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Abstract
R. Denk and L. Volevich!. A priori estimates for mixed order
parameter-elliptic boundary value problems.

In this paper boundary value problems are studied for systems with
large parameter, elliptic in the sense of Douglis—Nirenberg. We restrict
ourselves on model problems acting in the half-space. It is possible to
define parameter-ellipticity for such problems, in particular we formulate
Shapiro—Lopatinskii type conditions on the boundary operators. It can
be shown that parameter-elliptic boundary value problems are uniquely
solvable and that their solutions satisfy uniform a priori estimates in
parameter-dependent norms. We essentially use ideas from Newton’s
polygon method and of Vishik-Lyusternik boundary layer theory.
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1 Introduction

The paper is devoted to the study of boundary value problems with large
parameter:

Az, D)u(z) — du(z) = f(x), x€ M, (1-1)
B(z',D)u(z’) = g(z'), ' € OM, (1-2)

where A(z, D) is a matrix partial differential operator elliptic in the sense
of Douglis—Nirenberg (mixed order system), and its symbol for each fixed
x satisfies the parameter-ellipticity condition of [11] (see [4] and [14] for
equivalent conditions). In the case where M is a manifold without bound-
ary, equation (1-1) was studied in [4] and [14] where the Newton polygon
of the symbol P(z,£,\) := det(A(x,£) — M) played an essential role.
Boundary value problems of general type for a class of scalar polynomial
pencils including the pencil corresponding to P(z,&,\) were studied in
[7]. Here the analog of the Shapiro—Lopatinskii (or, more accurately, the
Agmon-Agranovich-Vishik) condition was formulated. This analog in
some sense was suggested by the deep connection of mixed order prob-
lems with large parameter to the Luysternik—Vishik theory of boundary
layers, developed for elliptic problems containing a small parameter in
leading derivatives.

In this paper we restrict ourselves to the case where M is the half-
space and the operator matrices A and B have constant coefficients and
no lower-order terms. We define Shapiro-Lopatinskii type conditions for
the problem (1-1)—(1-2), investigate in detail the ODE problem obtained
after Fourier transform in the tangential direction and prove the basic a
priori estimate for the problem (1-1)—(1-2). Since these estimates are two-
sided the standard localization and small perturbation technique permits
to extend them to the case of variable coefficients and problems on a
manifold with boundary. Moreover, using the results of Section 5 it is
not difficult to construct the right parametrix of (1-1)—(1-2) and prove
unique solvability of this problem for large |A|.

It should be mentioned that Kozhevnikov considered in [12] the case
where A is elliptic in the sense of Petrovskii (and satisfies the parameter-
ellipticity condition of [11]). The matrix B of boundary operators is
supposed to be upper triangular. In this case the Ly — Lo realization of
the problem (1-1) under zero boundary conditions (1-2) is investigated.
Supposing unique solvability of some auxiliary boundary value problems
similar to the original problem (but containing a smaller number of un-
known functions), the author established for sufficiently large A the exis-
tence of a bounded Lo — Lo inverse. Explicit Shapiro-Lopantinskii type



conditions on boundary operators are not formulated.

2 Parameter-elliptic boundary value prob-
lems

2.1 Notation

Let A(D) = (aij(D))iJ:l,m’
operators with constant coefficients. We assume that A is a system of
mixed order, i.e. there exist integers s; and ¢; such that

n bean N x N-matrix of partial differential

orda;;(D) <s;+t; (i,j=1,...,N). (2-1)

Here a;j(D) = 3 |4 j<s 41, GijaD® where we used the standard multi-
index notation D := (—i)l*/(8/dx1)* ... (0/dx,)*". For simplicity,
we assume that a;;(D) coincides with its principal part agg)(D) =
Z\a|=s,;+tj a;jo D® (note that a(,o)(D) = 0iforda;;(D) < s;+t;). Weim-

.
pose the additional condition tﬁat the numbers sq1,...,ty can be chosen
nonnegative.
We set r; := s;+t; and R; := (r1+---+7;)/2 (under the assumptions
formulated below, the numbers R; will be integer). We also set R := Ry
and Ry := 0. We index the lines and columns of A such that the sequence

r; is nonincreasing. To simplify the notation, we will also assume that
ri>-->ry >0. (2-2)

The operator A(D) will act in the half-space R} := {(z2/,z,) € R" :

z, > 0} and will be supplemented by a matrix B(D) := (b;;(D)) i=1,...r
j=1...N

of boundary operators of general form. Denoting m; := max;(ord B;; —

t;), we have
ordbij(D)gmi—&-tj (izl,...,R;jzl,...,N). (2-3)

We suppose that either B;; is a homogeneous operator of order m; + ¢,
or it is identically zero. We index the boundary conditions such that
the sequence my,...,mp is nondecreasing. In addition, we suppose that
following conditions are satisfied:

mpr, < MR,+1, £=1,..,.N—1. (2—4)



2.2 Parameter-ellipticity condition for the inner
symbol

In standard theory of elliptic systems the inner symbol is the principal
part with coefficients freezed at an inner point of the manifold. In the
standard case of systems with large parameter some weight is assigned to
the parameter, and after this the parameter is included into the principal
part. In the case where (2-2) holds this procedure cannot be realized
and should be replaced by a more general procedure where all possible
quasi-homogeneous principal parts obtained by assigning various weights
r > 0 to the parameter are introduced.
For k =1,..., N we introduce submatrices A, (¢) — AFE,, where

Au(D) 1= (ay(D))
,7=1,...,K

and F, is the k x k-matrix which differs from the zero matrix only in the

element at position (k, k) which equals 1. Adjusting the weight r,, to the

parameter A we obtain a matrix which determinant is quasi-homogeneous.

Now under an inner symbol we will understand the set of matrices A, (§)—

AE,.

Definition 2.1. (see [11] and [4], [14]) Let £ be a closed sector in the
complex plane with vertex at the origin. The matrix-symbol A(D) — AT
is called parameter-elliptic with parameter in £ if the following condition
holds:

(i) Forall k =1,...,N, all £ € R™\ {0} and all A € £ we have

det (Ax(&) — AE,) #0. (2-5)

This definition was introduced by Kozhevnikov [10], [11] and elabo-
rated further in [4] and in [14] where several equivalent conditions for
parameter-ellipticity of A(D) — A were discussed. In particular, the con-

dition of parameter-ellipticity is equivalent to the estimates of elements

of
G(&A) = (G (§,N)ij=1,..N = (A(é, A)— )\I)_l.

They are of the form

Gij(€,X) < comst(|€] + [AIM™) H (€] + [AV) 7o (2-6)

Let us make some comments on the above definition. Setting A = 0 in
(2-5) we obtain that all submatrices A,; are elliptic in the sense of Douglis—
Nirenberg. Their determinants are homogeneous elliptic polynomials in



& of order 2R,.. From the ellipticity of these polynomials it follows that
the algebraic equation
det A (¢',2) =0 (2-7)

has no real roots for ¢ # 0 and the number mT of roots in C, := {z €
C: Imz > 0} and C_ := —C is independent of &¢'. It is customary to
call the polynomial properly elliptic if m;}} = m, . From this follows that
mE = R, and R, is integer. Note that for n > 2 the proper ellipticity
condition is automatically satisfied.

The matrix A(§) — Al satisfying Definition 2.1 is called properly
parameter-elliptic, if for k = 1, ..., N the polynomials det A4,;(£) are prop-
erly elliptic.

In what follows we will need

Lemma 2.2. Assume that A(D) — X is properly parameter-elliptic in L.
Then for all X € L\ {0} the polynomial det(A,(0,-) — AE,;) has ezactly
r/2 Toots with positive imaginary part, Kk =1,...,N.

Proof. Due to the Douglis—Nirenberg structure, the matrix A (0, 7) has

the form (cistithf)i,j with complex coeflicients c;;. Therefore

det(A.(0,7) — AE,) = det A (0,7) — Adet A,_1(0, 7)
= 7?1 (77 det Oy, — Adet Cre—y),

where we have set Cy; := (¢;5)i j=1,..,x- Due to condition (2-5) we have
det C,; # 0 and det(A,(0,7)—AE,) # 0 for all 7 € R\ {0} and X € £\ {0}.
As the number 7, is even, the assertion follows. O

2.3 Parameter-ellipticity condition for boundary
symbol

In the standard theory of elliptic systems the boundary symbol is an
ODE problem on a half-line obtained after Fourier transform in tangential
directions in principal parts of the system and boundary operators freezed
at some point of the boundary. In the case of parameter-ellipticity the
parameter is included in the boundary symbol.

In our case the role of the boundary symbol is played by two groups
of ODE problems. The first group is

(A&, Dy) = AE)w(t) =

0
Bl..m(§/7Dt)w(0) =9, (2'8)
w(t)

!
s}
!

g



Here
By (D) = (bl-j(D))

1,. Ry’
1,..,Kk

J=1..,

If we pose €™ = 1/X and divide the last equation in the system
(Ax(¢,Dy) — AE)w(t) = 0 by A we obtain an ODE system with small
parameter in front of the highest derivatives. We will need the study of
solutions as € — 0. The Vishik-Lyusternik method suggests to consider

following problems

(Ax(0,Dy) = AE,)v(t) =0 (t>0),
Bn(()? Dt)’U(O) = h" (2_9)
v(t) >0 (t— c0),

where
B.(D) := (bij(D)>il:R,€,1+17...,Rm :

Jj=1,..,k

Definition 2.3. Let £ be a closed sector in the complex plane with vertex
at the origin. The problem (A(D) -\, B (D)) is called parameter-elliptic
with parameter in £ if for all k = 1,..., N the following conditions hold:
(i’) A(D) — M is properly parameter-elliptic in L.
(i) For all ¢ € R 1\ {0}, all A € £ and all g € Cf* the ODE

problem (2-8) in Ry has a unique solution w = (w1, ..., w.)".
(iii) For all h € C™/2 and all A € £\ {0} the ODE problem in R,
(2-9) has a unique solution v = (vy,...,v.)".

If we set A = 0 in condition (ii) of this definition, we obtain as a
corollary condition

(iv) For each k = 1,..., N the boundary value problem (A,{,Bl_,ﬁ)
satisfies the standard Shapiro—Lopatinskii condition.

Remark 2.4. Boundary value problems of the form
{Ax(D) = AE, By «(D)} (2-10)

were studied in [6]. The problem was called weakly parameter-ellipticity
if conditions (i)-(iv) were satisfied. In other words, the problem (A(D)—
/\,B(D)) is parameter-elliptic if for k = 1,..., N problems (2-10) are
weakly parameter-elliptic in L.



3 Main results

3.1 Functional spaces

Now we want to introduce parameter-dependent norms for the classical
Lo-Sobolev spaces for which the parameter-elliptic boundary value prob-
lem (A(D) — A B(D)) has a realization as a bounded operator which is
invertible with bounded inverse for large A. Here and in the following, by
a bounded operator in parameter-dependent Sobolev spaces we under-
stand a continuous operator whose norm can be estimated by a constant
independent of the parameter. The definitions below are very close to
Subsection 3.2 in [7].

For a fixed tuple o = (01, ...,0n) € RV we set
N

Vo (€)= [ [ (1gl + A1)
j=1

and define the parameter-dependent norm in H' T~ (R™) by
[vllorn == [[FWe (& M) F0(E)]| Ly, (3-1)

where F stands for the Fourier transform in R™. We will write Hy(R"™)
for Ho1 T To~(R™) with norm (3-1). For the definition of H,(R"™1) we
replace U, (€, A) by Us(&/,A) := Uy (E,0,N).

The space Hy (R ) is defined as the quotient space Hy (R™)/Hq(R™)_
where H,(R™)_ stands for the subspace of all distributions in H, (R™)
whose support is contained in the set {z € R" : z,, < 0} and is endowed
with the standard quotient norm | - [[o & -

In what follows we will use norms equivalent to (3-1). To define them
we need “shifted” functions \IIE;T) which are defined for & € R"™ with
o;>0fori=2,...,N and for 7 > 07 by

N
W) = (g Yo T (g + )

j=K+1
where the index K is chosen such that
o1+ +oxk-1<T<01+ -+ 0K

(with obvious modifications for 7 > 1 + -+ + o). In the case 7 < o0y
we pose

N
&N = (1] + MY [Tl + IA)e
j=2



Denote by Hc(,_T)(R"*I) the space corresponding to the shifted weight
function U5 ™ (¢, A).

Remark 3.1. The definition of the “shifted” function has a “geomet-
rical” interpretation (see [5]). Suppose I' is a convex polygon in R%ﬂq)
with vertices (pj,q;), Jj =0,..., N, where p;,q; are nonnegative. We
correspond to I' the function

N
Er(6A) = ) [EP A%
=0

Suppose the components of & € R are nonnegative and I is the polygon
with vertices
o o o o
(0’0), (0,71_|_...+7N>’ (0-1772+...+l)’_._’(0-1+...+0'N’0).
1 N T2 N
In this case Ep(£,A) = Uy (&, N). If we denote by I'"" the shift of T to
the left parallel to the abscissa, then Ep—(&,\) &= U "(£, A).

If o1 +--- 4+ on €N, the norm in H(R") is equivalent to the norm

o1+ ton

1/2
oy = (Y [ (@ OCNPIDUEE I m,2E)
=0

(3-2)
where F’ stands for the partial Fourier transform with respect to the first
n — 1 variables (cf. [5]). In the following, we will only deal with norm
(3-2) in the case of R}.

Now let us consider the trace operator 7y mapping a function v defined
in R? to 2’ — v(2’,0). Throughout the following, the letter C' stands for
an unspecified constant. The following result is taken from [5].

Lemma 3.2. Letoy+ -4+ on > % Then we have for every Ag > 0

ool giy < Clivlloss (v € Ho(RE), N 2 ho).
3.2 Realization of problem (1-1)—(1-2) as a bounded
operator

Now we want to show that a boundary value problem (A — X, B) of the
structure discussed in Section 2 has a realization as a bounded operator
in these Sobolev spaces. Here no ellipticity is assumed. In the following,
e; stands for the i-th unit vector in CV.
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Proposition 3.3. Let the matriz operators (A, B) satisfy (2-1), (2-3).
Then for every o € RN with 0a,...,on8 >0 and o1 +---+on > mR+%
and every A € C with || > Ao > 0 the operator

N N R
(A=XB): [ HottiesRY) = [] Ho—ae, R x [ #E™ V2 (R
i=1 i=1 j=1

18 continuous.

Proof. We first consider A(D)— A acting in R™. Denote f = (A(D)—\)u.
The inequality

N N
D Milloseczn < C Y It llotiye; o
i=1 j=1

is obviously equivalent to the uniform boundedness of the norm of the
matrix

dlag (\IIO'—Slel Yooy \IIU—SNeN) (A(é-)_)\) dlag (\I/—O'—t1el R ‘II—O'—tNeN) .
This fact follows from the inequality

|aij (€) — A0ij| < C(IE] + IA[M7)% (€] + AV ).

To show the continuity of A(D)— A acting in the half-space, we use a con-
tinuous extension operator E from Hyiy,e,(R}) to Hoite,(R™). (Such
an operator can be defined using the standard Hestenes construction.)
Let u € vazl Hoie;(RY) and f:= (A—A)u. Setting Ef := (A—\)Eu,
we obtain

N N N
D fille—sieiry < C Y NEille-sieirn < C Y [(Bw)illrroenzn
i=1 i=1

=1
N
<CY luillereien mr
=1

which shows the continuity of A(D) — A acting in the half-space. In the
same way, if we consider B(D) as an operator acting in the half-space
(w}l%thout taking the trace), it is continuous from [[;”; Hoi¢e,(R7) to
[[;=1 Ho—mje, (RY). Indeed,

Bj (D)uk € HO'—(7TLj+tk)el+tkek (Ri) - Ha'—mjel (RT-&L-)
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if up € Hoy e, (R7). Taking the trace and applying Lemma 3.2, we see
that

N
D): HH¢7+t7¢e7 HHc(r 17{5291 Rnil)

is continuous.
But by definition of the “shifted” function and o1 +---+0ox > mpg +

1/2 we have \IIE, %2)61 \I/E,_mj_l/z), and we obtain the continuity of the
operator

N R
D)I HHO-J,-t,iei (R:L_) N H H‘(Tfmjfl/2) (Rn—l).
i=1

j=1

O

3.3 The inverse of the operator related to (1-1)—(1-2)
and its estimates

We now come to the main result of the present paper which states that
for a parameter-elliptic boundary value problem the operator of Propo-
sition 3.3 has a bounded inverse for large values of .

Theorem 3.4. Let L be a closed sector in the complex plane with vertex
at the origin and let o € RN be fized satisfying

o1+ Foy €[mp, +1/2,mp,41+1/2] (k=1,...,N-1),

(3-3)
01+~'+0N>mR+1/2

For simplicity, let o1 +---+on € N.

(a) Let the boundary value problem (A(D) — X\, B(D)) be parameter-
elliptic in L. Then there exists a Ao > 0 such that for every A € L with
[A| > Ao and for every

N R
f e Homse.®Y) and g € [] HS ™ VP (R
i=1 j=1
the boundary value problem

(AD) = Nu=f inRY,
B(Dyu=g onR"!
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has a unique solution u € Hf\;1 Hg e, (RY), and the (two-sided) a priori
estimate

N

m;—1/2
> lillottien iy < C(Z 1fillo—sqe. +Z lgslls =) (3-5)
=1

holds for all X € L, |\| > Ao, with a constant C independent of u or \.

(b) If the boundary value problem (3-4) is uniquely solvable for large
A € L in the sense above and the a priori estimate (3-5) holds, then
conditions 2.1 (i) and 2.3 (ii), (iii) are satisfied.

The proof of part (a) is based on the main technical result of the
paper.

Theorem 3.5. Let (A(D) — X\, B(D)) be parameter-elliptic in L and
assume that o satisfies (3-3). Then there exists a Ao > 0 such that for
all ¢ € R™, all A\ € L, |\| > X\ and all h € CE the ODE problem

(A", Di) = Nw(t) =0 (t>0), (3-6)
B(¢', Dy)w(0) = h € CR, (3-7)
lwt) =0 (t — o)
has a unique solution w(t,&',\) = (w;(t,&', A ) N satisfying for £ =
0,1,...

Zw”t o € NP € W ) < O3 WS .
j=1
(3-8)
We first derive Theorem 3.4 (a) from Theorem 3.5.

Proof of Theorem 3.4 (a).

As in the proof of Proposition 3.3 we first consider the inverse of
A(D) — X acting in R™. Tt follows from (2-6) that for sufficiently large ||
the norm of the matrix

diag (\I/0'+t1el PRI \IIO'+tNeN)G(£7 )‘) diag (\Ilfa+s1e1v RS \ijo'thNeN)

is uniformly bounded. From this the a priori estimate

N N
Y lugllosiesmn < C Y I fillo—siensn
j=1 i=1
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follows where f = (A(D) — Au.
Now we define v := F~Y(A(&) — A\) " F(Ef)(&) where Ef denotes the
Hestenes extension of f, and v = v|Rn. Then
+

N N

1
Z ||'U/§ )||0'+tje]',Ri S Z ||ij0'+tjej,]R”
Jj=1 j=1

(3-9)
N N
< CYNENNlo—sezr <CY I fillo—sienzr
i=1 i=1
Now we consider u(® := u — u(!). Taking partial Fourier transform

w(t, &, \) == (F'u®)(¢,t), we see that for almost all ¢ € R"~! equations
(3-6)—(3-7) hold with

h=h(E N = (Fg)(¢) — (F'BuM)(¢, ).
Due to Proposition 3.3 and (3-9), we have for j =1,..., R

([ [osm = emime ] a) "

N
mj—1/2
< C (D Millo-sionier + gl 73
=1

Now we apply Theorem 3.5, choosing A € L large enough, to obtain that
(3-6)—(3-7) has a unique solution w(t, &', A), and we can define ug(a’, ) :=
(F")~Yw(t, €', \). Using the norm (3-2) and the estimate (3-8), we see

o1++o
g <c( By [WE e (€ N IDfw (€', A 2ae)"”
Uy ”a-&-tmg,,Ri = Z o+ttie; ga N Dyw(-, &' )||L2(R+)} 13
R
—mj— 2 1/2
(Z/ (W™ (e Wy ()] )
Rn—1
ot
R
—m;—1/2
<O |G st
j=1

N
mj—l 2
_O(Z 1fillo—s o0 +z||g]||m Y.

From this inequality and (3-8) we obtain inequality (3-5) for u = u(") +
(2). According to its construction the vector-function u is the solution
of the problem (3-4). The uniqueness follows from (3-5).

I /\
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From this and (3-9) we obtain the solvability of the boundary value
problem (3-4) for large A € £ in the spaces indicated in the theorem and
the a priori estimate (3-5). The uniqueness of the solution follows from
unique solvability of (3-6)—(3-7).

Altogether, we have shown that the assertions of (a) follow from
parameter-ellipticity of (A(D) — A, B(D)). The proof of the necessity
(part (b)) will be done in Section 6. O

3.4 Plan of further exposition

Sections 4-5 are devoted to the proof of Theorem 3.5. To prove this
theorem, we construct the so-called fundamental system of solutions of
the problem (3-6)—(3-7), i.e the solutions w®) (£, &'A) = (wi™ ... w{)T
corresponding to h = e, k =1,..., R, where e are unit vectors in C%.
For the components of these solutions the main inequality (3-8) can be
rewritten as

\P(a_*mkfl/Q) (5/7 )\)
Vo e (€0

Solutions of the system (3-6) are expressed in terms of the roots
T(&', A\) of the algebraic equation

k
IDfw™ (€ M Ly, < C (3-10)

P(E',7, ) = det(A(€, 1) — M) = 0. (3-11)

These roots are algebraic functions of several variables, their behaviour
is rather complicated and deeply connected with the Newton polygon of
the polynomial P. This question will be discussed in the next section
where we also will formulate in algebraic form conditions (ii) and (iii) of
Definition 2.3.

4 Some auxiliary results
4.1 Remarks on boundary value problems for ODE
systems in R,

Let A(7) be an N x N matrix which elements are polynomials in 7 of
order not greater than some natural number o. Suppose the contour
v C €, does not intersect with the set of zeros of the algebraic equation

det A(7) = 0. (4-1)
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Denote by 91, the subspace of solutions on the half-line of the ODE
system

A(Dy)v(t) =0, t>0, (4-2)
which can be represented in the form
1 .
v(t) = Qﬂ_i/yeth_l(T)C(T)dT (4-3)

with a vector C(7) whose components are polynomials in 7 of order not
greater than o — 1.

It should be mentioned that in the case where 7 encloses all zeros of
(4-1) in C4, an arbitrary solution v(t) of (4-2) belongs to the subspace
oM, if and only if |v(t)] - 0, ¢— +oc.

Suppose 7 contains R zeros of (4-1) (counted according multiplicities).
Then dim 9, = R, so we assume that we have R boundary conditions
at t =0:

B(D)v(0) = g (4-4)

Here B(7) is an R x N polynomial matrix.
Proposition 4.1. [13] For the problem (4-2), (4-4) the following condi-
tions are equivalent.

(i) The problem (4-2), (4-4) has a unique solution v(t) € M, for arbitrary
g€ Cl,

(ii) The rank of the Lopatinskii matriz

1
=5 B(r)A Y1) (In,TIy,..., 77 *IN)dT

.
is mazimal (i.e. equals R).

(iii) There exists an N x R polynomial matriz N () such that

1
211

/ B(r)A™Y(1)N(r)dr = Ig. (4-5)

If one of these conditions holds, the unique solution is given by

w(t) = (i

211

L ¢t A=Y (7N (7) dT) g (4-6)

where N(7) is any matriz satisfying (4-5).
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Remark 4.2. Denote by A* the Hermitian adjoint of A. Then A has
maximal rank if and only if the product AA* is a nonsingular matrix.
(Indeed, denote by Ag,k = 1,..., R, the lines in A treated as vectors in
CE. Then AA* will be the Gram matrix of this system of vectors.) In
this case an explicit formula for a matrix N(7) satisfying (4-5) is given
by

N(t) = (In,7In, ..., 77 M)A (AA®) 7L

Remark 4.3. Condition (ii) in Proposition 4.1 may be replaced by the
equivalent and formally more general condition where A is replaced by

_ b

A=
211

[QB@A . (/). (r/0) ).

¥

with arbitrary number ¢ and arbitrary nonsingular R x R matrix @) and
nonsingular N x N matrix H. In fact, A’ is the matrix corresponding (in
the sense of Proposition 4.1) to the problem obtained from (4-2), (4-4)
by the substitution ¢ = ¢t and v = Hv (note that the invertible matrix
@ has no effect on the rank).

Now we apply the results of this subsection to the problems (2-8)
and (2-9) where we assume (A(D) — A, B(D)) to be properly parameter-
elliptic in £. Due to this condition, the polynomial det(A,(¢’,-) — AE,)
has exactly Ry, roots in C; which we denote by 77 (&', A), ..., g, (', ).
Let v2(¢,\) C C4 be a closed contour enclosing these zeros.

Similarly, by Lemma 2.2 the polynomial det(A (0, ) — AE,) has ex-
actly r,/2 zeros in Cy which will be denoted by 74 1 (A),..., 7% (A).
We choose a closed contour v} () C Cy enclosing these zeros. Now con-
ditions (ii) and (iii) of Definition 2.1 can be formulated in the following
form, where we set o := max; ; ord a;;.

Lemma 4.4. a) Forallk =1,...,N, all ¢ € R" 1\ {0} and all A € L
the R,. X ok-matriz

MO(E ) : i/ Brn(€, ) (A (€, 7)=AEQ) (L, ..., 77 ) d 7
Y9(&",N)

~ 2mi
has rank R, (i.e. mazimal rank).
b) For allk =1,...,N and all A € L\ {0} the r./2 X ok-matriz

1
Ml()\) = / " B, (0,7)(Ax(0,7) _)‘Eﬁ)_l(I"i""’TU_IIH)dT
7L

©2mi

has rank 7 /2.
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4.2 The roots of det(A(£,-) — \)

Now we turn to the study of the behaviour of the roots 7(&',\) of the
algebraic equation (3-11) which belong to the upper half-plane of the
complex plane. As it was shown in [4] the matrix A(§)— Ay is parameter-
elliptic in the sense of Definition 2.1 if and only if the polynomial in (3-11)
is N-elliptic with parameter in the sense of [4], Definition 2.1 (see also [7],
Definition 2.2). In particular, for large enough ||

2

| det(A(¢) H (el + 1D (4-7)

It follows from (4-7) that the equation in z € C
det (A(¢,2) — ) = 0. (4-8)

has no real roots for large enough || and the number m* of roots in
Cy :={z€C: Imz > 0} and C_ := —C; is independent of (£, \).
Replacing (¢',2) by (p€, pz), dividing both sides of (4-8) by pf* and
taking the limit p — oo, we obtain that numbers m* coincide with the
corresponding numbers for equation (2-7) with k = N. In the case of
proper parameter-ellipticity we obtain that m* = R.

Hence for the study of the zeros of (3-11) we can use the results of
[7], Section 4. We only have to note that the edge principal parts Py
and @, which play an important role in [7], can be calculated explicitly
in terms of the matrices A, (¢, 7) — AE, (see [4], Section 3 for detailed
exposition). As a result we have

Pr(§,7,0) = det (Ax (€', 7) — AEx),

Qur(r) = det A,;(0, 1)

det A,_1(0,7) A

The roots we are investigating essentially depend on the parameters
(1€'l,|A]). Following [9] and [7], we introduce a partition of the space
of all ¢ and A\ depending on two parameters p, § > 0 defined by

N N
Glp) =R x{AeL:[\>p} =[] Gul(p,0) U] Grlp,0), (4-9)

k=1 k=0

where we set

Gr(p,0) == {(&\N) € Gp) : 8|€'|™ <\ <67 He'™ (k=1,...,N),
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€,0) € Glp) = 671 < |AI},
(€ A) € Glp) : 67HE ™ <A <6} (k=1,...,N =1),
§

For formal reasons, we set Go(p,d) := 0. If p and § satisfy

p > 6 retree)/(re=ree) (g =1, N —1) (4-10)
the sets G,.(p,8), G« (p,d) are mutually disjoint. For an interpretation of
this partition in terms of the Newton polygon, we refer the reader to [9]
and [7].

The zeros of det(A(¢’,-) — A) will be compared with the zeros of of
the quasi-homogeneous polynomials P, and @,. The following result is
taken from [7], Section 4.

Theorem 4.5. a) For every € > 0 there exists a §g > 0 such that for all
k=0,...,N and all (§',)\) € Gx(1,0¢) there exists an indexing of zeros
T1(&N), ..., r(E,N) of det(A(E',-) — N\) satisfying

[T(€,A) = T2 (€,0) <el¢’| (k=1,...,Ry),
1T (€A) —E N < eAVY™ (k=Re_1+1,...,R;; {=k+1,...,N).

b) For every e > 0 and § > 0 there exists a po > 0 such that for all
k=1,...,N and all (¢',)\) € Gx(po,9) there exists an indexing of zeros
T1(&N), ..., TrR(E,N) of det(A(E',-) — \) satisfying

7€ N) = T2 (&N < (€] + NV (k=1,...,Ry),
ITR(€0) = TE(N)| < eXV™ (k=R 1+1,...,Rp; L=r+1,...,N).

4.3 Decomposition of the space of stable solutions of
system (3-6)

According to Theorem 4.5 for (¢',)) € G, UG, with specially chosen p
and § we can define a system of contours 72 (¢, \),v;(\), £ = k+1,...,N
with following properties:

1) these contours belong to C; and the distances between them are
strictly positive;

2) if the roots of (4-8) are indexed according to Theorem
4.5, then v2(¢',\) encloses 71(¢/,A),...,7r, (£, \) and ~}()\) encloses
TRZ_1+1()\)7...,TRK()\) for{=xk+1,...,N.
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With the notation of Subsection 4.1, we consider the spaces Mo (', A)
and M1 (A) of stable solutions of (3-6) which can be represented in the
form (4-3) with A(7) being replaced by A(¢’,7) — A and + being replaced
by 79(¢’,\) and 7} ()\), respectively.

Note that the space M (£, A) of all stable solutions is, for (£, \) €
CNJH U G, the direct sum of the above subspaces:

My (§,A) =My (€L 0) + My 4o+ My (4-11)

Note that elements of the right-hand side subspaces exponentially
decrease as t — 4+o00. More accurately, the elements of these spaces are
O(e~ COHSWI&'H\AI””)), and O (e~ const PYRAEES )yen, O(e™ const PR ), re-
spectively. As under our conditions

€]+ AV < AV b=k 41, N,

the elements of imwlﬂ, M
layers.
In fact, in the next section we will follow in the Vishik-Lyusternik

method and use conditions (ii) and (iii) to construct the solution of the
problem (3-6)—(3-7).

44 can be treated as exponential boundary

5 Proof of Theorem 3.5

5.1 Basic solutions

Theorem 3.5, in fact, contains two statements:

1) unique solvability of the problem (3-6)—(3-7) for a fixed ¢ € R*~1
and sufficiently large A € £ and

2) estimate of this solution in terms of the parameters (£, \).

As it was stated in the preceding section, according to (4-9) the space
of parameters can be covered by domains, connected with edges and
vertices of the Newton polygon of P. Thus, without loss of generality, we
can suppose below that

(5/7 )‘) € Gn(pv 6) U én(pv 5) (5_1)

with p and ¢ chosen below. In this case the direct decomposition (4-11)
takes place. In view of Theorem 4.5, in the domain (5-1) it is natural to
define the function

€1+ NV i < Ry and (€,) € Ga(p,d),
i (€, A) = 1 1¢| if j <R, and (£, )) € Gu(p,9),
|)\|1/” if Ry_1 < j < Ry for some £ > k.
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(For simplicity of notation, we omit the dependence of 1 on &.)

According to the decomposition of the space of all stable solutions
of (3-6), we will look for solutions w; = (wy;,...,wN;)" = w;(t,E,N)
satisfying the system

(A(gla Dt) - )‘)ﬂjj (ta 5/7 A) =0 (t > O)a (5_2)
and belonging to the following x + 1 groups:
7:61, s 7{ERH € m’yo (glv >‘)v (5_3)

K

BRys a1y s B, €My(N), €=k +1,...,N. (5-4)

For the solutions from group (5-3) we pose R, boundary conditions

N
Zbik(glth)@kj(07£I7)\) = 52](#@(5/1)\))"”7 27.7 = ]-7"'aRli (5_5)
k=1

and for the solutions from group (5-4) we pose boundary conditions

N

> bik(€, Do) (0,€,X) = i (i (€, A)™, i,j=Re1+1,,...,Re.
k=1

(5-6)
These solutions will be called basic solutions of system (5-2). We intro-
duce the matrix

H(E ) = (s (€ N)imm o= (BEDOTL0).-... BE, D)TR(0)):

We shall prove the existence of basic solutions and the invertibility of H.
These facts immediately imply linear independence of the basic solutions
W1, ..., wr and unique solvability of the ODE problem (3-6)—(3-7) with
h:= e, € C® with solution w®) (¢, \,t).

As it was mentioned at the end of the last section, basic solutions (5-4)
of (5-2), (5-6) can be treated as boundary layer solutions. In the case
N = 2 we have one group of boundary layers and our approach resembles
the one of Frank [8] to general elliptic problems with small parameter. In
the case N > 2 we come to an hierarchy of boundary layers and dealing
with them we will use some results from [7] where the similar situation
was treated in the case of scalar operators.

The main step in proving Theorem 3.5 is

Proposition 5.1. Let (A(D) — A\, B(D)) be parameter-elliptic in L and
suppose (5-1) holds. Let 6 > 0 be sufficiently small and p = p(d) > 0 be
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sufficiently large. Then for 7 = 1,..., N there exists a unique solution
w; = (Wj,...,Wnj)" of the system (5-2), belonging to one of the groups
(5-3), (5-4) and satisfying boundary conditions (5-5) (respectively (5-6)).
For these solutions following estimates hold

1D7 @i (-, € Ml Layy < Clig (€, A) + [€T 4+ ™) 75 (€7, A) 712

(5-7)
(i=1,...,N; j=1,....,R; r=0,1,2,...)

N
|3 b€, DB (0,6, 0] < Clus (€)™ (=1, ). (5:8)

k=1

Corollary 5.2. Under the conditions of Proposition 5.1 the basic solu-
tions are linearly independent.

Proof. Due to the boundary conditions (5-5) the groups of solutions
{wy,...,wg,} and {Or,_,+1,...,WR,}, {=r+1,...,N, respectively,
are linearly independent. As the direct sum of subspaces 2,0 (&', ) and
Ma(A), €=r+1,...,N,is My (see (4-11)) we obtain the state-
ment. O

Corollary 5.3. Under the conditions of Proposition 5.1 elements
hi; (&', N) of matriz H satisfy

|hzj(§l7)‘)| < C (ﬂj(gla)‘))nh (’Lv] = ]-77R)
hij (81, A) = 0ij (i (€, M)™
if1<i,j <R, orif Rg_1 <1i,j <Ry for some l > k.
(5-9)

The proof of Proposition 5.1 is rather long and cumbersome. In the
proof, we will separately consider the cases

.7 = 17 7RI$7 (€l7A) € Gfi(p7 6) 5_10
=1, s R, (5/7)‘) € Gy pa(s 5-11

and
j=Rs+1,...,Rn, (£,))€Gu(p,d)UGu(p,0). (5-12)

But before we will deal with the proof Proposition 5.1, we deduce the
proof of the main Theorem 3.5.
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5.2 Proof of Theorem 3.5

Still assuming parameter-ellipticity for the boundary value prob-
lem (A(D) — A\, B(D)), we now consider the fundamental system
{w®, ... w} of solutions of (3-6) and want to prove (3-10). Through-
out this section, we fix o € RY satisfying (3-3).

The proof of Theorem 3.5 uses the following result from [7], Section 5.

Lemma 5.4. Suppose (5-1) holds for some k € {0,...,N}. Let H(¢', \)
be an R x R matriz whose coefficients h;; satisfy estimates (5-9).
Then H(&', \) is invertible for large A, and for the coefficients of the

inverse matriz H=1(&',\) =: (%ij(f’, )\))ijzl _p the estimate

B ‘(;mjfl/Q)(gl /\)
‘ z](f A)| < Cl”' ' g._mi_l/m (5/ )\)

holds.

Proof of Theorem 3.5. We fix sufficiently small § > 0 and p > 0 and
consider (£/,A) € Gx(p,8) UG (p,8) for some k. From Corollary 5.3 we
know that the matrix H (&', \) satlsﬁes the assumptions of Lemma 5.4.
The invertibility of H implies unique solvability of the ODE problem
(3-6)—(3-7) with h := e;, € Cf with solution w®*) (&', A, ). By definition
of the matrix H we have w®) = (@y,...,wr)H 'e;. Thus we have to
estimate

-

HDF 5 A HL2(R+) Z tww g/’)\7')|’L2(R+)'|7ljk(§/’)‘)|' (5-13)

We estimate the norms on the right-hand side of (5-13) by means of (5-7)
and the term |h;x (£, A)| by means of Lemma 5.4. As a result, we estimate
the left-hand side of (5-13) by

\I/E.;mkil/Q) (5/7 )\)
R GRY

L—m;— i\ —ti
Zu Y+ 1€ N
Now inequality (3-10) is a consequence of the following technical lemma.
O
Lemma 5.5. Suppose (3-3) and (5-1) take place. Then

£)
W) o (€N
\I]g- m;—1/2) (é.,7 )

< const 2 g+ €+ N
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Proof. We introduce the numbers L and J by the conditions
o1+ top1<l<o1+--+oy,

1
O'1+"'+UJ,1<mj+§§0'1+"'+0'.].

We will distinguish the cases 1) ¢ < L and 2) 7 > L.
In case 1) we define the index L' < L by

o1+ o1t <l<oy 4 top+t

According to the definition in Subsection 3.1, we have

-4 Tyt \O1T " 1T071 i N T g,
vl _ (€' + N[ raryonttont =t [T (€] 4 A 7)o
\Ijg—mj—l/2) (|§/| + |/\|1/,.J)al+...+g‘,7mj71/2 chV:J+1(|§I| + I)\|1/7('k)ok)

5-14

Again we have two cases: 1.1) L’ > J and 1.2) L' < J. In case 1.1) the
right-hand side of (5-14) is equal to

L'—1
(1€ + [A[M/renyortton b=t T (1] 4 Ay =
k=J+1
X (|€'] 4 [A[/ro)mormmestma /2,

(5-15)

The first factor has a negative exponent, so we can estimate it from above
by replacing |€'| +|A\|Y/72’ by |¢/|+|A|*/"7. In the same way in each factor
in the product we replace |¢'| + |A|Y/™ by |€'| + |A\|*/"7. We obtain

N o i+1/24t;,—¢
(|£/|+‘)\|1/ 7) A1/2+t; ‘:,u;'“ / )

In case 1.2) the right-hand side of (5-14) is equal to

J—1
(€] [N /renyerttonrtimt T (€] (A7)
bl (5-16)

~ (|§/‘ + |A‘1/T’J)70’1*"'*0‘J—l+m_7’+1/2.

The first factor has a positive exponent, so we can estimate it from above
by replacing |&'|+| A"z by |&|+|A|'/77. In the same way in the product
we replace [€| + | A7+ by |€'] + |A[*/77. We again obtain

(|§/| + ‘A|1/TJ)77Lj+1/2+ti—e _ M;'lj+1/2+ti75.
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Now consider case 2). From our definition we have
WS (€0) = WSO N) - (€] + A,
and our statement will follow from the estimate

VSR IDN! N - /24—t
E——ry < (J€'] + (Ao ymati/zEt=e et J2+ti—t
\Ilo' ! (£/7>\)

The proof is repetition of the proof in the case 1), see also [7] where this
inequality is also proved. O

5.3 Proof of Proposition 5.1 in the case (5-10)

According to Proposition 4.1, unique solvability of (5-2), (5-3) and (5-5)
will follow from

Proposition 5.6. Let conditions (") and (ii) of Definition 2.3 be satisfied
and let (5-10) hold. Then we can choose p and § that there exists a con-
tour ¥2(€',X) in C4 enveloping the first R, roots of (4-8) (see Theorem
4.5) such that the rectangular matriz

1

3 B wn (&, T)(AE,T) - AN (/). . ., (T/q)”flf)dT
Y2(€,N)

has mazimal rank R, under suitable choice of q. Here we used the nota-
tion By N = (bij)i=1,....R, -

j=1,...,.N

Proof. By Remark 4.3, we can equivalently prove that the rectangular
matrix

1

3 QB1 N (& T)AE, T)-N) "N (H, (t/9)H,...,(T/q)" "H)dr
iS00

(5-17)
has maximal rank R, under suitable choice of ¢, Q, H.

The main idea of the proof is to define ¢, H,Q and contour 72 (&, \)
such that for small ¢ the matrix (5-17) will be a small perturbation of
MP2(¢',)\) in Lemma 4.4 (a). In this case the proposition follows from
this Lemma.

In the following, we will fix a real number r, > r > 7,11 and s’,t' €
RY satisfying

si=sj, t;=t; (j=1,...,K)

i Y ) 1 ! . N (5'18)
s; > 85, 65>t si+t;=r (j=rk+1,...,N).
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We also set

e:=min{s; —s;,t; —t;:j=r+1,...,N}

and introduce for z > 0 and a € R" the diagonal matrix
Au(z) == diag(z®, ..., 2%V).

Note that A7 (2) = A_a(2).

Substituting 7 — |&’|7 in (5-17), we obtain an integral over a bounded
contour 72 (¢’, \) which can be deformed into the contour 7Y independent
of (¢, A). (Here we used Theorem 4.5.) In (5-17) we set

q:= |£I|a fl = qw/a Q = QWiqilA—m(Q)a H:= As’—a(‘]) (5_19)

where a := (a1,...,ay) with a; := 0 for i < k and a; = r — reyq if
i >k + 1. We also set Ay (q) := diag(q™, ..., q™"x).

According to Theorem 4.5 and (5-10) we can choose a contour 72 (&)
enclosing the roots of det A, (£, z) belonging to Cy. As these roots are
homogeneous functions, the contour 72(¢’) can be deformed into contour
1€"|79, where 40 is independent of (&', \).

Using the homogeneity of B, we obtain that (5-17) equals

By N (W' T)A¢(q) [A(qw’, qr) — /\] 1Asl_a(q)(IN, T ) d .

R
(5-20)
The following lemma can be shown by straightforward calculation.

Lemma 5.7. Letr,, > r > r.y1 and suppose thats’ and t' satisfy (5-18).
Suppose (&',\) € G, (1,6). Then

A(qw', q7)~MN = Ay (q) KA”(US/’T) Aq_rOIN_J +0(g~° + 5)} Ag(q) .

Corollary 5.8. If§ and g—¢ are small enough, then
[A(qw’,qm) — AIy] ™

—ae | (M ) o e e) A,

With these results, we can finish the proof of Proposition 5.6. In
(5-20) we substitute the representation of Corollary 5.8 and obtain

Ag (W', 1) 0
0 g AN N,

+O0(qg ¢ +9)

/ Bin (@', 7) A4 (q)

72

(5-21)
(In,...,7° Hy)dT.
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According to the definition of G, (p,8) we have [A|~1g"s+ < §. Further
note that
Bi s N (W' T) At (q) — (Bl..n(c‘)l?T) 0)

for 6 N\, 0 where 0 denotes the R, x (N — k) zero matrix. From this we
see that for § N\ 0 the matrix (5-21) tends to

/ AN(WI7T)_1 0 o—1
/:/U (Bl,.,i(w,T) 0)( 0 0 (Un,7In, ..., 77 " In)dT
:/ (Brw(@, A, 7)™ 0) (I, 7,7 ) d
79

It is easily seen that Lemma 4.4 a) with A = 0 implies that the rank of
the last matrix is maximal. Therefore for sufficiently small § > 0 the
rank of the matrix (5-21) and thus (5-17) is maximal, too. O

Proposition 5.6 permits us not only to prove unique solvability of the
problem (5-2), (5-3) and (5-5), but establishes the estimates (5-7) and
(5-8). Indeed, according to Proposition 5.6 and Remark 4.3 matrix (5-17)
has maximal rank. Again using the substitutions (5-19) with H = A4(q)
we obtain than matrix

/~0 By N (W' 7)A¢(q) {A(qu)’7 qr) — /\} 71As(q)(IN, . ,7'”71[1\/) dr

(5-22)
has maximal rank R,. Now we use (2-6) to see that the element at posi-
tion (i,7) of the matrix A¢(q)[A(qw’, q7) — A] _1As(q) can be estimated
by

Cat+ (q + alr + N7 (g gl + IAP) 7.

This means i
|Ac(@)[Alge',qm) = A ' Asle)| <

and therefore the matrix in (5-22) with Ag(gq) replaced by Ag(q) is
bounded by a constant (and depends continuously on (g,w’,\)). From
Proposition 4.1 we know that there exists a matrix N(gq,w’, A\, 7) such
that

1
2mi

(5-23)

[0 Bl.‘H,N(SZ T)At (Q) |:A(£/7 qT)_)‘i| _1As(q)N(Q7 w/a )‘v T) dT = Am(q)IRh
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holds. Due to the explicit construction of N(7) in Remark 4.2 we may
assume that N(q,w’, A, 7) is bounded, too. We set for j =1,..., R,

-1

1 )
@j (ta é-l? /\) = lQm/~ ethT |:A(qw/7 QT) - A AS(Q)N(qu W/7 )\7 T) dr ej'
o

Then obviously (A(¢', D) — AN)w,(t) = 0 and, by (5-23) and homogeneity
of A and B,

Bi.x,n (€, Dy)w;(0) = diag(q™ )i=1,... . Ir.€; = ¢ e; = M;-njeja

i.e. w; is the unique solution of (5-2)—(5-5).
Again by homogeneity of A and B we can estimate

|A-m(q)B('. D) 0)|

1 -1
o [ A-m@Bv (e an) Al ar) = A AN g, A dr ey
’YO
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<C

which shows (5-8). To prove (5-7) we again use (2-6) and obtain
[Dla, V) [Ala,am) = A Adlg)| < © (5-24)
for all (¢/,A) € Gu(p,d) and 7 € 30 with ¢ := |¢/|, ' = £'/q and

D(q,A) := diag ((q + IAll/T'i)“)i:1 .

Therefore the estimate
|Da, Dy ()| < Ca length(32) exp(— dist (32, R)qt)
holds. Integration with respect to t leads to

< qu71/2

HD(q’)\)D:@j’ Lo(Ry) —

which is equivalent to (5-7). This finishes the proof of Proposition 5.1 in
the case (5-10).
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5.4 Proof of Proposition 5.1 in the cases (5-11),(5-12)

For (¢, ) € (N?H, the case j > R, can be treated in a similar way as
the case j < R, so we only indicate the necessary changes. For x €
{0,....,N}, {>rand j € {Ry—1 +1,..., Ry} we now have to show that
the matrix

1 . i
i / QBZ,N(§/7T)[A(§/7T)—)\} (H,(t/q)H,...,(T/q)° IH)dT
e (M)
(5-25)
has maximal rank ry/2, where we set By y = (bij)i:Re,1+1,..47R[- We

j=1,..N
now fix r with ry > r > rp;11 and choose s’ and t’ satisfying (5-18) with
k replaced by /.
In (5-25) we set

q:= NV, € = qu', Q :=2mig ' A_m(q), H = As(q).

After transformation 7 — ¢7 and deformation of the resulting contour
into a bounded contour 7} independent of A, we obtain instead of (5-20)
the matrix

-1

[1 BK;N(W/7 T)At <Q) |:A<q0.}/7 qT) - )‘IN AS’(q)(IN7 ey TU_lIN) dr.

Ve
(5-26)
Instead of Lemma 5.7 we now have
A(qw', qr) — My
_ Ag(w',7) — ¢ IAE, 0 e o
- As’ (q) |:< 0 AiquIN—E + O(q + 5 ) At’(q)

with positive constants ¢’,¢”. B
Let us first assume x > 1. By definition of G, we have

5/ —Li/r —1/r Th
wi= |q| = [¢/| ATV < AT e < e

and for [¢'| > 1

’ _ ’ _
-1 r _ (r—re)/r |£ | re=r |£ | re=r (re—7)/Tw+1
N = WO s (S ) s () <o
(5-27)
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From this we see that for § \, 0 the matrix (5-26) tends to

/

which has rank r,/2 by Lemma 4.4 b). Note that up to now we have found
a small 6 > 0 such that the desired results hold for (£, A) € G(1,0)
Now let us consider the case k = 0. Here we replace (5-27) by

(Bg(o,f)(AK(o,T) —ATIAE,) ! 0) (Iny... 77 UN)d T

1
3

‘)\|—1qr = |)\|(T—N)/W < pérﬂ“e)/w

which holds for (¢/,\) € éo(pm ) with sufficiently large po.

Finally, let us assume that for k € {1,...,N} we have (¢/,)) €
Gx(p,0). For j < R, the construction of the basic solutions follows
in the same way as in above, now setting 7 := r, and q := |¢/| + |\|'/"=
which finally leads to the matrix

<(An(wl’ 7) N Ag=r) 7! 8)

instead of the matrix appearing in Corollary 5.8. In a similar way the
case j > R, can be treated as a small modification of the case (§,\) €

Gr(p,9).

6 Proof of the necessity

Now we want to show that parameter-ellipticity is necessary for unique
solvability of (3-4) and the a priori-estimates (3-5). So the aim of the
present section is to prove the following result.

Theorem 6.1. Suppose for a fited o € RY satisfying (3-3) the esti-
mate (3-5) with right-hand sides (3-4) holds. Then conditions (i)-(iii) of
Definition 2.3 are satisfied.

The proof of the theorem is based on the same ideas as the correspond-
ing proof in [5], Section 4. Necessity of (i), in fact, is already contained
in [4]. The proof of Theorem 6.1 is derived from a priori estimates given
below. To simplify their formulation, we introduce some weight functions
which are closely related to the definition of ¥, in Section 3. For fixed
ke€{l,...,N} we set

Dy (&, ) = €7 o= (J€] + A7), (6-1)
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Do (€, ) 1= (|€'] + &) T 71 (|€] + iy + [A)5. (6-2)

Moreover, we define @4 (£, A) := ®,(£’,0,A) and the shifted weight func-
tion by

(1] + I\ re) 7o, 0> 01+ o,

(6-3)

Throughout this section, the vector o € RY is assumed to be fixed with
o; > 0fori=2,...,N and satisfying (3-3). We will write | - || instead of

~_a 5/ o14++ok_1—a 5/ + )\1/7’n 9% g<go + 0,
3 >(5/7)::{| (1" + A7) 1 1

|- L2 @m)-
Remark 6.2. The functions (6-1), (6-2) and (6-3), in fact, depend only
on oy,...,0, and are independent of o; for j > k. Nevertheless, to

simplify cumbersome notation we do not include « in the notation.

Proposition 6.3. Suppose the a priori estimate (3-5) holds and k €
{1,...,N} is fired. Then following statements hold.

(i) there exists a constant C' > 0 such that for all u®) € (C§°(R™))"
and A € L the following estimate holds.

D 1% rie (DN < CY [ Bosia (DN (64)
i=1 i=1
here ) := (A, — AE,)ul®).
(ii) for o € R" there exists a constant C'> 0 such that for all ul®) €
(CS°(R))"™ and all X € L the following inequality holds.

> 18010 (DN 2y < C( D 180, (DA 12631
=1

=1 1=

R
+ 1B D g e ).
j=1
(6-5)
Here we have set f(®) := (A, — )\E,i)u(”) and g\") = Blnng(’””).
(iii) there exists a C > 0 such that for all u®) € (Cgo(Ri))" and all
A € L the following estimate holds.

> [@0+t,e, (0, D, Auillpz@e)
i=1
< [ 1Bo e 0. D NI 1
i=1
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Ry
F(—m;—1/2
Y 1RSI0, Mg e |
Jj=Rk-1+1

where we have set f(*) .= (A, — )\E,i)u(") and g% = Bu® .

Proof of the Theorem.

Necessity of condition (i). Changing the constants, we may replace
each norm in (6-10) by its square. We choose u™)(z) = @(z)h with
v € C§°(R™), h € C*. Taking the Fourier transform in R™, we obtain

0 < /'@(5”2 lz ((b0'+t7‘,ei(£7)\))2|hi‘27
i=1

= O (o (€ N)° D435 (6) = Adiyic) s 2] dg
i=1 j=1

. (6-6)
2, . riN2L
= / Do (E,N) 126 [Z(If + G A7) Ry
n 2:1
K K 2
— O (€14 G AT T2 D (A3 (€) — 5z‘j5m)\)hj’ ]dﬁ-
i=1 j=1

As @ is an arbitrary C{°-function the expression in [- - -] must be nonpos-

itive for all £ € R™, A € £ and h € C*. From this we obtain
det(A.(&§) — AE;) #0 (£ eR"\{0},A e L).

Indeed, if this condition is not satisfied, then for some £ # 0, \° € L
there exists a nontrivial solution h® € C* of the equation

(A (€% = XE )R = 0.

For such €%, A% and h° we have

K

Z(Aij(f) — 8i;0ixA)h§ =0
=1
fori=1,...,k and

K

STl + SN

i=1

hi|? > 0,
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and the bracket in (6-6) would be positive.

Necessity of condition (ii). As in the proof of (i), we replace
each term in (6-10) by its square. Now we choose u(z) = ¢(z')v(z,)
with ¢ € C(R"™1), v = (v, ... ,’UK)T. Taking Fourier transform with
respect to ' and using that ¢ is arbitrary we derive for v the following
inequality on the half-line.

Z ||(I)0'+tie7‘, (6/7 Dy, A)Ui||%2(R+)

=1

ZHCI)U si€; 5 Dna)‘ Z ij 5 D 6ij5iﬁ)‘)vj”%2(R+)
J

i=1 =1

<C

Ry K
3[BT 0 S B!, D) 12].
=1

j=1
From this it follows that if ¢’ # 0 and v € L?(R,) is a solution of
(A (€, Dy) — AE )v(zn) =0 (2, > 0), (6-7)
Bl..n(g/a Dn)v(xn)‘a:nzo =0
then v vanishes identically.

From the uniqueness of the solution we see that the Lopatinskii matrix
of the ODE system (6-7) with boundary conditions

T

B (¢, Dp)v = (c1,...,cR,) (6-8)

has maximal rank and the problem (6-7)—(6-8) has a unique stable solu-
tion for arbitrary (c1,...,cg,) € C™. Thus condition (ii) is proved.

Necessity of condition (iii). Repeating the proof of (ii) we obtain
from Proposition 6.3 (iii) for A € L, |A| = 1, the inequality on the half-line

D ot tie: (0, Dy il 72w,

i=1

Z H(I)O'*Siei (07 Dy, /\) Z Aij (Ov Dn)vj ||%2(]R+)
i—1 j=1

+ RZ | f:Bjk((x Dn)ukﬂ .

j=R._1+1 k=1
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From this inequality it follows that if v € L?(R) and

(A:(0,D,) — AE )v(zy) =0 (2, > 0),
B(0, Dy)v(zn)|s,=0 =0

then

K

0= Z [Po+te,(0, Dy, A)UiH%%Dh)
i=1
Kk—1

= Z D3+ Fost i |lg 4 | DG (D, + 1) o, |g, .
i=1

From this we see that the components v; are polynomials. As they belong
to L?(R,), they are identically zero. From this follows condition (iii)
which finishes the proof of the necessity. O

We still have to prove Proposition 6.3.
Proof of Proposition 6.3, Part (i).

If we take an infinitely smooth vector function u : R} — RY with
support in R’} and apply to it inequality (3-5) we obtain, setting f :=
(A — Nu,

N N
Z ||\Ijo'+t¢ei (D’ )‘)ulH < OZ ||\I’a'_3iei (D7 /\)le . (6_9)

=1 =1

Since this inequality is invariant under shifts in R™ we can suppose that
u is an arbitrary vector function with components belonging to C5°(R™).
Following [4], we replace for p > 0 in (6-9) A by p™= X and u(x) by

n

up(t) = (u1p(@), - unp (@), ujpl) = pE "5y (pr),  (6-10)

where

g, g
aﬁ:gl+...+o—n+rn( “+1+...+l)
Trk4+1 N

and
ti(k) =t;, for j<k, tijk) = e—l—tj—m, for j>& (6-11)
rj
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for some fixed € > 0. After a natural change of variables we come to the
inequality

N
Z o™~ K)\Ila—&-t e (PD, p" Muyl| < Cz [P~ Vo —s.e. (PD, " A) fill,
i=1
(6-12)
where
N
foi =Y p 1 A (pD)uy — p" T Ny
j=1
Denote by

Ji(p) = lp~ "Wy e, (pD, p" N)us|
the typical term on the left-hand side of (6-12) and by
Ii (p) = ||p—a,9 \I/o'_Siei (IOD7 prh")‘)fpi ||

the typical term on the right-hand side of (6-12).
(a) We first consider J;(p). We write

R R I DY)
_ ( TN/T’L|A|1/71 i ﬁ <p|§| +p7'~/7'j|)\|1/'rj )O'J

phi P
N T /T T )
I (p|£|+p -/ le/ ok
Jj=k+1 pr’c/rj
(6-13)
Now we remark that for p — oo we have
4 TR/ Ti| N/ , 1<j<k-1,
e {E:ﬂwm j=n
, , ’ ’ (6-14)
T /T )\ 1/r;
p|£|+pT /7~~| | — MY, j=k+1,...,N.
pritd

For i < k we have t;(k) = t;. Inserting the limits above into (6-13),
we get that for p — oo the left-hand side of (6-13) tends to

Trdl L4 IN

|)‘| et N .¢U+tiei(€7)\)’

and thus

Ji(p) — A7 TN @y (D, N (i =1,...,8).  (6-15)
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For ¢ > k we have t;(k) = € + t;7,/r;. Inserting this into (6-13) and
taking the limit p — oo, we obtain

lim p~ W,y o (p€, P N)

p—00
_ N N (| B ek D ek L
= éa(gv )‘) : | | +1 ’ pll)n;.lo ps+ti7‘,¢/m =0.
Therefore,
Ji(p) —0 (i=x+1,...,N). (6-16)

(b) Now let us consider I;(p). In the same way as before, we write

P Wy e, (€, PN [ZA (p€)p~ ") —p”‘“(“’)/\}

_ (p\il +pn

A|1/T’ —s; |€‘_% rm/rJ|A‘1/rj o
; ) .H(p P )

=1 p

[T (P /ooy
pr,{/rj

j=r+1

{prsﬁt Ay (p€) — 75i7ti(lﬁ)+r,€)\]'

(6-17)

For i < k we use

K N
Zp-“-wm (p€) =3 Ay + 3 pm BT A9,
=1 =1 Jj=r+1

pfsiJrrh-fti(n)/\ _ prﬁfriA

and obtain that for p — oo the left-hand side of (6-17) tends to

Tr+1

Nz N B, sies (6,0 (ZA” 61»,.;/\).

In the case i > k we have

(plé\ +pn

)\|1/T’i >_Si
p

-0 (p— )

and
pfsifti(n)Jrr,{ _ p(r,qfri)(tifri)/rifs =0 (p N OO),
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and the left-hand side of (6-17) tends to zero. Therefore

Tetly. 42N )
Ii(p) — |A| NP e, (D, N)gill, i<k, (6-18)
0, > K.
From (6-15), (6-16) and (6-18) the desired result follows. O

Proof of Proposition 6.3, Part (ii).
In analogy to ‘507 we define

N

Uo(&,N) = [J U]+ i&n + A7)

J=1

and rewrite for u € (C§°(R}))" the main estimate (3-5) in the form

N N
> ¥ ttse (D Vil ey < C( D 1¥0-si0,(D N fill2gey)
i=1 i=1
al T 1/2
T 7 >(D',A)gj|\L2(R",1)),
j=1

(6-19)
where f := (A — A)u and g := Bu.

As in the proof of Proposition 6.3, Part (i), we fix k € {1,..., N},
replace u by u, defined in (6-10), replace A by p™= A and take the limit p —
oo. Slightly modifying the arguments from the proof of Part (i), we see
that the left-hand side and the first sum on the right-hand side of (6-19)

tend to the corresponding terms in (6-5) multiplied by |A]"s+1 Tty

Now we consider the typical term of the last sum on the right-hand side
of (6-19) (with u replaced by u, and after change of variables),

N
— Qg T 7771]71 2 T —ti(Kk
Li(p) == p "“/QH\PE’ (oD’ 5NN 75y (pD)us
=1

L2(Rn—1)
_ p—am+mj+1/2H@((T—m_j—l/z)(pD/7pT.N)\)
K N
g ) —etti(l—re/ri)p . )
X [;bﬂ(D)m%—i;lp bJ,(D)uZ} ety

(6-20)
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(a) Let j € {Re—1 +1,..., Ry} with ¢ < k. According to the definition
of the shifted weight functions and (3-3), we can write

—Q+m; T, (—m;—1/2 T
pr ot 2G T (gl pre )

(PRI Ry e ol
P i=04+1 P

)\|1/Ti>o'i

N T T35 Ti .

H (P|§/\ + /T A 7’)”1
i=r+1 prm/'ri

Tkl .

— ARG () (o 00).

Here we took into account (6-14). Inserting this into (6-20), we see
F(—m;—1/2 K .
Li(p) = 86 ™ (D )g 2@ty (G=1. Re). (6:21)
(ii) Now let j € {R¢—1 + 1,..., R¢} with £ > k. In this case we have

—a m; T (=m;—1/2 r
pr o a2 T (!, )
:p—am+mj+1/2(p|€/|+pr,i/r[|)\|1/r4>z71+~~-+z74—mj—1/2

ﬁ (plé’\ +p A )‘”
=041 prein

In this expression the exponent of p equals

et my 124 Eo o my —1/2) + Y T
Te i—t11
—(r—”—l)(a—i— +o,—m; —1/2)+ ira'(l—l)
T 1 K J A k0% Ti e
<0
Inserting this into (6-20), we have
Li(p) 50 (j=Ret1,....R).
Together with (6-21), this finishes the proof. O

Proof of Proposition 6.3, Part (iii).
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We modify the proof of Part (ii) by substituting in (6-19) a vector
function of boundary layer type

Up = (Uip, ..., UNp), Ujp(T) = p%9+%*a(ﬁ)*tj(ﬁ)

~uy(pa, pn)
with 0 satisfying the inequalities

Tk—1

Tk

<0 <1

The calculations of the limits for p — oo of the || - || r2(ry)-norms follow
the same lines as in the proof of Part (ii), and we will not dwell on them.
For the boundary norms, we have to consider

N
—a(k)+m; g, (—m;—1/2 T i—ti(k —
M;:=p (w)+ ]+1/2H\I/E‘r /)(peD/’p /\)E :pt t( )Bji(pe 1D/,Dn) )
i=1

(6-22)
To compute lim,_,o M;(p), we choose ¢ € {1,..., N} such that R,_; +
1 < j < Ry. We distinguish the cases ¢ < k, { = k and £ > k.
For ¢ < k we have

—a(k)+m; g—mi—1/2 Tk
p et 2T (gl pre )

(Pl e
p
ﬁ PO1E| 4 pre/ T A )”i (6-23)

p

i=0+1

N T T T .
I (p"li’l +p A o
i=k+1 me/Ti
As both products are bounded for p — oo and the first factor tends to
zero (note that 6 < 1,7,/ry <1 and o1 +--- 4+ 0¢ —m; —1/2 > 0), the
right-hand side of (6-23) tends to zero for p — co.

For ¢ = k the left-hand side of (6-23) equals

PPIE'| + pIA|M/ e\ okt —m—1/2 ﬁ pOl€'] + prr/Ti
p prelTi
— ‘/\|(Ul+"'+‘7“*m]‘*1/2)/T~+0~+1/Tm+1+"'+UN/TN

)\|1/Ti)0i

1=Kk+1

for p — oco. In the same way it is easily seen that for £ > « the left-hand
side of (6-23) tends to zero as p — oco. Inserting these limits into (6-22)
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and taking into account the limits for the sums in (6-22), we obtain
0 if j<R,_1o0rj>R,,
Mj(l)) _) |)\|(UlJr"'JrUm*mj*1/2)/Tn+<7n+1/Tn+1+"'+01v/TN

H S5 Bji(0, Dn)u’ else

L(Rn—1)

for p — oc. O
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