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Real analytic parameter dependence of

solutions of differential equations

Pawel Domanski

Abstract

We consider the problem of real analytic parameter dependence
of solutions of the linear partial differential equation P(D)u = f,
i.e., the question if for every family (f)) C 2'(Q) of distributions
depending in a real analytic way on A € U, U a real analytic manifold,
there is a family of solutions (uy) C 2'(2) also depending analytically
on A such that

P(D)uy = f» for every A € U,

where Q C R? an open set. For general surjective variable coefficients
operators or operators acting on currents over a smooth manifold
we give a solution in terms of an abstract “Hadamard three circle
property” for the kernel of the operator. The obtained condition is
evaluated giving the full solution (usually in terms of the symbol)
for operators with constant coefficients and open (convex) Q C R? if
P(D) is of one of the following types: 1) elliptic, 2) hypoelliptic, 3)
homogeneous, 4) of two variables, 5) of order two or 6) if P(D) is
the system of Cauchy-Riemann equations. An analogous problem is
solved for convolution operators of one variable. In all enumerated
cases, it follows that the solution is in the affirmative if and only if
P(D) has a linear continuous right inverse which shows a striking dif-
ference comparing with analogous smooth or holomorphic parameter
dependence problems.
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The paper contains the whole theory working also for operators
on Beurling ultradistributions 2/ ,. We prove a characterization of
surjectivity of tensor products of general surjective linear operators
on a wide class of spaces containing most of the natural spaces of
classical analysis.

1. Introduction

The problem of parameter dependence of solutions of linear partial differen-
tial equations is a classical question. As examples of important contributions
to that topic we should mention papers of Tréves [72, 73] and Browder [13].
Later the problem of Hormander on holomorphic parameter dependence
of fundamental solutions was solved in [44], [45] and [46]. Tréves studied
smooth and holomorphic dependence. Browder considered real analytic de-
pendence — their results form the first source of motivation for our paper.

Browder looked at a differential operator as a densely defined map on
a Hilbert space Lo(€2). In that case there is no ambiguity in saying “ana-
lytically dependent” since all reasonable definitions of Banach valued real
analytic functions coincide [1].

We will consider differential operators acting on the space of distribu-
tions. In that case we have to explain what does it precisely mean “depend-
ing in an analytic way” capturing the intuitive idea of a distribution given
by a formula depending analytically on parameters A\. That idea becomes
apparent through the following example. The formula

1
1+ A2 (Z?Zl x?)

(1.1) INCIE AeR

gives a distribution for each fixed A and it is natural to say that it depends
analytically on A. Unfortunately, as follows from [40, p.107] or [41, p.97]
there is no reasonable topology on the space of distributions (or smooth
functions) such that A +— f is locally given by a convergent vector valued
Taylor series.

The Acta Mathematica paper of Kriegl and Michor [40] (and also their
subsequent book [41]) contains a detailed discussion on “real analytic depen-
dence” in the context of their study of real analytic maps between manifolds
modelled on locally convex spaces and respective vector bundles. Their re-
search is motivated, for instance, by the search of a real analytic structure
of the group of real analytic diffeomorphisms on a real analytic manifold. In
order to cover examples like (1.1) we have to follow the choice of Kriegl and
Michor: for U a real analytic manifold and E a complex locally convex space
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we call a vector valued function g : U — FE real analytic if for every linear
continuous functional x € E’ the scalar function z o g : U — C is analytic.
In the context of distributions our definition means that

U3 A fr€ 2'(Q)

is real analytic if for every test function ¢ € Z(Q2) the scalar function

A <f)\7§0>

is real analytic. The example (1.1) satisfies that definition but it is not cov-
ered by Browder’s approach because his analytic dependent objects must be
locally represented by the vector valued Taylor series convergent in Lo(£2),
hence also in 2'(€2). Moreover, not every real analytic vector valued func-
tion extends to a holomorphic function on some complex neighbourhood of
its domain (again the example (1.1)!) and therefore the real analytic de-
pendence differs essentially from the holomorphic one. A characterization of
Fréchet spaces X such that all X-valued real analytic functions are locally
representable via convergent vector valued Taylor series is given in [4] and [5]
but neither the space of smooth functions on a manifold nor the space of
distributions satisfies this condition.

The research of Kriegl and Michor in [40] and [41] gives the second mo-
tivation of our problem. In their terminology, we ask if every real analytic
curve lifts with respect to a surjective linear partial differential operator
—in [41, Sec.21] such a lifting problem is considered for arbitrary quotient
maps and the smooth analogue of the question is explicitly formulated as
an open problem [41, p.226].

The author finds the outcome of the present paper as very surprising.
We know (see, for instance, discussion in [8]) that the analogous smooth or
holomorphic dependence problems for P(D) : 2'(2) — 2'(Q)) have always
positive solutions over any convex open set 2 C R? and for any linear
partial differential equation with constant coefficients. Contrary to that, we
will prove:

Theorem A. The real analytic parameter dependence problem for a partial
differential operator P(D) : 2'(Q) — 2'(Q2) with constant coefficients:

(a) has a negative answer for all elliptic operators for arbitrary open set
Q C R d > 1, or for hypoelliptic operators for arbitrary open con-
ver set Q C RY, d > 1 as well as for a system of Cauchy-Riemann
equations for arbitrary pseudoconver domain Q C C?, d > 1;

(b) has an affirmative answer for operators of two wvariables on convex
open 2 C R? if and only if the operator is hyperbolic;
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(c) has an affirmative answer for operators of order two on R? if and only
if after some real linear invertible change of variables the operator
P(D) is of the form

r s—1

w(O —a)’+c or p Z(aj —a;)? — Z (0; — a;)* 4+ Nids | +¢

j=1 j=r+1
forp,c,a;, e C,AeER, 1 <r<s—1;

(d) has an affirmative answer for operators with homogeneous symbol on
convex open 0 C R? if and only if the operator has a linear continuous
right inverse on C*((2).

In fact, in all the cases above, the solution of our problem is positive if and
only if P(D) : 2'(Q) — 2'(Q) or, equivalently, P(D) : C*(Q) — C*>(Q)

has a linear continuous right inverse.

As a consequence, the problem of real analytic parameter dependence
of solutions has a negative answer for the Laplace, heat and Schrodinger
operators on any open convex set {2 as well as for the wave operator with
more than one spatial variable on any bounded convex set with C'-boundary.
On the other hand, the answer is affirmative for the wave operator with
arbitrarily many variables for = R as well as for the wave operator
with one spatial variable for any open convex set 2 C R2. Clearly, if a
linear partial differential operator P(D) : 2'(Q) — 2'(Q2) (or, equivalently,
P(D) : C*(Q) — C*(Q2) [48]) has a linear continuous right inverse then
it has a real analytic parameter dependence. All the above results support
a surprising conjecture that the converse holds as well (and give a partial
solution to [6, Problem 9.5]). A similar theory for operators on spaces of
ultradifferentiable functions of Roumieu type, in particular, on spaces of real
analytic functions, will be developed in a forthcoming paper.

Various characterizations of the existence of a linear continuous right
inverse for a linear partial differential operator with constant coefficients
(solving a problem of L. Schwartz) were given by Meise, Taylor and Vogt [48].
Their conditions were better understood and expressed in many cases in
terms of the symbol thanks to efforts of Braun, Meise, Taylor and Vogt
(see [48, 52, 53, 12] and many further papers). For homogeneous symbols P
and bounded convex € with C!'-boundary this holds if and only if P is
proportional to a product of linear forms with real coefficients [48, Th. 3.8].
For 2 = R? the condition is well understood up to d = 3 [12]. Our research
both shed a new light on those results and profits from the deep ideas in the
papers listed above (especially, from [55]) which are truly impressive and
inspiring for us.
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We will prove also some unexpected relations, in particular, that op-
erators with real analytic parameter dependence are just perturbations of
homogeneous operators with the same property:

Theorem B. If a linear partial differential operator P(D):2'(Q) — 2'(2)
with constant coefficients, 1 C R¢ convex open, has a real analytic parameter
dependence then both P(D) : 9'(RY) — 2'(RY) and P,(D) : 2'(Q) — 2'(Q)

satisfy the same condition, where

P,(z) = Z o2

|a|=k
is the principal part of the polynomial P(z) = ngk 2™ .

By the Kéthe-Grothendieck duality [43, Prop. 6.12], the dual space H'(D)
of the space of holomorphic functions on the unit disc H(D) = ker 0 C
C>°(D) can be identified as follows:

H'(D) = indyen (HG*(Kn), [ - 1)
Ky =C\(1-1/N)D, [fly:= sup [f(2)l,

|z|>1-1/N

where the subscript 0 means that we consider functions vanishing at oo,
C* = CU {0} the Riemann sphere. The Hadamard three circle theorem
implies that

(1.2) VN 3M VK 360 V0 €60, 1[ 3C |Ifll5r < CUAR 1)

In fact, this condition is nothing more but a qualitative version of the
Hadamard’s theorem later generalized by Petsche [66, Cor.4.5]. In [6], [7]
and [8] the problem of splitting of short exact sequences

0 — X —Y — F—0,

was studied for F' either Fréchet or dual Fréchet and X, Y the so-called
PLS-spaces (like spaces of distributions or their closed subspaces, see Sec-
tion 2). The conditions analogous to (1.2) but for non-metrizable spaces
were discovered and proved to be of crucial importance for splitting. In
particular, in [6, Cor.8.4], [8, Prop.5.4] it was shown that essentially the
same condition as (1.2), the so-called dual interpolation estimate for 6 close
to 1 (see (2.1) below in Section 2) holds for kernels of arbitrary partial dif-
ferential operators with constant coefficients (not only 9) on 2'(Q), Q C R?
convex. The basis of the whole paper is the following surprising fact that

the strong version of the Hadamard’s estimate has dramatic consequences
(Corollary 6.4):
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Theorem C. An arbitrary surjective linear partial differential operator
P(D,x) with variable coefficients on 2'(2) has real analytic parameter de-
pendence of solutions if and only if its kernel has the dual interpolation esti-
mate for all sufficiently small 0 €10, 1] (see (2.1)). In fact, this result holds
for an arbitrary surjective linear continuous operator T : 2'(Q2) — 2'(2) as
well, where 9'(QQ) is either the space of distributions on open Q C R or the
space of currents on a C*-manifold €.

It is worth noting that since 2(Q)™ ~ 2'(Q) the result holds for matrices
(systems) of differential operators as well.

The whole paper is just the proof of the results above. It is based on a
combination of methods from various branches of mathematics and it also
gives several interesting by-products. In fact, roughly half of the paper con-
sists of estimates on plurisubharmonic functions on algebraic varieties. First,
we use some functional analysis to reformulate the problem to the question
on surjectivity of tensor products of surjective operators. The second step is
based on homological algebra and gives a reformulation in terms of vanishing
of some derived functor, or more precisely, some special cohomology groups
Proj'. The third part based on the operator theory on Hilbert spaces (spec-
tral theory of unbounded operators) and on the modern theory of locally
convex spaces evaluates when Proj' = 0. The fourth step comes from the
function theory: it is a specification of the calculated condition for the space
of real analytic functions via a complex analytic construction to obtain the
mentioned above dual interpolation estimate for small 8. The fifth part is a
translation of the estimate for kernels of differential operators through the
fundamental principle of Ehrenpreis and Palamodov. The sixth part, the
longest one, is a mixture of algebraic geometry and the theory of plurisub-
harmonic functions. We obtain estimates for plurisubharmonic functions on
the zero variety of the polynomial P which give main results.

Let us emphasize that several results in the paper are formulated and
proved for 7, ,(€2) (including Denjoy-Carleman style ultradistributions 7 M,)
—see [39]) but they cover also the most interesting case of the space of clas-
sical distributions 2’(2) by taking w(t) = log(2 + |t|). All the results up to
Section 6 are valid also for operators with variable coefficients and €2 being a
smooth manifold (that means for spaces of currents instead of distributions).

Now, we summarize the content of the paper. In Section 2 we explain the
framework of the category of PLS-spaces which contains most of the non-
Banach natural spaces of analysis. Among them the spaces of (ultra-)dis-
tributions, currents, real analytic functions, smooth and holomorphic func-
tions as well as the spaces of tempered distributions. We recall topological
invariants extensively used in the paper: dual interpolation estimates and
the so-called P-conditions.
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In Section 3 we formulate precisely the problem of real analytic param-
eter dependence of solutions of the given distributional equation Tu = f,
where T', f are given and u is an unknown distribution or current. We recall
that this is equivalent with surjectivity of the operator T'® id () defined
on the completed tensor product of the domain of T and the space of real
analytic functions o/ (U). Grothendieck showed that for nuclear Fréchet
spaces tensor product of two surjective operators is surjective as well but we
consider highly non-metrizable spaces like 2’(Q2) or <7 (U) and therefore our
problem of surjectivity of tensor products is much more subtle and so far it
has been unsolved — the results of the present paper (see Section 5) are the
strongest known up to now.

In Section 4 we explain the relation of the problem of surjectivity of ten-
sor products of surjective operators acting on PLS-spaces to the homological
algebra problem of vanishing of Proj' functor (the first derived functor of
the functor of projective limit) on the tensor product of kernels, see Corol-
lary 4.6. This section is the last part in the introductory part containing
essentially known results with only minor original contribution.

Section 5 is the first technical core of the paper. The main result (Theo-
rem 5.2) characterizes when Proj' vanishes for a completed tensor product
of two PLN-spaces. Via the results of Section 4 it solves completely the
problem of surjectivity of tensor products of two surjective endomorphisms
on PLN-spaces (therefore on most of the natural spaces of analysis)!

In Section 6 we draw consequences from the previous section for tensor
products X ®.F when one space is fixed. The crucial result is Corollary 6.4
= Theorem C which characterizes when T®id (1) is surjective for surjective
T:92'(Q) — 2'() or, equivalently, characterizes when the equation Tu = f
has a real analytic parameter dependence of solutions. As a consequence we
characterize in terms of s when a convolution operator T), : Z,,(R) —
.@(’w) (R) has a real analytic parameter dependence of solutions. The section
contains only a selection of the consequences of the constructed theory — an
attentive reader will easily produce much more.

Since in Section 6 we show that surjectivity of tensorized maps/real an-
alytic parameter dependence is equivalent with the so-called dual interpo-
lation estimates for the kernel of the map T, it is of crucial importance to
decide for a fixed operator T" (especially differential operator) when its kernel
has this property. In Section 7 we give a characterization for linear partial
differential operators with constant coefficients, see Theorem 7.1. We use the
fundamental principle of Ehrenpreis and Palamodov and theory of plurisub-
harmonic functions to translate our conditions into a Phragmén-Lindelof
type estimate for plurisubharmonic functions on a suitable algebraic variety.
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In Section 8 we use our theory to the problem of real analytic parameter
dependence of solutions of linear partial differential equations with constant
coefficients on the space of distributions 2'(2) or the space of ultradistribu-
tions of Beurling type Z(,,(€2), 2 convex. Using plurisubharmonic functions
on algebraic varieties we show the main results of the paper (Theorems A
and B). This section is the second technical core of the paper — we apply
subtle methods of the theory of plurisubharmonic functions.

The last Section 9 collects open problems which naturally appear in our
theory.

To conclude the introductory section let us recall that Fréchet space
means a complete metrizable locally convex space. An operator denotes a

linear continuous map and by L(X,Y’) we denote the space of all such oper-

ators T': X — Y. The notation X gp Y means that X is a complemented
locally convex subspace of Y. By 2 we always denote either an open sub-
set of R? or a smooth manifold both with a fixed but arbitrary compact
exhaustion

KieKy,e---eKye-- €, Q:UKN.
NeN

From Section 7 on, 2 is always an open subset of R%. If 2 is convex then Ky
will be chosen convex as well. By &7 (U) we denote the space of real analytic
functions with its natural topology (see [47, 18, 24]) on a real analytic mani-
fold U. Throughout the paper we always assume that real analytic manifolds
are Hausdorff, paracompact and have countable bases of topology.

A short exact sequence of locally convex spaces

0 — X 2 v 4.7 __ .0

is called topologically exact if j is a linear topological embedding and ¢ is
an open continuous linear map. By B(z,r) we denote a ball of radius r
and center z. H (V) denotes the space of holomorphic functions on V. If

1/2
z=(21,...,29) € C?then |2| := <Z;l:1 |zj|2> . The symbols o(-) and O(-)
are always understood as variable tends to oo.

For non-explained notions from functional analysis (theory of locally con-
vex spaces, spectral theory etc.) see [57] or/and [37]. For the theory of tensor
products see [37]. For applications of homological algebra and derived func-
tors to partial differential equations and functional analysis see [83]. For the
theory of plurisubharmonic functions (pluripotential theory) see [38]. For
linear partial differential equations see [36, 62]. For the theory of currents
see [25].
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2. PLS-spaces — preliminaries

The whole paper is written in a very convenient framework of the so-called
PLS-spaces. It turns out that typical non-Banach spaces of analysis are
either PLS-spaces or their duals. For a review on PLS-spaces see [18].

An LS-space (called also a DFS-space) is a locally convex inductive limit
of a sequence of Banach spaces with compact linking maps or, equivalently,
a strong dual of a Fréchet-Schwartz space. It is known that LS-spaces are
reflexive, Schwartz, separable and that every closed subspace and separated
quotient of an LS-space is LS as well. Examples of LS-spaces are spaces of
distributions of compact support &”(£2), spaces of tempered distributions .,
spaces of germs of holomorphic functions over a compact set H(K), etc.

A projective limit of a sequence of LS-spaces is called a PLS-space. It is
known that all Fréchet-Schwartz spaces, LS-spaces and their countable prod-
ucts are PLS-spaces. Every closed subspace and complete separated quotient
of a PLS-space is PLS as well. The class of PLS-spaces is the smallest class
of locally convex spaces containing Fréchet-Schwartz spaces, their duals and
closed with respect of taking countable products and closed subspaces.

PLS-spaces are separable, webbed and complete. They are reflexive if
and only if they are barrelled or (ultra)bornological. Examples of PLS-
spaces are spaces of holomorphic functions H (V'), smooth functions C*(£2),
distributions or currents Z'(§2), real analytic functions &7 (U), ultradistri-
butions in the sense of Beurling .@(’w)(Q), ultradifferentiable functions in the
sense of Roumieu &,y (2) and Kéthe type PLS-spaces A(A) (see [18]).

If instead of LS-spaces we take LN-spaces (i.e., locally convex inductive
limits of sequences of Banach spaces with nuclear linking maps, called also
DFN-spaces since they are strong duals of nuclear Fréchet spaces), we get
PLN-spaces. All the above mentioned PLS-spaces except some Kothe spaces
A(A) are PLN-spaces. The category of PLS-spaces is more convenient since
not every nuclear Fréchet space is a PLN-space (only so-called strongly nu-
clear Fréchet spaces [37] are PLN-spaces).

If X is a PLS-space we write it throughout the paper as
X = projyey Xn, where Xy = ind, ey Xy, is an LS-space,

(X~ || - [[vn) are Banach spaces, iy, .1 : Xy n — Xy nt1 are compact link-
ing maps, i%“ : Xny1 — Xy, iy 0 X — Xy are linking maps. Moreover,
we denote by By, the unit ball of X ,, and Uy, its polar, i.e., the unit ball
in Xy, < X}. Without loss of generality we assume that % ., has norm
<1, ie., Byy C Byt for N,n € N. Moreover,

Z'%—H(BN_HJZ) - BN,n for N,n e N.
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We denote
[fliNn = sup [f(2)]

lzllnn<1

the dual norm. The same conventions will be used for other PLS-spaces Y, F,
etc. By W(Unn, Bn,,) we denote the set of all linear continuous operators

T : X]/V,n — Yan, T(UN,n) Q BN,n'

The spaces mentioned above are described, for instance, in [6, pp. 333—-336].
For the sake of completeness we recall the definition of Z,,(€2) from [11]
since these spaces are extensively used in the paper.

We will use the classical multiindex notation for a = (aq, ..., aq),

olel
ol =+t ag, f) =

We introduce a weight w : [0, 00[— [0,00[ to be a continuous increasing
function satisfying the following conditions:

(@) w(2t) = O(w(t));

(8) w(t) = O(1);

(7) logt = o(w(t)) or w(t) = log(2 + |¢]);
(0) ¢ is a convex function, p(t) := w(e’).

We extend w to C? by w(z) := w(|z]). If
o t
/ w(t) dt < oo
0

1+t
then the weight is non-quasianalytic and we will use later on only such
weights.

If Q C R? open then the class of Beurling ultradistributions D) is
defined to be the strong dual of

) ::{f €P(Q): VkeN

(o4 * a|
10 = sup sup |7 )] exp (ke (121)) < oo,
x€ aeNd
where
©*(t) := sup(zt — ¢(t)) the Young conjugate of ¢,
x>0

equipped with the inductive limit topology (steps are Fréchet spaces with || - ||x
seminorms):

D)) = indyen P0w)(KN), Dw)(En) ={f € Z)(Q) :supp f € Kn}.
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Thus Z/,,(Q2) is a PLN-space. We consider the weight w(t) = log(2+ [¢|)
since it gives Z/,,(€2) to be the classical space of distributions 2'(€2). If Q
is a smooth manifold then we use the same notation 2'({2) to denote the
space of currents over 2 with the analogous topology (we hope that which
space is denoted will be clear from the context).

The family of classes 9(/@ is well adapted to Fourier transform but it con-
tains also most of the Denjoy-Carleman style classes defined via growth con-
ditions of Taylor coefficients controlled by sequences (M,), see [9] and [39].
The best known among them are Gevrey classes (see, for instance, [69]):
L'y = Y for w(t) = t1/7 for p> 1.

The space of real analytic functions 7(€2) has the topology given as

A () = projyeny H(Kn),
where H(Ky) is the space of germs of holomorphic functions over Ky,
H(Ky) = indpen H*(Upn,n),

where (Un ., )nen is a basis of complex neighbourhoods of K. Analogously,
we define topology on <7 (£2) where  is a real analytic manifold. Clearly
/() is a PLN-space (for more details see [18]). The space </ (£2) , Q C R4
open, is neither metrizable nor dual metrizable and it has a complicated
structure: for instance, it has no Schauder basis [24].

We call a sequence a reqular if

MB) T A@) T Ay), By stable.

Here Ag(a), Ao(cr) denote power series spaces of finite and infinite type,
respectively, see [57, Ch.29].

We will need the following simple observation:

Proposition 2.1 Let U be a real analytic manifold.

(a) If U is compact then </ (U) ~ Ay(«), a regular.

(b) If U has infinitely many connected components, all of them compact,
then

A (U) ~ H A (™), sequences o™ are reqular for every n € N.
neN

(¢) IfU has at least one non-compact connected component then <7 (U) has
a quotient isomorphic to o/ (R) and <7 (U) is isomorphic to a quotient
of the space </ (R™) for suitable big m.
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Proof. (a): Clearly U contains a copy of the unit circle T as a real analytic
submanifold. By [81], the restriction map r : &/ (U) — &7 (T) has a continu-
ous linear right inverse, so .2/ (T) ~ A{(j) is isomorphic to a complemented
subspace of &/ (U). By [60, §2.15], we may embed U into T™ for m big
enough. Again by [81], the restriction map R : &/ (T™) — &/ (U) has a con-
tinuous linear right inverse, so <7 (U) is complemented in .7 (T™) ~ A{ (/™).
This completes the proof by [59, Cor. 1.1], comp. [75, Satz 1.7].

(b): Immediate consequence of (a).

(c): Obviously, we may C'-embed R into U. By [34, Th.2.1.4,2.5.1], we
can also embed R into U as a real analytic submanifold. The restriction
map r : &/ (U) — &/ (R) is a linear continuous surjection. Analogously, by
(60, §2.15], U embeds into R™ for sufficiently big m as a real analytic sub-
manifold and the restriction map R : &/ (R™) — &/ (U) is a linear continuous
surjection. By [47, Th. 1.2] and [57, 24.30] the maps r and R are open. W

We will use extensively in the paper the following Lemma [11, Lemma
1.7], [10, Prop. 5], [50, Lemma 3.7]:

Lemma 2.2 For every non-quasianalytic weight w, € > 0, and a function
h : [0,00[— [0,00[ such that w = o(h) there exists a non-quasianalytic
weight o > w, a plurisubharmonic function v on C* and a constant D > 0
such that

w=o0(0), o=o(h), —Dw(z)<v(z)<ellmz|—w(z) forzecC

We will use only PLS-type Kothe sequence spaces with f.-norms as
defined, for instance, in [6]. Among PLS-type Ko6the sequence spaces the
most interesting are PLS-type power series spaces A, («, ) see for instance
[6, Th. 2.2]. We define for sequences («a;) and (f;) of positive numbers such
that a; + 3; — 00 as j — oo the following PLS-space

Ars(a,B):={z=(x;): VN In:|z|n, < oo},

where
||| nvn := sup |z;] exp(rya; — s,0;)
J

and (rn), (s,) are arbitrary fixed sequences such that ry 7, s, / s.
It suffices to consider r,s = 0,00 and the space does not depend on the
choice of (ry) and (s,).

We will classify PLS-spaces by means of the so-called dual interpola-
tion estimates and P-properties which are generalizations of (2)-type and
dual (DN)-type properties introduced by Vogt and Zahariuta (see MSC 2000
number 46A63) and were defined for the first time in [6, 7, 8]. For Fréchet
spaces of holomorphic functions of one variable the estimates are closely con-
nected (via Kothe-Grothendieck duality) with the classical Hadamard three
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circle theorem and operator theory specialists will recognize similarity to the
so-called J-type in the interpolation theory of operators [2]. All these reminis-
cences are rooted in the proofs later on. A lot of information below is taken
from [7]. A PLS-space is strictif and only if it is a projective limit of a sequen-
ce of LS-spaces where linking maps in the projective spectrum are surjective.
A PLS-space X has a dual interpolation estimate if
VNIM>NVYK>M3InVm>nVe0ec|0,1] Ik>m,C
M 1% Ko \1-0 . 0

VaoeXy llvoiyim<C(lzoinllis) (2l -

If we replace the quantifier V 6 €]0,1[ by

3 90 6]0, 1[ Vo 6]0,90[ (OI’ 3 (90 E]O, 1[ Vo 6]90, 1[)

(2.1)

we get the definition of the dual interpolation estimate for small (big) theta.

Using the proof of [6, Lemma 5.1] we get the following reformulation of
the dual interpolation estimate:

VNIM>NVYK>MInVm>nVe0ec|0,1] Ik>m,C Vr>0
Vo e Xy ool < C(r'le o if e+ —lleliv.)-

Clearly taking 0 close to 0 or 1 we get the dual interpolation estimate for
small or big . If we consider only r > 1 then we get the condition (PQ) (for
all  or, equivalently, 8 close to 0) or (PS2) (for 0 close to 1 or, equivalently,
for some 6 €0, 1[). Analogously, if we consider only 0 < r < 1 then we get
the condition (PA) (for all 6 or, equivalently, ¢ close to 1) or (PA) (for 6
close to 0 or, equivalently, for some 6 €]0, 1]).

The dual interpolation estimate for small ¢ is equivalent to the combina-
tion of (PQ) and (PA) , for big 6 is equivalent to (P2) and (PA). Moreover,
(PQ) implies (PQ) and (PA) implies (PA). Thus the dual interpolation
estimate for all 6 is equivalent to the combination of (P{2) and (PA).

There are also reformulations of these P-conditions in the similar spirit
as in the definition of the dual interpolation estimate. For instance, (Pf2) is
equivalent to

VNIAM>NVYK>M 3InVm>n 30€]0,1] 3k >m,C

1-6 [%

~max ([|ll3n, |z o il )
If we take V6 €10, 1] then we get (Pﬁ) . Analogously, (PA) is equivalent to
VNIM>NVYK>M3InVm>n30€|0,1] Ik>m,C

Vo€ Xy zoiy|im < C(lxoillis)

. . 1-0 [4
VaoeXy: ooiyliy, < Cmax(llzoiylis e, (l2ly.)

and if we take V 6 €]0,1[ we get (PA).
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All these conditions are inherited by countable products and complete
quotients. In papers [6, 8, 7] many examples of spaces with P-properties are
collected. We summarize them for the sake of convenience (use Prop. 2.1).

Corollary 2.3 (a) A Fréchet space has a dual interpolation estimate for
big 0 iff it has (Q). It has a dual interpolation estimate for small (all) 0

iff it has (€2).
(b) An LS-space has a dual interpolation estimate for small 0 iff its dual

has (DN). It has a dual interpolation estimate for big (all) 0 iff its
dual has (DN).

(c) The space of distributions 2' (), QCR? arbitrary open, or the space of
currents 2'(2), Q an arbitrary C*®-manifold, or the space of Beurling
ultradistributions .@(’w)(Q) has the dual interpolation estimate for all 6.

(d) The space of real analytic functions <7 (2), 2 a real analytic manifold
has the dual interpolation estimate for small 6.

(e) The PLS-type power series space A, s(c, ) has the dual interpolation
estimate for big 6 iff s = oo or it is a Fréchet space. It has the dual

interpolation estimate for small 6 (or (Pﬁ) ) iff it is an LS-space.

Remark. Let us recall that the space of currents 27(2) is the dual space
of the space of differential forms on €2 with compact support. Since ) can
be embedded into some R™ in such a way that there is a tubular neigh-
bourhood €2 of €2 in R™ and using C'*°-resolution of identity we can define
a linear continuous map extending differential forms with compact support
on €2 to such forms on €;. By duality the space of currents 2'(2) is a com-
plemented subspace of the space of currents 2'(2;). Since ; is “flat” the
latter is a product of finitely many spaces of distributions. That is why the
space of currents also has the dual interpolation estimate for all 6.

3. Parameter dependence of solutions versus surjectiv-
ity of tensorized maps

Let us assume that
is a surjective operator and U is a real analytic manifold. We say that the
equation

Tu=f,

where u is an unknown distribution has the real analytic parameter depen-
dence (of solutions) if for every real analytic function

U3\ fre 7, (9Q)
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there is a real analytic function
U3 A= uy € Z(,,(Q)

such that
Tuy = f for every A € U.

Recall that for complete locally convex space X:
SUX)={f:U—->X: VgeX gofed{U)}

As shown in [40], &7(U, X) contains functions for which vector valued
Taylor series is not convergent. In [4, 5] a characterization is given for which
Fréchet spaces X every function F' € o/ (U, X) has a Taylor series local
representation.

Let us define e-product of Schwartz for complete X, E:

XeE = L(X!,, E)

the space of linear continuous operators from the dual X’ equipped with the
compact-open topology. The subscript e means that we equip L(X/ , F) with
the topology of uniform convergence on equicontinuous sets. It is important
that e-product is commutative. Clearly X ® ' C XecF and if one of the
spaces has the approximation property then X ® FE is dense in XeF, the
latter is always complete if £ and X are complete. If one of the spaces is
nuclear (thus has the approximation property) then on X ® E there is only
one natural topology so then XeF is the unique natural completion of X ® !

It is well known that for complete X (for o7 see [4, Th. 16]) spaces of

vector valued functions have the following tensor representations:
CU,X)=C*U)eX, HUX)=H{U)eX, (U X)=odU)eX.
For vector valued distributions e-product is just the definition [71]:
2'(U,X) = 2'U)eX, D,(UX):=9,(U)X.
As T'®id 4 ) we define the unique extension of the tensor map
T®id 4@ : .@(’w)(Q) ® A (U) — .@('w)(Q) ® o (U)
via density to the map: 7, (Q)ed (U) — 7, (e (U).
Conclusion: Let T' : 7, (2) — Z,,(2) be an operator. The equation
Tu = f has the real analytic parameter dependence of solutions if and
only if
is surjective. An analogous conclusion holds for smooth, holomorphic, ul-
tradifferentiable, (ultra)distributional dependence for operators on spaces

of real analytic, smooth, ultradifferentiable, holomorphic functions or (ul-
tra)distributions.
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4. Surjectivity of tensorized maps versus Proj’ functor

The aim of this section is to use homological approach to the problem of
surjectivity of tensorized maps. We will translate the problem into the
question of vanishing of the so-called Proj' functor. Of course, the main
idea of this section is known to specialists (see [83]) — we complete it with
some minor new results.

Let V = projycy Vv be a projective limit of linear spaces. We construct
the following exact sequence

0 vV — [TyenVn — [nvenVw,

where i is the canonical embedding and o((z,)nen) := (iN T Tni1 — TN) Nen

and i%“ : Vy11 — Vy as usual denote linking maps. We define

PI'Ojl ((VN,i%-i_l)NeN) = HVN/ im o.

NeN

That functor was introduced to functional analysis by Palamodov [63, 64],
and analyzed in depth by Vogt [78, 79], Frerick [28], Frerick and Wengen-
roth [30] and others, see a survey in [83].

If we assume that (V) are complete and the spectrum is strongly re-
duced (i.e., canonical images of V' in Vy are dense) then all such spectra
are equivalent and we can write Proj' V since it does not depend on such a
spectrum representing V. If V' is a PLS-space then it is a strongly reduced
projective limit of LS-spaces and we have the following result:

Theorem 4.1 [83, Cor.3.3.10] Let V' be a PLS-space. The following asser-
tions are equivalent:

1. Proj' V. =0;

2. V' is ultrabornological;

3. 'V is barrelled.

Moreover, the following essentially known result will be used, see [20,
Prop. 4.3] and its proof based on [3, 4.3], where the last statement follows
from [17, Prop.2.7].

Theorem 4.2 Let V = projyey Vn, W = proj nenWn are PLS-spaces
(represented by strongly reduced spectra of LS-spaces) then

V&TW — prOjNeN VN€WN — pl"OjNeN Lb(V]([, WN)
is a PLS-space, spectrum (VyeWy) is strongly reduced and
VN€WN = Lb(VAy, WN)
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is an LS-space with the fundamental sequence of bounded sets (Banach discs)
(W(UN,na Ban))neN )

where By ,, are the unit balls of Banach spaces in Wi ,,, W = indpen Wi
and Uy ,, are the unit balls of the duals of Vi, Vv = indpen V.

We reduce the problem to tensorizing with the identity map.

Proposition 4.3 Let S : X — Y, T : E — E be continuous surjective
operators. Then
ST : XeE —YeFE

18 surjective if and only if
idy®T:YeE — YeFE, and S®id g: Xell — YeFE

are surjective.

Proof. Observe that
ST=(idy®T)o(S®idg) =(S®id g)o (id x ®T). [

Lemma 4.4 If X is a nuclear Fréchet space then X = projycy Xn such
that Xy are LS-spaces with cy-steps. Therefore X\ are projective limits of
sequences of {1 Banach spaces.

Proof. Clearly, by nuclearity, X = projycy Ya, where Yy o~ ¢y and linking
maps are compact.

If T:coy — ¢y is a compact operator then there is a null sequence (z,)
such that

T(BCO) - {(Zn) : |Zn| < xn}

Therefore T factorizes through an LS-space (an inductive limit of ¢p-Banach
spaces):
|2n]

Vi:={(z,): 3 Nsup

< 00y.
nENan }

Thus every linking map i%“ : Yni1 — Yy factorizes through an LS-space
of type V. |

Proposition 4.5 Assume that

(4.1) 0 X Y Z 0

1s a topologically exact sequence of PLS-spaces, E a PLS-space.
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If either all X or all E} are projective limits of Banach {1-spaces (in
particular, if either X or E is a PLN-space or a nuclear Fréchet space) then

(4.2) 0 —— XeFE —— YeEl —— ZeE —— 0

is exact if Proj' yen (XeE) = 0. If Proj' yen (YeE) = 0 then the above
condition s also necessary.

Proof. It is known (see [22, p.64]) that (4.1) is a projective limit of exact
sequences

0 Xy 2 yy 2 zy —— 0,
where Y = projyeny Yn, Z = projyey Zn and Yy, Zn are LS-spaces.
By [37, proof of 16.3.2] (comp. Theorem 4.2),
XeF = projyey Xnelly, YeE = projyey YneEN,

ZeE = projyeny ZneEN.
Since Ey are LS-spaces, i.e., Montel thus XyeEy = Ly(E}, Xn) etc. There-
fore the sequence

(4.3) 0 —— XyeEy 28U yvoepy X9 7 cBy —— 0

is exact if every T' € L(EY, Zy) lifts with respect to gy to S € L(EYy,Yn).
By [6, Lemma 3.5] this is true (for the case of nuclear Fréchet spaces apply
Lemma 4.4).

We have proved that (4.2) is a projective limit of exact sequences (4.3).
The result follows from Palamodov’s [63] or [83, Cor.3.1.5] which implies
existence of the following exact sequence:

0 — Xell - Yel — Zelk —

— Proj' (XeE) — Proj' (YeE) — Proj' (Z¢eE) — 0. g

Corollary 4.6 Let S: X — Y, T : E — E be continuous open surjective
operators between PLS-spaces. Assume that either & or ker T and ker S are
PLN-spaces or nuclear Fréchet spaces. Then

ST :XeE —Yek
18 surjective whenever
Proj' (ker SeE) = Proj' (Yeker T) = 0.

If, additionally, Proj' (XeE) = Proj' (YeE) = 0 then this is also a neces-
sary condition.

Proof. Apply Proposition 4.5 and Proposition 4.3. |
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Observe that:

Proposition 4.7 IfT : X — Y is a surjective continuous operator between
PLS-spaces and Proj' Y = 0 then T is open.

Proof. By Theorem 4.1, Y is ultrabornological. Since any PLS-space X is
webbed, then by the De Wilde webbed open mapping theorem [57, 24.30],
T is open. |

Finally, let us observe that vanishing of Proj' is somehow inherited by
products.

Proposition 4.8 Let X, EW, j € N, be PLS-spaces. IfProj' (XeEW) =0
for every j € N then Proj* (Xe [Tien E(J’)) =0.

Proof. This is an easy calculation since Xe[[. . EY) = [Tien (XeEW)

< 1ljen
and if X = projyey Xy, E@ = proj yenEY. Then

Proj! (XegE(j)> = g(XN€<]1;IVEg)>>/im o,
() - (T 20))

j<N NeN j<N

Conclusion: To decide if the e-product of two surjective operators between
PLN-spaces is surjective we need to know when Proj' of an e-product of
two PLN-spaces vanishes. We solve this problem in the next section.

5. Vanishing of Proj' for tensor products of PLS-spaces

Now, we will give criteria of vanishing of Proj' (XeE), where X, E are
PLS-spaces. By Theorem 4.2, X¢E is a PLS-space thus vanishing of Proj*
is inherited by complete quotients (use Theorem 4.1). Since X and E are
complemented subspaces of XeE a necessary condition for Proj! XeFE =0
is that Proj' X = Proj' E = 0. Moreover, there is a very good condi-
tion (P;) characterizing the vanishing of Proj' V for PLS-spaces V in terms
of inequalities between norms on functionals on Vy for a strongly reduced
representation V' = projyey Vi (see [83, Cor. 3.3.10]). Unfortunately, for
our purposes this is by far not enough since the space of functionals on
Vn = XnyeEy is too big to be handled and this condition gives no chance
to “separate” the condition into suitable conditions on X and FE.



194 P. DOMAKNSKI

A PLS space E is called deeply reduced if one (equivalently, each one)
of its strongly reduced representing spectra of LS-spaces (Ey, z'%“) satisfies

the following condition

VNIAM>NVK>MdnVm>n3dk>m:

M ‘K N,k N,k
ZNEM,m g ZNE'KJf ﬂEN,n .

If the inclusion holds only in the first (second) factor we call E deeply reduced
in columns (in rows).

Proposition 5.1 If E is a deeply reduced in rows PLS-space then there is
a strongly reduced representing spectrum (Ey, i%“) such that

VN IdnVm>n ENM is dense in E’N,mﬂ.

If, additionally, E s just deeply reduced then we may additionally assume
that

VN dnVm>n i%“E’NH,m 18 dense E’N,m.

Remark. The converse implications are trivial.

Examples. The space of real analytic functions o7 (€2) is deeply reduced
since every compact subset of R? has a complex neighbourhood basis con-
sisting of pseudoconvex sets (see [14] or [31]). It follows also from [70, Satz
2.19] that &,3(€) is deeply reduced for quasianalytic weights w. Since for
non-quasianalytic weights w both 7, (2) and &} (€2) are Kothe type PLS-
spaces [76], [11], thus they are deeply reduced as all Kéthe type PLS-spaces.
It is also easy to show that every Fréchet Schwartz space is a deeply reduced
PLS-space. On the other hand an LS-space is deeply reduced if and only if
it is the dual of a countably normed Fréchet Schwartz space.

Proof of Proposition 5.1: Without loss of generality we may assume that
M = N + 1. First, let us assume only deep reducedness in rows. Thus for
m > n we define

~ EN,m ~ . ~
EN,m = EN,n g EN,ma EN = ind manN,m‘

Since
VN InVm>n3Ik>m iN"Exiim C Evg

the spectra (Ey) and (Ey) of LS-spaces are equivalent. Clearly, for m > n
the space Ey , is dense in By 1.



REAL ANALYTIC PARAMETER DEPENDENCE OF SOLUTIONS OF PDEs 195

Now, assume that F is deeply reduced (also in columns!). By the above
argument we may assume without loss of generality that for m > n the space
EN o is dense in Ey 41 and that £ = m + 1. Thus

V' N In(N) Vm>n(N)
) Y VI B—
iNT Ensim CiNTENtomit = FNm+1 € Enmy-

We define Fiy :=ind >, Fn, and it is an LS-space such that the spectrum
(Fn) is equivalent to (Ey). Since for m > n(N + 1) holds

-N+1 -N+1-N+2
in Fniimer 20y iy ENtom
we have
—~——Fnmt1 NG — ENm
(5.1) Fnmi1 2 N Fgimsn D N Eniom = F'Nm-

Since for m big enough Enyo,, is dense in Enig,4+1 thus i%”ENH’m is
dense in i%+2EN+2,m+1 with respect to the topology of En ,,+1. This means
that Fy,, is dense in Fiy ,,,+1. By (5.1), also i%HFNJFLmH is dense in Fiy 1.

[ |

We are ready to formulate the main result of this section.

Theorem 5.2 Let X, E be PLS-spaces which are strongly reduced projective
limits of LS-spaces:

X =projyen Xn = Projyey indpen Xnn,
E =projyeny En = Projyeny indpen Enp.
If one of the following conditions hold:
(a) one of the spaces X or E is a deeply reduced PLN-space,

(b) both X and E are PLN-spaces,

(c) one of the spaces X or E is isomorphic to a Kdthe type PLS-space of
infinite order A®(A),

then the following conditions are equivalent:
(1) Proj' (XeE) = 0;
(2) the pair (X, E) satisfies the condition (T), i.e.,
VN dIM>NVK>M dnVm>n dk>m,S
VaoeXyyekEy:

0 8 Parlly © ¥ s < S (Il gl + Nl 0 35 Wi lly 0 i) -
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(3) the pair (X, E) satisfies the condition (1;), i.e.,

VN AM>NVK>M dnVm>n,e>03dk>m,S
VeeXy,yeEy:

|z o iy ||Mm||y Oy ||Mm < 8||95||1\/n||1/||1vn + S|z o ZNHKkHy o ZNHKk

Remarks. (1) Each one of the conditions imply that
Proj' X = Proj' E=0

(comp. [83, 3.2.18]).

(2) Assumptions (a) and (b) are needed only to prove (3)=-(1) or (2)=-(1).

(3) Our result is much more general than the known results when one of
the tensorized spaces is metrizable and the other dual metrizable (Vogt [78],
Frerick [28], Frerick-Wengenroth [30, 74]) or recent results of Bonet and the
author [6, §].

(4) By [8, Th.3.1,3.4], the result is also true if one of the spaces X or E
is a nuclear Fréchet space and, by [6, Th. 4.1], if one of the spaces is an LN-
space. In [6] and [8] one of the spaces is represented by a “linearly ordered”
family of Banach spaces — lack of such a “linear order” is the main difficulty
in the proof below. We need the result as above in Theorem 5.2 having in
mind applications to highly non-metrizable spaces <7 (U).

(5) Another approach to vanishing of Proj' on complicated spaces is
given in [29].

(6) We use a convention 0 - oo = 0.

Proof of Theorem 5.2. (1)=-(2): Apply [83, Th. 3.2.18 or Th. 3.3.6] for
functionals of the form » ® y € (XyeEy)'.

(2)=-(3): The proof is inspired by [8, Th.3.1(2)=(3)]. Condition (7')
implies by Braun and Vogt’s lemma in the form given in [6, Lemma 4.4], the
condition (Px) and (Py) respectively:

VN, AN>N VK>N dny Vn>n,vw>03Cx,k>n

Vo€ Xy, lzoiy, v, < Cxllzoiy, i+ vxllzlly, o,

VN, IN>N, VK>N Iy \m>m,~y>o ICy. k>

VyeE’ HyOZNlHNnSOYHyOZ ||Kk+7Y||y||N1n1

Assume (7") in the form:

VNNIM>NM>NVEK>MK>M InaVmm3ISkk
Ve Xy,yeEy:

i I3

o0 N lismlly o ¥l < S (Heliiallyliy s + oo & i ally 0 15117 )
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We take v € Xy, y € E;VI‘ We apply (T') to z ody., yo 7;%1 and obtain
the condition (77):

lwoi, o N llismlly o i, o % I35, <
< s(||:colenNnnyolenN~ + oo iy, 0 ik licully o i, 0 5 l7z)

If ||y oy Nl s <y oiy ||% ; then we apply (Px) to (71) and choose yx <
e/(29). Otherw1se we apply first (Py) to (71) and then (Px) to the term
with constant SCy and take vy < e/(2S5), vx < ¢/(25Cy). This completes
the proof of (2)=-(3) (details are left to the reader).

Before we prove the implication (3)=-(1) we need some auxiliary results.

Proposition 5.3 If a pair of PLS-spaces (X, E) satisfies (1;) then if (Enp)
are chosen to be reflexive for all N, n the same holds for all y € Ely, and
the pair (X, E) satisfies also (T B:), i.e.,

VNN3M>NM>NVK>MK>ME|nnV n,m>n,
Ve>0 E|l<>ml<>mSVyeE’~~

Hy © 2MHM mZNBMm - 5HZ/HNnBNn + SHy © ZNHKk BKJC'

Moreover, if E s deeply reduced the above condition holds for y € ENk,

where the closure is taken with respect to the standard topology of E- IWE’

Proof. By [8, Lemma 3.5 (b)], we obtain from (7;) the condition (TBE)
but only for y € E.

Since Ey; — Ey is injective and E ;, Ey can be assumed reflexive,
the dual map 7 : By — E’~ ; has a dense image. We define analogously

’/T;% : EJ,VJ% — E’ . Let us take z € EJ’V oV € Bm. Then there is a sequence

(y;) € B such that my; — 2 in B v We get

Ik gy 0 i 15y iy = ellmhmpy;ll 205 + Slimpy; 0 ikl zitbs,
where (a;) € By, (b;) € Bgy. Since sets By, Biy are compact in
Xy and Xk, and since every compact set of an LS-space is metrizable [15],
we can find a suitable subsequence of j such that the corresponding subse-
quences of (a;) and (b;) are convergent to a € By, and b € B ;. We have
proved that

VN,NIM>NM>NVYK>MEK

>
dn,nVm>nm>n >05|k2m7%

M
> EIS>0VZ€E’~~

%H~ BMmgeHﬂ zHNnBNn—l—SHzozKHKkzNBKk.

H7r zoig i
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If £ is deeply reduced then we may (and we will) assume that E7; . injectively

embeds continuously into E’; . and E’ .. Clearly, then for z € £, . we can

n N,k
find y; € El; . which tends to z both in the norm of E% _ and E .. The
same argument as above shows the required inequality.
The first statement can be proved by the same trick. |

Proposition 5.4 If a pair (X, E) of PLS-spaces satisfies (1:) for strongly
reduced projective representations of X, E then either X is strict or E is
deeply reduced in rows and either E s deeply reduced in columns or X is a
Fréchet space.

Proof. Let us assume that E is not deeply reduced in rows. Hence
INVMVn3ImVkIyeEy, mhyoiy)#0 but why=0,

where 7%, : By, . — Ey ., 7wk By — Ej, are restriction maps. By Propo-
sition 5.3, the condition (7T'B.) holds, so we get

VNIM>NYEK>MVYm3k>m,S iyNBuymC SiNBrks.
Therefore
VN IMN)>NVYK>M XXy CinXg.

We get inductively a sequence (N;), N;i1 = M(N;), and the strict spectrum
(Xn,/ ker z%j _,) is equivalent to the given one.
If X is not a Fréchet space, then
|5 © iN 3sm 4
—————— — o0 for j — oo.
1251 3.

Let us take (77) and apply it for z; and y € E}, such that y o 211§|EK,C =0
by Prop. 5.3. Thus for every j > 0 we get

1y 0 N [agm - 25 0 i T < €lyllivm - 25l 3
We have proved that for any ¢ > 0
1y © 3% s < €llYlli:

If y € Ey, belongs to the polar of By, + i§Fx  then it belongs to the
polar of i By .. Therefore, for every € > 0 we get

E
M . N,k
in Brm C eBny + 8Bk .
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Since By, C By we get

—  E
M K N,k
in Byum CinErpr .

We have proved that E is deeply reduced in columns. |

Next result is a slight modification of [21, Lemma 2.2] (originally the
result is also in [61]). We omit the proof based on the spectral theory of un-
bounded operators since it is a modification of the proof in [21, Lemma 2.2].

Theorem 5.5 Let H, Hy, H, be Hilbert spaces and let U be a topological
vector space. Let us assume that the following diagram of injective continu-
ous linear maps commutes

H 5 H

|

Hy — U

uo

Let j1(H) and jo(H) be dense in Hy and Hy respectively. Moreover, let H
be complete in the norm:

. . 1/2
2l = (gl + ozl Z,) " -

Then for any e > 0 there are: a set I, positive weightsv:I — Ry, w:I — Ry
and isomorphisms

T:H— (1), V:Hy—l(1v), W:H —l(I,w)
such that the following diagram commutes:

Oo(1

id

2
\a

)
(>(1)

' H
o J{jg J{u
fg([, U) — Hy —— U

v-1 uo

where a, B are natural embeddings and

TN AV IV W W < 1+
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Proof of Theorem 5.2. (3)=-(1): (a): Assume that £ is a deeply reduced
PLN-space. Without loss of generality we may assume that for every N,
n € N big enough:

e E), is a Hilbert space;

e Ky, — Ey,, and Ey, ., — Ey, are injective Hilbert-Schmidt
maps of the Hilbert-Schmidt norm v, and operator norm < 1;

e Ely,. isdense in Ejy  (since Ey, — Eynq1 is injective).

NN

Applying (T:) we get, by Proposition 5.3, for every y € Eﬁv’kEN "
following inclusion:

E/
Kk the

(5.2) ly i 13 miN Bt S elylly B + Slly © iy i il Brcr.

We define ,
H=TFy,., Nn+1NE
= E\ ki1
here we equip H with the Hilbert norm from the intersection space Ey ;N
El k41 Since

!/ El mEl
K, k+1 7 N WKk
C Evi

E;V,k:-i—l C Hl = (ker (7;11\{f|]171r<,k+1))L - E}(,kz-i-l?

we have -
H=FEy,, ™"

and the image of H is dense in H;. Obviously H is dense in Hy := Ey ...

If we define U = Ej, then we are exactly in the situation described in

Theorem 5.5.

The natural maps
mo : Ho — Ey m o Hy — By,

are Hilbert-Schmidt injections of Hilbert-Schmidt norm < 1. Moreover, by
Prop. 5.3, the natural map Fy ., — Ej},,, is continuous when the domain
space is equipped with the Hilbert norm of Ely, ., N Ep ;.. It extends to
a continuous linear map r : H — Ej, .
Let R € W(Untim, Bum). Using the map T' obtained via Theorem 5.5,
we define
ti == R(rT~'(e;)) € |rT " eill s Batim-

Using (5.2) we find
w; € S|mp T (ei) i xBrk, i € ellmojoT ' (e5)|| N By

such that

iNt; = iNw; +0;,  for all 4.
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We define

- ~ 1 -
W:Hy — Xkgp, W)= Z F(Wx, €:) b2 (1,w)Wi

and

- 1 -
ViHy— Xnn, V(z):= Z U—2(V9:, €i) 05(1,0)Vi

i 3

We will show that they are well defined and continuous. Let x € Hy,

~ 1 -
I @l < 35 |0 | Nl

S|

Kk
2\ 1/2 ANNERRNVE:
() D (S @)
(I ,w) : Wi ) ||k k

= S|Walleygappa(m o W) < S(1+ &) |2]lm, (1 + €)va(m).

€;
mojoT (—)
U;

(1 + 6)Hx||Ho(1 +&)va(mo)-

Analogously, for x € H,

*

HV ”Nn V.T ez La(Iw)|*

Nn

We have proved that
W <SA+e)?, V] <el+e)

Since H; is a closed Hilbert subspace of Ej., ., we can extend W with the
same norm onto Ep, .
Let us take z € By C By, € H. We calculate

ioRo(iN)Yr =i oRors =i oRoroT 'oTx

—ZZNOROTOT (e) (T, e) a1 Zth (T, e;) (1)
= ZzNw,; Tz, e;) ) + ZU,; Tz, e;) )
= Z&@(Wﬁﬂ?, €i)to(1) + Z@(V]'ox, €i) 6 (1)

= iNW(j1z) + V (jor).
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We have proved that
iN o W(Untm, Barm) © (in ) € S(1+€)?ih o W(Uk k41, Bic i) © (in)
+e(1+e)*W(Un i1, B

By Theorem 4.2 and [83, Th. 3.2.14], this implies Proj' (XeE) = 0.

(b): By the Remark (4) after Theorem 5.2, we may assume that none of
the spaces is Fréchet. If both are strict then as in the proof of Proposition 4.5
we show surjectivity of

-N+1 -N+1
ZN+ ®ZN+ IXN+1€EN+1—>XN€EN.

Thus the spectrum is strict and automatically Proj' XeE = 0. We may
assume that X is neither strict nor Fréchet, then Prop. 5.4 implies that
is deeply reduced. Apply part (a).

(c): By Theorem 4.2 and [83, Th. 3.2.14], we need to prove
VN,N, IM>NM>NVK>MK>M
InaVm>nm>ne>03k>mk>m, 35>0
iN o W (Uyy s Batm) 0 (i) C il o W (Ug 1, Biey) o (1K) +
+eW(Ug 4> Byon)-

We assume first that E' = A*(B), by, (i) > 0 for each n. Let e; be the unit
vector in B, then ||e;||yy,, = 1/bnn(i). Thus, by (1%) for y = ¢; and x € Xy
we get

(5.3)

12 0 0N [[37.m éJxﬂ%m [ERXN Y
b (i)~ by ald) b 7 (i)
By [8, Lemma 3.5], we get
Z%BM,m 26BN7n i 25'@]]\{[31{71f
birs (D)~ byald)  bgi(d)

(5.4)

We identify
WUy s Brum) © L(Ey, Xu)

with a subset of the space of vector valued sequences:

LBy, Xur) = {u = (w(@))ien € Xar 0 I m,m sup by s (0)[w(i) | arm < o0}

In particular,

u = (u(i))ien € WUy 2> Brm)
if and only if

u(i) € (bMym(i))_l By for every ¢ € N.
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By (5.4), we get
iNu(i) = 2ev(i) + 2Sihw(i) for each i € N,
where
0() € (bya(@) " Bray (i) € (bgi(®) " Br
We define
v € W(Ug s Byw) € L(Elg, Xy), we W (Ug i Bs) € L(Ef, X)
by
v(x) = (0()2()en,  w(z) = (W(i)2(0)) ey
for
r=(x(i)) € By, z=(z2(i)) € Ef.
Obviously,

/ !/
iN ouo (z%) = 2ev + 28iN owo (zﬁ) ,
which implies (5.3) with changed € and S.
In the general case £ = A®(B) is a countable product of spaces E) for

which we have proved Proj' (XeE() = 0. Apply Proposition 4.8. [ |

Next corollary is a generalization of the famous (DN)-(2) splitting theo-
rem [57, Th. 30.1] or [82, Satz 1.9] which means, in particular, that if £ is an
LS-space, E' €(DN), and X is a Fréchet Schwartz space, X €(f2), then
Proj' (XeE') = 0 whenever one of the spaces is nuclear. Observe that in
that case both ' and X have the dual interpolation estimate for big 6. It

also generalizes results of Grothendieck [32, 11.§4,no.3, Prop.15] and Vogt
[77, Th.4.9].

Corollary 5.6 Let X, E be PLS-spaces. Assume that both spaces are PLN-
spaces or one of them is a deeply reduced PLN-space. If E and X have
the dual interpolation estimate for small (big) 0 then Ly(E;, X) = XeE is
ultrabornological and Proj' (XeE) = 0.

Remark. Results on inheritance of dual interpolation estimates for Schwartz
(tensor) products of PLS-spaces were very recently obtained by Piszczek
using the results of this paper, see [67].

Proof. Assume that

VNIM>NYK>M 3InVYm>n 360, V0€|0,00 Ik,C
VreXy,ye€Ey

le o ¥ lssm < C (lellivn)’ - (lz 0 i¥llis)

ly o ¥ lssm < C (lyllya)’ - (ly 0 515 )

Multiplying this inequalities we get easily (7"). Apply Theorems 5.2 and 4.1. B

1-6

1-6
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6. Conditions with one fixed space

The previous section gave a characterization of vanishing of Proj' XeFE for
a large class of PLS-spaces FE, X. We fix one space E' and we characterize
those spaces X such that Proj' XeFE =0

Corollary 6.1 Let X be a PLS-space, U a real analytic manifold, then
Proj' Xea/(U) = 0 if and only if X satisfies the dual interpolation esti-
mate for small 0 (for U connected non-compact) or if and only if X satisfies

(Pﬁ) (for U compact).

Proof. Sufficiency for the non-compact case follows from Corollary 5.6
and 2.3 since o/ (U) is deeply reduced. For the compact case use Proposi-
tion 2.1 and [6, Cor. 3.8, 7.2].

Necessity. The function theoretic argument from the proof of [6, Th. 7.8]
gives numbers 1 > a > b and a sequence of functionals (g;) C < (R)" such
that for j € N

L=1gilxvn > ' = llgillim > b = llg;llkx-

Since, by Proposition 2.1, &/ (R) is a quotient of .7 (U) for non-compact con-
nected U then we may assume that (g;) C </ (U)". Plugging the constructed
functions into the condition (T) from Theorem 5.2 we get analogously as in
the proof of [6, Th. 7.8] that for some 1 > 0, big r and all y € X},

ly 0 i Ism < C (ly 0 i1 ™ + [yl ar)

which is equivalent to (PA) .

comp
On the other hand, &/ (U) 2 &/(T) ~ A{(j) (see the proof of Proposi-
tion 2.1 and [19, Th.5.4]) thus Proj' XeAj(j) = 0. From [6, Cor.3.8,7.2] it

follows that X has (PQ). [ |

Corollary 6.2 Let X be a PLS-space, Q C R? be an arbitrary open set, w
non-quasianalytic. Proj' Xe&,(Q) = 0 if and only if X satisfies (PS2).
Analogously, Proj' Xs@éw)(Q) = 0 if and only if X satisfies (PS).

Proof. Apply Proposition 4.8 and [6, Cor.7.2,3.8]. By [11, Prop.4.9,5.6],

Sy Q) = [JMola), 2y (@) ~ [ A=(8)
|

Remark. The same holds for the space of currents 2'(Q2) over arbitrary
C*°-manifold (2 instead of Z/,,((2). In that case sufficiency follows from the
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remark after Corollary 2.3. Necessity follows from the fact that 2'(T) is
isomorphic to a complemented subspace of 2'(€2). Clearly Z'(T) are just
periodic currents on R so it is isomorphic to Ay(log j).

Now, let us apply the results on the vanishing of Proj' to the surjectivity
problem:

Corollary 6.3 Let T : 2'(21) — 2'(), S+ Z'(Q2) — Z'(Qs) be surjec-
tive operators, Oy, Qo C R? arbitrary open or C®-manifolds. Then
T®S: .@,(Ql X Qg) — .@,(Ql X Qg)

is surjective if and only if ker T and ker S have (PQQ) .
An analogous result holds for

T: ‘@(,wl)(Ql) — ‘@(,wl)(Ql) and S : .@(,w2)(Q2) — .@{w2)(92)
Proof. Apply Cor. 4.6, Cor. 6.2 and the remark below it. Observe that
Proj* (2o (), () = 0 by Cor. 2.3 and Cor. 5.6. m

Next corollary (Theorem C) is crucial for the whole paper giving a crite-
rion of the real analytic parameter dependence of linear operators on spaces
of distributions or currents.

Corollary 6.4 Let T': 7, () — Z,,,(Q) be a surjective operator then
T ®id o @) : D} (Qed (U) — Z,)(Ned (U)

is surjecte if and only if ker T' has the dual interpolation estimate for

small O (for non-compact connected U) or if and only if ker T has (PS)
(for compact U). Therefore surjectivity does not depend on the choice of an
open set U C R"™.

Let us emphasize that the result is true, for instance, for variable coeffi-
cients differential operators. The dual interpolation estimate (2.1) is a kind
of a very strong abstract “Hadamard three circle theorem” as explained in
Section 1.

Proof. Apply Cor. 4.6 and Cor. 6.1. Observe that
Proj' Z(,,()ee/(U) =0 by Cor. 5.6 and Cor. 2.3. m

Corollary 6.5 Let T : () — Z,,(Q) be a surjective operator and
let wi be a non-quastanalytic weight. Then

T®id g,,,(U) : D) ()61} (U) = D) ()bl (U)
is surjective if and only if ker T' has (Pﬁ) .
Proof. Apply Cor. 4.6, Cor. 6.2 and Cor. 2.3. |
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Clearly there are plenty of other results of that type — we leave their
formulation to the reader. Just for fun we give the following example of
surjectivity results for products of differential operators.

Corollary 6.6 Let
Pi(z,D) =Y au(x)0 : Z'(U) — Z'(),

laj<m

Py(y, D) == Z bs()0y) + 7' () — P'(y)
1BI<k

be two linear surjective partial differential operators, x € Qy, y € Q. The
operator

Pi(z,D)P(y. D)= > aa(@)bs(y)020) : Z'(Q x ) — ' () x Q)

la|<m,|B|<k

(x,y) € Q1 x Qq, is surjective if and only if ker Pi(x, D) and ker Py(z, D)
have (PSY) .

The above results are worth studying mostly if we have a method of
evaluating the dual interpolation estimates or P-conditions for the kernel of
the map. Using known descriptions of kernels of convolution operators we
can prove the following characterizations:

Corollary 6.7 Let w be a non-quasianalytic weight and let p € 9, (R) be
an ultradistribution with compact support. The convolution operator

(6.1) T, : 9y (R, A (U)) = Dl (R, 7 (U))
18 surjective if and only if

(6.2) T, : .@(’w) (R) — 9(’@ (R)

has a linear continuous right inverse.

Remark. A characterization of existence of right inverse for 7, in terms
of /1 is given in [56, Th.3.9,2.1,4.4, Prop.4.6] and [42].

Proof. Sufficiency is obvious.

Necessity for distributions. A characterization of surjectivity of (6.2) is
given in [27, Th.3.4]. If (6.1) is surjective then (6.2) must be surjective.
Then, by [27, Th.2.10], ker T,, C .@(’w)(R), dimker 7, = oo, is isomorphic
to0 Ao oo(av, B), where a; = |Imay|, §; = w(a;) and (a;) is a sequence with
multiplicities of zeros of the Fourier transform fi of p. By Corollary 6.4 and
Corollary 2.3, ker T}, is an LS-space. This completes the proof by [56, Th. 3.9
and Th. 2.1]. |
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Unfortunately, it seems to be very difficult to check interpolation es-
timates for general operators or even differential operators with variable
coefficients. In case of constant coefficients differential operators we may
apply the Fundamental Principle of Ehrenpreis and Palamodov. This is the
content of the next section.

7. Evaluation of the dual interpolation estimates via
Phragmén-Lindelof type conditions

First we need some notation and we introduce a family of Phragmén-Lindelof
type conditions. Assume from now on that V is an algebraic variety, Q C R?
is a convex open set and w is a weight (in the sense of definitions of spaces
Z(,)(2)). We fix a convex compact exhaustion (Ky) of €. We define
PSH(V) to be the set of plurisubharmonic functions v : V' — [—00, 00|,
i.e., locally bounded from above and plurisubharmonic at regular points
of V. We assume that the values in singular points of V' are defined by
u(z) = limsupeey, ¢ u(f) for z € Ving. For a convex compact set
) # K C R? we define its support function

hi :RY =R, hg(E) :=sup{({,2) 2 € K},
moreover, for any N € N we define hg := hg,. Then
PSH(V,N):={uePSH(V): VneN 3ICy VzeV
w(z) < hy(Imz) — nw(z) + Co}
We say that the variety V satisfies IPL(2, w) if and only if

VNIM>NVEK>M3IneNVmeNVeelo,1]IkeN,C
VteR VuePSH(V,N) (a) + (b) = (c),
where
(a) VzeV wu(z) <hy(Imz)—nw(z)+t;
(b) VzeV wu(z)<hg(Imz)— kw(z);
(c) YVzeV wu(z) <hy(Imz)—mw(z)+60t+C.

If all the conditions are considered only for ¢ > 0 (or ¢t < 0) we write
IPL, (2, w) (or IPL_(Q,w)) and say that V satisfies the IPL condition for
positive (negative) t. Similarly, if we replace the quantifier V 6 €]0,1[ by

36, €]0,1[ V 0 €]0,6y] we say that IPL is satisfied for small § and denote
it by IPL(Q,w). Analogously, if we put 3 6y €]0,1[ V 8 €]y, 1] then we
call the condition for big # and denote it by IPL'(2,w). Of course, all the

possible combinations of subscripts and superscripts are possible so we have
defined nine versions of IPL.
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It is easy to observe that IPL, (Q,w) is equivalent to IPL}(Q,w). Simi-
larly, the condition IPL_(Q,w) is equivalent to IPL! (€2, w), hence IPL(Q, w)
is equivalent to the combination of IPLSJF(Q, w) and IPL! (Q, w).

The idea of introducing Phragmén-Lindelof properties to our theory is
clearly inspired by Hormander’s characterization of surjectivity of linear par-
tial differential operators with constant coefficients on the space of real ana-
lytic functions [35] and the impressive research of Meise, Taylor and Vogt on
the existence of linear continuous right inverses for linear partial differential
operators with constant coefficients on the space of smooth functions [48]
and, especially, [55]. We apply many ideas from the latter paper. In view
of Problem 9.1, the guiding principle is that everything true for the right
inverse should be true for the real analytic parameter dependence. Surpris-
ingly often that is right.

Remarks. (1) Clearly we may assume w(0) > 1.

(2) We may remove the constant C' in the definitions of IPL conditions
manipulating with k& for t > 0 or n for ¢t < 0.

Now, we formulate the main result of this section. Let us recall that for
w(z) = log(2 + |2|) the space Z,, is just the standard space of distribu-
tions 7.

Theorem 7.1 Let Q@ C R be open convexr and let V = {z: P(—z) = 0} be
the zero variety of the polynomial P. Let P(D) : 9,,(Q) — Z,,,(Q) be a
linear partial differential operator with constant coefficients.

(i) ker P(D) has the dual interpolation estimate if and only if V has
IPL(Q, w).

(ii) ker P(D) has a dual interpolation estimate for small 6 (big 0) if and
only if V has IPLY(Q,w) (IPLY(Q,w) ).

(iii) ker P(D) has (Pﬁ) if and only if V' has IPL(Q,w) or, equivalently,
IPLY (Q, w).

(iv) ker P(D) has (PQ) if and only if V has IPL! (Q, w).

(v) ker P(D) has (PA) if and only if V' has IPL_(Q,w) or, equivalently,
IPL! (Q,w).

(vi) if ker P(D) has (PA) then V has IPL’ (Q,w).
First, we reduce the result to irreducible varieties.

Lemma 7.2 An algebraic variety has one of the IPL properties if and only
if each of its irreducible component has the same property.
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Proof. Since each plurisubharmonic function on the variety is plurisub-
harmonic on each irreducible component (use [38, Th. 2.9.22]) sufficiency
follows.

Necessity follows from the fact that every plurisubharmonic function
on an irreducible component V; of an algebraic variety V extends to a
plurisubharmonic function @ on the whole V' by taking u(z) = —oo for
zeV\ V. [ |

We call a property (P) of PLS-spaces to be a three space property of
PLS-spaces if for every short topologically exact sequence of PLS-spaces

0—-X—-Y—-27-0
the space Y has (P) whenever X and Z have (P).

Lemma 7.3 The following properties are the three space properties of PLS-
spaces: the dual interpolation estimate, the dual interpolation estimate for

big 0 and for small 0, (Pﬁ) , (PQ) and (PA) .
Proof. Observe that for a PLS-space X we have for stable a:

o X E(Pﬁ) if and only if Proj' XeAj(a) = 0 (Ag(a) equipped with
¢;-norms) [6, Cor. 3.8, 7.2];

e X €(PQ) if and only if Proj' XeA’ (a) = 0 (Ay(a) equipped with
¢1-norms) [6, Cor. 3.8, 7.2];

e X €(PA) if and only if Proj' XeA,(a) = 0 (A,(a) equipped with
lso-norms) [8, Th. 4.4, 3.4];

e X has the dual interpolation estimate for small 6 if and only if
Proj' Xeo/(R) =0
(Cor. 6.1).

Other considered properties are combinations of the mentioned above. It
suffices to show that for a fixed PLN-space E the condition Proj' XeE =0
is a three space property of PLS-spaces X.

Assume that 0 - X — Y — Z — 0 is a short topologically exact
sequence of PLS-spaces and Proj' XeFE = Proj' Ze¢E = 0. As in the proof
of Proposition 4.5 we obtain the following exact sequence:

0— Xelk -YeFE — ZcE —
— Proj' (XeE) — Proj' (YeE) — Proj' (ZeE) — 0

and the result follows easily. |
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Lemma 7.4 Let P be a polynomial, P = Q1 ----- @, its decomposition into
irreducible factors. The space ker P(D) € () has one of the conditions

(Pﬁ) , (PQ) , (PA) , the dual interpolation estimate for all (big, small) 6
if and only if every space ker Q;(D) C Z,(€2) has the same property for
7=1...,n.

Please observe by the proof below that necessity holds also for (PA) .

Proof. Asin [80, Lemma 5], we have a short exact sequence
(7.1) 0 — ker (P/Q;)(D) — ker P(D) — ker Q;(D) — 0.

If ker P(D) has one of the properties then Proj' ker P(D) = 0. By [83, Sec.
3.4.5, 3.4.6], P(D) is surjective, thus all operators @);(D) are surjective and
Proj' ker Q;(D) = 0. By Proposition 4.7, the sequence (7.1) is topologically
exact. Hence ker @);(D) is a topological quotient of ker P(D) which implies
necessity.

For sufficiency we apply Lemma 7.3 and inductively sequence (7.1). Let
us note that if ker );(D) satisfies one of the considered conditions then
Proj' ker Q;(D) = 0 and (7.1) is topologically exact as above. [ |

The crucial role in the proof of our result is played by the following ap-
proximation result of Meise, Taylor and Vogt [49, Th.5.1] and Franken [26,
Th.8]. In fact, their formulation is much more complicated and based on
the stronger assumption |u(z)| < L|z|. The following result gives in the
simplified form the essence of the result needed later on.

Theorem 7.5 For any algebraic variety V. C C? there is a constant Cy

such that for any u € PSH(V') such that

(7.2) lu(z)| < Llz|+L  forzeV

there exists for every point z € V an entire function f, : C* — C such that
(a) u(z) <log|f.(C)] + L* + Cy log(2 + |2|) for some ( €V, | — 2| < 2;

(b) YCeV I eV log|f.(Q) < u(¢')+Cvlog(2+(¢]) and |(—¢'[ < 1.

Proof. Changing constants in the proof of [26, Th. 8], we get the same result
under the weaker assumption (7.2). In [26] the functions f, are defined only
for parameters outside exceptional sets Sy and E. To get them for all z we
need two steps. First, for z € Sy we find z; € V'\ S, |z — 21| < 1, such that
u(z) < wu(z), see [26, Prop. 7 (iv)]. Then, by [26, (8) in the proof of Th. 10]
and the remarks below as well as [26, Prop. 7 (v)(c)], for z € V '\ Sy

u(z) < L? +u(z(1))

for some 7 € B\ E and |z — 2(7)| < 1. We define f, = f,, where f; is
defined in [26, Th.8]. Then we get the result by [26, Th. §]. [
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Proof of Theorem 7.1: By Lemmas 7.2 and 7.4 we may restrict our
attention to irreducible polynomials P.

We show only the case (i). The other cases are very similar. By the Fun-
damental Principle for P(D) : 7, (€2) — 7, () (see [50, Lemma 3.5, 3.8],
comp. [33, Sec.4.3,4.4]) we have

(ker P(D))' ={f e H(V): 3N Vn |[flx, < oo},

where
[f I == Sup |f(2)] exp (=hy(Im z) + nw(2)) .

Moreover, ker P(D) = projyey X, where Xy are LN-spaces and
Xy={feHV): VneN [flly, <o}
The dual interpolation estimate for ker P(D) C 7/ ,({2) means that
YN IM' VK 30 VYo, 0€]0,1[ 3K,C"Vr>0V fe X :

(7.3) 1, .., . Ly s
15 < € (Ul + H1F e )

Taking logarithms on both sides and ¢ = logr we get IPL(Q2,w) with the
above preambule of quantifiers but only for u of the form u(z) = log | f(z)| €
PSH(V, N), f € H(V).

So it suffices to show that if IPL(€2, w) holds for such holomorphic func-
tions then we have the same condition for u € PSH(V).

Let us fix ¢ > 0. By Lemma 2.2, we construct a non-quasianalytic weight
o, w = o(c), and a plurisubharmonic function v : C? — [—o00, co[ such that
for 2 € C¢

—Do(z) <wv(z) <e|lmz| —o(2).

Obviously for some D:

(7.4) —Dl|z| = D < v(z) <elz|.

Since w = o(0), we get an increasing sequence (D;(p))pen such that
(7.5) VzeV v(z) <ellmz| — pw(z) + Di(p).

Let us recall that there is a constant A such that

(7.6) wrx+1) <Aw(x)+A  foralaz

and we may assume that log(2 + |2]) < w(z) for any z.
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We take arbitrary N, B(0,e) € Ky. We take N’ := N and choose
from (7.3) M', M = M’, then for any K > M, K' := K we find n’
from (7.3), n := An’ + ACy (Cy comes from Theorem 7.5). Then for any
m, m' := A?m + A%Cy we choose for suitable 6 a constant &’ from (7.3),
k= AK' + ACYy.

We take arbitrary ¢ > 0, v € PSH(V, N) such that for z € V' we have:

() < (I 2) — ms(2) + 1,
(7.7) u(z) < hg(Imz) — kw(z).

We define
w(z) :=max (u(z),v(z) — D1(k)) .

Using (7.4) and the second estimate in (7.7), let us observe that for some
L > 0 not depending on t we get:

la(2)| < L|2| + L.

By (7.5), w € PSH(V, N) since uw € PSH(V, N). For z € V and t > 0 we get
by (7.5):

(2z) < max (hy(Im2) — nw(z) + t, hx(Im 2) — nw(z)+D1(n)— D1 (k))

(7.8) < hy(Imz) —nw(z)+t
and
(7.9) (2) < hg(Imz) — kw(z).

We apply to the function u Theorem 7.5, then we find entire functions f,.
Let us take ¢ € V, then, by (7.8) and (7.6) for Cy := max;<; hy(z):

log | f-(Q)] < max{a(¢’) : [¢" = ¢| < 1} + Cy log(2 + [¢]) <
< hy(Im¢) + ﬁégfhzv(x) —nw(|¢] = 1) + 1+ Cvlog(2+[¢]) <

< hy(Im¢)+Cy —n (# — 1) +t+ Cyw(()

< hy(Im¢) — n'w(¢) +t+ Cy + n.
On the other hand, (7.9) implies:
log | f.(Q)] < hx(Im(¢) — K'w(() + Ck + k.

Analogously, since @ € PSH(V, N) we get also log |f.| € PSH(V, N). We
apply IPL for logarithms of holomorphic functions to get

log |£.(O)] < hpr(Im¢) — m'w(C) + 0t + max(Cy +n,Ck + k) + C".
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Let us take z € V|, then by (a) in Theorem 7.5, for C” := max(Cy +n, Cx +
k) + C'+ L? and some ¢ € V, |¢ — 2] < 2 we get
u(z) <log|f.(C)] + L* + Cy log(2 + |2|)

< hy(Im 2) + max hayr(z) — m'w(|z] — 2) + 0t + C" + Cy log(2 + |2])

w(z) 1
< (<) 1"
< hpy(Imz) 4+ 2Cy —m < e ) +60t+ Cyw(z) +C
< hy(Imz) — mw(z) + 0t + 2Cy +m'JA+m' + C".
We have finished the proof for t > 0 with constant C' = 2Cy,+m//A+m/+C".
For the case t < 0 we use
u(2) < hy(Imz) — nw(z),
uw(z) < hg(Imz) — kw(z) —t.
The proof is similar getting

u(z) < hpy(Imz) — mw(z) + (0 — 1)t + const . u

We will need the following auxiliary lemma (comp. [55, Lemma 2.10]).
Lemma 7.6 Let V be an algebraic variety, A > 1. Assume that for some
fized convex compact sets N @ M @ R? the following condition holds:

dn ¥Ym 3 60u(m) V0 elo(m), 1] 3 k(m,0),C Vt>0VuePSH(V,N)
(a) + (b) = (¢),

where
(a) VzeV u(2) < hy(Imz) — nw(z) +t;
(b) YzeV u(z) < Ahp(Im 2) — k(m, 0)w(z);
(c) YzeV u(2) < hy(Imz) —mw(z) + 60t + C.
Then

Vp>23dn(p) >nVYm 36(m,p) VO eclby(m,p), 1] I k(m,0,p),C
Vit>0VYuePSH(V,N) (ay) + (by) = (cp),
where
(a,) YV zeV w(z) < hy(Imz) — n(p)w(z) + t;
(b,) VY zeV u(z) < APhp(Im z) — k(m, 0, p)w(z);
(c,) VzeV w(z) < hy(Imz) — mw(z) + 0t + C.

An analogous result holds for other IPL-type conditions, i.e., for t < 0 or
for small 6.

<
<

Proof. We go by induction with respect to p for u applying the inductive
hypothesis for v := u/A. [ |
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We show that we can manipulate with the set €

Proposition 7.7 Let Q C R? be an open convex set, V an arbitrary alge-
braic variety satisfying one of the IPL(Q, w) conditions. Then for every s > 0
and a € R? the variety V satisfies the same IPL condition with the sets

sQ={sx:xecQ}, Qta={r+a:2€Q}, -Q={-z:2€}
Proof. Let us observe that for any compact set K
hsi () = shi(z), hria(x) = hg(x) 4+ (r,a), h_g(x)=hg(—2).

Observe also that if u(z) is plurisubharmonic then u(z)/s, u(z) + (Im z, a),
u(—=z) are also plurisubharmonic functions with respect to z. The conclusion

follows easily. |
Proposition 7.8 Let Q; C Qy, C --- C R be an increasing sequence of
open convex sets such that an algebraic variety V' satisfies IPL(€Q;, w) for

any j € N. Then V satisfies IPL(Q, w) for @ = {J;Q;. The same result
holds for other IPL-conditions.

Proof. By Proposition 7.7, without loss of generality we may assume that
0 € Q. Let Ky € Q arbitrary, then Ky € Q; for some j. By IPL(Q;,w)
there is Ky € €5 and Ky, Ky @ Kg € €); such that 0 € Int K, and
dn Vm 3 0u(m) VO elby(m),1] 3 k(m,0),C YtV uePSH(V,N)
(a) + (b) = (o),

where

(a) VzeV u(z) < h
(b) YVzeV  wu(z) <hg(Imz)— kw(z),
(c) VzeV  wu(z) <hy(lmz) —mw(z) +60t+ C.
There is A > 1, AK); € Kk, so that Ahy(Imz) < hg(Imz) and thus

assumptions of Lemma 7.6 are satisfied. Let us take any L & €, clearly for

some p € N we have APKj; © L. The conclusion follows from Lemma 7.6
for IPL(Q, w). [ |

Now, we give a reformulation of IPL conditions.

v(Imz) —nw(z) +t,

Corollary 7.9 (i) The condition IPL(Q,w) is equivalent to

VNIMVp>03InV¥mVOe€0,1] Ik C VteR YuePSH(V,N)
(@) + (b) = (),

where
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(a) YzeV u(z) <hy(Imz)—nw(z)+t;
(b) YzeV wu(z)<pllmz|—ko(z);
(c) YzeV wu(z)<hy(Imz)—mw(z)+60t+C.
(ii) The condition IPL(RY, w) is equivalent to
JA>1VYp>03InVmVEOe]0,1] 3k C VteR VuePSH(V,N)
(a) +(b) = (¢),

where Ky = B(0,1)

Allm z| — mw(z) + 60t + C.
On the other hand IPL(B(0,1),w) is equivalent to

VA>1Vp>03InVmVeelo,1] Ik C VteR VuePSH(V,N)
(a) +(b) = (c),

where (a), (b) and (c) are the same as above.
(iii) The same results hold for other IPL-conditions.

Proof. (i): The condition implies the original IPL({2,w) since
hx(Im z) < p|Im z|

for some p. For the other direction, by Proposition 7.7 and its proof we
may assume without loss of generality that 0 € Ky € K € 2. The result
follows from Lemma 7.6. The proof of other cases is similar. [ |

8. Application to parameter dependence of solutions of
linear partial differential operators on spaces of dis-
tributions

We consider now the case of linear partial differential operators with con-
stant coefficients P(D) : Z[,,(2) — Z,,(2), Q@ C R? convex, w a non-
quasianalytic weight such that log(2 + |z|) = o(w(z)) or w(z) = log(2 + |2]).
First we observe that the only essential condition is (PS2) or, equivalently,
the dual interpolation estimate for small 6.

Proposition 8.1 Every algebraic variety has IPL'(Q, w) and IPL_(Q,w).
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The result follows also by [6, Cor. 8.4] and [8, Prop. 5.4] from Theorem 7.1
at least for w(z) = log(2+|z|) but we give below a much simpler direct proof.

Proof. By Prop. 7.7, we may assume that 0 € K; € Q. Since IPL_(Q,w)
is equivalent to IPL! (€, w) it suffices to prove IPL'(Q,w).

We observe that for a given N, M > N there is ¢ > 0 such that K,; D
Kn + B(0,e). We choose K arbitrary and find 6 so close to 1 that (1 —
O)hx(Imz) < €| Im 2| for any z € C¢. Moreover, we find k so big that for
fixed m, n, we have m < 0n + (1 — 6)k. Then

O(hn(Imz) —nw(z) +t) + (1 — 0)(hx(Im 2) — kw(z)) <
< hy(Im 2) — mw(z) + 6t. m

Corollary 8.2 Let P € Clzy,...,z4 be an arbitrary polynomial, V = {z :
P(—z) = 0} its zero variety, 2 C RY a conver open set. If

P(D) : 2(,,(Q) — Z,,()

is a linear partial differential operator, then ker P(D) has the dual inter-
polation estimate for big 0, i.e., (PA) and (PQY). Moreover, the following
assertions are equivalent:

(a) V has IPL(Q,w) or, it has one of the equivalent conditions: TPL° (2, w),
IPL (Q,w), IPLS (2, w);
(b) ker P(D) C Z,,,(2) has the dual interpolation estimate for all 6 (or,
equiv., small 0);
(c) ker P(D) has (PQ) ;
(d) P(D): Z,(Q, 2 U)) — .@(w (Q, .27 (U)) is surjective;
(e) P(D) : @(w (2, A () = 2,2 Ag(e)) is surjective for some (all)
stable (regular) o;
(f) P(D): 9, &y (U)) — 2, (2 Ey (U)) is surjective for some
(all) non-quasianalytic weights w;.
Remark. The first part of the Corollary 8.2 is essentially known (see [6,
Cor. 8.4], [8, Prop. 5.4]) but the proof here is much simpler.

Proof. The first part and the equivalences of (a)—(c) follows from Theo-
rem 7.1 and Proposition 8.1. (d)<(b): Corollary 6.4. (c)<(e): [6, Cor. 3.9,
Th.4.1, Th.7.1]. (¢)<(f): Corollary 6.5. [

By [80, Th.14, Th.3], we know that the kernel of P(D) : C*(Q2) —

C>=(Q) for convex Q C RY d > 1, has never (5) and the same holds for
arbitrary Q C R¢, d > 1, for elliptic P. Thus we prove part (a) of Theorem A
(use Corollary 2.3, Corollary 6.4 and Corollary 8.2):
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Corollary 8.3 Let d > 1. If P is hypoelliptic and Q C R? is convex or P
elliptic and Q C R? arbitrary then

P(D): 2'(Q, & (U)) — 7'(Q, < (U))
18 mever surjective.

Corollary 8.4 For any pseudoconver domain Q C C¢, d arbitrary, the
Cauchy-Riemann operator

d: 2"%(Q, .o/ (U)) — ker 0 ¢ 2'OY(Q, o/ (U))
18 never surjective.

Let us mention that Langenbruch and the author have proved recently
[20, Cor.4.9] that no elliptic P(D) : C*®(Q) — C*°(Q) has real analytic
parameter dependence for any open 2 C R¢, d > 1.

Proof. Corollary 6.4 holds also for 9 : 2'®P)(Q) — ker 0 C 2'Or+D(Q)
for p > 0 since O is open onto its image (for a simple functional analytic
proof of that fact see [23, proof of Cor. 2]). It is easily seen that ker O has
a quotient isomorphic to the space H(U) of holomorphic functions over one
dimensional complex open set (just take restrictions to a one dimensional

complex line going through Q). If ker 0 has (Pﬁ), equivalently, (€2) then

H(U) would have (2), a contradiction with Corollary 8.3. [

Remark. Since, by [65] or [68], the scalar Cauchy-Riemann complex splits
from the second term on, the Cauchy-Riemann operator:

d:9'OP(Q, .o/ (U)) — ker 0 ¢ 2'OPT(Q, o7 (U))

has even a continuous linear right inverse (which implies surjectivity) for
p=>1

The next result (a part of Theorem B) is a surprisingly easy consequence
of the whole previous theory and it shows that the real analytic parameter
dependence is less restrictive if considered for distributions on the whole
plane.

Theorem 8.5 Let P € Clz,. .., 24] be an arbitrary polynomial and ) C R4
an open convex set, w a suitable weight. If

P(D) : Dy (0, 7 (U)) = Dy (2, (U))
18 surjective then

18 surjective as well.
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Moreover, if v is an arbitrary vector such that the hyperplane
H.(v) :={x: (z,v) = ¢}

is tangent to the boundary of Q at xy (the point of smoothness of the bound-
ary) then

P(D) : D) (H(v), o (U)) = D) (Hy(v), & (U))
is surjective as well, for H,(v) = {x : (x,v) > 0}.

Proof. By Corollary 8.2, it suffices to prove that IPLS (€, w) implies
IPLY (R%, w) and IPLY (H, (v),w). This follows by Prop. 7.7 and Prop 7.8
since if 0 € Q then R? = J,.,nQ and if 29 = 0 then Hy(v) =J,.,nQ. W

The second part of Theorem B, one of the main and most surprising
results of the paper requires a longer proof.

Theorem 8.6 Let P € Clz,..., 24| be an arbitrary polynomial and P, its
principal part, Q C R? open convex set, w arbitrary weight. If

P(D): Z,)(Q, & (U)) = Z,,(Q2, o (U))
s a surjective operator then
Bp(D) : Dy () — P ()
has a linear continuous right inverse, in particular,
18 surjective and has a linear continuous right inverse.

It implies that real analytic parameter dependence is a very restrictive
property.

Corollary 8.7 Let P € Clz,...,z4 be an arbitrary polynomial and P,
its principal part, @ C R? bounded open convex set with C*-boundary, w
arbitrary weight. If

P(D) : 9(,,(Q, A (U)) — D, (Q, ' (U))

is a surjective operator then P, is proportional to a product of real linear
forms.

Proof. Apply Theorem 8.6 and [48, Th. 3.8], [55, Th. 3.3]. [ |
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Proof of Theorem 8.6. By Corollary 8.2, the zero variety V = {z :
P(—z) = 0} of P has IPLY (©,w). Let V}, denote the zero variety of P,. By
[52, Th.5.5] and [55, Th. 3.3], if V}, has the so-called condition HPL(£2, loc)
at zero then

Py 9(,(Q) — Z,,(Q)

has a continuous linear right inverse (and, of course, the same holds for the
vector valued version of P,(D)). So it suffices to show that IPLY (Q,w) for V/
implies HPL(S2, loc) at zero for V,, i.e., that there are open sets U; C Uy C
Us € (Cd, 0 € U; such that

VN IM,6>0VYuePSHU;NV) (a)+(8)= (),

where

(o) u(z) <hy(Imz)+6 for z € UsNV;
(B) u(z) <0forze UyNRINV;
(7) w(z) < hy(Imz) for z € Uy NV.

We will use some ideas of [55, Th. 4.1]. Let us define a maximal function

sup{u(z) :u € PSHVND),u<hon DNV,u<0on ENV},

where D is a domain in C¢, h a function on D, E C D. For 0 < € < 1 we
define

K.:={2€C%:|Imz| <e|z] or |2] <} N B(0,2),
E =R'NB(0,2) =) K.,
e>0
Vi={z/j:2€V} forjeN
Our aim is to estimate for some M;, § > 0 and all z € B(0,1)NV:
Ug(z,hy oIm+0,V, B(0,3)) < hpy, (Im 2)

which implies HPL(S2, loc) for V' at zero.
Let us take any N, without loss of generality (see Prop. 7.7) we may
assume that Ky D B(0,1). We find N; > N such that

hy,(Imz) > hy(Imz) +n|Im 2| > | Im 2|

for suitable 7, 0 < n < 1, small enough.



220 P. DOMANSKI

Choose § > 0, § < 1/2. By IPL)(Q,w) and Corollary 7.9, there is M
such that for each p > 0 if ¢ € PSH(V, N;) and for all z € V

©(2) < hy,(Im 2) — nw(z) +t,
p(2) < plIm 2| — kw(2)
then for all z € V
(8.1) 0(2) < hy(Imz) — mw(z) + 0t + Cym
Choose an arbitrary €, 0 < € < 1, p; so large that
hy,(Imz) < pi|Imz|, p:=p(e) =1+ py +de? +ne 2
Let us fix j € N. Take v € PSH(V; N B(0, 3)) satisfying
w(z) < hy(Imz) +4 for V; N B(0, 3),
u(z) <0 for z € K. NVj.

Take an arbitrary fixed w = (wy,...,wg) € V; N B(0,1). Define for z =
(21,...,24) € C?

w:Vﬂ{ZECd:|z—Re(jw)| <j} —[-1,00]
by

J

$(2) = max {ju<z/j> -~ U Re [Z (— ~ Re wp)2],hm<1mz>}.

We extend v to a plurisubharmonic function on the whole V. Indeed, observe
that for
2€V, |z—Re(jw) =j. ie,|Imnz|<j,

we get
. i/, 2
Ju(z/j) — %Re LZ; (710 — Re wp) } <
I I 1
< jhy (%) + 30+ ('?—Z' - 5) < B, (Im 2).

Hence, we can extend 1 by taking
Y(z) := hy,(Im 2) for |z — Re (jw)| > j.

<1 and

)Imz

For |z — Re (jw)| < j we have

2
z

P(z) < max (hN(Imz) +jo+nj ‘Injl

< hy,(Imz) + (6 +n).
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Combining the two inequalities above we get

(8.3) ¥(2) < hy,(Imz2) 4+ 5(0 +n) for z e V.
We will prove now that
(8.4) P(z) < p|Im 2| for z e V.

We consider separately three cases, z € V:
12 |z = Re (jw)| = j;

2° [z = Re (jw)| < j, 2/j € Ke;

3° [z =Re (jw)| < j, 2/j & K-.

1°. Clearly ¥(z) < hy,(Imz) < py|Im z| < p|Im 2|.
2°. Since |Imz/j| <1 and z/j € K., u(z/j) <0 and

Zd: (’Z—%’ ~Re wpﬂ ,th(Imz)}

p=1 J

Y(z) < max {—% Re

< max {n|Imz|, hy,(Im z)} < p|Im z|.

3°. As in (8.2) we observe that 1(z) < hy,(Imz) + j(0 + 7). Since
J <|z|/e and |z] < |Im z|/e we get

(0 +n)| Im 2|

U(2) < hy, (tmz) + 2

< p|Imz|.

We have proved (8.4) for all z € V.

Assume that 0 < v <1, (1 +v)Ky € Ky, € Q. By Lemma 2.2, there
is a non-quasianalytic weight o such that w = o(0), w < o and there is a
plurisubharmonic function ¢ such that

~Cio(2) < @u(2) < ylImz| — ko)

for £ € N and some C} > 0. This is the first place where we have to assume
that w is a non-quasianalytic weight.

We define a plurisubharmonic function &k on V' (k depends on 6 as in
IPLS (9, w)):

L+~
From (8.3) it follows for z € V
- 1 ,
Vi(z) < g - (A (Tm2) 4 5(0 + ) + 9| Im 2| = 2ko (2))

< h, (Im 2) + (0 + 1) — kw(2)
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and analogously v, € PSH(V, Ny). Similarly, by (8.4), it follows for z € V'

~ 1
Uulz) < 7 -l mz] 9] I 2| = 2k0(2)) < pl Tm 2] — ko (2).

By (8.1), i.e., by IPLE (Q,w),

Yp(2) < hy(Imz) —mw(z) +05(6 +n) + Comp for z € V.
By the definition of v, we get for z € V
P(z) < (L4+v)(hpu(Imz) —mw(z) +05(5 +n) + Com,p) + Coro(2).
Let us take z = jw € V, then |z — Re (jw)| = |Im(jw)| < jlw| < j and
ju(z/7) < (z). Hence
Ju(w) = ju(z/j)
< by (Im(jw)) — (1 + ) (mw(jw) = 050 +1) = Com.p) + Coro(jw).
We get for all w € V; N B(0,1)
Uk (w, hy o Im+0,V;, B(0,3)) <
< hary (Imw) — (1 + 5)(mw(jw)/j = 0(0 + 1) = Com,p/J) + Cao(jw)/5.

Since V; converge to V), in the sense of [51, Def. 4.3], by [51, Th. 4.4], we
get as j — oo for z € VN B(0,1) the following inequality for regular points
z2eVnB0,1)

Ur.(z,hy oIm+6,V, B(0,3)) < hpy (Im 2) + 0(1 +7)(6 +n)

since w(t)/t,o(t)/t — 0 as t — oo (here non-quasianaliticity of w and o is
used). On singular points we define plurisubharmonic functions via upper
limits, so the same inequality holds for singular points as well. Since this is
true for any 6 €10, 6y[ we get for z € VN B(0, 1)

Uk (z,hy oIm+9,V, B(0,3)) < hpy (Im 2).
By [51, Prop. 4.2],
Ugr(z,hy oIm+46,V, B(0,3)) < hyy, (Im 2),
since E = (.o K-. [ |

Now, we show that the real analytic parameter dependence of solutions
implies (is equivalent) to the existence of a linear continuous right inverse
in many cases. We start with homogeneous polynomials and part (d) of
Theorem A.
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Theorem 8.8 Let P € Clzy, ..., 24 be an arbitrary homogenenous polyno-
mial, Q C RY an open convex set, w an arbitrary non-quasianalytic weight.
The operator

18 surjective if and only if
P(D) : 2(,,(Q) — Z,,()  (or, equivalently, P(D) : C*(Q) — C*(Q))

has a continuous linear right inverse. In particular, for bounded convex ()
with Ct-boundary it holds if and only if P is proportional to a product of
real linear forms.

Remarks. (1) This result shows a dramatic difference between real ana-
lytic and holomorphic or smooth dependence — the latter two holds always,
see [8].

(2) By [48], [52, Th.5.6], for homogeneous P the existence of a right
inverse on 7, (€2) or &.}(§2), w non-quasianalytic, does not depend on w
and it is equivalent to the existence of a right inverse on C'*(f2).

In fact, the above result can be reformulated as a new elegant character-
ization of the existence of a continuous linear right inverse.

Proof of Theorem 8.8: The result follows immediately from Theorem 8.6,
[48, Th. 3.8] and [55, Th. 3.3]. One can also give a simpler direct proof — we
will sketch it. By [52, Th. 5.5], it suffices to show for homogeneous varieties V'
that IPL) (Q,w) implies PL(Q,w) (see [55, Def. 2.5, Prop. 2.8]), i.e.,

VNIM>NVK>M 3B>0VYuecPSH(V) () + (B) = (v),
where

hn(Imz)+C  for some C and any z € V,
hy(Im z) for any z € V,
ha(Im 2) + Bw(z) for any z € V.
Assume that Ky 2 B(0, 1) (use Proposition 7.7) and u € PSH(V) satis-
fies () and (). Let €, 0 < e < 1, be so small that (14 ¢)Ky € Ky, € €.

By Lemma 2.2, we find a non-quasianalytic weight ¢ > w, w = o(0), and
or € PSH(C?) such that

—Cro(z) < pr(2) < ellmz| — 2ko(2).
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We apply IPL?F(Q, w) to

(1/r)u(rz) + ¢x(2)
1+¢
and then taking r — 0 and 6 — 0 we get
u(¢) < har, (Im ¢)
since o(t)/t, w(t)/t — 0 as t — oc. [

for r >0

Ur(2) ==

Before we consider further cases we need the following lemma, a strength-
ening of [55, Lemma 4.7].

Lemma 8.9 Assume that V is an algebraic variety in C? that satisfies
IPLg_(Rd,w) in the form described in Corollary 7.9. Let M > 0, then there
15 a constant C' such that

| Imw| < Cw(w).
for any w = (wy,...,wg) € V satisfying

| Imw| < M|Im z|
for all z in the connected component V,, of w in the set

VNn{zeC’: |z —w| < s|Imwl|}

for some s > 4A + 4.

Proof. Assume that there is a sequence (w;);en satisfying assumptions of

Lemma for fixed M such that |ilzlw"f§‘
J

then we can construct a function h : [0, 00[— [0,00[ such that h(|w;|) =

| Im w;| for infinitely many j and w = o(h). By Lemma 2.2 there is a non-

quasianalytic weight ¢ > w, w = o(0), 0 = o(h). Clearly, then \;Izlwlégl 0.
J

— 00. Since w > 1, |wj| — oo and

Summarizing, it suffices to prove
| Imw| < Co(w).
We define u : V,, — R for z = (21,...,24) by

u(z) = max {(2A+ 1)) Im w| — ﬁf{e {i(zp _ w,,)ﬂ y Imz|}.

Im w|
p=1
For z € V with |z — w| = s| Imw| we get
d 2
> ()] -
s| Imw| -
p=1

I — 1
< (2A+1)|Imw| + s|Imw)| [fm(z = w)] 1 < |Imz|.
s| Imw| 2

s| Imw|

5 Re

(2A+1)|Imw| —
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Hence we can extend u to a plurisubharmonic function on V' defining
u(z) = |Imz| outside V,,. Take p = (A + 1)M + 1, m arbitrary, 6 <

m and find k from IPLY (R% w). Then we define, by Lemma 2.2, a

plurisubharmonic function ¢ on C? such that
—Co(z) < p(2) < |Imz| — 2ko(2).

We take a function
v(z) = (u(2) + ¢(2))/2.

Clearly, outside V,, we have
v(z) < |Imz| — ko(z),

thus v € PSH(V, B(0,1)). Moreover since on V,, we have | Imw| < M|Im z|
thus

s| Imw|

d 2
Zp — W
2A+1)|Imw| — Re E K p)
(8.5 ( ) | o (S|Imw|
<A+ 1)|Imw|+ [Imz| + [ Imw| < ((2A+2)M + 1) Im z|.
Clearly

v(z) <((A+ 1M+ 1)|Im z| — ko(2) < p|Im z| — kw(z2).
On the other hand, by (8.5),
v(z) <|Imz|+ (A+ )| Imw| — ko(z) < |[Imz|+ (A+ 1)| Imw| — nw(z).
Taking t = (A + 1)| Imw| we get by IPLS (R?, w)
v(2) < Allmz| —mw(z) + (1/4)] Imw],
therefore
u(z) < 2A|Im z| — 2mw(z) + (1/2)| Imw| + Co ().
Applying the above inequality for z = w we get |Imw| < 2Co(w). [ |

Proposition 8.10 Let d € N, P € Clzy,. .., 24, Za11, Zar2] be a polynomial
of the form

d
2
P(21,. .., 2a42) = E €25 + Azap1 + HZay2,
i1

where ¢; = £1, A € C\ R, u € R. Then the zero variety V(P) has no
IPLE (RH2 w) for any non-quasianalytic weight w, w(t) = o(t/?).
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Proof. We take any non-quasianalytic weight o, w = o(0), 0 > w, o(t) =
o(t'/?), comp. Lemma 2.2. Exactly as in the proof of [53, Lemma 4] we
prove the inequality (2) there using Lemma 8.9 instead of [55, Lemma 4.7]
and we get

o
Rsin 3 < Cw(R? for R > Ry,
a contradiction. [ |
We are ready to solve the case of polynomials of order two and we prove

Theorem A (c).

Theorem 8.11 If P € Clz, ..., z4] is an arbitrary polynomial of order two
such that there exists an open convex set Q C R for which

P(D): 7'(Q, o (U)) — 7'(Q, o (U))
is surjective then P(D) is as in Theorem A (c).
It is proved in [53, Th. 2] for P of order two that P(D) : 2'(R%) — 2'(R?)

has a continuous linear right inverse if and only if the necessary condition
above holds:

Corollary 8.12 If P € C[zy,...,z4| is an arbitrary polynomial of second
order then

P(D): 7'(RY, «/(U)) — 2'(R*, o/ (U))
18 surjective if and only if
P(D): 2'(RY) — 2'(R%)
has a continuous linear right inverse.
Proof of Theorem 8.11. By Theorem 8.5 and Theorem 8.6, if
P(D): 7'(Q, 2 (U)) — 7'(Q, (U))
is surjective then
P(D): 7'(R, /(U)) — 7'(R*, 7 (U))
is surjective and
P,(D): 7'R") — Z'(RY)
has a continuous linear right inverse.
By [53, Lemma 2], there is A € C such that AP, is real. As in the proof
of [53, Lemma 3 (i)], the real analytic parameter dependence on R? does not
change if we make either a real linear invertible change of variables or a

complex translation of variables in the symbol P. By [53, Lemma 2], doing
such changes of variables we may assume that P is one of the forms:

(1) P(z) =25m 5 — X 7 T 6 c€C
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(i) P() = Sy 2 = Xiyin 2+ Aesn, A €C\ {0};

s

(i) P(2) =Dy 27 — D g 27 +i2es1 + Zep2.
By Proposition 8.10, P cannot be of the form (iii) and in the form (ii) A

must be real. Since i .
RE=Y 8- Y 3
j=1

j=r+1
and P,(D) has a continuous linear right inverse, then by [53, Prop. 2|, either
r=s=1ors>r. Ifincase (ii) r = s =1 then

P(z) = 22 + Az AeR.

Of course, if P(D) has the real analytic parameter dependence on R¢, d > 2,
then it has such a dependence for R? and the zero variety V(P) C C? has
IPLY (R?,1og(2 + | - |)), see Cor. 8.2.

We will show by Lemma 8.9 that this is impossible. Take a point

2. 1= (—ir,—1r*/\) € V(P) for r € R.

Let us fix s > 0, then for (—z,2%/\) € V(P) if we have
(8.6) |(—z,2%/\) — (—ir, —r*/\)| < s|Im 2,| = s|r|,
then |22 + r?| < As|r|. Hence for r big enough and suitable small ¢:
|z| > /2, Argz e [r/2—0/2,7/2+6/2]N[-7/2—0/2,—7/2+ /2]
Therefore if (8.6) holds then

| Im z| > (1/2)|z| > r/4 = |Im z,|/4.
We have proved assumptions of Lemma 8.9, thus

r=|Imz.| <O(log(2+ |z]));

a contradiction. |

Finally, we consider polynomials of two variables.

We call a polynomial P (w)-hyperbolic with respect to a vector v [54] for
a non-quasianalytic weight w if P,(v) # 0 (i.e., v is non-characteristic) and
P(D) admits a fundamental solution £ € 7 (RY) with supp E C H, (v),
where

H(v):={x € R : (z,v) > 0}.

A polynomial is (w)-hyperbolic if it is (w)-hyperbolic with respect to at least
one non-characteristic vector. It is known that for w(t) = log(2+¢t|), i.e., for
classical distributions &', (w)-hyperbolicity is just the classical hyperbolicity
[54, Remark 2.2 (c)], [36, Def.12.3.3, Th.12.3.1,12.5.1]. We are ready to
prove Theorem A (b).
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Theorem 8.13 Let P € Clzy, 23| be an arbitrary polynomial. The following
assertions are equivalent:

(a) P(D) : 2(,,(Q,4U)) — Z,,(Q, Z(U)) 1s surjective for some open
convex set ) C R?;

(b) P(D) : 9,,(2) — Z,,() has a continuous linear right inverse for
all open convex sets ) C R?;

(¢c) P(D) is (w)-hyperbolic or, equivalently, (w)-hyperbolic with respect to
all non-characteristic directions.

Remarks. 1. The paper [48] contains also the proof of (b)<(c) for the
classical space of distributions 2’(€2). Unfortunately the proof of necessity
contained there is based on [48, Lemma 4.10] for which one can find a coun-
terexample P(z1, 22, 23) = 21 + 2223. The general case (b)<(c) is contained
in [52, Th. 5.14]

2. By [16, Th. 1], hyperbolicity with respect to all non-characteristic
directions is equivalent to the fact that P and the principal part P, are
equally strong and P, is proportional to a product of linear functions with
real coefficients.

Proof. (b)=-(a) Obvious. The equivalence of two conditions in part (c) is
proved in [52, Th.5.14]. (c)=-(b) is known [48, Th.4.11], [52, Th.5.14]. We
will prove (a)=(c):
Let us assume that P is irreducible. Let ¥ be a non-characteristic direc-
tion of P. Without loss of generality we may assume that v = (1,0).
Therefore, we may assume that

P(z1,29) = 27" + Z ej(22)2] for all (21, 2,) € C2.

Since P, is a homogenenous polynomial of two variables, we find k, 0 < k <
m, 0 # o € Cfor 1 <j <k (if k > 0) such that

k
P,(z1, 29) —k H 2 — Qo) for all (21, 2,) € C2.
7=1

We assume that 1 < k < m (other cases are even simpler). By Theorem 8.6
and 8.5,
By(D) : D, (R*) — 7, (R?)
has a continuous linear right inverse. By [48, 4.7], for every irreducible
factor @ of P,
dimg V(Q) NR? =1,
thus a; € R for 1 < j <k.
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Note that V(P) can be represented via Puiseux expansion. Therefore
there exists a constant B > 0 such that

V(P)N{(z1,2) € C*: |2| < B}
is compact and
V(P)N{(z1,2) € C*: |2| > B}
is a union of disjoint branches (1) each of them has the following expansion:

there is ¢; € N such that for |2;] > B elements of (21, 22) € W, are of the
form (s;(22), 22),

4
(8.7) si(z2) = Z ajlzé/%.

l=—o00

Let us observe that
1
g(Sj(tZQ),tZQ) — (ajq,22,22) € V(5,), as t — 00,

for any 2 € C. Thus aj,, must be equal to some «; or to 0 and so it
is real. It is easily seen that there exists a constant B; such that for any
2= (z1,29) € V(P)
(8.8) 2] < Bi(|z +1).
Let us observe that for B < |z| < B+1
[ Tm(s (22) — a,5,2)] < C

for some C' not dependent on j.

That is why the function u defined for z = (21, 22) € W, |22| > B by the
formula:

u(z) = max (| Im(s;(22) — ajq,22)| — C,0)

and u(z) == 0 for z = (21,20) € V(P)\ W or z = (21,22) € V(P),|22] < B
is a plurisubharmonic function on V' (P).

We choose ¢, A such that o := \/g, is the biggest among the numbers
l/q; such that a;; # 0, | < g;, j arbitrary.

We will show that t* = O(w(t)) and this will be the most part of the

proof below. Clearly it suffices to consider 0 < a < 1. If t* # O(w(t))

then there is a function A : [0, co[— [0, 0o[ such that w = o(h) and for some
h(t;)

olty)

We start with some useful estimates for u. First,

(8.9) u(z) < D|zo|®

for all z = (21, 22) € V(P). Since aj,, are real

sequence t; — 0o, h(t;) = 17,

(8.10) u(z) < |Imz |+ Dy| Im 25| whenever D := max; [ajq,|.
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We need also estimates from below. If a,), € R then for 25 € R:

A
[T (s,(z2) — aug,22) | = [ Im ) /™

l=—00

> Dy|zo|®

for sufficiently big |zs|. If a,x € R, 25 € R, then
Z‘; - |22|anp(i(Arg22—|—27Tp)Og), pzoalv‘”7QL_ 17

where Arg zo = 0 for 2o > 0 and = 7 for 2, < 0. Choosing appropriately p
and Arg zo we get for all suitable big |z| that

| Im a,025'| > Ds|za]”.
Summarizing, there is a constant £ > 0 such that for big real 2o we have
(8.11)  [Im(s,(22) — a,g,22) | > El|ze|® for suitable choice of s,(z2).

By Corollary 8.2, V(P) has IPLS (R?, w) in the form described in Corol-
lary 7.9 (ii). Let us fix w € R, B < |w| = R, p = 4A > 2. Define for
z = (21,22) € V(P):

_ kR z-—w)? _
i(z) = max (MU(Z) 5 Re [( —u) } ,|Imz|) for |z — w| < R,
| Tm 2| otherwise on V(P).

For |z5 — w| = R we have by (8.9)

,uu(z)—?Re (22];“})2 _
i85 (5

< uD|z|* + |Im 2e] — R/2 < |Im 2|

for sufficiently big R. Hence @ is a plurisubharmonic function on V(P).
Analogously, we obtain for z € V(P)

(8.12) (z) < |Imz| + pD2°R".

We take p := (u + uDy + 3)/2, m arbitrary, § = E/(2°72D). We choose
by Lemma 2.2 a weight o, w(z) < 0(z), w = 0(0), 0 = o(h) and we construct
a plurisubharmonic function ¢ such that

—Cro(z) < p(z) < |Imz| —2k(0)o(2).
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We define
v(z) = (U(2) + ¢(2))/2.
Then, by (8.12)

v(z) < |Imz| — k(0)o(z) + uD2° ' R*.
Clearly v € PSH(V, B(0,1)) and
v(z) < |[Im 2| — nw(z) + uDR*2* 1.
On the other hand, by (8.10) since for |z — w| < R we have

_g Re [(ZQI;UJ)T < | Im 29|

we get
w(z) < plImz| + pDy| Im 2zo] + | Im 29| + | Im 2],

therefore,
v(z) < plImz| — k(Q)w(z).
By IPLY (R?, w),
v(z) < AlTm z| — mw(2) + OuDR*2*™*

and
(z) < 2A|Im z| — 2mw(z) + 2°0uD R + Cyo(2).

Taking z = (z1,w) € W; we get pu(z) < u(z) and

1
u(z) < §| Imz| + 2°0DR* + Cyo(2)/p.
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Moreover, u(z) = max(|Imz| — C,0) since z = w € R, aj,, € R, hence

either |Imz| < C or

1
| Imz| =u(z) + C < §|Imz| +2°0DR" + Cyo(2)/n+ C.

Therefore
| Im 2| < 2°T'ODR + 2Cy0(2)/u + 2C.

Using (8.11) and |w| = R we get by choosing suitable z;
ER* < 2°T9DR" 4 2Cy0(2)/u + 2C.
Since 6 = E/(2°72D),
< 4_C’k ( ) + g
< E o(z o
By (8.8) 0(z) = O(0(22)) = o(h(R)); a contradiction.
We have proved that t* = O(w(t)).

RO&
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Again applying (8.7) and the fact that all a;,, are real we get for z =
(21,22) S V(P)a Zp € Ra

|Im 2| < F(1 + w(22))

for some constant F' which implies (w)-hyperbolicity with respect to U by
the definition (see [54, Prop. 2.7]).
For reducible P it follows that each of its irreducible factors is (w)-

hyperbolic with respect to each non-characteristic direction. The conclusion
follows by [54, Lemma 2.5]. [ |

Clearly, a careful reader will find several further results on the parameter
dependence following our theory, for instance, for ultradifferential depen-
dence instead of real analytic dependence — we omit details.

9. Open problems

We collect some open problems suggested by the theory described in this
paper. The first main problem is the following:

Problem 9.1 Is it true that for arbitrary polynomial P the positive solu-
tion of the real analytic parameter dependence problem for P(D) : 2'(Q2) —
2'(Q) is equivalent to the existence of continuous linear right inverse for the
same operator?

This problem is exactly equivalent to the following question (comp. [6,
Problem 9.5]):

Problem 9.2 Can we characterize existence of a continuous linear right
inverse for P(D) : 2'(Q) — 2'(Q) by the dual interpolation estimate for
the kernel of P(D)?

There are two tempting particular cases of Problem 9.1: 2 = H, a
half space and € an open bounded set with C'-boundary. By Theorem 8.5
and [48, Cor.2.10], a positive solution of the first case implies a positive
solution for the second one. In view of [48, Prop. 3.2] the problem reduces
to the question of hyperbolicity with respect to the normal direction to the
boundary of a H,.

By [23, Th.1, Th.3] (comp. [22]), P(D) : 2'(Q?) — 2'() has a con-
tinuous linear right inverse if and only if the kernel ker P(D) is a strict
PLS-space. The same holds for any operator T' : Z'(2) — 2'(Q2) with
a translation invariant kernel or the so-called s'-friendly kernel. Therefore
Problem 9.1 is very close to the conjecture that every translation invariant
subspace of () with (PQ) (or, with the dual interpolation estimate) is
strict. We do not know any counterexample although there is an example of
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a PLS-Kothe sequence space which is s-friendly non-strict subspace of 2’
with (PQ) and which is neither LB-space nor a Fréchet space.

Of course, one can consider Problem 9.1 and Problem 9.2 for ultradistri-
butions Z,,,(€?) and ultradifferentiable functions &7} () as well.

There are interesting cases not covered by Theorem 5.2.

Problem 9.3 Characterize Proj' XeE = 0 for a PLN-space X and a PLS-
space E in terms of conditions (T') or (1%).

The problem is open even for Fréchet Schwartz E.

A truly challenging problem is to characterize in terms of the symbol
kernels of linear partial differential operators with variable coefficients on
2'(2) or &/ (€2) which have the dual interpolation estimate for small 0 since
this would solve the real analytic parameter dependence problem for partial
differential operators with variable coefficients via Corollary 6.4. Creating a
suitable theory would require a nice description of the kernel — so it would
be the analogue of the fundamental principle for partial differential operators
with variable coefficients. It seems that we are very far from that.
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