspects of which we shall touch
on later.

We conclude with the remark that, by virtue of the equivalence of (a) and (b),
the definition which we made loosely at the very beginning of this lecture is perfectly
alright for the case of one-one operators of type S, in a Hilbert space. That is, we say
that T has a bounded H, functional calculus provided T' has a bounded HOO(SB +)
functional calculus for some, and hence all, u > w.
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LECTURE 4. OPERATORS WITH BOUNDED HOLOMORPHIC FUNCTIONAL CALCULI

In this lecture we investigate some classes of operators T of type S,+ in a non-
trivial Hilbert space H with inner product (-, -), and also consider operators of type
Sw, where S, = 5,4+ US,_ .

(G) Accretive operators.

Let us first consider self-adjoint operators. A self-adjoint operator S in H is
said to be positive if (Su, u) > 0 for all non—zero u € D(S). Every positive self-
adjoint operator is a one—one operator of type Sy , and has a bounded Borel functional
calculus, so it certainly has a bounded H., (SB +) functional calculus for all x> 0.

Actually, the constant ¢, is 1, meaning that || f(S)ull < f |, forall f e Ho(S),).

Let us verify that statement (f) of Theorem F holds in this case. Let uw € H . Then

Julls = {/Ooo\wt(smrﬁ%}%

—{ [(aew et}

t

N[=

-

where k = { I o (t)[? %}5 . Therefore, in this special case, the quadratic norm is a

positive multiple of the original norm, and so Hg = H .

An operator T in ‘H is accretive if Re (Tw, u) > 0 for every uw € D(T'), and T is
mazimal accretive if T is accretive and ¢ € p(T') whenever Re( < 0. Every bounded
accretive operator on H is maximal accretive.

If T is maximal accretive and Re¢ < 0, then || Rp(¢) || < |Re¢|™", from which it

follows that T is of type 3 .

Every one-one maximal accretive operator 7' has a bounded H, (SB ) functional
calculus for all y > 7 with constant ¢, = 1, meaning that || f(T)u| < f |, for all
f € Hy (52 +) - This fact is essentially equivalent to von Neumann’s inequality, namely
that || g(W) | <1 for all operators W € L(H) such that || W || <1, and all functions



OPERATOR THEORY AND HARMONIC ANALYSIS

g which are holomorphic on a neighbourhood of the closed unit disc, and bounded by
1 on the disc. See Chapter XI of [RN] for a discussion of this inequality.

We present, however, a direct proof due to Edwin Franks.

Theorem G. Suppose that T is a one—one mazximal accretive operator in H . Then
T has a bounded H., functional calculus, and

<1l

for every f e Hyo(Sy,) and all p> 5.

Proof. Let us first suppose that T is bounded and strictly accretive, meaning that
Re (Tu, u) > ¢ | u
for all v € H and some ¢ > 0.

Choose 1> § and f € ¥(S),). Then, since (T* + ¢I)~! is holomorphic on a
neighbourhood of {( € C:Re( >0}, we have

1) = 5o [ 1@ =cnac
— — * -1
= 30 [ HOUT =D+ (@ e Tc
Therefore
T = g [ HO @ + a7 @+ 1T = 1)t udc

for all v € H. Note that, because of our assumptions on 7', the last integral is
absolutely convergent. On taking limits as usual, and applying the Convergence Lemma,
we find that this formula holds for all f € HOO(SB ,) and all v € H. In particular,
setting f =1,

1 * — * —
U= o iR(T + )N + T)(T — ¢I) tud

and, since the integrand is positive self-adjoint,

lul = {%/m |+ ) (T—inI)_luHQ dn}% |

— 00

N|=
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Moreover, for all u,v € H

(@ ol = | [ (@ i@ T = i oy
< 1le{z [ | (T*+T)5(T—in1)1UH2dn}%

1 [ 1 2 \*®
{2—/ H (T* +T)2(T —inl) "t dn}
™ o

= [ fllo lul vl

so | FT) I < I1f e s required.

Now let us consider the general case. Take any € > 0 and let T, = (T +el)™1 +
el)™1. Then T, is a bounded strictly accretive operator on H . Moreover, as € — 0,
(T.—¢I)~! converges in the norm topology of L(H),to (T —(I)~!. This convergence
is uniform on sets of the form {¢ € Sy, : 7 < || < R} when 0 <7 < R < o0. So,
for every v € \IJ(SS+) , ¥(T.) converges in the norm topology to (1) as ¢ — 0. It
therefore follows from the above result for bounded strictly accretive operators, that

[T < 1l
for every 1 € W(S7,).

We have thus proved statement (c) of Theorem F with ¢, =1 for all u > % . The
result follows by applying the Convergence Lemma as in the proof of that theorem. [J

FEzercise. Extend this theorem to prove that || f(T')|| < || f||, for functions such as
fi(¢) =e7* | t >0, which are bounded on the right half plane, but not on any bigger
sector. Hence prove that e ' is a C; semigroup with || e tT || <1 forall t>0.

We remark that the formula for f(7') used in proving Theorem G involves a kind
of Poisson integral, as opposed to the Cauchy integral we mostly use.

Ezercise. Prove that every one—one maximal accretive operator 7' in H has a bounded
harmonic functional calculus (where this needs to be defined). Hence prove that
|logT —logT™| <.

Ezercise. Let W and T be two bounded operators on H related by the formula
T={I-W)I+W)™! and henceby W = (I —-T)(I+T)"!. (Assume that —1 is not
in the spectrum of either operator.) Prove that |W || < 1 if and only if T is strictly
accretive.
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Here is a proof of one implication. For all u € 'H ,
lu|®> = | Wu|®> = Re((I = W)u, (I +W)u)
= Re(T(I+W)u, (I +W)u)
> 0.

Exercise. Derive von Neumann’s inequality as a corollary of Theorem G.

In section D, we defined, for 0 <w < 5, T to be an w-accretive operator in 'H
if o(T) C Spy and (Tu, u) € S, for all w € D(T") . Such an operator 7' is maximal
accretive, and so, if it is one-one, has an H,, functional calculus. It is also of type S° 4
and thus, by Theorem F, for all u > w there exists ¢, such that || f(T) ] <ecu| fll
for all f € Hy (SS+) . We note however, that if u < 7, then the constant c, may be
larger than 1.

A third class of operators which occurs in applications are those given in the follow-
ing exercise. These operators do not necessarily have bounded H., functional calculi.

Ezercise. Let T'=V S where S is a positive self-adjoint operator in H, and V is a
bounded invertible w -accretive operator. Prove that T is a one—one operator of type
n 9%u

Swo+ - An example of such an operator is given by Tu(z) = —b(z)> ., W(w) in
Lo(R™), where b € Loo(R™,C) with Reb(x) > k> 0 for almost all x € R™.

The theory of accretive operators was developed by T. Kato and others to study op-
erators such as elliptic operators in divergence form with bounded measurable complex
coefficients. These are defined as follows.

Consider an elliptic sesquilinear form J defined on V x )V by

J[u, v] /{Eajk Ou_Ov. +Eak§—iv+26 u%+auv}dz

where () is an open subset of ]R” , V is a closed linear subspace of the Sobolev space
H'(Q) which contains C°(Q2), ajk,ak,bj,a € Loo(Q) and ReXa;x(z)(k(; > k|¢|? for
all ( = ((;) € C" and some k > 0 . Let L be the operator in Ly(£2) with largest
domain D(L) C V such that J[u,v] = (Lu,v) for all w € D(L) and all v € V. Then
L+M\I is a maximal accretive operator in Lo(€2) for some positive number \. Therefore
L + M has a bounded H., functional calculus, and satisfies quadratic estimates.

The part of Theorem F which was actually the first to be used in studying elliptic
operators, was the fact that certain operators satisfy statement (d), and hence (e), which
was used to determine that the domains of their fractional powers are Sobolev spaces.

The proof that (d) implies (e) is a consequence of the following result with B =TI,
by first taking S = A, then interchanging the roles of S and T, and finally repeating
the process for the adjoint operators.
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Proposition G. Let S and T be one-one operators of type S,qt+ and Sy,+ in
Hilbert spaces H and K respectively, each having bounded imaginary powers (as in
(d) of Theorem F.). Let B be a bounded linear mapping from H to K such that
B(D(T)) € D(S) and || SBu|| < c1||Tull. Then, for every a € (0,1), B(D(T%)) C
D(SY) and || S*Bu|| < ¢ | Tu|| where co =1 || B|' ™.

Proof. Suppose that ¢; > 0. It suffices to show that, for any v € D(SBT™1), the
function
6(2) = || BT *ul[ | B ¢i*

satisfies |¢(z)] < 1 on the strip {( € C: 0 < Re( < 1}. From the assumptions,
we have the bounds on the lines Re( = 0 and Re( = 1. If ¢({) — 0 at oo in
the strip, then |¢(z)] < 1 by the maximum modulus principle. Otherwise, consider
Dn(C) = ¢(O)eC /me=1/m | Since ¢(¢) is bounded, ¢,(¢) — 0 as ¢ — oo in the strip.
Thus, |¢,(¢)] <1 everywhere in the strip since |¢,| < 1 on the boundary. This is true
for all n, so [¢(¢)] <1 since e*/ne=1/m 51 as n — oo. Therefore, as D(SBT™1)
is dense in D(S*BT~?) the result follows. [

(H) Operators of type S, and spectral projections.

For 0 <w < p <5 ,define S, = —S,; and S)_ = —S), . Then define the
closed and open double sectors S, = S,_US,+ and Sﬁ = Sﬁ_ USﬁ + » and the function
spaces

U(S)) C Hw(Sy) C F(S)) < H(S)

on them, exactly as before.

Let 0 <w < 7. An operator T' in H is said to be of type S, if o(T) C S, and,
for each p > w,

(T = ¢ <Cule]™r, ¢S,

Most of the results for one-one operators of type S, generalise directly to the
case when T is a one—one operator of type S, . Indeed the results presented in Lecture
3 remain valid, word for word, subject to the following minor modifications. (i) The
contours ~ have four rays, so as to enclose both sectors. (ii) The functions ) €
U(S)) used to define [|ul|;,,, cannot be identically zero on either sector. (iii) At every
occurrence, replace T(I+T)~2 by T(I+T?)~', replace T® by (T2)*/?, and replace
T** by (T*?)/?,

The main result is, once again, that 7" has an H., functional calculus if and only
if Hp =H, with equivalence of norms.

FEzercise. Prove that, if T is a one—one operator of type S, in H, then T2 is a one-
one operator of type Sa,+ . Prove also that Hp = Hz=2 . Thus T has a bounded H,
functional calculus if and only if T2 does.
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Let us consider the spectral projections associated with the parts of the spectrum
in each sector.

For some p > w, define the holomorphic functions Xy, X_,sgn € Hy, (SS) by
X4+(¢) =1 if Re¢ >0 and X4(¢) =0 if Re¢ <0, X_(¢) = 1— x4(¢), and
sgn(¢) = X4+(¢) — x_(¢). Let By = X4(T) and E_ = x_(T) € C(H), so that,
by the identities of the functional calculus, D(E,) = D(E_) , E,* = E, , E_? =
E_,EyE_ =0|ppy=E_E,, Ef+E_=I|pg,) and £, —E_ =sgn(T) .

The operators F, and E_ form a pair of closed spectral projections corresponding
to the parts of the spectra in S, and S,_ respectively, though in general they may
fail to be bounded operators on H . But, of course, if T' has a bounded H,, functional
calculus, then E,,E_ € L(H) because Xy, X— € Hoo(S)) .

We see therefore, that whenever Hp = 'H , then F; and E_ are bounded spectral
projections on ‘H , and that H = HT & H~, where HT = R(E,) and H~ = R(E_)
are the corresponding spectral subspaces. (The direct sum @ has no connotations of
orthogonality.) This is an important reason for obtaining quadratic estimates.

Let us consider some special cases. If T' is a one—one self-adjoint operator, then T
is of type Sy , and has a bounded Borel functional calculus, so it certainly has a bounded
H., functional calculus, again with constants ¢, = 1. In this case || EL| =1 so the
decomposition H = H™ @& H~ is an orthogonal one. We remark that there exist one—
one operators of type Sy which do not have a spectral decomposition H = H* & H™
[MCY].

Another class of operators of type S, consists of the ones obtained as follows. Not
all such operators have a bounded H., functional calculus.

Theorem H. Let T' = VS where S is a one-one self-adjoint operator in H , and
V' is a bounded invertible w -accretive operator. Then T is a one—one operator of type
Sw -

Proof. There exists a constant ¢ such that, for ¢ ¢ S, , and v € D(T),
o|(T = ¢Dul[[ull = [Im(VHT = (Du,u)] = [ITm¢(V ™ u, )]
> (V™ tu, )| dist(¢, S,) (because (V~'u,u) € S,) .

Hence, for some C' >0,

([(T" = ¢Duf| = C dist(¢, S) [[u]l -

The dual of (T — ¢I) with respect to the pairing (u, v) = (V"tu,v) of H with
itself, is (7" — (I) where T" = V*S . Since T’ has the same form as T', we also have

(T = ¢Tul] > C dist(C,S.) ull = C dist(¢, S) [ull -
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It follows from these two estimates that ¢ ¢ o(T) and

(T —¢D7Y| < C7Y(dist(¢,S,) 7t

We conclude that T is of type S,. U

To conclude, let us introduce a specific operator which has this form. In the final
lecture, we shall prove that it does indeed have a bounded H., functional calculus, and
we shall see the significance of the resulting decomposition H = Ht & H ™.

Let ~ denote the Lipschitz curve in the complex plane which is parametrised by
a Lipschitz function g : R — C such that ¢',1/¢’ € Lo(R) and ¢'(x) € S,4+ for all
reR.

Define the derivative of a Lipschitz function v on v by

u'(z) = lim wzth) - ulz) :

h—0 h
z+hey

Next use duality to define D., to be the closed linear operator in L,(y) with the largest
domain which satisfies
(Dyu, vy = (u, ')

for all Lipschitz functions v on v with compact support. We are using the pairing

defined in Section E.

Then (D, , —D.,) is a dual pair of one-one operators of type S, in (L,(7), Lq(7)) ,
1<p<oo, l/p+1/g=1.

If V' denotes the isomorphism from Ly(7y) to Lo(R) induced by the parametriza-
tion, (Vu)(z) = u(g(x)), then (VD,u)(x) = b(x)(DVu)(z), where b = 1/¢’, and
D = 14 with domain D(D) = {u € Ly(R) : Du € Ly(R)}. Now D is a oneone
self-adjoint operator, and the operator of multiplication by b is a bounded invertible
w —accretive operator in Lo(R) , so, by Theorem H, the operator T'= bD is a one—one
operator of type S, in La(R). It follows that the operator D., = VTV is a one-one
operator of type S, in La(7y).

Ezercise. Show that, once we have proved that the operator T has a bounded H.,
functional calculus in Ly (IR) , then we can conclude that the operator D., has a bounded
H,, functional calculus in Lo(7) .
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LECTURE 5. SINGULAR INTEGRALS

Let us turn our attention to real harmonic analysis. Good references include the

books [St1] and [St2] of E.M. Stein.

(I) Convolutions and the functional calculus of —i-L .

Let us briefly consider the Lo theory of the gradient operator

a0
Oxy’ " Y0z,

=

D = (Dy, Dy, ..., Dy) = (%

.=

9
aml’

For 1 <p < oo, let L,(R") denote the Banach space of (equivalence classes of)
complex valued measurable functions v on R™ for which the norm

Jull, = {/Rnw(a:)\z’dac}’1 < s

and let Lo (R™) be the Banach space of (equivalence classes of) measurable functions
u on R™ for which the norm

|ull,, = ess sup |u(z)] < oo.
r€R™

(Functions which are equal almost everywhere are identified in the usual way.)
For 1 <j<mn,let D; denote the operator D; = 1.2 in L,(R") with domain
J

D)) = {weL,®) : g e L@

where the derivative is taken in the sense of distributions.

It is well known that D; is a closed operator. In the case when p = 2,
Fourier theory can be used to verify this, and to construct a functional calculus of
D = (Dy,Ds,...,D,). Here is a brief survey of the results from Fourier theory that
are needed.

The Fourier transform @ = F(u) of a function u € Li(R™) is defined by
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for all £ € R™. The function 4 is a bounded continuous function on R™ which satisfies
|| <|lull, forall uwe Li(R"™).

If uwe Lay(R™) N Ly (R™), then 4 € Ly(R™), and Parseval’s identity
lall, = m)"2|lull,

holds for all such u, and so the Fourier transform extends to an isomorphism, also
called F, from Lo(R™) to Lo(R™).

If we Ly(R™), then Dju € Ly(R™) if and only if &;u(€) € Lo(R™,dE), and

1 0u
i@xj

(D€ = FG o) © = & [ I u@)ds = gale)

Rn

More generally, suppose that p is a polynomial in n variables. Then p(D)u € Lo(R™)
if and only if p(§)u(§) € La(R™,dE) , and

Ezercise. Use Parseval’s identity to show that D; is a closed operator in Ly(R™) as
claimed above. More generally, show that if p is a polynomial in n variables, then the
operator p(D) with domain D(p(D)) = {u € La(R™) : p(D)u € Ly(R™)} is a closed
operator in Lo(R™).

The joint spectrum of D = (D1, Ds,...,D,) is 0,(D) = R™. There are various
ways to define this which we need not go into here, but essentially what it means is that
R"™ is the support of the functional calculus of D .

For any function f € Lo (R™), there is a natural definition of f(D) defined via
the Fourier transform, namely

(F(D)u)™ (&) = f(&)u(€) -

Then f(D) is a bounded operator on Lo(R™) with

IfDyully =@m)2 | faly < Iflleluly

for all w € Lo(R™). This, together with the facts (i) that the mapping from functions
f to operators f(D) is an algebra homomorphism, and (ii) that there is agreement
with the natural definition for polynomials of several variables, means that we have a

bounded L, (R™) functional calculus of D in Ly(R™).
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The agreement with the natural definition of p(D) for polynomials p of D is in
the sense that, if f and pf € Lo (R™), then

p(D) f(D)u = (pf)(D)u for all ue Ly(R") and
f(D)p(D)u = (fp)(D)u forall ueD(p(D)) .

It is well known that there is a close connection between the funptional calculus of
D and convolution operators. For example, if ¢ € L1(R™) and f = ¢, then, for almost
all z e R"

fD)u(z) = dxu(x) = - Pz —y)uly)dy .

When f is not the Fourier transform of an L; function, it may still be possible to
represent f(D) as a singular convolution operator. For example, if r;(§) = —i§;/ |¢]
for £ € R, then r;(D) = R;, the j'th Riesz transform. Note that || Rjull, < || u||,
for all uw € Lo(R™). It is well known that

‘ 2 Ti—yi
Ru(e) = ri(Dpute) = i 2 [ IRy dy
lx—y|>e

for all u € Ly(R™) and almost all x = (x1,22,...,2,) € R". Here o, isthe n di-
mensional volume of the unit n-sphere {z € R"™! : |z| = 1} . We shall see in Section
L that, if 1 <p <oo, then [[Rju|, <¢,| ul|, for some constant c, .

FEzercise. Let

n 82
A :Za?

j=1 9%
be the Laplacian on R™ with domain

0%u
O0x 0y,

D(A) = WZ(R") = {UELQ(R") : € Ly(R™) for 1 < j <m, 1§k§m} :

(i) Prove that —A is a positive self-adjoint operator in Lo(R™), and that, letting
ID| =+v/~A, then R; =—|D|”" ;2 = —i|D|™' D;.

(ii) Show that the semigroup S; = exp(tA), t > 0, generated by A is represented
by

Su(r) = Bu(r) = / kil y)uly) dy

where ,
ki(z) = (dmt)~™/ 2~ l2l/4t
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for all @ € R™. Use the fact that (Syu)"(&) = et a(g).

In Section G, we showed that, for any one—one self-adjoint operator 7' in a Hilbert
space, and for any 1 € U(S),) where > 0, the quadratic norm ||u |, = [|u 7. 18
a multiple of the original norm. That is,

lully = {/Ooonwt(T)uH?%}%

= rfull

1

where k = {fooo () [? %}E :

Let us now consider the operator T'= —A in ‘H = Lo(R™). The quadratic norm

using () = Ce ¢ is

o0 dt ) ?
lela = { [ nasar ¢
0
0 o 2 2
= {/0 /n &Stu(x) tdxdt}
o U 2
= {/0 /n E(Lt) tdxdt}

where U(x,t) = Siu(x) is the solution of the heat equation %—Itj(:v, t) = AU(z,t) with

initial value U(x,0) = u(x), which decays as t — oco. This is in agreement with the
kind of quadratic estimate typically used in harmonic analysis. This norm can also be

expressed as
1
%) 2 2
dt
lulla = {/ / dx7}
0 n

where 0;(z,y) = t%kt(x —y).

=

N

| ety

Ezercise. Obtain other equivalent quadratic norms for —A by making other choices of
1 . For example, consider ¥(¢) = (%e~¢.

The positive self-adjoint operator —A has a bounded H,, functional calculus in
Ly(R™). In Ly(R™), —A is also of type Sp; , and has a bounded H(S)),) functional
calculus for all u > 0. This is a consequence of the Marcinkiewicz multiplier theorem.
It also follows from the more general Theorem N to be proved later.
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(J) The Hilbert transform and Hardy spaces.

Let us turn our attention to the one dimensional case n = 1. A treatment of higher
dimensional analogues of this material using Clifford analysis is discussed in [M¢€I].

The operator D = - with domain W3 (R) = {u € Ly(R) : Du € Ly(R)} is a
one-one self-adjoint operator in Ly(R) with spectrum o(D) =R.

The functional calculus introduced in the previous section is now just the usual
functional calculus of the self-adjoint operator D .

In particular, the closed operator |D| defined by

(IDlu)™(§) = [€]a(€)
also has domain W (R) and

|D| = sgn(D)D where
sgn(D) = x4(D) — x-(D) = Ey — E_ .

Here Ef = X4(D) and E_ = X_(D) are the spectral projections corresponding to
the positive and negative parts of the spectrum, as defined in Section H. They give us
the orthogonal spectral decomposition H = Ht & H~ . Since H = L2(R), we write
HE = LT (R), so that Ly(R) = LI (R) @ L; (R), which is the Hardy decomposition of
Ly(R) .

Note that sgn(D) is a bounded operator on Ly(R) satisfying (sgn(D))? = 1. It
is the identity on Lj (R), and minus the identity on L, (R). In terms of convolutions,
it is represented by

] 1
sgn(D)u(z) = lim L / pr—y u(y) dy
lz—y[>e

for all u € Ly(R) and almost all = € R, being i times the Hilbert transform.

It is interesting to note that, since Ey = 1(&sgn(D)+ I) then

Eiu(x) = +lim K / u(y)dy + 1u(z)

e—0 21 rT—vy
lz—y|>e
T { /°° 1 () d
= im — —u
6—0+ 2w J_x+1id—vy vy

for all u € Ly(R) and almost all x € R.
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Let us look at this in a different way using the semigroups generated by — |D].
Given u € Ly(R) and ¢t > 0, define uy(t) € La(R) by
uy(t) = e PEu = e PlE .

Then w4 (t) has the properties

0

%(t} ¥ Dus(t) =0 t>0
}g]%qu(t) = Eiu
tlim ug(t) = 0

Also, for ¢t < 0, the functions u_(t) € La(R) defined by
u_(t) = ePE_u = e UPIE_y

satisfy the properties

M) 4 Du(t) = 0 t<0

ot
7}g%u_(t) = E_u
tlim u_(t) =0

Now these partial differential equations are actually the Cauchy Riemann equations
if we identify (z,t) with x+it € C. That is, the functions Uy on C; = {x+it: ¢t > 0}
and U_ on C_ ={z+it:t <0} defined by

Up(z+it) = ugp(t)(z), t>0,zeR

U_(x+1it) = u_(t)(z), t<0,zeR.
are holomorphic
Exercise. Show that the holomorphic functions U, and U_ on the open half spaces
C4 and C_ can be represented by

i [ 1

U it =+ [ =
+(@ + ) o | L xtit—y

u(y) dy

for all uw € Lo(R). So, in agreement with the previous expressions for Eiu(x),

tl_l}%li Ug(x+it) = Eyu(x)
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for almost all z € R, and
tliin Ug(z+it) = 0

forall z eR.

Thus the Hardy spaces L3 (R) consist of those functions us € Lo(R) which can
be extended holomorphically to functions Uy on C4 which decay at infinity.

FExercise. Give a characterisation of the quadratic norm || ||, in terms of these holo-
morphic extensions of w .

In later sections we shall generalise this material, and consider the Hardy decom-
position of Ly(y), where 7 is the graph of a Lipschitz function.
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LECTURE 6. CALDERON—ZYGMUND THEORY

Let us consider some fundamental results concerning real or complex valued func-
tions defined on R™. We follow the treatment given by E.M. Stein in his excellent
books [St1, St2], and recommend that the reader consult these books, as well as those
of Y. Meyer [M], M. Christ [Ch] and others, for a fuller treatment of these topics, in-
cluding the historical background. Similar results also hold for functions defined on a
space of homogeneous type. This is a measure space (2, ) which has a metric with
the property that wu(B(z,2r)) < cu(B(z,r)) for all » > 0 and some constant c.

Here, and subsequently, B(x,r) denotes the open ball with centre x and radius
r. For a subset B of R™, the notation |B| denotes its Lebesgue measure, and °B its
complement. In all our proofs, the constant ¢ can change from line to line.

(K) Maximal functions and the Calderé6n—-Zygmund decomposition.
(K1) Maximal functions.

We first investigate the maximal functions which are closely related to the theory
of singular integrals.

For any locally integrable function f, and any r > 0, the Hardy-Littlewood
maximal function M f is defined by

(Mf)(x) = sup|B(a, )" /B Iy

r>0

The main properties of the Hardy—Littlewood maximal functions are as follows.
Theorem K1. Let f be a complex valued function defined on R™ .

(a) If f e L,(R"), 1 <p<oo, then the function M f is finite almost everywhere.

(b) If f € L1(R™), then for every a >0

o (MD@ >}l < £ [ 5wy

n

where ¢ is a constant which depends only on the dimension n .
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(c)If feL,(R"), 1<p<oo,then Mf € L,(R") and
M, < ellfl,
where ¢, depends on p and the dimension n .

Property (b) is referred to as a weak type (1,1) estimate.

Corollary K1. If f is a locally integrable function, then

lim |B(z,r)| ™" /B( )f(y)dy = f(x)

r—0

almost everywhere.

The proof of the corollary is left as an exercise. See [St1], Chapter 1.

Before proving the theorem, we first state an improved version of the covering lemma
of Vitali. We say that a family of sets {B,} covers a set E provided E C U,B, .

Lemma K1. Let E be a measurable subset of R™ which is covered by a family {B,}
of balls of bounded diameter. Then there exists a disjoint sequence (By) of these balls

so that
> Bkl = clE|
k

where ¢ is a positive constant which depends only on the dimension n (¢ = 5" will

do).
For a proof of the lemma, see [St1], Chapter 1.

Proof of Theorem K1. We shall prove the theorem by showing that the inequalities hold
even for the larger uncentred maximal function M f which is defined by

where the supremum is taken over all balls B containing x .

For a« >0, let E, = {x € R* : (Mf)(z) > a}. The definition of M f implies
that for each x € E, there exists a ball B, which contains x so that

/ FWldy > alB.] .
By
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Thus |B,| < 1| fll;. The family {B, : + € E,} covers E,. Using the covering
lemma above, there exists a mutually disjoint family of balls Bj such that

> Bkl = c|Ed| .
0

Therefore

£l = [ Uiy > a Y15 = aclE]
UBg )
which proves (b).
We now prove (a) and (c) simultaneously.
The case p = oo is obvious with ¢, = 1. Hence we suppose that 1 <p < oco.
Define fi(x) = f(x) if |f(x)] > /2, and fi(z) = 0 otherwise. Note that f; €
Li(R™) if f e L,(R™). We also have (M f)(z) < (M(f1))(x)+ a/2, so
n 2c 2c
Bal = {z e R": M(f1))(2) >a/2} < — Al = — |fldz .
|f>a/2

We now set g = M f and define the distribution function of g as A(a) = |{z : |g(x)| >
a}|. Then

|y = = [“arana) = p [~ e @da

Note that the first equality comes from the definition of the distribution function, the
second equality from integration by parts.

Substituting the bound of |E,| into the last integral, we obtain

p > p—1 %
[MFI < p/o oY [a /|f|>a/2|f(:z;)]dx] da .

We evaluate the double integral by changing the order of integration, then integrat-
ing first with respect to a . Simple calculations show that this gives assertion (c¢) with
n, 11/p
5 pi|

the constant ¢, = 2 [pT1

(K2) The Calderén—Zygmund decomposition.

In 1952, Calderén and Zygmund introduced a simple but powerful method which is
now known as the Calderén-Zygmund decomposition [CZ]. It plays an important role
in the real analysis of singular integrals. The idea is to split an integrable function into
its “small” and “large” parts, then analyse each part using different techniques.

We first state a lemma using the covering idea of Whitney.



OPERATOR THEORY AND HARMONIC ANALYSIS

Lemma K2. Given a closed, nonempty subset E of R™, then its complement ‘E
18 the union of a sequence of cubes Qi , whose sides are parallel to the axes, whose
interiors are mutually disjoint, and whose diameters are approrimately proportional to
their distances from E . More explicitly:

(o) U@k = °E ;

(b) the interiors of Qi and Q; are disjoint if k#j ;

(c) there exist positive constants ¢; and co so that
ad(Qr) < 6(Qx, E) < c2d(Qy)

where d(Qr) denotes the diameter of Qr and 0(Qy, E) is the distance from Qy to
E.

For the proof of this lemma, see [St1], Chapter 1.

The following theorem is referred to as the Calderén-Zygmund decomposition.

Theorem K2. Suppose f € Li(R™) and o > 0. Then there exists a decomposition
of [,

f=9+b=g+) b,
k
so that

(1) lg(x)| < ca for almost all x € R™;

(ii) there exists a sequence of cubes Qy with mutually disjoint interiors so that the
support of each by is contained in Qi and

/|bk(w)|dx < ca|Qk| and
/bk(x)d:c =0;

(iii) 325 |Qkl < & [1f(2)ldz

where the constant ¢ depends only on the dimension n .

Proof.

We use the uncentred maximal function M as in the proof of Theorem K1 and
define E, = {zx € R": (Mf)(z) > a}. Then E, is an open set and its complement is
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nonempty. Using the above covering lemma of Whitney, there exists a family of cubes
Qr so that |J, Qr = E, and the interiors of the sets @) are mutually disjoint.

Define g(z) = f(z) for x € “E, and

g(z) = [Qk|™" | f(y)dy
o)

if © € Q. It follows that f =g+ > b, where

be() = Xo, [f(x)—mrl i f(y)dy}

and Xy, denotes the characteristic function of Q) .

By Corollary K1, we have |f(z)| < « for almost all x € °E,. Let By be the
cube with the same centre as )i but whose sides are expanded by the factor ¢y in
Lemma K2. Then

B [ Ir@lde < a
By
because the cube Bj intersects ‘FE, .
Since |Bg| = (¢2)"|Qk/|, it follows that |g(z)| < ca, hence (i) is proved.

It is straightforward from its definition that by is supported in (x and has the
average value 0. Also

/ blde < 2 / F@)lde < alByl < calQu] .
n Qr

thus (ii) is proved.

Property (iii) follows from the weak type (1,1) estimate of the maximal func-
tion. [

(L) Singular Integral Operators.

In this section, we investigate singular integral operators 7" which are expressible
in the form

(Tf)(x) = K(x,y)f(y)dy

Rn

in some sense, where the kernel may be singular near = =y .

Because of this singularity, some care needs to be taken with the above expression.
Let us call T' a Calderon—Zygmund singular integral operator with kernel K if



OPERATOR THEORY AND HARMONIC ANALYSIS

(1) the operator T' is bounded on Lo(R™) with norm Cj ;

(2) the kernel K is a measurable function with the property that for each continuous
function f with compact support, and for almost all x not in the support of f, then

(Tf)(x) = [gu K(z,y)f(y)dy;

(3) there exists a constant C'>1 and 0 <~ <1 so that

C
K(z,y)] < 0
T
|z — 1|7
|K(£E,y)—K(IL’1,y)| < C‘x_yln_i_,y

for |z — x| < |x—y|/2, and
—
K(ay) ~ K(e)| < 07200
for |y — | <z —yl/2.

Note that the above condition (3) implies the following condition (3").

(3") There exist constants §, C' so that
[ iE@w) - Kl < ¢
¢B(y,or)
whenever y; € B(y,r), for all y € R”, and
[ K@) - Kl < C
¢B(x,0r)

whenever z, € B(z,r), for all z € R™.

The main result is the following.

Theorem L. Under the above assumptions, for any p, 1 < p < oo, the operator T
can be extended to a bounded operator on L,(R™) with the norm bound C, depending
on p, the constants Cy, C and v in assumptions (1) and (3).

For p=1, the operator T is of weak type (1,1).

Proof. Let us prove that T is of weak type (1,1), using assumption (1) and the first
estimate in (3’). The result then follows from the Marcinkiewicz interpolation theorem
for 1 < p < 2, and then the standard duality argument for 2 < p < co.
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For f e Li(R")()L2(R™) and o > 0, decompose f as f=g+b=g+)> . br by
the Calderon—Zygmund decomposition of Theorem K2. Then

{z: [Tf(2)] > a}] < [{z:[Tg(x)| > a/2} + {2 : [Tb(z)] > a/2}] .

It is not difficult to check that g € La(R™). Using the facts that 7' is bounded on
Ly(R™) and that |g(z)| < cor, we obtain

_ 2 — 2 C3
{z: |Tg(x)| > /2}| < c1a?|Tyll; < caa?|gll; < ol AL PR

On the other hand

o 1) > a/2)l < Y IBl+ Y5 [ [h(olds
k k ° By

where Bj is the cube with the same centre y; as that of the cube @ in the Calderén—
Zygmund decomposition but with sides multiplied by the constant ¢ in assumption (3’).
Because of property (iii) of the decomposition, >, |Bi| < caa™t || fI; -

Since the average value of by is 0, we have

Thi(x) = / K (2,9) — K (2, y2)lbi(y)dy .

It then follows from the first estimate in (3’) and the estimates (ii), (iii) of the decom-
position that

> [ irh@is < el £,
k °B,

On combining these estimates, we find that
C4
Ho: |ITf@) > o} = N flL

for all f € Li(R™)() L2(R™). We leave it to the reader to complete the proof by proving
this weak type (1,1) estimate for all f e L;(R™). O

Remark. Condition (3") is known as the Hérmander condition. It was already implicit
in [CZ] but Hérmander is the first who formulated it explicitly in [H].

Many important operators in harmonic analysis are Calderon—Zygmund operators,
the most important being the Hilbert transform and the Riesz transforms. Thus these
operators are bounded on L,(R) and L,(R™) respectively when 1 < p < co. Actually
it was these operators that were studied first.
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The Riesz transforms play an important role in the analysis of partial differential
equations. For example, it follows from the equation

0%u
= —R;RiyAu
00z}, Gok
and the boundedness of the Riesz transforms, that the Laplacian controls all second
. . . . . 52 .
order partial derivatives in the L, norm. That is, H Rt , < ¢ || Aull, for all j

and k.

More consequences of Theorem L will be given in the forthcoming lectures, arising
from functional calculi of elliptic operators in Lecture 7, and from convolution singular
integrals on Lipschitz curves + in Lecture 8.

Exercise L. Generalise Theorem L in the following way.

Let T be a bounded operator on Ly(R™). Suppose that T} is a sequence of
bounded operators associated with kernels K} in the sense of condition (2), such that
the kernels K} satisfy condition (3) with the constants C' and v independent of k.
Assume that for each f € Ly(R™) () L1(R") there is a subsequence T}, such that

(Tf)(@) = lim (T, f)(z)

for almost all © € R™.
Prove that T is of weak type (1,1).

Conclude that 7' can be extended to a bounded operator on L,(R™) with the norm
bound C),, depending on p, the constants C' and «, and the Lo norm of T'.



DAVID ALBRECHT, XUAN DUONG AND ALAN MCINTOSH

LECTURE 7. FUNCTIONAL CALCULI OF ELLIPTIC OPERATORS

(M) Heat kernel bounds.

Let © be a measure space equipped with a distance d and measure p. Assume

that T is an operator of type S, in Ly(€2) with w < 5. Then —T generates a
holomorphic semigroup e~ *7 . If, for all ¢ > 0, these operators can be represented by

kernels k¢(z,y), then these kernels are called the heat kernels of T .

We say that the heat kernel of T' satisfies a Gaussian upper bound if

C m 1/(m—1)
k < —cld(z.y)™ /1
‘ t(x,y)| — p(x,y,tl/m) e

where ¢,C and m are positive constants, and p(x,y,7) denotes the maximum volume
of the two balls with centres x and y and with radius 7.

In many applications, the heat kernel of such an operator also satisfies, for some
0 < a <1, a Holder continuity estimate in the variable y:

C’[d(% yl)]a e—C[d(w,y)m/t]l/(m_l)
px,y, tt/m)te

ke (z,y) — ke(z, )| <

whenever d(y,y1) < d(z,y)/2, and a similar estimate in the variable z :

Cld(z, )l _cja(e,ym jg2/om=»
p(z,y, tt/m)te

\ke(x,y) — ke(z1,y)|] <

whenever d(z,z1) < d(z,y)/2.

We remark that there do exist interesting operators which possess Gaussian bounds
on their heat kernels, but not the above Holder continuity estimates.

We now give a list of examples:

(1) In Chapter 5, we saw that the heat kernel of the Laplacian

on R™ is given explicitly by

Bula,y) = (dmt) "/ 2e7lemul/u
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for all ¢ > 0. In this case, the above formula for the heat kernel also extends to all
complex value t with Ret > 0. This formula shows that the heat kernel has the
Gaussian bound with m = 2 and the corresponding upper bound on its derivatives
(with respect to space variables), hence the Holder continuity estimates hold for both
variables x and y.

(2) If Q is a region in R™ with smooth boundary and T is the Laplacian on Ly(f2)
subject to Dirichlet boundary conditions, then it follows from the Feynman—Kac formula
that its heat kernel k;(x,y) is a positive, C*° function which satisfies

0 < ky(z,y) < (4mt) "/ 2e lemvl?/at

for x #y and t > 0.

The Gaussian bound for complex ¢t with Ret > 0 can also be obtained by analytic
continuation. See, for example, [D]. The Hélder continuity estimates are also true.

(3) Let V' be a nonnegative function on R™ such that the closed quadratic form

2

A = Slof P+ v
j=1

is densely defined. There exists a unique positive operator 7' such that (T'f, f) = Q(f)
and D(T'z) = D(Q) . That operator T' is called the Schrédinger operator with potential
V', usually written as T'= —A+V(z) . The Trotter formula shows that the heat kernel
of T (for t > 0) is positive and satisfies the Gaussian upper bound. However, unless
V' satisfies additional conditions, the heat kernel can be a discontinuous function of the
space variables and the Holder continuity estimates may fail to hold.

(4) Let A(x, D) be an elliptic operator of even order m defined in a bounded domain
2 of R® with smooth boundary, and let Bj;(x,D), j =1,...,m/2, be operators of
order m; < m defined on the boundary of 2. We assume

i) the system A(x,D),{B;(x,D 771:/2, as well as its formal adjoint system, are
J =1
regular on €2 in the sense of Agmon;
(ii) there is an angle pu € (0,%) such that the system €D — A(z,D,),
Bi(xz, D, mz/Q is an elliptic boundary value problem on €2 x (—oo < t < 00)) which
J =1
satisfies the coerciveness condition for any p <6 <27 —p.

Let T be the operator with domain

DT) = {ueWy"(Q):Bj(z,D)u=00n09Q,j=1,..m/2}
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which is defined by (Tu)(x) = A(xz, D)u(x) for all w € D(T). It is known that the
operator defined analogously by the formally constructed adjoint system coincides with
the adjoint of T'.

Under these assumptions, T+col , where ¢ is a sufficiently large positive constant,
generates a holomorphic semigroup which possess a heat kernel with Gaussian bound.
The Hoélder continuity estimates also hold. See [T].

(5) Let X7y, ..., X be smooth vector fields on R™ satisfying the Hérmander subelliptic
condition uniformly over R"™, which means the rank of the Lie algebra generated by
the vector fields is constant. Let d be the control distance corresponding to the vector
fields and p the Haar measure. Then the space (R™,d,p) is of polynomial type with
the dimension at infinity n and the local dimension n’ > n. Next let

k
T = -Y X;X;
1=1

denote the self-adjoint operator associated with the Dirichlet form

k
Q) = Y Xl
=1

on Ly(R",d,p) with domain D(Q) = {u € La(R™;d; p) : X;u € La(R";d; p) for all i} .

The operator T' then has a heat kernel which satisfies a Gaussian bound with
m = 2. (The small ¢ bounds were first derived by Sanchez—Calle and the large ¢
bounds were subsequently established by Kusuoka and Stroock). Corresponding bounds
on the “first order derivatives” are also true, hence the Holder continuity estimates hold.

See [SC], [R].

(6) Let ©2 be abounded open connected subset of R . Let a = (a;;) be an nxn matrix
with entries a;; € Loo(§2) satisfying Re > ai; ()¢ > A I¢|? forall 2 € Q,¢ €C and
some A > 0, and define the quadratic form

n

Q) = > (0, ai;0;9)

1,j=1

where the domain D(Q) is the closure of C2°(2) with respect to the norm (Q(¢) +
¢ ]%)2 . The associated operator corresponds to the strongly elliptic operator

"9 0
T = _'Z 6_%%3‘(9«“)%
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with Dirichlet boundary conditions. This operator is w accretive for some w < 7 .

In the case the coefficients a;; are real, then the heat kernel of T satisfies the
Gaussian bound (see [GW] for the case of symmetric coefficients). The Hoélder continuity
estimates also hold (see [DM¢]).

If @ =R", the Gaussian bound on the heat kernel is still true in the case of real
coefficients. See [A], [AMcT]. However, for complex coefficients, there are examples to
show that the Gaussian bound may fail to hold in dimensions n > 5.

(N) Bounded H,, functional calculi in L, spaces.

Let T be a differential operator of type S,1 in L,(Q2). It depends on the operator
and the structure of the space that various methods can be used to establish a bounded
functional calculus for 7T'. Here we try to give the reader a sketch of these methods.

(1) Fourier multiplier theory: Let T' be a (higher order) elliptic partial differential
operator with constant coefficients on the Euclidean space R™, or the half space R" ,
with Dirichlet boundary conditions. Using the Fourier transform, we can establish
the bounds on the symbols of the resolvents. Then a bounded holomorphic functional
calculus of T" on L, spaces follows from the Mikhlin’s multiplier theorem. This method
is restricted to the case of constant coefficients. However, by combining it with a
perturbation argument, we can obtain a bounded H,, functional calculus when T is a
second order elliptic operator on R™ with Holder continuous coefficients. See [PS] for
the case of f(T)=T",s€R.

(2) Pseudo-differential operators: This technique can be used to establish the
bounded H,, functional calculus of a general elliptic operator with smooth coefficients,
acting on ¢ -tuples of functions on a compact manifold with smooth boundary. See [Se],
[Du]. In the case of R™, by using a perturbation argument, the smoothness conditions
can be reduced to Holder continuous coefficients. See [AHS].

(3) Transference method: This technique was introduced and used by Coifman,
Weiss and Rochberg in [CW] and [CRW] to prove various results, including a gener-
alisation of von Neumann’s inequality to operators in L, spaces. It was also used to
establish the L, boundedness of f(7T) when T is the generator of a positive contrac-
tive semigroup [CRW], a result which was improved by Cowling in [Co]. Duong applied
these ideas in his study of functional calculi of second order elliptic partial differen-
tial operators [Du]. However, this method can only be used to obtain an H (S5, )
functional calculus for all p, 1 <p < oo when p> 7.

(4) Singular integral theory: This is a powerful technique and it is our aim in this
section to show how Calderén-Zygmund theory can be used to establish bounded H,
functional calculi on L, spaces.
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The main result is the following theorem.

Theorem N. Assume T is a one—one operator of type S,+ in L2(R™), 0 <w < 7/2,
which satisfies the following conditions:

(1) T has a bounded Ho functional calculus in Lo(R™) for all f € Hoo(5’2+) .

(2) There exists 1 > w so that the kernel k,(x,y) of the holomorphic semigroup

e *T" associated with T satisfies the Hélder continuity estimate:

ko (2,y) — ko (z,91)] < Clyr — y|*|z|~ /™ Yexp(—[c|lz — y|™/|2[]Y™ 1)

foralleS(O1 and some 0 < a<1.
2

—n)+ 7

Then if f € Hoo(SY), for any v > p, the operator f(T) is of weak type (1,1).
Forany p, 1 <p <2, f(T') can be extended to a bounded operator on L,(R™) with
norm at most c|| f |, . A similar result is true for 2 < p < oo if the Holder continuity
estimate in condition (2) holds for variable x instead of vy .

Proof. First consider functions f e ¥(S},).

To obtain the estimates for f(7'), we represent the operator f(7') by using the
semigroup e~ *7 . As in Section D, the operator f(T) on Lo is given by

1) = = [~ rar,

271 ~

where the contour v = v, Uvy_ is given by v (t) = te®” for t > 0 and v_(t) = —te™ "
for t <O0.

For X\ € 74, substitute
(T —XI)"! = / eMe
Iy

where the curve T'| is defined by Ty (t) = te(™¥)/2 for t > 0. We also have similar
expression for \ € vy_ .

We then change the order of integration and obtain

f(r) = /r+ e_ZTn+(z)dz+/ e Tn_(2)dz ,

where

ny = o / N F(\)dA
271 v
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which implies the bound
na(2)] < el fllool2l™

Consequently, the kernel Kf(z,y) is given by

Kiww) = [ bz + [ hpn- .

Using this representation and the Holder continuity estimate of the heat kernel, elemen-
tary but tedious calculations show that we obtain

/ K (2,y) — Kp(e,y)lde < C
¢B(y,or)

and our theorem follows from Theorem L for f € ¥(Sy,). Note that the constant C
in the above estimate does not depend on how fast the function f decays at 0 or oc.

To extend the result to f € HOO(SS+) , take

)\l/k:

Ju(A) = f()\)m -

By the Convergence Lemma (Theorem D), fx(T)u converges to f(T)u inthe Ly norm
for all u € Lo(R™). Hence there is a subsequence k; so that fi, (T)u(x) converges to
f(T)u(x) almost everywhere. The theorem then follows from the above estimates for
f€¥(Sy,) and Exercise L.

The case 2 < p < oo follows from duality. U

Ezercise. Let f(T), denote the extension of f(T') to L,(R™). Show that f(T), =
f(Tp) for a suitably defined operator T, of type S,+ in L,(R™). Thus 7, has a
bounded Hu(S),) functional calculus in L,(R™) for all > w.

Notes.

(1) The theorem is still true when R™ is replaced by a space of homogeneous type.

(2) The operators in examples (1), (2), (3), (5) and (6) (with real, symmetric
coefficients) of Section M are self-adjoint in Lo . The operators in (4) (under suitable
conditions) and (6) with complex coefficients are maximal accretive. Hence they all have
bounded functional calculi in Lo . Therefore, for all the above operators, the Holder
continuity estimates imply the existence of bounded functional calculi in L, .

(3) It was proved recently that the above theorem is still true if the condition of
Holder continuity estimates is replaced by an upper bound on the heat kernel which
satisfies certain conditions, in which the Gaussian bound is a special case [DR].
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LECTURE 8. SINGULAR INTEGRALS ON LIPSCHITZ CURVES

In this chapter we consider harmonic analysis on Lipschitz curves. Those who
are interested can find a survey of higher dimensional analogues of this material using
Clifford analysis in [MC€I].

(O) Convolutions and the functional calculus of —i-L|, .

Let us recall the following material from the end of Section H.

Let v denote the Lipschitz curve in the complex plane which is parametrised by a
Lipschitz function g : R — C such that ¢’,1/¢' € Loo(R) and ¢'(x) € S,+ for almost
all zeR.

Define the derivative of a Lipschitz function v on v by

W(z) = lim u(z +h) —u(z)

h—0 h
z+hey

for almost all z € v. Next use duality to define D, to be the closed linear operator in
L,(v) with the largest domain which satisfies

(Dyu, vy = (u, ')

for all Lipschitz functions v on v with compact support. We are using the pairing

defined in Section E.

Then (D, , —D.,) is a dual pair of one-one operators of type S, in (L,(7), Lq(7)) ,
1<p<oo, 1/p+1/qg = 1. This can be seen by giving an explicit formula for the
resolvent. See [M¢Q)]. Alternatively, if p = ¢ =2, we can proceed as follows.

If V' denotes the isomorphism from Ly(7y) to L2(R) induced by the parametriza-
tion, (Vu)(z) = u(g(x)), then (VD,u)(x) = b(x)(DVu)(x), where b = 1/, and
D = 14 with domain D(D) = W} (R) = {u € Lay(R) : Du € Ly(R)}. Now D is
a one—one self-adjoint operator, and the operator of multiplication by b is a bounded

invertible w —accretive operator in Lo(R), so by Theorem H, the operator T = bD is
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a one-one operator of type S, in La(R). It follows that the operator D. = V=TV
is a one-one operator of type S, in La(v). It is not hard to verify that the dual of
D, is —D,.

We have seen that every one—one operator of type S, has a holomorphic functional
calculus, meaning, in this case, that there is a natural way to define the closed operator
f(D) for each holomorphic function f € F(S;) when p > w. What we would like
to know is whether D, has a bounded H., functional calculus in L,(v), especially in
Ly (7). The situation is very different from the special case when vy =R and D, =D
which was treated in Section J, because D, is typically not self-adjoint, and there is
no identity of Parseval for functions in Lo(7) .

Of course, if f € W(SD), then f(D,) € L(Ly(y)), and the agreement with the
natural definition for polynomials p means that if pf € \IJ(SS) also, then

p(Dy) f(Dy)u = (pf)(Dy)u forall ue La(y) and
F(Dy)p(Dy)u = (pf)(Dy)u whenever u € D(p(D,)) .

Again there is a close connection between the functional calculus of D, and con-
volution operators.

For example, suppose that ¢ is a function in L;(R) with a holomorphic extension

to SY, v > w, which satisfies |¢(z)| < % for some ¢ and s > 0, and let
f= gg Then f has a holomorphic extension, also called f, to S, and, whenever

w < p<v,then fe ¥(S)). Moreover

f(Dy)u(z) = / d(z —w)u(w) dw

for all w e Ly(y) and almost all z € 7.

This is not too hard to verify, though not as simple as for the case v =R treated
in Lecture 5, because we can no longer identify the Fourier transform of both sides with
fu . To see that the convolution formula for f(D.) is reasonable, let us just check the
formula p(D,)f(D) = (pf)(D,) when p(§) = & and ¢’ satisfies the same bound as
¢, so that (+¢/)" = pf € ¥(S)). Then D, f(D,)u(z) = D, [, 6(z — wu(w) dw =
f7 1¢/(z — w)u(w)dw = (pf)(Dy)u(z) for all z € . There is a full treatment of
holomorphic extensions of functions and their Fourier transforms in [M¢Q).

For these functions ¢, we shall use ¢, for the function ¢;(z) = 1¢(2). This is so

that, if f=¢, then f;(¢) = f(t¢) = (¢:)"(C) -

We are now in a position to state our main theorem.
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Theorem O. The operator D. has an Ho functional calculus in 'H = Lo(7) .

Equivalently, Hp, =H and [|u ||D7 ~ || uw|| forall we ™ = La(y).

It suffices to prove that || u ||Dv <c|lu| forall we H, for then, since D, is dual
to —D., with respect to the pairing (u, v) = f7 u(z)v(z)dz , we can infer, on applying
Corollary E, that ||u]] < c|u H—Dw =cllu HD7 , and thus get equivalence. This is the
reason why we considered pairings on a Hilbert space other than the inner product.

To prove the quadratic estimate [|ul|, < c| u], it suffices to show that for some
v > w and for some sufficiently nice function ¢ € H(SY) which satisfies |¢(z)| <
Clzl°

—— for some C and s > 0, then there exists a constant ¢ such that
l2[(1+]2]*%)

o 2 at
7 = cllull,
0

2

=

L o1+ — w)u(w) duw

for all u € La(y).

There are by now several ways to prove such an estimate. One way is to apply the
following result of S. Semmes [SS]|. The proof of this theorem requires more harmonic
analysis, such as properties of Carleson measures, than we have developed in these
lectures.

Proposition O. Let 0; be complex valued functions on R™ x R™, t > 0, such that,
for some C,;§ >0, and some function b € Lo (R™) satisfying Reb >,

ctntl
<
(1) |9t($>y)| —= (t + |SE _ y|)n+2
/ Ct" |y —y|
— <
(2) Wt(fb,y) et(l',y )| = (t + ’.’E — y|)n+2
(3) / Oi(z,y)b(y)dy = 0 forall ze€R™.

Then there exists ¢ such that

{/Ooo H /n 0:(, y)uly) dy

2 g 3
Tbo< cllul,
2
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for all uw € Ly(R™) .

This result provides us with a powerful tool for proving quadratic estimates. It is
intriguing in that the Lo estimates follow from the cancellation property of the kernels
with respect to any single function b € Lo (R™).

Before proceeding, we remark that the quadratic norm for —A was expressed in
such a way at the end of Section I, with 6;(z,y) = t&k:(z—y) , a function which clearly
satisfies (1), (2) and (3) with b=1.

Proof of Theorem O. Take, for example, ¢(z) = m , and let ¢y(2) = %¢(§) . The
functions defined by 0:(x,y) = ¢¢(g(z) — g(y)) for almost all z,y € R satisfy (1), (2)
in Proposition O (with n = 1). They also satisfy (3) with b = ¢’. Let us check this
when t =1. For all x € R,

/0°° 01(x,y)b(y) dy = /OOO d(g(x) — g(y))g'(v) dy
=L/wmm—

= 5 L (14 (g(z) —w)?)dw
2l
=0.
Therefore, by Proposition O,
2 3 2 3
dt dt
{/ [ ot = wputu) 7} < { [ et natating v a 7}
2 2
< cllu(g(-)g'() Il
< cllully

for all w € Lo(7y) as required. [

Ezercise. Suppose 1 < p < oo and p > w. Apply Theorem O and a variant of
Theorem N for operators of type S, to conclude that the operator D, has an H (52 )
functional calculus in Ly (7).

(P) The Cauchy integral on a Lipschitz curve 7 and Hardy spaces.

When f is not the Fourier transform of an L; function, it may still be possible to
represent f(D.,) as a singular convolution operator. In particular, we are interested in
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the holomorphic functions X4, X_, sgn € H OO(SE) defined in Section H. Then

1 1
D = lim — d
sgn(D~)u(z) im / T u(w) dw
|z—w|>e
for all u € Ly(y) and almost all z € 7, being the Cauchy singular integral operator on
v

Further, By = X4 (D,) = 3(£sgn(D,) + 1), so

' 1
Eiu(z) = +lim L / :

lim o w(w)dw + 5 u(w)

|z—w|>¢

) 1
= + lim L/,—u(w)dw
§—0% 2m J, 2 +1i0 —w

Z—w

for all w € Lo(y) and almost all z € 7.

Here Fy = X4(Dy) and E_ = X_(D,) are the spectral projections corresponding
to the parts of the spectrum o (D, ) in the right and in the left half planes, as defined
in Section H. They give us the spectral decomposition H = H* & H~ . Since H =
Lo (%), we write H* = LE(y), so that Lo(y) = Li(vy) @ Ly (), which is the Hardy
decomposition of La(7y) .

Let us also consider the semigroups generated by —|D,| = —sgn(D,)D, .

Given u € Ly(y) and t > 0, define u4(t) € La(y) by
up(t) = e B = e PRy .

Then wuy(t) has the properties

0

%(t) + Dyus(t) =0 >0
}%qu(t) = Eiu
1tlim ug(t) =0

Also, for t < 0, the functions u_(t) € La(7y) defined by

u_(t) = etP"E_u = e t1PAlE_y
satisfy the properties
ou_
%(t) + Dau_(t) =0 t<0

limu_(t) = E_u



OPERATOR THEORY AND HARMONIC ANALYSIS

Now these partial differential equations are actually the Cauchy Riemann equations
if we identify (z,t) with z+it € C. That is, the functions Uy on Q4 = {z+it: ¢t > 0}
and U_ on Q_ = {z+it:t <0} defined by

Up(z+1it) = ugp(t)(2) t>0, z€xy
U_(z+it) = u_(t)(2), t<0, zey

are holomorphic.

Exercise. Show that the holomorphic functions U, and U_ on the regions 1, and
)_ can be represented by
l 1
2 ) z+it—w
Y

Ui(z+it) = +

for all w € La(vy). So
th%li Us(z+it) = Eru(z)

for almost all z € v, and
tlig:n Ug(z+it) =0

for all z € v.

Thus the Hardy spaces L3 () consist of those functions u+ € Lo(7) which can be
extended holomorphically to functions Uy on 21 which decay at infinity.

Exercise. Give a characterisation of the quadratic norm || ||, in terms of these holo-
Y
morphic extensions of .

We saw in the exercise at the end of Section O that D, has an Hu(S)) functional
calculus in L,(y) for 1 < p < oo, so the operators considered above are also bounded
on L,(y). Let us summarise these results as follows.

Theorem P. The Cauchy singular integral operator C, = sgn(D.,) is a bounded opera-
tor on Ly(y), 1 <p < oo, as are the spectral projections Ex = X4(D,) = $(+C,+1)
corresponding to the parts of o(D~) in each half plane. Thus Ly(v) = L} (v) ® L, (7)
where LE(y) = E+(Ly(y)) are the Hardy spaces consisting of those functions uy €
L,(v) which can be extended holomorphically to functions Uy on Qi which decay at

infinity.

The proof of these theorems builds upon the work of Zygmund, Calderén, Carleson,
Stein, Fefferman, Meyer, Coifman and many other people. Calderén first proved Theo-
rem P in 1977, in the case when w is small [C]. Subsequently, Coifman, M¢Intosh and
Meyer proved the boundedness for all such curves [CMCM].
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The use of the Calderén rotation method leads to the boundedness of singular
double-layer potential operators on L, (b2), when b is the boundary of a strongly
Lipschitz domain € C R™*!. This fact was used soon after by Verchota to solve the
Dirichlet and Neumann problems for harmonic functions with Ls boundary data on
such domains by using layer potentials [V]. (These problems had been solved previously
by Dahlberg [D1] and by Jerison and Kenig [JK] using other methods.)

The proof in [CM¢M] involved complicated multilinear estimates. Subsequently,
other methods were developed which simplified and generalised these results. In partic-
ular, there was the T'(b) theorem of M¢Intosh and Meyer [M°M] and of David, Journé
and Semmes [DJS], as well as the method of Semmes which we presented [SS]. There
were wavelets [M]. And there was the paper by Coifman, Jones and Semmes [CJS] which
gave two elementary proofs of the boundedness of C,, , the first reducing it to quadratic
estimates of Kenig in Hardy spaces, and the second using martingales. Actually, no
proofs are really elementary, because they all rely on the power of Calderon—Zygmund
theory and Carleson measures in some form.

During the same period, the functional calculus aspect of these results was devel-
oped, first by Coifman and Meyer [CM1], and more fully by Tao Qian and myself [M°Q)].
Higher dimensional versions of this material were developed in [LM¢S] and [LM¢Q).
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