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Abstract

This monograph presents a comprehensive treatment of second order diver-
gence form elliptic operators with bounded measurable t-independent coefficients
in spaces of fractional smoothness, in Besov and weighted L? classes. We establish:

(1) Mapping properties for the double and single layer potentials, as well as
the Newton potential;

(2) Extrapolation-type solvability results: the fact that solvability of the Dir-
ichlet or Neumann boundary value problem at any given LP space auto-
matically assures their solvability in an extended range of Besov spaces;

(3) Well-posedness for the non-homogeneous boundary value problems.

In particular, we prove well-posedness of the non-homogeneous Dirichlet problem
with data in Besov spaces for operators with real, not necessarily symmetric coef-
ficients.

2010 Mathematics Subject Classification. Primary 35J25, Secondary 31B20, 35C15, 46E35.
Key words and phrases. Elliptic equation, boundary-value problem, Besov space, weighted
Sobolev space.



CHAPTER 1

Introduction

In this monograph we will discuss boundary-value problems and layer potential
operators associated to the elliptic differential operator — div AVu. Here A is an
elliptic matrix; that is, there are some numbers A > X > 0 such that, if 5, ¢ € C*+!
and if x € R™, t € R, then

A <Reqp- Az, t)n,  [€- Az, t)n] < Al¢]lnl.
Specifically, we will be concerned with the Dirichlet problem
(1.1) div AVu =0 in Rﬁ“, Tru= f on R"
and the Neumann problem
(1.2) div AVu = 0 in R, v-AVu = f on R™.

Here we identify R™ with 8Ri+1.

Stimulated, in part, by the celebrated resolution of the Kato conjecture in
[AHL™02], recent years have witnessed a surge of activity devoted to the problems
(1.1) and (1.2) with data in L” (and Sobolev, W?), spaces. The present monograph
concentrates on boundary data in “intermediate” spaces Bj*(R™), 0 < 6 < 1, and
establishes well-posedness of the corresponding boundary-value problems, and asso-
ciated properties of layer potentials. An important new aspect is a comprehensive
treatment of the non-homogeneous boundary-value problems, which have not been
addressed in this context before, for any type of boundary data.

Unless otherwise specified we will assume that the coefficients A(z,t) = A(x)
are independent of the n + 1st coordinate, often called the t-coordinate. This
is a natural starting point in this context. First of all, it is known that some
smoothness in the transversal direction to the boundary is necessary, for otherwise
the corresponding elliptic measure may be mutually singular with respect to the
Lebesgue measure; see [CFK81|. Furthermore, such coefficients are suggested
by considering a change of variables that straightens the boundary of a Lipschitz
domain. We will return to this point momentarily.

1.1. History of the problem: L? setting

Recent results have brought a complete understanding of the Dirichlet bound-
ary problem in LP for elliptic operators with real (possibly non-symmetric) t¢-
independent coeflicients. It has been established in [KKPT00, HKMP12] (see
[JK81] for the symmetric case) that given any such matrix A there exists a p such
that the solutions u to the Dirichlet problem (1.1) with L? boundary data exist
and satisfy the bound Njiu € LP(R™), where the nontangential maximal function
Niuis given by Nyu(x) = sup|,_,|<¢|u(y,t)|. Moreover, such solutions are unique
among functions that satisfy Nyu € LP(R™). The result is sharp, in the sense
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2 1. INTRODUCTION

that for any given p < co there exists an elliptic operator with real non-symmetric
coefficients such that well-posedness in LP is violated; see [KKPTOO].

These advances were followed by results for the Dirichlet problem with bound-
ary data f whose gradient lies in LP(R™), that is, data f in the Sobolev space
WP(R™). We will refer to this as the WP-Dirichlet problem; in the literature it is
usually called the LP-regularity problem. In this case we expect solutions u to sat-
isfy N4 (Vu) € LP(R™), where Ny is the modified nontangential maximal operator
introduced in [KP93]. Existence and uniqueness of solutions for 1 < p < 2 was
established in [KP93] for real symmetric coefficients, and for p > 1 small enough
in [KRO09, Rul07, HKMP13] for real nonsymmetric coefficients. The proof ex-
ploited a certain duality between the L' -Dirichlet and Wlp -Dirichlet problems,
1/p+1/p" = 1; see also [AM13] and [AAHO8, Proposition 2.52].

The Neumann problem for real non-symmetric coefficients remains beyond
reach, at least in higher dimensions. Well-posedness with boundary data in LP(R™)
and solutions u satisfying N, (Vu) € LP(R™) is only known in the case of real sym-
metric coefficients (see [KP93]) or real nonsymmetric coefficients in two dimensions
(see [KR09, Rul07]). In addition, inspired by the aforementioned duality between
the Dirichlet and regularity problems, one can consider Neumann problems with
boundary data in the negative Sobolev space W’ (R™), the dual of W7 / (R™), in
which case Niu € LP(R™); see [AM13].

Finally, some (still narrowly specialized) results are available in the case of
complex coefficients. It is well known that the L2-Dirichlet, L?-Neumann, and
Wf—Dirichlet problems are well-posed for constant coefficients. These problems
are also well-posed for complex self-adjoint coefficients A (see [AAM10]); this
generalizes the corresponding results of [JK81, KP93] for the real symmetric case.
Furthermore, the resolution of the Kato problem [AHL™'02] allows us to treat
such problems for complex t-independent matrices in a block form; see [Ken94,
Remark 2.5.6], as well as [AAHO08, May10].

One of the most recent advances in this direction, and an important part of
the background of the present monograph, is a certain self-improvement, or ex-
trapolation, property for the well-posedness results. In the case of real coefficients,
interpolation with the maximum principle allows us to pass from the LPo-Dirichlet
problem to the LP-Dirichlet problem for any p > pg. By the aforementioned duality
considerations this also means that well-posedness of the Wlp 9_Dirichlet problem au-
tomatically extends to all 1 < p < pg. In the much more general context of complex
coefficient t-independent operators whose solutions satisfy a certain version of the
De Giorgi-Nash-Moser (Holder continuity) bounds, such an “extrapolation” was
established in [AM13], for the W”,, LP-Neumann and L?, Wf -Dirichlet problems.

Most of the results above extend, as appropriate, to the Hardy spaces when
p < 1 (in the WP-Dirichlet and LP-Neumann case) and Hélder spaces (in the LP-
Dirichlet case). Let us also point out for the sake of completeness that a number of
results concerning boundary-value problems under perturbation of the coefficients A
are also known; see [FJK84, AAH08, AAM10, AAA*11, Barl3] in the case of
L* perturbation, and [Dah86, Fef89, FKP91, Fef93, KP93, KP95, DPPO07,
DR10, AA11, AR12, HMMa] in the case of t-dependent Carleson measure
perturbations.

To clarify the role of t-independent coefficients, consider a bilipschitz change of
variables p. If u is harmonic in some domain €2, or more generally if div AVu =0
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FIGURE 1.1. If w is harmonic, then @(z,t) = u(x, t+¢(x)) satisfies
div AV4 = 0 for some real symmetric t-independent matrix A.

in Q, then @ = uo p~! satisfies div AVa = 0 in p(Q), where (det JP)ZOp =J,A JpT
for J, the Jacobean matrix. In particular, let Q = {(z,t) : t > ()} be the domain
above a Lipschitz graph and let p(z,t) = (z,t — ¢(x)). See Figure 1.1. For this
choice of p, if A is elliptic, t-independent, real, or symmetric, then so is A. Notice
that this change of variables transforms € to the upper half-space, and so the results
of the present monograph (to be proven only in the half-space), may immediately
be generalized to Lipschitz domains.

A detailed statement of our main theorems requires an extensive notation and
terminology discussion and will be presented in Chapter 3. In this introduction, we
will only outline the principal results with figures elucidating their general scope.

1.2. The nature of the problem and our main results

The principal goal of this monograph is a comprehensive treatment of boundary-
value problems with boundary data in intermediate smoothness spaces; that is,
we will consider problems that are in some sense between the LP-Dirichlet and
Wlp -Dirichlet problems, or between the WP ;-Neumann and LP-Neumann prob-
lems. Specifically, we will consider boundary data in the Besov spaces B5?(R™),
for 0 < p < oo and 0 < 6 < 1 (the Dirichlet problem) or —1 < 6 < 0 (the Neumann
problem). The parameter § measures smoothness; the spaces LP(R™), W?(R™) and
WP (R™) have the same order of smoothness as the spaces BS?(R™), BYP(R"™) and
BPP(R™), and if p = 2 then they are in fact the same spaces.

Such boundary-value problems are thoroughly understood in the case of the
Laplacian, that is, for the equation Au = divVu = 0, in a Lipschitz domain; see
[JK95, FMMO98, Zan00, May05, MMO04]. Both problems have been inves-
tigated in the case of (possibly t-dependent) C! coefficients in [Agr07, Agr09],
and the Dirichlet problem has been investigated in [MMS10] in the case of co-
efficients A having vanishing mean oscillation. In this monograph, we impose no
reqularity or oscillation control on the coefficients of the underlying operator. We
will only assume that the coefficient matrix A is elliptic, t-independent and satisfies
the De Giorgi-Nash-Moser condition, that is, that solutions to div AVu = 0 and
div A*Vu = 0 are locally Holder continuous. The De Giorgi-Nash-Moser condition
is always true, e.g., for real coefficients. We remark that the results mentioned above
have heavily employed Calderén-Zygmund theory and local regularity of solutions,
which are not available in our case of rough coefficients.

An important consideration in formulating boundary value problems is the
nature of the sharp estimates on the solutions. For example, recall that if Tru lies
in LP(R™) then we expect solutions u to satisfy Nyu € LP(R™). If Tru lies in the
Besov space Bg’p (R™), what bounds should we expect u to satisfy?
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In [JK95, FMM98, Zan00, May05, MMO04], three different types of esti-
mates were sought for harmonic functions u with Tru € BJ?(9Q) or v - Vu €
BPP (02), 0 < 6 < 1. Solutions u were expected to lie in the Besov spaces

Bgfl /p(€2), the Bessel potential spaces Ly, /p(€), or to satisfy the estimate

(1.3) / |Vau(X)[P dist(X,0Q)P~ 1P dX < oo.
Q
PP

01 /p(Q) is suggested by the well-known trace and extension

theorems for the Besov spaces, that is, by theorems that state that the trace oper-

ator Tr is bounded Bgfl/p(Q) +— BYP(09) and that there is a bounded extension

operator Ext : BEP(9Q) — Bgfl/p(Q) such that TrExt f = f. See, for example,
[Tri83, Section 2.7.2] in the case of the half-space, and [JW84, Chapter V] in more
general domains. For harmonic functions, the bound (1.3) was shown to be equiv-

alent to the requirement u € B?? (), and (if 1 < p < o0) to the requirement

The requirement v € B

» 0+1/p
u € L9+1/p(Q)' .
For our purposes, if § +1/p > 1 then the estimate u € Bgfl/p(RiH) is unrea-
sonable. Recall that harmonic functions are smooth, and so locally lie in B2, for

0+1/p
any p and 6. However, solutions to div AVu = 0, for general t-independent matrices

A, are not smooth. For example, consider a harmonic function u after a bilipschitz
change of variables, such as that illustrated in Figure 1.1. Such a function is a
solution to an elliptic equation but is not smooth; its gradient Vu is discontinuous
on sets of codimension 1. Thus, if # + 1/p > 1 then we do not expect solutions

to lie in Bgfl/p(RiH). (If 0+ 1/p < 1 then we do; see Chapter 10. We will not

consider the Bessel potential spaces Lg 1 /p.)

Let us turn to estimate (1.3). We remark that it was this bound that was used in
[MMS10] to formulate the Dirichlet problem for coefficients A in VM O. This esti-
mate is also a natural choice coinciding, for p = 2, with the classical square function
bounds satisfied by solutions (see, e.g., [DJK84, DKPV97, KKPT00, AAHOS8,
AAAT11, AAM10, DKP11, HKMP12]) and supported by the long and cele-
brated history of boundary value problems in domains with isolated singularities,
traditionally stated in weighted L? and Sobolev spaces [KO83, Gri85, KMRO01].

However, we intend to study rougher coefficients A, and thus the bound (1.3)
requires one final modification. For general coefficients A, the best we may expect
of solutions u to div AVu = 0 is that their gradients are locally in L?*¢ for some
(possibly small) € > 0. See [Mey63, Theorem 2], reproduced as Lemma 2.12 below.
However, we wish to consider boundary data f € Bg P(R™) for p potentially very
large, and thus the requirement (1.3) that Vu be locally in LP(R’™) is again too
strong. We will seek solutions u that instead satisfy the averaged bound

p/2
(1.4) / (][ |Vu|2> tP=17P0 dy dt < oo.
Ry NI B((,t),t/2)

The idea of taking L? averages of the gradient over Whitney balls B((z,t),t/2)
is not a new one; such averages are used in defining the modified nontangential
maximal function Ny (Vu) of [KP93], and for much the same reason. We will be
able to prove appropriate trace theorems for functions w satisfying this estimate;
see Chapter 6.
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1.2.1. Main result I: Well-posedness of the homogeneous problems
in Besov spaces and extrapolation. Taken all together, we will study solutions
to the Dirichlet problem

div AVu =0 in R:"_'H, Tru=fe€ Bg’p(R”),

1.5 »/2
(15) / (7[ |Vu|2> tP=17P0 gy dt < oo
R NI B((,1),t/2)

and the Neumann problem

divAVu=0in R}, v AVu = f € BY? (R™),

1.6 p/2
(1.6) / <][ |Vu|2) P~ 1710 g dt < oo.
R NI B((,t),t/2)

One of our main results concerning these problems (and, even more importantly,
their non-homogeneous analogues discussed below) are the following “extrapolation”
theorems.

Given a py with 1 < py < 2 such that either the LPo-Dirichlet or the LPo-
Neumann problem is well-posed, for both A and A*, we have that if A is ellip-
tic, t-independent and satisfies certain De Giorgi-Nash-Moser bounds (see Corol-
lary 3.23), the Dirichlet problem (1.5) or the Neumann problem (1.6) is well-posed
whenever the numbers p and 6 are such that the point (8,1/p) lies in the hexago-
nal region shown in Figure 1.2. In other words, well posedness at one single point
(0,1/pg) (or at the dual one), for the Dirichlet or for Neumann problem, automat-
ically implies well-posedness in the entire region depicted in Figure 1.2.

In particular, given any operator with real, possibly not symmetric, t-inde-
pendent coefficients, there exists a py < oo, such that the corresponding Dirichlet
boundary problem is well-posed in the entire region in Figure 1.2.

For any given p and 6 with 0 < 0§ <1and 0 <1/p <1+46/n, and with (0,1/p)
not lying on the diagonal 6 = 1/p, one can construct a counterexample, that is, a
real t-independent matrix A such that the Dirichlet problem (1.5) is ill-posed. (For
some values of 8, p, these boundary-value problems will be ill-posed in the sense
that solutions fail to exist; for other values these problems will be ill-posed in the
sense that solutions fail to be unique.) See Section 3.1.

We remark that the underlying special De Giorgi-Nash-Moser assumptions on A
are necessarily valid if A is real and elliptic, or if A is elliptic and the ambient
dimension n + 1 = 2. Under weaker assumptions, the appropriate results are
detailed in Corollaries 3.19 and 3.20.

1.2.2. Main result II: Inhomogeneous problem and extrapolation. In
fact, we establish a considerably stronger result than the one stated in the previ-
ous section. We prove that the well-posedness of the homogeneous problem in any
LPo (that is, at one single point (0,1/p()), for the Dirichlet or for Neumann prob-
lem, automatically implies well-posedness of the corresponding non-homogeneous
problem in the entire region depicted in Figure 1.2.

Indeed, Besov spaces offer a natural environment for investigation of the inho-
mogeneous Dirichlet boundary value problem,

(1.7) Au = div F in , Tru = f on 09,
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1p (1—af 1)

(1,1+a%/n)

(1,1/po)
1/po

FIGURE 1.2. Well-posedness of the Dirichlet problem: if (D)g‘mO

and (D);‘(;O are well-posed, then under certain assumptions on A,
we have that (D);}’19 is well-posed for the values of (6,1/p) shown

here.

and for its Neumann analogue. The appropriate well-posedness results for Poisson’s
equation in Lipschitz domains were obtained in [JK95, FMM98, Zan00, MMO04];
see also [Mit08]. Corresponding results were obtained for operators with C'! and
VMO coefficients in [Agr07, Agr09, MMS10]). Some related results for op-
erators with constant coefficients were established in [MM11]. However, to the
authors’ knowledge, the present monograph is the first investigation of the inho-
mogeneous problem for general elliptic operators with no additional smoothness or
oscillation restrictions on coefficients.

We will consider the inhomogeneous problems for the equation div AVu =
div F , where F satisfies the same estimates as Vu; that is, where

_ \P/a
(1.8) / (][ |F|q> tP=17P0 dy dt < oo
RPN NI B((2,1),t/2)

for ¢ sufficiently close to 2. We will show (see Theorem 3.25) that well-posedness of
the inhomogeneous Dirichlet or Neumann problems is equivalent to well-posedness
of the homogeneous problems (1.5) and (1.6); under the assumptions discussed
above, this implies well-posedness of the inhomogeneous problems whenever the
point (6,1/p) lies in the hexagonal region in Figure 1.2. In particular, we prove
well-posedness of the inhomogeneous Dirichlet problem for all elliptic operators with
real non-symmetric coefficients. (We note, in passing, that even in the case of real
and symmetric coefficients, our results for both homogeneous and non-homogeneous
Dirichlet and Neumann problems in Besov spaces are new).

Observe that the results for the inhomogeneous problem naturally yield sharp
estimates for the Green potential in the corresponding weighted Sobolev spaces, as
well as an array of new estimates for the underlying Green’s function. We shall
develop this subject in the next publication.

1.2.3. Main result III: Mapping properties of the single and dou-
ble layer potentials and the Newton potential. One of the leading methods
for constructing solutions to boundary problems, which remains amenable to an
extremely rough context of elliptic operators with non-smooth coefficients, is the
method of layer potentials. Layer potentials have been employed, in particular, in
[DK87, KR09, Rul07, Mit08, Agr09, Bar13, BM13, HKMP13, HMMa|
and, for relatively nice operators in Besov spaces, in [FMM98, Zan00, MMO04,
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FIGURE 1.3. Values of (0, 1/p) such that the double layer potential
is appropriately bounded on B”(R™), the single layer potential is
bounded on Bj” (R™), and the Newton potential is bounded on

spaces of functions F' that satisfy the bound (1.8). Here pT is a
parameter depending on A that necessarily satisfies the inequality
1/pT < 1/2, and « is the De Giorgi-Nash-Moser exponent.

Agr09, Mit08, MM11]. Quite recently an alternative approach via the functional
calculus of first order Dirac-type operators was proven to be equivalent to layer po-
tentials as well; see [Ros12]. Most closely related to the subject of this monograph
are the bounds for layer potentials associated to general elliptic ¢-independent op-
erators in LP, Hardy, and Holder spaces in [AAAT11, HMMb].

The corresponding mapping properties for layer potentials constitute the tech-
nical core of the present work and underpin the new well-posedness results listed
in Sections 1.2.1 and 1.2.2. We establish sharp bounds on the single and double
layer potentials in Besov spaces Bg’p(R”), as well as bounds for the Newton po-
tential needed for inhomogeneous problems, in the full range of (0,1/p) depicted
in Figure 1.83; see Theorem 3.1. We note that, as usual, the boundedness range
exceeds the well-posedness one, for the well-posedness requires invertibility of the
boundary potentials and normally introduces further restrictions. Furthermore,
our boundedness results automatically give analytic perturbation in the spirit of
[AAAT11, HMMb].

As pointed out above, similar boundedness results for Lebesgue and Holder
spaces were established in [HMMDb] and “framed” our range (they correspond, in
some sense, to the lines 8 = 0, # = 1, and p = co in Figure 1.3). However, our
mapping properties will not be a direct consequence of the results for Lebesgue
spaces, and in fact cannot be proven using interpolation of known results; see
Remark 7.8.

1.3. Outline of the monograph

The outline of this monograph is as follows. We will establish our terminology
in Chapter 2; having done so, we will state our main results more precisely in Chap-
ter 3. In Chapter 4, we will review some known results concerning interpolation
functors, function spaces, and solutions to elliptic equations.

We will establish boundedness of the Newton potential, and of the double and
single layer potentials acting on fractional smoothness spaces, in Chapter 5. In
Chapter 6, we will prove trace theorems; combined with the results of Chapter 5,
this will establish boundedness of the boundary layer potential operators.
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Our results concerning well-posedness of the Dirichlet and Neumann problems
with boundary data in Besov spaces will be proven in Chapter 9. Chapters 7 and 8
contain important preliminary results.

More precisely, in Chapter 9, we will show that invertibility of layer potentials
on Besov spaces is equivalent to well-posedness of boundary-value problems, and
will use interpolation and functional analysis to prove extrapolation-type results.
We will need a Green’s formula representation for solutions; we will prove this rep-
resentation formula in Chapter 8. We will want to extrapolate from well-posedness
of boundary-value problems with data in Lebesgue or Sobolev spaces, and will need
good behavior of layer potentials on such spaces; thus, Chapter 7 will be devoted
to reviewing known results in such spaces. In the case where the matrix A has real
coefficients, the known results of [JK81, KP93, KR09, HKMP12, HKMP13,
AM13] combine with our results to give a particularly complete and satisfactory
understanding of the Dirichlet problem in fractional smoothness spaces; we describe
these results in Section 9.3.

Finally, in Chapter 10, we will return to the notion of Besov-space estimates
u € BEP (Riﬂ) and show that for appropriate # and p, such estimates are

6+1/p
equivalent to the estimate (1.4).
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CHAPTER 2

Definitions

In this chapter we define the notation used throughout this monograph.

We work in the upper half-space ]RiJrl = R" x (0,00) and the lower half-space
R = R™ x (—00,0). We identify IR} with R™. We let v1 denote the outward
unit normal to Ri‘“ and let v = v,. Observe that v, = —é,,41 and that v_ = €},
where €11 is the unit vector in the n 4 1st direction. We will reserve the letter ¢
to denote the (n + 1)st coordinate in R"*1.

We let B(X,7) denote balls in R"*! and let A(z,r) denote “surface balls”
on ORYT! that is, balls in R". We will let Q(z,t) denote the Whitney ball
B((x,t),t/2) C R}

If Q C R" or @ C R™""! is a cube, we let £(Q) denote its side-length, and let
r@Q denote the concentric cube with side-length r¢(Q). If p is a measure and F is
a set with j(E) < co, we let f denote the average integral f,. fdu = ﬁ I fdp.

If u is defined in U for some open set U C R"*!, we let V) ju denote the gradient
of u in the first n variables, that is, Vju = (01u, 0z, ..., 0,u). We will also use
V|| to denote the full gradient of a function defined on R™.

We say that Q C R™ is a dyadic cube if £(Q) = 27 for some integer —oco < j < o0,
and if each vertex z of Q may be written z = (k127,k227,... k,27) for some
integers k;.

We let G be the grid of dyadic Whitney cubes given by

(2.1) G = {Q x (1(Q),26(Q)) : Q dyadic}.
Then ]RﬁrJrl = UQeg@ and if @, R € G, then the interiors of () and R are disjoint.

2.1. Function spaces

Let 0 < p < oo. If (U,p) is a measure space and B is a Banach space, we
denote the standard Lebesgue space by

1/p
DU v Budp) = s oy < oo}, where sy = ([ Tollydi)
U

As usual, we let ||u|| (1) be the essential supremum of ||u| g in U. If not otherwise
specified, dp will be the Lebesgue measure and the Banach space B will be the
complex numbers C or the vector space CF.

If U C R* for some k, we denote the homogeneous Sobolev space by

WP(U) = {u:Vue LP(U)}
with the norm ||U||W1;D(U) = [|Vul|Lr (). (Elements of WP(U) are then defined only
up to an additive constant.) If 1 < p < oo and 1/p + 1/p’ = 1, we let WP (R")

9
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denote the dual space to Wlp/ (R™). We say that w € L (U) or u € W}

loc 1,loc(U) if
u € LP(V) or u € WP(V) for every V compactly contained in U.

If 0 < p <1, it is often more appropriate to consider Hardy spaces rather
than Lebesgue or Sobolev spaces. There are several equivalent characterizations;
see [Ste93, Chapter III] for an extensive discussion of these spaces. We will only
consider Hardy spaces with n/(n + 1) < p; if n/(n +1) < p < 1 then we will
characterize these spaces by the following atomic decomposition. If n/(n + 1) <

p <1, then let
2, = { ¥ haoo s (Sal?) " < oo}
Q Q

where ag is an atom for HP(R™) (often called a 2-atom for HP(R™)); that is, for
some cube @ C R™,

* suppag € @,
® fQ ag =0,
o llagllze(q) < |QIV2H7.
HP(R™) is then the completion of H?,(R™) with respect to the norm

1/p
lull e (rry = inf{ (Z|)\Q|p) Tu= Z Agag for some atoms aQ}.
Q Q

We let H”(R™) be the space of functions whose gradients lie in H?(R"). By
[Str90, Theorem 5.2], if n/(n+ 1) < p < 1 then HY(R™) has an atomic decompo-
sition, where the atoms aq satisfy

e suppag C @,
o [Vagllzzq) < [QI'/21/P
for some cube Q.
If p <1 then HP(R™) C LP(R™). If 1 < p < oo, then by [Ste93, Chapter III],
HP(R") = LP(R") and so H"(R™) = WP(R"); when dealing with a broad range of
p we will use this fact to simplify our notation.

If U is a metric space, then the homogeneous Holder spaces C"G(U ) are given
by

0 -l N [u(z) — uly)]|
C(U) = {u:[lullgo(yy < oo}, where lul[¢o mZSESUSjI;Eéy P

If B is a space, we let B’ denote the dual space. If p is an extended real
number with 1 < p < oo, we will let p’ be the extended real number that satisfies
1/p+1/p’ = 1; as is well known, if 1 < p < oo then (LP(U)) = L (U). If0 < p < 1,
then we let p’ = oco.

The purpose of this monograph is to study boundary-value problems with
boundary data in fractional smoothness spaces, that is, in spaces that in some
sense are between LP(R") and WP(R™) (or W”,(R")). Specifically, we will be
concerned with the Besov spaces B5?(R™), to be defined momentarily. In some
arguments we will also use the more general Besov and Triebel-Lizorkin spaces
BYT(R") and FP'"(R™).

The classical Littlewood-Paley definition of homogeneous Triebel-Lizorkin and
Besov spaces (see, for example, [Tri83, Section 5.1.3] or [RS96, Section 2.6]) is



2.1. FUNCTION SPACES 11

as follows. Let F denote the Fourier transform in R™. Let S denote the space of
Schwartz functions defined on R™ and let

Z ={peS:9°Fp(0) =0 for every multiindex 3}.

Let = be the collection of all systems {{;} C S with the properties

i
J=—0oQ
e supp(; C {w: 277! < |o| < 2911}
o for every multiindex 3 there exists a positive number cg such that

207 ¢ ()] < cp

for all integers j and all z € R"™,
o >0 L ¢lx) =1 for every x € R" \ {0}.

Let # € R and 0 < r < oo and fix some family {(; ?‘;_OOEE- fOo<p<oo
then the Triebel-Lizorkin spaces are defined as

FPTRY) = {f € Z/®") : Illggren) < 00}
and if 0 < p < oo then the Besov spaces are defined as
BY(R™) i= {f € Z'(R") : | fll gy gamy < o0}

where the norms are given by

o0 ) /’I”
(22) 1£igean = || (2 1277 GZ0P) |, o
j=—00
o . 1/r
(2.3) I hgprny = (32 12°F N GF Do) -
j=—00

A different choice of the system {(;}72_ € = yields the same spaces (2.2) and
(2.3), albeit equipped with equivalent norms.
We observe that if p = r then By”*(R™) = Fj"P(R"); in this case we will usually

denote these spaces as B5?(R™) rather than FL'P(R™).

REMARK 2.4. In the literature it is also common to consider the inhomogeneous
Besov spaces

By (R™) N LP(R™) = {u: Jullpoeny + [ull gro oy < 00}

This space is usually referred to as Bj)" (R™). However, we will work almost exclu-
sively with the homogeneous spaces of (2.3); to avoid confusion we will consistently
use the terminology Bj'" (R™) N LP(R™) to refer to inhomogeneous spaces.

The main results of this monograph (to be discussed in Chapter 3) concern
solutions w to partial differential equations in Riﬂ. We will use the following
terminology to discuss the behavior of functions in ]Ri“.

Recall that Q(z,t) = B((x,t),t/2) C RTT'. We define the space L(p, 0, q) by

p/q 1/p
(2.5) |u||L<p,e,q>:</ (][ |u|q) tp_l_padtd:c> |
R NJQ(z,1)
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Observe that if 0 < a < 1, then we may replace Q(z,t) by B((z,t),at) in for-

mula (2.5) and produce an equivalent norm. We let W(p, 0, q) be the set of func-
tions u defined on ]R:L_H with Vu € L(p, 0, q). Notice that

1/q
lull oo = Sup tl—e(][ |u|q> .
(mt)eRYH! Q(,t)

We will occasionally use the standard nontangential maximal function N, as
well as the modified nontangential maximal function N introduced in [KP93], to
describe functions defined in Riﬂ. These functions are defined as follows. If a > 0
is a constant and x € R™, then the nontangential cone v (x) is given by

(2.6) vi(z) = {(y,s) eRY ¢ |z —y| < s}
The nontangential maximal function and modified nontangential maximal func-
tion are given by

(2.7) N1 F(z) = sup{|F(y, )| : (y,5) € 7£(2)},

ey Fert) —sw{(f ((y,s>,.s./2>'F'2) e e 150}

We remark that if N, F' € LPo(R™), then F € L(p,0,2) whenever § < 1,0 < p < 0o
and 1/p — 0/n = 1/py — 1/n; see Theorem 7.11. Thus, spaces of nontangentially
bounded functions are a natural § = 1 endpoint for our weighted, averaged Sobolev
spaces L(p,0,2).

2.2. Elliptic equations

Suppose that A : R**+1 s C(»+Dx(n+1) j5 4 hounded measurable matrix-valued
function defined on R"*!. We let A7 denote the transpose matrix and let A* denote
the adjoint matrix AT. We say that A is elliptic if there exist constants A > A > 0
such that

(2.9) Alnl> < Reqj- Az, t)n,  |€- Az, t)n] < Aln|[¢]

for all (z,t) € R™™! and all vectors 7, £ € C"*1. We refer to A and A as the
ellipticity constants of A.

We say that A is t-independent if A(xz,t) = A(z,s) for all z € R™ and all s,
teR

If ue Wi, (U) and F e Ll (U — C"*) for some open set U C R™*!, we

loc
say that div AVu = div F if
(2.10) / ch'AVu:/ Vo F for all p € C3°(U).
U U

Ifue Wi 10e(U) and div AVu = 0 in U for some reasonably well-behaved open
set U, we may define the conormal derivative v - AVu‘ sy Weakly by the formula

(2.11) / pv-AVudo = / V- AVu for all p € C°(R™ ).
oU U

We observe that the value of (p,v- AVu) given by formula 2.11 does not depend on
the choice of extension of ¢. Recall that if div AVu = 0in U, then fU Vi-AVu =0

whenever 1 is smooth and compactly supported in U. If Vu € L} (U) for any
p > 1, then by density this is still true whenever v is compactly supported, V is
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bounded and Trvy = 0, and so if ®; and ®5 are two different smooth extensions
of ¢ then [, V(®; — ®3) - AVu = 0.

In this monograph we will only consider the conormal derivatives in the case
U =R} and U = R**'. Recall that v4 is the unit outward normal to RH!

and so vy - AV“|8R"“ and v_ - AV“‘@R"“ are given by formula (2.11). We will
i i
occasionally use v- AVu as shorthand for v -AVU|8R"+1, and will let v 'Avu|au@"+1
t n
denote —v_ ~AVu|aRn+1.

The following theorem concerning solutions to divAVu = div F has been
known for some time.

LEMMA 2.12 ([Mey63, Theorem 2]|). Let A be elliptic. Then there exists a
number p*t > 2, depending only on the constants \, A in (2.9) and the dimension n+
1, such that if

11
(2.13) — +

p~ pt
then there is a number C (depending only on p, q, A\, A and n) such that if u
satisfies div AVu = div F' in B(X,2r), then

1/q 1/p L\ Ve
(2.14) <][ |Vu|q> < C(][ |Vu|p> +C<][ |F|q>
B(X,r) B(X,2r) B(X,2r)

whenever the right-hand side is finite.

=1 and p  <p<q<ph,

Throughout this monograph we will let p™ and p~ be as in Lemma 2.12. More
precisely, if an elliptic matrix A is mentioned in a particular theorem, then p™ is
the largest number such that if formula (2.13) is valid then the bound (2.14) is valid
for solutions u to either div AVu = 0 or div A*Vu = 0.

DEFINITION 2.15. If A is an elliptic matrix, we say that A satisfies the De
Giorgi-Nash-Moser condition with exponent « if there is some constant H such
that, for every ball B = B(Xjy,2r) and every function w such that div AVu = 0
in B, we have that

for all X, X’ € B(Xo,r).

We say that A satisfies the De Giorgi-Nash-Moser condition if there is some
a > 0 such that A satisfies the De Giorgi-Nash-Moser condition with exponent a.
Notice that if the bound (2.16) is true, then it remains true if we replace a by S
for any 0 < 8 < a.

We will only consider coefficient matrices A such that both A and its adjoint A*
satisfy the De Giorgi-Nash-Moser condition. Throughout we will let o be such that
the estimate (2.16) is valid for solutions to either div AVu = 0 or div A*Vu = 0. It
will sometimes be convenient to let ay be the supremum of all such «; note that A
may or may not satisfy the De Giorgi-Nash-Moser condition with exponent ay.

All real elliptic coefficients A satisfy the De Giorgi-Nash-Moser condition; this
was proven independently by De Giorgi and Nash in [DG57, Nas58]| in the case
of symmetric coefficients and extended to real nonsymmetric coefficients by Morrey
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in [Mor66]. Notice that if a solution u satisfies the condition (2.16), then u also
satisfies Moser’s local boundedness estimate

(2.17) i< o(f (X,m'“'Q)l/Q

for some constant C' depending only on H and the dimension n + 1.

We remark that throughout this monograph, we will let C' denote a constant
whose value may change from line to line, but that depends only on the dimension
n+ 1 and the values of the ellipticity constants A, A in formula (2.9), the exponents
pT and p~ in Lemma 2.12, and the constants H and « in formula (2.16). We
will refer to these numbers as the standard constants. We will let the symbol =
indicate that two quantities are comparable, that is, a ~ b if %a < b < Ca for some
C depending only on the standard constants.

2.3. Layer potentials

Let Fé " be the fundamental solution to —div AV, that is, — div AVFé H =
(z,+)- It was constructed in [HKO7] for n +1 > 3, and in [Ros12] in the cases
n+ 1 = 2. Many of the important properties are listed in Section 4.3.1 below. One

important fact is the adjoint relation
We will let Vré 7 t)(y, s) denote the gradient in the variables y, s; we will indicate
derivatives with respect to x and ¢ by subscripts.

Let f : R® — C be a bounded, compactly supported function. The double
layer potential is given by the formula
(2.19) Df(w.t) = DA f(at) = | v AV (00)£(0) dy.

n

The single layer potential is given by
(220) Sft) =S f(a.t) = [ TE 0w dy= | T 005 dy
R’VL Rn

We will establish boundedness of D and S on Besov spaces B5”(R™) or BS”, (R™).
If p < oo this will allow us to extend these operators by continuity. If p = oo
then, for appropriate 8, we may define D and S up to an additive constant; see
formula (5.5) and the following discussion.

The Newton potential is traditionally given by

/]R N 1"@5)(307 t)F(y,s)dyds.

However, we will find it more convenient to define
(2.21) NF (x,t) = TAF(x,t) = Vl"é;t) (y,5) - F(y,s)dyds
R+ ’

for F : Rﬁ“ — C"*! bounded and compactly supported; again, we will be able to
extend II to larger spaces of functions by continuity or (in the case of, for example,
L functions) by duality.

We remark that in RT‘l,

(2.22) div AVDA f = div AVS?f =0, div AVIIAF = div F
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and that in R*,
(2.23) div AVDA f = div AVS? f = div AVIIAF = 0.

We will show that for appropriate p, 6 and ¢, D4 : Bg’p(R") — W(p,0,2),
S4: BPP(R™) — W(p,0,2), and TI* : W(p,0,q) — W(p,0,q) are bpunded; see
S_ection 5.2. We will also show that the trace operator is bounded W(p,#0,q) —
BEP(R™) for such p, 0, . We will define the boundary operators D4, S¢, I1{ by

DLf = Tr(DAflgyer),  SEF=Tr(SMf|gpn),  HEF = Te(I4F

Ri*l)

whenever f or F lies in a space such that the right-hand side is a composition of
two bounded operators. It is known (see [AAAT11, Lemma 4.18]) that S = 2.
Similarly, if f lies in a space such that VD f or VS f lies in Lloc(R’iLH) (see Sec-
tion 5.2 and Theorem 6.1), then we will denote the boundary conormal derivatives
by
AyA A A QA A
(al/ D )if =Vt AVD f|8R1+1’ (8u N )if =Vt AVS f|6’Ri+1

where the conormal derivative is in the sense of formula (2.11). In Proposition 9.2
we will see that (0;'D4); = (0;'D4)_. If F is compactly supported in R’™", then
we may let

(6;4HA)iF = V4 AVHAF|6R1+1

in the sense of formula (2.33); we will see that we may extend this operator by
density or duality to all of L(p, 0, q) for appropriate p, 0, q.
If f:R" s C"! is a vector-valued function, it is by now standard to define

(S Vfull) f Zz, t / VF@t ( dy - / Vy s )|5:0 ! f(y) dy
We will generally use the special case
V) Flat) = [ T 000 Frdy = [ 9,0 0) - Fl) d

where f : R" — C™, not f : R" — C"*!. Observe that if f € BYP (R™), then by
[Tri83, Section 5.2.3] we have that f = div F' for some F € BYP(R™ s C™); thus,
to establish (for example) that S is bounded BY”| (R™) — W(p,0,2), it suffices to
show that SV is bounded B (R™) — W (p,0,2).

Many results concerning D and S V| can be proven using identical techniques.

We will define the operator T in order to simplify our notation. Let f :R” s CHL
be a vector-valued function. Then

—

(2.24) TAf(x,t) = / (V”I‘éit)(y,O), —v- A*Vfé:t)( )) - fly)dy
RTL

= e Va-T (It)(y70)-f(y)dy

= (SVH) . fH (2117 t) - DfJ_(Qf7 t).
Here the conormal gradient V 4, defined by Vau = (V||u,€n+1 . AVu), is as in,

g., [AA11]. Also, f = (fT‘,fJ_) where f“(x) € C™ and f (x) is a scalar. Observe
that if 1 < p < oo, then boundedness of 7 on LP(R™) is equivalent to boundedness
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of SV, but that this need not be true for higher smoothness spaces, or in the
Hardy spaces HP(R") for p < 1.

2.4. Boundary-value problems

In this section we will define well-posedness of the homogeneous and inho-
mogeneous Dirichlet and Neumann problems, with boundary data in fractional
smoothness spaces or Lebesgue or Sobolev spaces. We will provide an example of
ill-posedness in Section 3.1; we will also establish some terminology that will let us
discuss the nature of ill-posedness.

DEFINITION 2.25. Let 0 < <landlet 0 <p < oo, 0<q < oo.

We say that the Dirichlet problem (D)ﬁ,e, o has the existence property in R

if, for every f € BYP(R"), there exists a function u that satisfies

div AVu =0 in R,
(2.26) Tru = f on R" = oR"H,
u € W(p,6,q).

We say that (D);{e,q is solvable in RTFI if it has the existence property and there

is some constant C' such that, for every f € B(’; P(R™), one of the functions u that
satisfies (2.26) also satisfies [lullyy(, o ) < C’||fHB§,p(Rn).

We say that (D);"qu has the uniqueness property in Riﬂ if the only solution
to the problem (2.26) with f = 0 is the function u = 0. Notice that (D);‘ﬂ)q need
not have the existence property to have the uniqueness property.

If (D);‘ﬂ’ o 18 solvable and has the uniqueness property, we say that (D);"(,: .18
well-posed.

Notice that by Lemma 2.12, if (D);{(,,q is well-posed for some ¢ with p~™ < ¢ <
pT, then (D);‘#q is well-posed for all such g. We let (D);‘ﬂ denote any of these
equivalent boundary-value problems.

We say that the inhomogeneous version of (D)4

p,0,q
in R"*1 if for every f € BYP(R") and every F € L(p,0,q), there exists a unique
function u that satisfies

has the existence property

div AVu = div F in R7H,
(2.27) Tru=f on R" = OR
u € W(p,6,q).

If there is a constant C, independent of f and F , such that some solution to the
problem (2.27) also satisfies |[ullyi(, 9, < C||f||B;g,p(Rn) + C||F| L(p,0,q), then we

say that the inhomogeneous version of (D)., . is solvable. If (D)2,  has the
uniqueness property and the inhomogeneous version is solvable then we say that

the inhomogeneous version is well-posed.

REMARK 2.28. The existence property or solvability of the inhomogeneous
problem implies the corresponding property of the homogeneous problem; simply
take F = 0. Conversely, notice that if F =0 and f =0 then the problems (2.26)
and (2.27) are the same; thus, we need only define one uniqueness property. We will
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see that for appropriate p, 6 and ¢, the existence property or solvability for the ho-
mogeneous problem also imply the corresponding properties for the inhomogeneous
problem; see Theorem 3.25 below.

REMARK 2.29. Throughout this section, if we define both solvability and the
uniqueness property of a boundary-value problem, we let well-posedness denote the
combination of the two properties.

We now consider the Neumann problem.

DEFINITION 2.30. Let 0 <0 <1 andlet 0 < p <00, 0 < ¢ < oo.
We say that the Neumann problem (N );‘7 0,4 has the existence property in Rt

if, for every g € Bgfl (R™), there exists a function u that satisfies

div AVu =0 in R+,
n+1
(2.31) v-AVu=g on R" = gR"
u € W(p,.q).

If the only solutions u to the problem (2.31) with ¢ = 0 are v = ¢ for some
constant ¢, then we say that (IV );‘)97(1 has the uniqueness property. If there is a
constant C, independent of g, such that some solution u to the problem (2.31)

satisfies [[ullyir (0.9 < C”g”Bgfl(R”)’ then we say that (N);?,O,q is solvable.

Again, if p~ < ¢ < p* then (N);‘ﬂ,q is equivalent to (N);‘ﬂg; we denote these
equivalent boundary-value problems by (N )39.

The following theorem is a straightforward and by now well known consequence
of the Lax-Milgram lemma and certain trace and extension theorems relating the
space W (R and Bf/ZQ(R") See, for example, [AMM13, Section 3].

THEOREM 2.32. If A is elliptic, then the problems (D)§1/2 and (N)’;l/2 are
well-posed in R’frl and R™

This theorem is true even if A is not t-independent or fails to satisfy the De
Giorgi-Nash-Moser condition.

We would like to define an inhomogeneous Neumann problem. We need some
notion of conormal derivative for functions u € W(p7 0, q) with div AVu # 0.

If div AVu = div F for some F compactly supported in  (and so F=0in
some neighborhood of 99), we may still define v - AVu either by restricting the
support of ¢ in formula (2.11) to that neighborhood, or equivalently by writing

(2.33) / (pU-AVUdUZ/V(p'AVU—/V@-ﬁ for all p € Cg°(R™ ).
o0 Q Q

Now, observe that if p < oo and ¢ < oo, then smooth and compactly supported
functions F are dense in L(p, 6, q). In Chapter 6 (see in particular Remark 6.11), we
will see that for appropriate p, # and ¢, the Newton potential IT* of formula (2.21)
extends to a bounded operator L(p, 6, q) — W(p,@,q), and that (9 114), extends
to a bounded operator L(p,6,q) — BE? (R™).

Thus, if u € W(p, 8, q), we may define its conormal derivative by
(2.34) v- AV%MH =v-AV(u — HA(AVu))|aRi+1 + (014, (AVw).
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Because div AV (u — II*(AVu)) = 0, we may use formula (2.11) to define the term
v AV(u —II(AVu)).

DEFINITION 2.35. Let A be an elliptic matrix and let p~ < ¢ < p*. Suppose
that 0 < p < oo, 0 < # < 1 are such that II4 extends to a bounded operator
L(p,0,q) — W(p,0,q), and such that v - AVII* extends to a bounded operator
L(p,0,q) = By, (R™).

We say that the inhomogeneous version of the Neumann problem (N );‘797(1 has

the existence property in R™*! if for every g € BY” (R™) and every F e Lpb,q),
there exists a function u that satisfies

div AVu = div F in R7H,
(2.36) v-AVu=yg on R" = oR" 1,
ueWi(p,b,q)

in the sense of formula (2.34). If there is some constant C' such that some solution
to the problem (2.36) satisfies [lully;(, 9. ,) < C||g||Bg,_pl(R") + C|F|lL(p,o,q), then we
say that the problem is solvable.

Again the homogeneous and inhomogeneous uniqueness properties are the same.

There is an extensive literature concerning boundary-value problems with data
in integer smoothness spaces, that is, in the spaces LP(R™), WF(R™), W" (R"),
HP(R™), or H’(R™). In order to discuss and use such results, we establish the
following terminology.

DEFINITION 2.37. We say that the Dirichlet problem (D)ﬁ,o is solvable in R’ ™!
if there is a constant C' such that, for every f € LP(R™), there exists a function u
that satisfies

div AVu =0 in R},
Tru=f onR":@Ri’H,
[IN+ull e ey < ClIf] e @n)-
We say that the regularity problem (D)Z‘;l,1 is solvable in R’™! if there is a
constant C' such that, for every f € HY(R™), there exists a function u that satisfies
div AVu =0 in R,
Tru=f on R" :aRi“,

[INL (VU Lo@ny < CIV) ] #e @n)-

We say that the Neumann problem (N)%, is solvable in Riﬂ if there is a

p,1
constant C' such that, for every f € HP(R"), there exists a function u that satisfies
divAVu =0 in R,
_ _ +1
v-AVu=f on R"™ = R,

[N+ (Vu)ll Lo ®ny < Cllf|ern)-
We define the existence property £0r each problem by relaxing the requirement
in the last line to Nyu € LP(R™) or Ny(Vu) € LP(R™). We define the uniqueness

property by requiring that the only solution with Tru = 0 or v - AVu = 0, and
Niu e LP(R™) or Ny(Vu) € LP(R™) (as appropriate), be u = 0.
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We refer to the regularity problem as (D);‘y1 for consistency with the Dirichlet
problems (D);‘,e; however, it is somewhat more common to refer to this problem as
(R);'. In some papers (such as [AAAT11, AM13]), solutions to Dirichlet problem
(D)4, are not required to satisfy N, u € LP(R™); instead they are required to satisfy

p,0
the square-function estimate

e dy dt\""?
ey [ ([T wun P ) e < Ol

In the case of real coefficients these two estimates are equivalent (see [DJK84,
KKPT00, HKMP12]). See also the related results in [DKPV97, AAHOS,
AAA+11, AAM10, DKP11].

We now remark on a certain compatibility issue. The paper [Axel0] considers
solvability of boundary-value problems for the (two-dimensional) coefficient matrix

Ag(z,t) = Ag(z) = ( ' ksg?(x))

—ksgn

where k is a real number. (Ill-posedness of the Dirichlet, Neumann and regularity
problems for this matrix were considered earlier in [KKPTO00] and [KR09].) Tt
turns out that for certain values of k and p, the Dirichlet problem (D);{’g is solvable
(and, combined with a uniqueness result of [HMMa], is even well-posed) in the
sense given above, but that solutions are not compatible with solutions to (D)‘;’i /2

That is, there is some f € LP(R') N Bf/QQ(RI) such that there are two different

functions u that satisfy
div A, Vu = 0 in R?, Tru = f,

one of which satisfies N;u € LP(R') and the other of which satisfies Vu € L?(R2).
Ay

Similar statements are valid for the Neumann and regularity problems (N),4

and (D)%

We intend to apply interpolation methods, and thus we need the solution op-
erators in various spaces to be compatible; that is, we wish to disallow coefficients
displaying this type of behavior. We say that the boundary-value problem (D);‘ﬁ
is compatibly solvable or compatibly well-posed if it is solvable (or well-posed) and
if the solution operator is compatible with that of (D)Ql /25 that is, if whenever

fe Bf/zg (R™) N BYP(R™), then the (unique) solution to

divAVu =0in R}, Tru=f, Vue LR}

satisfies u € W(p,9,2). We define compatible solvability or compatible well-
posedness for (D)2, (D)7}, (N);‘,(,7 or (N)7, similarly. In Remark 9.15, we will
see that under certain conditions on € and p, compatible solvability is equivalent

to compatible well-posedness.

The rough Neumann problem (N)7;, as defined in [AM13], is compatibly

solvable if, for every f € W” (R")N B>?

1 /Q(R"), the solution u to the Neumann
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problem (N)3, /o With boundary data f satisfies
divAVu =0 in R,
v-AVu = f on R" = oR" 1,

- dy dt\ "'
/R, (/0 /| Ktlw(y,m? tnl) dz < C|fllyr, (gn)-
. oy

Notice that the space WP 1 (R™) is defined only for p > 1; however, our results and

the results of [AM13] do not involve (N);?,o or (D)?,o in the case p < 1.

We remark that many papers consider compatible solvability of boundary-value
problems; see, for example, [KR09, AMM13, AM13]|.




CHAPTER 3

The Main Theorems

In this chapter we will state the main theorems of this monograph.

THEOREM 3.1. Let A : R*t1 s CO DX+ pe elliptic and t-independent,
such that A and A* satisfy the De Giorgi-Nash-Moser condition. Let a, p~ and p*
be as in Section 2.2. We require n +1 > 2.

Suppose that p~ < q < pT and that p, 0 satisfy one of the following pairs of
inequalities:

n
. <1 1/p—1 1-— 1
(3.2) n+a<p_ , n(l/p—1)+(1—-a)<<1,
- 1/p—1/p~
3.3 1<p< l—a)—————<0<1
(3.3) <p<p, ( a)l_l/p, <0<1,
(3.4) p- <p<ph, 0<0<1, or
(3.5) pT <p< oo, 0<f<a+(l—a)pt/p.
We then have the following bounds.
(3.6) 1D Fllsir .0y < CIF g gy
(37) ||SAfHW(p,9,q) S C”fHBgfl(R")v and
(3.8) I E i 6,6) < CIE | Lp,6.0)-

We will establish the bound (3.8) in Section 5.1 and will establish the bounds
(3.6) and (3.7) in Section 5.2. The inequalities (3.2)—(3.5) are valid for the values
of 6 and p indicated in Figure 3.1. We remark that if aq is as in Section 2.2, then
the theorem remains true if we replace a by «g. By Lemma 4.45 below, we have
that g > 1 — n/pT; it is simple to establish that if & > 1 —n/p* then the region
in Figure 3.1 is convex. The bounds (3.6) and (3.7) do not follow from known
results concerning the behavior of D and S on Lebesgue and Sobolev spaces; see
Remark 7.8.

THEOREM 3.9. Suppose thatn+12>2,1<q¢g<00,0<60<1, and0<p <00
with 1/p < 1+ 60/n. Then the trace operator extends to a bounded operator

Tr: W(p,0,q) — BEP(R™).
Furthermore, if div AVu =0 in R’}rﬂ, then the conormal derivative v - AVu|aRn+1
+
given by formula (2.11) satisfies
[V AVl o gny < Cllullyiy 0,9

If in addition A, p, q and 0 satisfy the conditions of Theorem 3.1, then whenever
F € L(p,0,q) is smooth and compactly supported we have that (0,14 F = v -

21
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FIGURE 3.1. Values of p, 8 such that one of the inequalities (3.2)—
(3.5) are valid. Here « is the De Giorgi-Nash-Moser exponent, and
p~, pt are the exponents in Lemma 2.12; then 1/p~ + 1/pT = 1.
The dotted line indicates 1/p = 1/2.

AVHAﬁ|aRn+1 exists in the sense of formula (2.33). We may extend the operator
+
(0ATIA) ;. to an operator that satisfies the bound
(3.10) 1@ 4 Fll gy ey < ClUE L p.0.0)-
We will prove Theorem 3.9 in Chapter 6; in that chapter we will also discuss

the meaning of these extensions in the case p = co. Observe that if the conditions
of Theorems 3.1 and 3.9 both hold, we then have the bounds

(3.11) IDLf Nl o gy = ITE DA | gon geny < ClF Nl g ey

(3.12) ”S—T-lfHB'g’p(R") = ”TrSAfHBg”’(Rn) < Clifllspe @ny

(3.13) T F gror ey = ITYIAF | g gy < ClFllp0,0)

and

(3.14) H(({)fDA)-‘erBgf’l(R”) =|lv- AVDAfHBgfl(]R") < Clfllgpre@nys
(3.15) 1005 8M) 4+ Fll gz v gy = 1 - AVSAfll oo oy < ClIf | grn (geny-

The remaining main results of this monograph concern well-posedness of the
Dirichlet and Neumann problems. We begin with the homogeneous problems;
we will state a series of results that show that, given well-posedness of certain
boundary-value problems with data in Lebesgue or Sobolev spaces, we have well-
posedness of boundary-value problems with data in Besov spaces as well.

THEOREM 3.16. Let A be an elliptic, t-independent matriz defined on R™H1,
n+12> 2, such that A and A* satisfy the De Giorgi-Nash-Moser condition. Let 6
and p satisfy the conditions of Theorem 3.1.

The boundary-value problem (D)ﬁe is well-posed in both Ri“ and R™" if and
only if S : BYP (R™) v BEP(R™) is invertible with bounded inverse. The solution
u to (D);‘ﬂ with boundary data f is given by u = SA((S{)71f).

Furthermore, Sﬁ is onto if and only if (D);}’g has the existence property in both
RZL_H and R™™, and 84 is one-to-one if and only if (D);l,o has the uniqueness
property in both R’}F‘H and R" 1.

Similarly, (N)?,e has the existence property, the uniqueness property, or is well-
posed in both R and R™ if and only if (92D, : BYP(R™) — BYP (R™) is
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onto, one-to-one, or invertible with bounded inverse, respectively. If (N)ﬁe is well-

posed then the solution u with boundary data f is given by u = ’DA((a,j“’DA);lf).

This theorem will be proven in Section 9.1. We remark that surjectivity of
84 is enough to guarantee existence of solutions u € W(p,0,2) to (D);"e, but is
not enough to give the uniform bound [[ullyi(, 92, < C(p, Q)HfHBg*f’(Rn); that is,
surjectivity gives the existence property but not solvability.

The 6 = 1 endpoint of Theorem 3.16 is already known (see [Ver84, AAAT11,
HKMP13, HMMb, BM13]) and may be formulated as follows.

THEOREM 3.17. Let A be an elliptic, t-independent matriz defined on R*+!
such that A and A* satisfy the De Giorgi-Nash-Moser condition. Then there is
some € > 0 such that, if 1/2 —e < 1/p < 1+ a/n, then the following statements
are true.

First, (D);;‘y1 has the existence property, the uniqueness property, or is well-
posed in both RT‘l and R™™ if and only if the operator Sf : LP(R™) — Wf’(R”)
is onto, one-to-one, or invertible, respectively.

Similarly, (N);{l has the existence property, the uniqueness property, or is well-
posed in both R and R™*', if and only if (0;'D4) 4 WP(R™) +— LP(R™) is onto,
one-to-one, or invertible, respectively.

If (D)4, is well-posed, then S% is invertible BS”, (R™) — BE?(R™); by Theo-

p,0
rem 2.32, S is also invertible B>7 ,(R") — B}/ (R"). However, if (D)4, is well-

—1/2 1/2
posed but not compatible, then the inverses to the operators Sf : BPP(R™) —

ByP(RY) and S4 5 B2, (R) v B2

is, there is a function f € Bf/zz(R") N BYP(R™) such that f = Sf'g = S{h for some
g # h, with g € BJ"| (R") and h € Bi’fm(R”). Thus, in this case, the operator
(8#)~ is not well-defined on the space By” (R™) N Bi’f/Q(R”) and so bounding
S4)~! on intermediate spaces by interpolation is not possible.
+
However, if (D);‘,@ is compatibly well-posed, then this issue does not arise.

(R™) are necessarily different operators; that

THEOREM 3.18. Let A be an elliptic, t-independent matriz defined on R™*1
such that A and A* satisfy the De Giorgi-Nash-Moser condition.

Let p, 0 satisfy the conditions of Theorem 3.1. Suppose that (D);‘ﬂ is com-

patibly well-posed in both RT‘I and R™*'. By Theorem 3.16, Sf s invertible
BYP (R™) — BYP(R™). We have that the inverse is compatible in the sense that if

f € BRP(R™) ﬂBf/QQ(R"), then (S{)~1f is the same whether we consider f to be a

BYP(R™) function or a 33/22 (R™) function.

Similarly, if (D)ﬁ1 is compatibly well-posed for some p satisfying the conditions
of Theorem 3.17, then (S$)~1 : WP(R") — LP(R") is compatible with (SH=1:
BIA(R™) = B (R,

Finally, the same statements are true of the problems (N);"@ and (N);{1 and

the operator (8,‘,“DA)i in appropriate function spaces.

Because these theorems reduce well-posedness to boundedness and invertibility
of linear operators, we may use standard interpolation and duality results to prove
a number of useful corollaries.
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Upy  (D)pgor (N5,

(1,1/po)

FIGURE 3.2. Corollaries 3.20 and 3.21: If Dﬁ)’l or (N)zéo,l are

compatibly well-posed in R}, then (D);l,e and (D)ﬁ,*@ or (N);?,e
and (N )1‘:‘7; are well-posed in R:™! for the indicated values of p

and 6.

COROLLARY 3.19. Let A be an elliptic, t-independent matriz defined on R*H!
such that A and A* satisfy the De Giorgi-Nash-Moser condition. Let WP(D) and
WP(N) be the set of all points (6,1/p) that satisfy the conditions of Theorem 3.1
such that p < oo and such that (D);‘ﬂ or (N);i@, respectively, are compatibly well-
posed in RT‘l and R™ 1,

Then WP(D) and WP(N) are open, convex, and contain the point (6,1/p) =
(1/2,1/2).

COROLLARY 3.20. Let A be an elliptic, t-independent matriz defined on R*+!
such that A and A* satisfy the De Giorgi-Nash-Moser condition. Then there is
some € > 0 such that the following is true.

Suppose that there is some py with 1/2—e < 1/py < 1+ a/n such that (D);} |
is compatibly well-posed in RT‘I and R"™. Then (D);‘ﬁ is compatibly well-posed
in RV provided 1/2 <0 < 1 and 1/p=0/po + (1 — 0)/ply =1 — 0 + (20 — 1) /po.

This is also true of the Neumann problems (N);‘,o-

The acceptable values of # and 1/p in Corollary 3.20 are indicated in Figure 3.2.
Using certain duality results for layer potentials, we may relate boundary-value
problems for A to those for A*.

COROLLARY 3.21. Let A be an elliptic, t-independent matriz defined on R*H!
such that A and A* satisfy the De Giorgi-Nash-Moser condition. Let p, 6 satisfy
the conditions of Theorem 3.1, and in addition suppose p < oo.

Suppose (D)]’i‘9 is well-posed in R and R™ If1 < p < oo, then (D);‘,tl_‘9

18 well-posed in RT‘l, and if n/(n+a) < p <1 then (D)fo*lfeJrn/pfn 18 well-posed

in R If(D);ie is compatibly well-posed, then so is (D);;‘,Tl_g or <D);4o*179+n/p7n'

If1 < p < o0, then (D);;l,(9 has the uniqueness property in both Ri“ and R™T!
if and only if (D);‘,Tl_‘9 has the existence property in both R’}rﬂ and R™1.
The theorem remains true if we instead consider the Neumann problem (N);‘ﬁ.

This theorem follows from the fact that the adjoint operator to S f isS f*, and
the adjoint to (92D4), is (94 DA"),. See formulas (2.18) and (9.7).

The main result of [HKMP13] is that if the Dirichlet problem (D)2 is well-
posed and the square-function estimate (2.38) is valid, for some p with 0 < 1/p <
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1/p
1

(1’1/])0)
(0’1/17/1)

FIGURE 3.3. If (D)2 | and (D)4, or (N)4 | and (N)4'; are
A

compatibly well-posed in R:!, then (D) oo or (N );‘,0 is well-posed

in R whenever (,1/p) lies in the closure of the indicated tri-
angle.

1/2+ ¢, then the regularity problem (D);‘,il is also well-posed. Thus, the conclusion
of Corollary 3.20 or any other the(irem invoking well-posedness of (D);;‘0 1
;16 o with the additional assumption of square-

also
follows from well-posedness of (D)
function estimates.

Notice that if A is self-adjoint, then we may combine the well-posedness re-
gions indicated on the two sides of Figure 3.2. More generally, if the regularity or
Neumann problems for both A and A* are compatibly well-posed, then we may
combine Corollaries 3.20 and 3.21 and use interpolation to derive well-posedness of
(D)Z’?ﬂ or (N)I‘:‘,(9 for (0,1/p) as shown in Figure 3.3.

The recent work of Auscher and Mourgoglou [AM13] allows for certain ex-
trapolation theorems; that is, there is some of such that if (D)7 ; is well-posed for

po,1

some pg with 1 < pg < 2, then (D)I‘i1 is also well-posed for any n/(n+af) < p < po.
However, their results require a certain technical assumption, closely related to the
issue of boundary Holder continuity.

Specifically, let the (elliptic but ¢-dependent) matrix A! be given by

e = {1, 128

where J is the (symmetric) Jacobean matrix of the change of variables (z,t) —
(z,—t). The results of [AM13] require that A* and its adjoint (A*)* satisfy the De
Giorgi-Nash-Moser condition.

COROLLARY 3.23. Let A be an elliptic, t-independent matriz defined on R
such that A, A*, A% and (A%)* satisfy the De Giorgi-Nash-Moser condition with
exponent af.

Suppose that there is some po with 1/2 < 1/py < 1 such that (D)7} | is com-

patibly well-posed in R and R™™. Then (D);‘ﬂ or (D);‘,; is well-posed in R

whenever the point (0,1/p) lies in the quadrilateral region shown on the appropriate
side of Figure 3.4.

If there is also some py with 1/2 < 1/py < 1 such that (D)3

well-posed in RTFI and R™, then (D);‘ﬂ is well-posed in Riﬂ whenever the point
(0,1/p) lies in the hexagonal region shown in Figure 3.5.

This statement is also true of the Neumann problems (N)ﬁe.

*

1 1s compatibly
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FIGURE 3.4. Corollary 3.23: If A, A*, A* and (A*)* satisfy the

De Giorgi-Nash-Moser condition, and if D;;‘O qor (N );340 1 is well-

posed in R then (D);y and (D);‘; or (N);}y and (N);i; are

well-posed in R?jl for (A,1/p) in the indicated quadrilaterals.

1/p

1/p}

FIGURE 3.5. Corollary 3.23: If A, A*, A* and (A*)* satisfy the De
Giorgi-Nash-Moser condition, and if (D)7} | and (D);‘:’l or (N)# |
and (N);‘:1 are well-posed in R}, then (D);‘ﬁ or (N);‘ﬁ is well-
posed in R’ whenever (6, 1/p) lies in the indicated hexagon.

We will prove Corollary 3.23 in Section 9.3.

Notice that if A is real-valued, then A and A* satisfy the De Giorgi-Nash-Moser
condition. Furthermore, in this case [KR09], [ HKMP13| and [KP93] give useful
well-posedness results; by Corollary 3.23 we have the following result.

COROLLARY 3.24. Suppose that A is real-valued, t-independent and elliptic.
Then there exist some numbers py, p1 with 1 < p; < oo such that (D);lﬂ 18
well-posed for all (0,1/p) as in Figure 3.5. If A is real symmetric, then by [KP93],
we have that pg = p1 > 2 and furthermore the same result is true for the Neumann

problem.
Our last main result concerns well-posedness of the inhomogeneous problems.

THEOREM 3.25. Suppose that A, p, 6 and q satisfy the conditions of Theo-
rem 3.1.

If the homogeneous Dirichlet problem (D);‘ﬂ’q or Neumann problem (N);;‘,g)q
is well-posed in R’}fl, then the same is true of the corresponding inhomogeneous
problem. In particular, if A is real then the inhomogeneous version of (D);)Aﬁ,q 18
well-posed whenever p~ < q < p™ and the point (0,1/p) is as in Figure 3.5.
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Furthermore, the solution u to
div AVu = div F in RT‘l, Tru=f

is given by u = TIAF + SA((S$)~1(f — T4 F)).
The solution u to

divAVu =divF in RT™, vy AVu| e = f
+

is given by u = TIAF + DA((OAD) T (f — (9/T14), F)).

PROOF. Let u be as given in the theorem statement; if (D);l,e,q or (N);lﬁ,q is

well-posed, then by Theorem 3.16, the appropriate layer potential is invertible. By
formula (2.22), we have that div AVu = div F, and by construction, we have that
Tru= foruvy - AVu{aRnH = f.
+
We are left with the estimate

(3.26) lullyir p0,q) < CHfHBgvP(Rn) + C||F"HL(p,97q) (the Dirichlet problem)
or

(327)  ullyi(po,q) < OHf”Bgf’l(R”) + C||F"||L(p)97q) (the Neumann problem).

Consider the inhomogeneous Dirichlet problem, so u = IT4F + SAU(SHH(f -
T4 F)). By the bound (3.8), [[TT1*F |y, 0.0) < ClIlF | L(p0.q)- By the bound (3.7)
and the bound on (S4)~!, we have that

ISAUSH T = T lhippo.g) < CUSH TS = TILF) | gro gy
<C|f - HﬁﬁHBg@(Rn)-

By the bound (3.13), ||Hﬁﬁ||B~g,p(Rn) < C||ﬁ||L(p,97q). Thus, the bound (3.26) is
valid.
Similarly, if the inhomogeneous Neumann problem is well-posed, then by the
bounds (3.6) and (3.10) and the bound on (97D#)7", the bound (3.27) is valid.
As in Remark 2.28, the uniqueness property is the same for the homogeneous
and inhomogeneous versions. O

REMARK 3.28. If the homogeneous version of (D);‘ﬂ’q or (N);‘,&q is merely

solvable or has the existence property, then by writing v = HAF + v where v
satisfies

divAVy =0 in RT™, Tro=f—I4{F
or

divAVy =0 in RT™, v+ AV 0 = f — (90T, F,
+

we see that the inhomogeneous problem is also solvable or has the existence prop-
erty.
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3.1. Sharpness of these results

We remark that Corollary 3.24 is sharp in the sense that, for any of > 0 and

any po, p1 with 1 < p; < oo, there is some matrix A such that either (D);l,a or

(D)ﬁ; is ill-posed whenever 6, p satisfy the conditions of Theorem 3.1 but not of
Corollary 3.24.
We return to the example of poor regularity constructed in [KKPTO00]. Recall

that this example concerns the matrix

_ _ 1 ksgn(x)
Mt = ae0) = (il * 5
where k is a real number. In [KKPTO00, Theorem 3.2.1], the authors showed that
if ug(z,t) = Im(|z| 4 it)?, and if k = tan(Z(1 — B)), then div AyVu = 0 in R%.

This uy, (with 0 < 8 < 1) was used in that paper to show that (D);‘f) is ill-posed

for p < 1/3, and in the appendix to [KRO09] to show that (D);‘ﬁ and (N);i;’“ are
ill-posed for p > 1/(1 — 8). The nature of this ill-posedness was investigated in
[Axel0].

It is elementary to show that |Vu(z,t)| = B(z? + t2)P=D/2. Let Q. be the
domain above the level set uy(z,t) = & for some ¢ > 0. If 0 < § < 1 then
Q. = {(x,t) : t > p(z)} for some Lipschitz function ¢., and so as discussed in
the introduction (see Figure 1.1), we may consider well-posedness of (D);{a in Q.
rather than the upper half-plane.

Notice that B(0, ¢) lies below the level set uy (z,t) = . By direct computation

/ |Vau(X)|P dist(X,0Q.)P~ 1P dx < / |Vu(z, t)[P P~ 1P de dt < oo
Q. R2\B(0,¢)

whenever 8 < § —1/p and € > 0. Furthermore, Vu is locally bounded and so we
may pass to averages of Vu over Whitney balls; thus, if 1/p < 8 — 8 then u is

a solution to (D);‘)’; in Q.. But by construction u is constant along 9f)., and so

(D)ﬁ’é‘ does not have the uniqueness property. (This parallels a counterexample to
uniqueness for (D);‘j‘ as presented in [Bar13]. The counterexample of [KR09] is

in fact a counterexample to compatible well-posedness.)

By Corollary 3.21, this means that if 0+ 8 < 1/p < 1, then (D);‘j’f9 does not have
the existence property; for some f € Bj*(R™), there is no solution u € W(p,6,2)
with Tru = f.

That is, (D);"’g} does not have the uniqueness property whenever (6,1/p) lies in

region (nu) of Figure 3.6, and (D)ﬁ’g does not have the existence property whenever

(0,1/p) lies in region (ne) of Figure 3.6. But by Corollary 3.24, (D);‘Eo' is well-posed
whenever (0,1/p) lies in the dark region of Figure 3.6, and in particular whenever
0 = 1/p. By Corollary 3.19, the region W P(D) of well-posedness is convex; thus,
(D)ﬁ’g cannot be well-posed in region (i) of Figure 3.6.

Thus, (D);"’; and (D);i’g are ill-posed in the regions shown in Figure 3.6. The
trapezoidal background in Figure 3.6 is different from the region shown in Figure 3.1
for two reasons. First, Figure 3.1 was drawn with n = 3 rather than n = 1. Second,
if A is an elliptic t-independent matrix in two dimensions, then A satisfies the De
Giorgi-Nash-Moser condition with exponent o = 1; see [AT95, Théoreme I1.2].
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(1,2) = (1,14 a/n)

FIGURE 3.6. For any 8 with 0 < 8 < 1, there is some real, t-
independent elliptic 2 x 2 matrix A such that (D);‘ﬁ does not have
the uniqueness property in region (nu), and such that (D)ﬁ,; does
not have the existence property in region (ne) and is ill-posed in
region (i).

Thus, for t-independent 2 x 2 coefficient matrices, the region of boundedness illus-
trated in Figure 3.1 expands to the trapezoid with vertices at (0,0), (1,0), (1,2)
and (0,1).






CHAPTER 4

Interpolation, Function Spaces and Elliptic
Equations

In this chapter we will collect some known results and a few extensions; these
results will be useful in later chapters. Specifically, in Section 4.1 we will discuss the
real and complex methods of interpolation, in Section 4.2 we will explore properties
of the function spaces defined in Section 2.1, and in Section 4.3 we will investigate
properties of solutions to elliptic equations. In Chapter 9, we will need some known
results concerning solutions to boundary-value problems; we will delay reviewing
these results until Chapter 7.

4.1. Interpolation functors

In the proofs of Theorem 3.1 and Corollaries 3.19, 3.20, and 3.23, we will make
use of interpolation. That is, we will establish boundedness of II, D, or S for
values of p, 6 only in some small regions of the hexagon in Figure 3.1, and will use
interpolation to extend to the entire region. To that end, in this section, we will
review some known facts concerning real and complex interpolation; we refer the
interested reader to the classic reference [BL76] for the details of real interpolation
and of complex interpolation in Banach spaces, and to [KM98, KMMO07] for a
treatment of complex interpolation in quasi-Banach spaces.

Following [BL76], we say that two quasi-normed vector spaces Ag, A; are
compatible if there is a Hausdorff topological vector space 2 such that Ay C 2,
Ay C 2. Then AgN Ay, Ag + Ay may be defined in the natural way.

We will use two interpolation functors, the real method of Lions and Peetre,
and the complex method of Lions, Calderén and Krejn, to identify special subspaces
of AO + Al .

If0<r<ooand 0 < o < 1, then we let the real interpolation space (Ao, A1)e,r
denote {a € Ag + A1 : [|lal|(a,4,),., < oo}, where

o 1/r
leliapane. = ([ intllaollag + sl a0+ a1 = )"/
0

If 0 < 0 <1, and Ay, A; are Banach spaces, then the complex interpolation
space [Ag, A1), is defined as follows. Let S be the strip in the complex plane
S ={2:0 < Rez < 1} and let S be its closure. Let F denote the set of all
continuous functions f : S+ Ay + A; that are analytic S — Ay + A;. We then let
[Ao, A1], denote {a € Ao + A; : ||al|[a,,4,), < oo}, where

lalliao, a1, = inf{maX(Slelﬁllf(iS)lle, Sl f(L+is)lla,) : f € F, flo) = a}.

31
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Observe that the Besov spaces BY"(R™), with p < 1 or r < 1, are only quasi-Banach
spaces. The real interpolation method applies to quasi-Banach spaces without mod-
ification. Difficulties arise in applying the complex interpolation method to gen-
eral quasi-Banach spaces. However, the Besov spaces Bg "(R™) have an important
property (the property of being analytically convez), which means that the com-
plex interpolation method may still be used. We refer the interested reader to
[KM98, MMO00, KMMO7] for the details; here we will only need the properties
discussed below, specifically the bound (4.2), Theorem 4.3 and the interpolation
formulas (4.11) and (4.12).

These two interpolation methods have the following interpolation property. For
any compatible pairs Ag, A; and By, By, we have that if T': Ag + A1 — By + By
is a linear operator such that T'(4g) C By and T(A;) C By, then T is bounded on
appropriate interpolation spaces, with

(41) ||TH(A07A1)a,7"_>(B()7B1)0,7‘ < ”T”zlél;»:BO”T”il»—)Blv
(4.2) 1Tl (a0, 4110 180,810 < TN agls o IT Ay s B,

for 0 <o <1and 0<r<oo. See [BL76, Theorems 3.11.2 and 4.1.2].

We have the following theorem concerning operators that are invertible on an
interpolation space. In the case of quasi-Banach spaces, see [KIM98, Theorem 2.7].
In the case of Banach spaces the result was known earlier; see [Sne74, Lemma 7).

THEOREM 4.3. Let (Ao, A1) and (By, B1) be two compatible couples, and sup-
pose that T : Ag + A1 — Bo + By is a linear operator with T(Ag) C By and
T(Ay) C By; by the bound (4.2), T is bounded Ag — By for any 0 < 0 < 1.

Suppose that for some 6y with 0 < 6y < 1, we have that T : Ag, — By, is
invertible. Then there is some € > 0 such that T : Ag — By is invertible for all 0
with g —e <0 <0y +¢.

This theorem has been applied in the context of boundary-value problems for
harmonic functions; see [KM98] and [KMMO07].

We will need a few general properties of interpolation spaces. Notice that
(Ao,Al)g,r = (A17A0>170',T and that [AOaAl]a == [AhAO]lfo" By [BL76, Theo-
rem 3.4.2 and remarks on p. 66], if 0 < 0 < 1 and 0 < r < oo then Ay N A is
dense in (Ag, A1)s,r. Furthermore, if a € Ag N Ay, then (for 0 < r < o0) it is
straightforward to show that

(4.4) lallcag,a0). < CO@Nalli; lalld, . lallag,an, < lallisyllala, .

In the remainder of this section we will investigate the effects of interpolation
on Besov spaces Bg’T(R”) and on the weighted Lebesgue spaces L(p, 0, q). We will
note several persistent patterns in the parameters p, » and 6. Throughout this
section, let o, 0y, 01, po, P1, P, 70, 71 and r satisfy the bounds

(4.5) 0<o<l, —o00<by,b; <00, 0<pg,p1,P,T0,71,T < 00.
Define
1 1—0 o 1 1—0 o
(46) 90-:(1*0')90+O'917 —_— = + —, —_— = + —.
Po Po Y41 To To r1

Observe that if we plot (6p,1/po) and (61,1/p1) in the xy-plane, then for any
0 < 0 < 1 the point (6,,1/p,) lies on the line segment connecting (A, 1/py) and
(01,1/p1). See Figure 4.1.
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FIGURE 4.1. If 0 < ¢ < 1, then the number (6,,1/p,) lies on the
line segment connecting (6g,1/po) and (61,1/p1).

We begin by quoting the following result concerning real interpolation on Besov
spaces.

THEOREM 4.7 ([Tri83, Theorem 2.4.2]). Let p, r, 1o, r1, 0 and 0, be as in
formulas (4.5) and (4.6), and suppose in addition that 0y # 01. Then

(4.8) (BRI (R"™), By (R™))o,r = By (R™).
If in addition p < oo then
(4.9) (EP™(R™), F™ (R™)),, = BYT(R™).

Notice that the values of rg, 1 on the left-hand side are irrelevant to the
parameters on the right-hand side.

We also have the following result concerning complex interpolation on these
spaces.

THEOREM 4.10 ([MMO00, Theorem 11)). Let 0, 0,, p, and r, be as in formu-
las (4.5) and (4.6), and suppose in addition that either po+rg < 0o or p1+r; < 00.
Then

(4.11) [EROT (R™), F"™ (R™)], = FR=7" (R™).
If in addition 0y # 61, then
(4.12) (B0 (RY), By (R, = B ™™ (R).

Recall that BY?(R™) = FP(R™), and so if py = 7o and p; = 1 then we may
drop the requirement that 6y # 61 in formula (4.12). We remark that in the case of
Banach spaces (that is, where pg, p1,70,71 > 1), Theorem 4.10 was already known;
see [BL76, Theorem 6.2.4], [Tri78, p. 182-185], and [FJ90, Corollary 8.3].

We will want to apply interpolation in the spaces L(p,6,q). The following
theorem will let us do this.

THEOREM 4.13. Suppose that 1 < g < co. Let o, 8,, p, be as in formulas (4.5)
and (4.6). Suppose further that 0 < pg < oo and that 0 < p; < co. Then

(4.14) (L(po, 0o, q), L(p1,01,9))op, = L(Po, 00, q)-
If in addition 1 < pg and 1 < p; then

(4.15) [L(po,00,9), L(p1,601,9)]s = L(po, 05, q).
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We conjecture that the complex interpolation formula (4.15) is also valid for
0 <po <1andO0 < p; <1; however, the proof does not seem to follow easily from
the existing literature, and because we will not need to apply interpolation to the
spaces L(p, 0, q) for p < 1, we will leave the theorem as stated above.

In order to prove Theorem 4.13, we will use the following lemma. This is
essentially [BL76, Theorem 6.4.2] and [Tri78, Theorem 1.2.4]. See also [PeeT1,
Section 3].

LEMMA 4.16. Suppose that (Ag, A1) and (Bgy, B1) are two compatible couples,
and that there are linear operators L : Ag+A, — Bo+By and P : By+B1 — Ap+A;
such that P o T is the identity operator on Ay + A1, and such that Z : Ag — By,
T:A1— By, P:Ayg— By, and P : A1 — By are all bounded operators.

If0<o<1and0<r<oo, then

(Ao, A1)or = P((Bo, B1)o,r), [Ao, A1]e = P([Bo, Bi]o)-

PROOF. By boundedness of Z and the interpolation property (4.2), we have
that Z([Ao, A1]s) C [Bo, Bi]» and so

[Ao, A1]o = P(Z([Ao, A1]s)) € P([Bo, Bils)-

By boundedness of P, and again by formula (4.2), P([Byg, B1ls) C [Ao, A1]s; com-
bining these two inclusions yields that P([By, Bi],) = [Ao, A1]s. The same argu-
ment with formula (4.2) replaced by formula (4.1) establishes the result for the real
interpolation method. O

PROOF OF THEOREM 4.13. Let G be a grid of dyadic Whitney cubes and ob-

serve that
VEIE g ~ <][ |F|q> (o,
Qeg

Let Qo be the unit cube in R™*!. For any 1 < ¢ < oo and any 0 < p < oo, define
the space of sequences of functions £(p, 0, q) by

/
Up.9,0) = {{Falaeq : Fo € L'(Qu), (ZHFQHMQO)( Q)" < ool

By examining the proofs of [BL76, Theorems 5.6.1 and 5.6.3], we see that
(£(po, 00, ), £(p1,01,0))o.p, = {(Ps, 00, q)
and if 1 <py < oo and 1 < p; < oo then
[£(po, 00, q). €(p1, 01, 0)]s = U(po, b, )

We then apply Lemma 4.16 with (ZF)g(z,t) = F(zo + £(Q)z,to + £L(Q)t) for
appropriately chosen zg € R" and tg € R. This completes the proof. (|

2. Function spaces

 In this section we collect some useful information regarding the Besov spaces
B (R™) and the Triebel-Lizorkin spaces F}""(R™).
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We identify the following well-known spaces as Triebel-Lizorkin spaces; see
[Tri83, Sections 2.3.5, 5.2.3, and 5.2.4], as well as [MMOO, Proposition 3].

(4.17) HP(R™) = FP2(R™), nLH <p< oo,
(4.18) HP(R™) = FP2(R™), nLH <p< oo,
(4.19) CY(R™) = By>™®(R™), 0<0<1.

In particular,

(4.20) LP(R™) = HP(R") = FP*(R™), 1<p< oo,
(4.21) WP(R") = HP(R") = FP°R™), 1<p<oo.

Next, we provide some comments on the Besov spaces.

First, observe that if # > 0, then by formula (2.3) the constant functions
have B (R™) norm zero, and so elements of B5"(R™) are equivalence classes of
functions modulo additive constants. Next, observe that by formula (4.9) and by
formulas (4.17)—(4.21), we have that

(4.22)  BLP(R™) = (HP(R™), H'(R™))p, if0<6<1and HLH <p< oo,
(4.23)  BEP(R™) = (LP(R"),WP(R™))s, if0<f<landl<p<oo.

Recall from Section 4.1 that if 0 < p < co then HP(R"™) N H?(R") is dense in
BYP(R™) = (HP(R™), H’(R"))g . Thus, smooth, compactly supported functions
are also dense in BYP(R™).

Next, we identify the dual spaces to the Besov spaces. Recall that if 1 < p < oo
then p’ is the extended real number that satisfies 1/p+ 1/p’ =1, and if 0 < p < 1
then p’ = co. By [Tri83, Section 2.11],

(4.24) (BY"(R™)) = B’ilér/ (R™) provided 1 < p < oo,
(4.25) (By"(R™) = BS, 1 /p—1)(R™) provided 0 < p < 1.

We have the following embedding theorems for the homogeneous Besov and
Triebel-Lizorkin spaces. First, by the norms (2.2) and(2.3), the spaces " (R™)
and BY"(R") are increasing in r; that is, if 0 < rg < r; < 0o then "™ (R") C
FP™(R") and By (R™) C By™ (R™).

Another embedding theorem is also possible.

LEMMA 4.26 ([Jaw77, Theorem 2.1]). Let 0 < pp < p1 < 0o and suppose that
the real numbers 01, 0y satisfy 01 —n/p1 = 60y —n/po.
Then for any r with 0 < r < 0o, we have that

BET(R™) € BRYT(R™),  FPOT(R™Y) € B
We may embed Besov spaces into local L? spaces as well.

LEMMA 4.27. Let f € Bg’p(R") for some 1 < p < 0o and some 0 < 0 < 1. If
A = A(zo, R) CR™ is a ball of radius R and cr = f, f, then

(4.28) Ilf —crllzray < Clp, G)Re||f||f3§vp(w)~
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PROOF. Observe that
If = crllzeay < 2| fllze@n), If = crllLray < CO)RIf Il @)

The first inequality follows by direct computation and the second follows from the
Poincaré inequality. Applying the interpolation property (4.1) and formula (4.23),
we immediately derive the bound (4.28). O

We now provide some equivalent characterizations of Bg P(R™); we will provide
separate characterizations in the cases 1 <p < ocand 0 <p < 1.

Suppose first that 0 < # < 1 and that 1 < p < oco. Then by [Tri83, Sec-
tion 5.2.3],

)|p 1/p
(4.29) ey = ([ [ HOLEE deay) ™

In the special case p = oo, this reduces to

|f(@) = fw)l
4.30 f 500,00 (myny f - ny = €ss sup —_—
( ) ” HBe (R™) H ||C9(]R ) (,9)CRn X RN |m y|6

We can decompose Besov spaces into atoms, as in [FJ85].

DEFINITION 4.31. Suppose that 0 < p < oo and that § € R. Fix some integers
K> (1+4[0])+ and N > max([(n/p — n)4 — 0], —1), where [z] denotes the integer
part of  and 4 = max(x,0). Let ag be a function, and suppose that there is
some dyadic cube @ such that

* suppaq € 3Q,
lagllr=@q) < |Q|%/m1/P,
0% aq | L= (3q) < 1Q|%/"~1/P=1BI/" whenever |8 < K,
27 ag(x) dr = 0 whenever |y| < N.
Q

Here 3, v are multiindices. Then we say that ag is a (f,p) atom.

A main result of [FJ85] is that f € BY?(R"), if and only if there are constants
Ag and atoms ag such that

f= 2> Xaae. D Pl ®IflGpmp.
Q dyadic Q dyadic

~ Notice that because K and N may be chosen to be arbitrarily large, if f €
BIP(R™) then f may be expressed as a sum of atoms that are as smooth and have
as many vanishing moments as we like; conversely, if f is a sum of atoms that
satisfy the conditions above only for || < 6+ 1 and |y| < (n/p —n)4 — 0, then f
lies in By*(R™).

REMARK 4.32. Suppose that 1 < g <ooand 0 < 6§ < 1. If p > 1 then L(p,0,q)

and BYP(R™) are Banach spaces. If p < 1 then L(p,6,q) and BYP(R") are only
quasi-Banach spaces; however, the p-norm bounds

||f+9||L(p9q) < [If1I% Lp.o.g) T lgllf, L(p,6.,q)° fo<p<i
and
P < P P i <
||f +gHB§””(R") — ||f||Bg’p(R") + ||g||Bgvp(Rn)7 lf 0 < p — 1

are valid.
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The space BS?(R") has an atomic decomposition. The space L(p, 6, q) has a
natural decomposition as well, given by

F=3) Fo=) Flg
Qeg Qeg

where G is the grid of dyadic Whitney cubes. If T' is a linear operator and 0 <
p < 1, then we may show that T : L(p,0,q) — ByP(R") or T : ByP(R") —
L(p,0,q) is bounded simply by showing that \\TﬁQ||Bg,p(Rn) < C||13Q||L(p79,q) or
ITaQllLp.0.0) < ClldQll gpr (-

Another useful tool when dealing with Besov spaces with p < 1 is the notion
of a molecule. Suppose that 0 < § < 1 and that 0 < p < 1. As defined in [FJ85],

a function m is a (0, p) molecule if there is some zy € R™, some r > 0 and some
integer M large enough such that

|m(z)| <9~ "P(1 4 & — zo|/r)™™ for all z € R”,
\Vm(z)| < 07 /P72A 4 |z — x| /r) ™™ for all z € R™.

If m is a (6, p) molecule then m € BEP(R™); see [FJ85, Section 3].

Such molecules are often of interest because many linear operators map atoms
to molecules. However, our operators will map atoms to somewhat rougher func-
tions; thus we will need rough molecules. Such objects have been investigated
extensively in the case of Hardy spaces; see [TW80], [CGT81], [GCRdF85]. We
will use Lemma 4.26 and the formula (4.18) relating Hardy and Triebel-Lizorkin
spaces to generalize to Besov spaces.

LEMMA 4.33. Let0 <0 <1 andn/(n+1) <p <1 withl/p <1+60/n. Suppose
that 1 < q < co. Fiz some cube @ C R™, and let Ay = Q, A; = 27Q\ 2971Q for
j > 1. Suppose that there is a number ¢ > 0 such that

1
(4.34) (/ |[Vm(x)]? dm) ' < 2795(204(Q))I TP for all § > 0.
Aj

Then m € BEP(R™) with norm at most C(g, q).

PROOF. By [TW80, Section 2], Vm € H?*(R") and so m € H' (R"), where
1/po =1/p+ (1 — 0)/n. Notice that n/(n+1) < pp < p < 1. By Lemma 4.26 and
formula (4.18), we have that H°(R™) C Bj"’(R™), and so the lemma is proven. [

Finally, we prove the following lemma; this lemma will allow us to localize
functions in Besov spaces by multiplying by smooth cutoff functions.

LEMMA 4.35. Let f € BYP(R") for some 1 < p < oo and some 0 < 6 < 1.
Suppose that g is equal to 1 in A(xo, R), supported in A(xg,2R), and satisfies
VER| < C/R. Let er = f5 4 appago.r) /- Then

(4.36) Jim [|f = (f = er)&rll gprgny =0
provided 1 < p < oo and 0 < 6 < 1.

PRrROOF. Because constants have Bg’p (R™) norm zero, we may replace for-
mula (4.36) by

lim |[(f —¢r)(1 = &r)ll gp»(gn) = 0-

R—o0
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By the definition of real interpolation, we have that

gy = [ 08 ol + 7 Wby g 29 = .

Observe that we may choose g and h consistently over dyadic intervals; thus,

1 .0 ny = Z inf {27979 g; %, gy +27®" pa)HhaHWp(Rn g+ hy = f).
j=—o0
Fix a choice of functions g; and h;. Let A(R) = A(zo,2R) \ A(zo, R), and let
95,rR = JCA(R) 9i» hj.r = J[A(R) h; so that cg = g;,r + h; r. Notice that
(f —er)(1 —&r) = g;(1 — €r) + gj.rER + (hy — hiR)(1 — €R) — g R
and so

I/ = 2r)(X = &Rl gp gy < € > 277 g;(1 = €r) + 95, RERI T (g

j=—o0

i(p—pb
+ 27 [(hy — hy R)(1 - €R) — 95.R 5y gy
g5,r is a constant and so has Wlp (R™) norm zero. By direct computation,

195 (1 = €r) + 9j,RERI Lo @n) < 201951l L0 B7\A(20.R))-
Furthermore, V((h; — hj r)(1 —&r)) = (1 — €r)Vhj — (hj — hj r)VER, and so

1
;= b

By the Poincaré inequality the second term is at most C(p)||Vh;| Lo (a(r))- Because
A(R) C R™\ A(z, R), we have that

[(hj = hj.R) (L = ER)lyirpny < VAl Lr@m\AGo,R)) T+ RllLr(A(R))-

I =21 = €y <€ 32 2703 ooy

j=—00

0)
+ 2](1‘7 p ||Vh ||LP (R"\A(zo,R))"

Choose some some € > 0. Because f € Bg’p(Rn), there is some J large enough
that

Z 2_jp0||9j||ZL)p(Rn) + 2j(p_p9)||th||ip(Rn) <e&.
l51>J

Because p < oo and there are only finitely many integers j with |j| < J, there is
some R > 0 large enough that

—jpb j(p—pb
2795 1o e Ao, my + 2NV R Ao ) S 51T
for all j with |j] < J. Summing, we see that if R is large enough then
)1 — )P <
||(f CR)(l gR)”Bg’p(]R") <Ce

as desired. O
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4.3. Solutions to elliptic equations

In establishing bounds on potential operators and well-posedness of boundary-
value problems, we will need some properties of solutions to the equation div AVu =
0. We begin with the following well-known bound.

LEMMA 4.37 (The Caccioppoli inequality). Suppose that A is elliptic. Let
X € R" and let » > 0. Suppose that div AVu = 0 in B(X,2r), for some
u € WE(B(X,2r)). Then

C
Y uf
B(X,r) " JB(X,2r)\B(X,r)

for some constant C depending only on the ellipticity constants of A and the di-
mension n + 1.

Next, we need local bounds on w and its gradient. Recall from formula 2.17
that if A satisfies the De Giorgi-Nash-Moser condition, then any function w that
satisfies div AVu = 0 in B(X, 2r) also satisfies

1/2
u<X>|sc(f |u2) .
B(X,r)

We wish to show that we can replace the exponent 2 by any exponent p > 0. In
at least the case of real coefficients, this result is fairly well known. We will also
need a similar result for the gradient Vu of a solution; this result may exist in the
literature but we provide a proof for the sake of completeness.

We begin with the following lemma; we will follow the method of proof given
in [FS72, Section 9, Lemma 2], where such inequalities were established in the case
of harmonic functions.

LEMMA 4.38. Let 0 < pg < q < co. Suppose that U C R" ! is a domain, and
that u is a function defined on U with the property that, whenever B(X,2r) C U,
we have the bound

T_("+1)/q||u||Lq(B(X,r)) < Cor—(n-‘rl)/Po HUHLPo(B(X,zr))

for some constant Cy depending only on u (not on the specific ball B(X,r)).
Then for every p with 0 < p < oo, there is some constant C(p), depending only
on p, po, q and Cy, such that

(4.39) r= D | e g x,ry) < CE)r™ TPl 1o (5 x 20)-

PRrOOF. Fix some X, r with B(X,2r) C U. By assumption we have that the
bound (4.39) is valid for p = pg. Observe that if (4.39) is valid for some p < ¢ and
for arbitrary balls B C U, then by considering small balls of radius p’ — p, we have
that

B
410 ol < O (L) sy
whenever 0 < p < p’ < 2r and p < ¢, where 8 = (n+1)(1/p—1/q) > 0.

Let po be as given in the theorem statement and let p; = p;_1/2 = 277 py.
We will show inductively that if the bound (4.39) (and thus (4.40)) is valid for
p = p;, then these bounds are also valid for p = p;11 (at a cost of increasing the
constant C(p)). Since p; — 0 as j — oo, Hoélder’s inequality then implies that
(4.39) is valid for all p > 0.



40 4. INTERPOLATION, FUNCTION SPACES AND ELLIPTIC EQUATIONS

Let r = pg < p1 < p2 < --- < 2r for some p to be chosen momentarily, and
let By = B(X,pg). If 0 <7 < 1, then

1/p; 1/p;
lallscony = ([ 1) = ([ pugon)
By By

and if 0 < 7 < 1/2, then pj+1/7p; > 1 and so we may apply Holder’s inequality to
see that
ull zrs () < NullZries g lull 7 7s,)

where «y satisfies 1/p; = 7/pj41 + (1 —7)/7.

Choose 7 = 7(j) so that v = ¢; this means that 7 = (¢ — p;)/(2¢ — p;), and
because p; < pg < ¢, we do have that 0 < 7 < (¢ — po)/(2¢ — po) < 1/2. By the
bound (4.40),

lulles (B, ||U|\ij+1(3,c) ||U\|Lq(3k)
rn+1)/p; = pn+1)7/pjv1 p(n+1)(1-7)/q

< HUHEP]‘H(B,C) C:) r BHUHL"J'(B;CH) 1=r
= pn+1)7/piga Pj Pk+1 — Pk r(n+1)/p; ’

Recall that pg = r. Let pp41 = px +7(1 — O‘)O’k for some constant 0 < o < 1 to be
chosen momentarily. Notice that limg_, o, pr = 2r. We then have that

lullLes (B, < <||u||L”J'+1(Bk))T( C(pj) J,kBHUHLpJ(B;H_l) T
(

r(n+1)/p; r(n+1)/pjsa 1—0)8 r(n+1)/p;
T 1—7
_ —kB(1—7)/T ||U\\LPJ+1(Bk) HUHLPJ'(BkJrl)
= (C(pﬂ’”) H(nD/ps51 F(n1)/p; '

Young’s inequality implies that

||U||ij(Bk) k ||u||LPJ+1(B llullLes (B
IBNLPI (Br) . —kp(1—7)/r WPNLW 1 (Be) g ) VLY (Brya)
s/, < 7O 0)e meEsyyreail Gl e ey
Applying this bound to k£ = 0 and iterating, we have that
]l ps U1 LP3 (Bo) mi:lc (1 — )k 1,—kp(1=7)/T Hu||LPJ+1(Bk)
r(n+1)/p; p‘” T r(n+1)/pjq

_ m+1 ”u”ij (Bm+1)
+(1-7) ) /p;

We want to take the limit as m — co. Choose o so that (1 —7) < o?(=7)/7 < 1;
then the sum converges and we have that

”U’HLPJ'(B(X,T)) ol _)HUHLPJ"H(B(X,QT))
oD/ = O\ T G e

This completes the proof. 0

We now apply Lemma 4.38 to solutions and their gradients.

COROLLARY 4.41. Suppose that A is elliptic and satisfies the De Giorgi-Nash-
Moser condition. If div AVu =0 in B(X,r) and Vu € L*(B(X,r)), then

1/p
w0l cw(f, ) forano<p<
B(X,r)
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PROOF. By formula (2.17), we may apply Lemma 4.38 with ¢ = oo and py =
2. O

LEMMA 4.42. Suppose that A is elliptic. If divAVu = 0 in B(X,2r) and
Vu € L?(B(X,2r)), then

1/q 1/p
(f |Vu|q) < C(p.a) (][ |Vu|p)
B(X,r) B(X,r)

forany 0 <p<oo and any 0 < ¢ < p*.

ProOF. By Hoélder’s inequality (if ¢ < 2) or by Lemma 2.12 (if 2 < ¢ < p™),
we need only prove this lemma for ¢ = 2. But again by Lemma 2.12, we may apply
Lemma 4.38 to Vu with ¢ = 2 and with p~ < py < 2. O

We now consider some bounds valid in the special case of t-independent coef-
ficients.

LEMMA 4.43 ([AAAT11, Proposition 2.1]). Suppose that A is elliptic and t-
independent, and suppose that Q C R™ is a cube. If u satisfies div AVu = 0 in
2Q x (t —4(Q),t + £(Q)), then whenever 0 < p < p* we have that

Q) /4 1/2
(][ |Vu(z,t) |pdx> < C’<][ 7[ |Vu(z s)|2dsdx) .
t—£(Q)/4

We remark that if A is ¢-independent and div AVu = 0 in 2Q x (t —4(Q)/4,t+
£(Q)/4), then div AVO,u = 0 in the same region. Thus, if s is near ¢ then 9;Vu( -, s)
is in LP(Q), and so s — Vu(-,s) is continuous (¢t — £(Q)/4,t + £(Q)/4) — LP(Q).
Thus, Vu(-,t) is well-defined as a LP(Q) function.

COROLLARY 4.44. Suppose that div AVu = 0 in ]Rf'l and that N, (Vu) €
LP(R™) for some 0 < p <p*t. Then

iglg”vu( St)lLe@ny < CINL(Vu)| e wn)-

PRrROOF. Choose some t > 0. If Q C R™ is a cube of side-length ¢/C, for a large
constant C, then by Lemma 4.43, we have that

/ Vule, t)]? dr < C|Q| inf Ny (Vu)(y)? < C / N (V) () dy.
Q veq Q

Summing over a grid of such cubes completes the proof. O

Finally, we remark that if p™ is large enough, then Morrey’s inequality guar-
antees validity of the De Giorgi-Nash-Moser condition; furthermore, we may put a
lower bound on the number «q in terms of p™. This is a straightforward general-
ization of the results in [AAAT11, Appendix B], where it was established that in
dimension n+ 1 = 3, all t-independent elliptic matrices satisfy the De Giorgi-Nash-
Moser condition.

LEMMA 4.45. Let A be elliptic and let p™ be as in Section 2.2.

If pt > n+1, then A and A* satisfy the De Giorgi-Nash-Moser condition with
exponent o for any o with 0 < a <1 —(n+1)/p*.

If in addition A is t-independent, then A and A* satisfy the De Giorgi-Nash-
Moser condition with exponent o for any o with 0 < a < 1 —n/p*.
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PrOOF. If 0 < a < 1 — (n + 1)/pT then the bound (2.16) follows from
Lemma 2.12 by Morrey’s inequality; see, for example, [Eva98, Section 5.6.2].

Suppose A is t-independent. If div AVu = 0 in some ball B((xo,t),2r) and n <
po < pT, then by Lemma 4.43, we have that Vyu(-,t) € LP°(A(xg,r)). But then
by Morrey’s inequality, we have that u(-,t) € C*(A(xo,7)), where a = 1 — n/po.
Because div AVO;u = 0, we have that d,u is locally bounded; thus, we may show
that u € C%(B(Xo,r)) whenever div AVu = 0 in B(Xg,2r). This completes the
proof. |

4.3.1. The fundamental solution. We now discuss the fundamental solu-
tion. Let A be an elliptic matrix such that both A and A* satisfy the De Giorgi-
Nash-Moser condition. We say that Féc t is a fundamental solution for div AVu = 0
if

(4.46) /R . AVI‘éN) Vo =p(x,t) forall p € C°(R")
and if T4 | satisfies the bound

(1)

(4.47) |VFé7t)(y, 8)[*dyds < Cr'™™ for all 7 > 0.

/B((z,t),Qr)\B((m,t),r)
Such a fundamental solution exists whenever n + 1 > 2; it was constructed in
[HKO07] (in the case n + 1 > 3), and another construction (valid for n + 1 > 2)
was provided in [Ros12]. In the case n +1 = 2, see also [AMT98], [KR09]
and [Bar13]. We remark that the fundamental solution is unique up to an additive
constant.

We will need some additional properties of the fundamental solution. First, by
Holder’s inequality, if 1 < p < (n 4+ 1)/n, then

(4.48) / VT2 o (y, 5)P dyds < C(p)r+nrm,
B((z,t),r) ’

This was observed in [Ros12, Proposition 5.2] and [HKO07, Theorem 3.1]. Next,
by Lemma 4.43 we have that if A is t-independent and 1 < p < p™ then

C
4.4 ra Py <
i) [l iy €

for all r + |s — ¢| > 0.

The fundamental solution is only defined up to an additive constant. If n4+1 >
3, then by the Poincaré inequality, the bound (4.47), and Holder continuity of
solutions, we have that limje ¢ oo Fa,t)(y,s) exists; we can normalize by tak-
ing this limit to be zero. If we do so, then the formula (2.18) is valid; that is,
I‘é‘,_’t)(y, s) = Féj’s) (z,t). If n+1 = 2 then this limit does not exist. However, there
is still a possible normalization such that formula (2.18) is valid.

Notice that because F(A$ 7t)(y,s) is a solution to an elliptic equation in the
variables (x,t), we may apply the De Giorgi-Nash-Moser condition; by applying
the Poincaré inequality to the bound (4.47), we see that if |(z,t) — (2/,t")] <

%|<$7t) — (y, s)|, then

Cl(z,t) — (', )|
(. t) = (y, s)[" 1+

(4.50) |Pé’t)(y, s) — Fa,yt,)(y, s)| <
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Moreover, by uniqueness of the fundamental solution we have that

(4.51) Vréc,t)(y» s) = vré,tﬂs)(y, s+ 6),
(4.52) vr(;’t)(y, s) = VF{;M (y,s)

for any z, y € R™ and any ¢, s, 6 € R.

We remark that formulas (2.22) and (2.23) are straightforward to derive from
the properties of the fundamental solution given above.

Finally, we have the following lemma.

LEMMA 4.53. Suppose that F : R s C1 s smooth and compactly sup-
ported. Let

u(z,t) = —/]R . Féhs)(x,t) div F(y,s) dy ds = / VFE‘;}) - F(y,s)dyds.

]Rn+1

Then div AVu = div F in the sense of formula (2.10), and u € W2(R™+1).
Furthermore, we have the bound

1, =
(4.54) [VullL2®n+1) < X||FHL2(R”+1)~

PROOF. If n 4+ 1 > 3, we take our construction of the fundamental solution
from [HKO7]; their construction gives that div AVu = div F and u € W2(R"1).

If n+ 1 = 2, the fact that divAVu = div F may be seen by interchanging
the order of integration in formula (2.10). By the bound (4.48), we have that
Vu € L (R™!) for any p < 2; in particular, Vu € L} (R"*!) for some p > p~
and so by Lemma 2.12 we have that Vu € L7 (R"*1).

We wish to show that Vu is globally in L?(R"*1). Suppose that Fis supported
in some ball B(0,r). If |(x,t)] = R > 8r, then

et =| [ T o) Flyns) dyds
B(0,r) ’

1/2
< ||F||L2(]R1+1) <‘/B(O )|VFa’t)(y7s)|2dyds) .

Because Fé:t) is a solution to div A*VFE?:Q = 0 away from the point (z,t), we may

apply the Caccioppoli inequality to see that

C, =
u(e, )] < —lF L2 i) (/
B(

By the bound (4.50) and formula (2.18),

1/2
\Féyt) (y,s) — r(;’t)(a 0)|* dy ds) .

,27)

re o
lu(z,t)] < CﬁHFHm(Rm)-

Let A; = B(0,2771r) \ B(0,27r); then if j > 4, by the Caccioppoli inequality we
have that
Vu? < €22 [ uf? < 02 Pl s
and so Vu € L*[R'!\ B(0,8r)). Since Vu € L? (R'T!), we have that u €
Wf(Rl—H).
We must now establish the quantitative bound (4.54). We will use the following
generalization of the Lax-Milgram lemma to complex spaces.
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THEOREM 4.55 ([Bab71, Theorem 2.1]). Let H; and Hy be two Hilbert spaces,
and let B be a bounded bilinear form on Hy x Hs that is coercive in the sense that

B(w,v B(u,w
ap B N, s By,
weH;\{0} |w|| &, weHy\{0} l|w|| e,
for everyuw € Hy, v € Ho, for some firted A\ > 0. Then for every linear functional T
defined on Hy there is a unique ur € Hy such that B(ur,v) = T(v). Furthermore,

lurlla, < $IT ey e -

Apply Theorem 4.55 to the bilinear form and linear operator
Bm=| Vij-AVE,  T)=| Vi F

Rn+1 Rﬂ,+1
on the spaces Hy = Hy = W12 (R™*1). The function uz produced by Theorem 4.55
satisfies the formula div AVur = div F' and the bound

1, =
IVur|| 2@ty < XHFHLQ(R"“)a

and is unique among functions in W2(R"*+1). But u € W2(R"*!) with div AVu =
div F as well; thus, u = ug and the bound (4.54) is valid. O



CHAPTER 5

Boundedness of Integral Operators

In this chapter, we will bound the integral operators II*, D4 and S* used to
construct solutions to boundary-value problems; that is, we will prove Theorem 3.1.
We will begin with the Newton potential IT* in Section 5.1 and will move to the
layer potentials D4 and S4 in Section 5.2.

5.1. Boundedness of the Newton potential

In this section we bound the Newton potential 114 : L(p,0,q) W(p,@,q);
that is, we establish the bound (3.8) for p, ¢, 6 as in Theorem 3.1. We begin with
smooth, compactly supported functions.

THEOREM 5.1. Let F be smooth and compactly supported in the half-space
Riﬂ. Suppose that A and A* are elliptic, t-independent matrices that satisfy the
De Giorgi-Nash-Moser condition. Suppose that p~ < q < pt, that1l —a <6 < 1,
and that 1/pT <1/p<1+(a+6-1)/n.

Then the bound (3.8) is valid; that is,

.\ P4
/ <][ VHAF|q> e
R1+1 Q(z,t)

L\ P/a
< C(p,G,Q)/ (7[ |F|‘1> tP=1=P0 d .
Ri+1 Q(z,t)

The acceptable values of p and 6 are shown on the right of Figure 5.1. After
proving Theorem 5.1 we will extend to the full range of p, 8 allowed by Theorem 3.1
using duality and interpolation.

PRrROOF. Let G be a grid of dyadic Whitney cubes in ]R:L_'H. We remark that

p/q
S w@)r pe<][|F|q> z/ <][ Fq) 1P=1=P9 i .
RiJrl Q(z,t)

QEg

The formulation in terms of dyadic cubes will be more convenient.
Let > ocgpq be a smooth partition of unity with ¢ supported in Q" =
(5/4)Q. We then write

A F (2, t) = u(x,t) Zuth
Qeg
where

Q(@,t) / VI, (y:5) - Fy,) ey, s) ds dy.
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By Lemma 4.53, we have that div AVug = div(gpQF_"). By Lemmas 4.53 and 2.12,
we have that

(5.2) / Vug(x,t)|7dzdt < C(q) | |F(x,t)|? de dt
N(Q) Q'
for any ¢ with 2 < g < p*. Here N(Q) is the union of dyadic cubes R € G with
dist(Q, R) = 0; observe that 2Q C N(Q) C 5Q.
Let p~ < ¢ < 2s0 that 2 < ¢’ < p™; we claim that the bound (5.2) is still valid.

To see this, recall that Fé o(@1) = I‘é;t)(y, s). Therefore, the adjoint (VII*)* to

the operator VII? is VII4". So since VII*™ is bounded LY (N(Q)) — L9 (N(Q)),
we have that VII“ is bounded LI(N(Q)) — LI(N(Q)).

We now consider R\ N(Q). We divide R’ into thin slices as follows.
Loosely, we would like A4, x(Q) to be the union of the dyadic cubes R € G with
{(R) = dist(R, OR"™) = 274(Q) and with

dist(R, Q) ~ diam(A; x(Q)) ~ 2* max(1, 2/)¢(Q).
Estimating the volume of this region, we see that there are C'(2¥ max(1,277))" such
cubes.

More precisely, we define A;(Q) as follows. For any R € G let m(R) be the
projection of R onto R™. If j <0, let P;(Q) = 7(Q), and if j > 1 then let P;(Q) =
7(R) where R is the unique cube in G with ¢(R) = 274(Q) and 7(Q) C 7(R).

Then let

Aj0(Q) = 1TF;(Q) x (274(Q), 27T1U(Q)) \ N(Q),
and for k£ > 1 let

Ajr(Q) = (2" + 1)F(Q)\ (22 + 1) F;(Q)) x (274(Q), 271(Q)).
Notice that N(Q) C 5Q and so N(Q) N A;1(Q) = 0 for any & > 1. We use odd
numbers so that A;; will be a union of dyadic Whitney cubes.

We will need two larger versions of A, ;.. First, let A;yk(Q) = URrca, .(@)(5/4)R.
Next, let
Ajo =32P;(Q) x (—max(2,2772)¢(Q), max(2, 27)0(Q)) \ (3/2)Q
and
Ajr = (2"°F(Q)\ 2P P(Q))
x (—2F max(2,277)0(Q), 2% max (2, 277)0(Q)).
By Lemma 4.42, we have that

> (ﬁ |WQI")p/q€(R)"+P‘P9 S elpi(e)) it /A Vuol.

RCAj,k(Q) ;,k(Q)

If p < p™ we may use Lemma 4.43 to bound the right-hand side; for simplicity of
exposition and because we will later use duality and interpolation to generalize to
a broader range of p, we will not consider the case p > p*. Because div AVug =0

in Aj j, we have that

A/,k'V“Q'p < CYU(Q)(2* max(1,27)((Q))"? (][ lucz?)m'

Js Ajk



5.1. BOUNDEDNESS OF THE NEWTON POTENTIAL 47
But if (z,t) € Aj7k(Q), then for any ¢ with ¢’ < p™ we have that

gz, t)] < / IVTA (@, )| |y, 5)| ds dy

1/q’ 1/q
(/ VL 5 s (/Q 17)

CUQ) )
< (2F max(1, 29))n— 1+ (]é/|F|q>
and so

s Y (4 |VuQ|q)p/qe<R>”+M9

RCA;k(Q)
- CK(Q)”‘H’—W 23 (p—p0) ][ |ﬁ|q p/a
- (2F max(1,27))nptpa—n / '

Suppose p < 1. Then

P <][ |Vu|q> (R < 3 (Qeg ( ][ IVuQ|q>1/q>pg<R)n+p .

Reg
q
<> > (f Vqu) (R,
QeEg ReG

Let 4;_1(Q) = N(Q) N (R™ x (27,27%1)); notice that A; _1 = 0 unless j = —1,
0 or 1. By the bound (5.2), formula (5.3) is still valid for & = —1, and R} =
use U _; A;x(Q). Thus,

j=—00

p/q
> (Frour) " pom
Reg VR
Q) tp—r02i(p—p0) . \P/a
< q .
c Z Z Z Qk max 1 2]))np n+pa <]€2,|F| >

QEG j=—00 k=

The sums in j, k converge provided 6 < 1 and np — n + pa > p — pb; the second
condition is equivalent to 1 + (v + 6 — 1)/n > 1/p. Thus the bound (3.8) is valid
forpwith1 <1/p<l+(a+6-1)/n.

Now, suppose that 1 < p < p*. Again we have that

P <][ |w|‘1> qé (R0 < 3 (Qeg(][ |quq)1/q>pg(R>n+p "

RegG

To exploit the bounds established above, we write the inner sum (for fixed R) as
1/q\ p

(Emer)V-(£ £ T (fmer))

Qeg M1t j=—cok=—1Qeasl(r) "

where A;;(R) is the set of all cubes @ that satisfy A;x(Q) D R. We wish to move
the summation outside the parentheses. Because geometric series are convergent,
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we may use Holder’s inequality to show that if € > 0, then

(S5 % (fwwer) )

j=—00 k=—1 QGA (R)

Z Z zkmaxf;a)) ( 2 (ﬁlvw'q)w)p'

j=—ook=—1 QEA; L (R)

Observe that there are C(2F max(1,27))" cubes Q with R C 4, 1(Q), and so again
by Holder’s inequality we have that

(= (f 'V“Q'q>1/q)p< s 2, 'V“Q'q>

QeA; L(R) QeA; L(R)

Combining the above bounds yields that

(7[ |Vu|q> ((R)"PP0
Reg

JEg )n+p—p9 /a
< Z Z Z 2k max 1 2]))n7np725 (][ Vqu) .

ReG j=—00 k=—1 QEA; k(R

We may now interchange the order of summation. By the bound (5.3), we have
that

<][|vu|q> O(R)™+=0
Reg
£)2i(P—pli—e)

Z Z 2’C max(1, 27))pa—2¢ ZE(Q)WW*M (][Iﬁ"q)p/q,

j=—o0 k= Qeg

If we can choose € > 0 such that pa —2¢ > p—pf —e > 0, then the sums in j and k
will converge and we will have completed the proof. Solving these inequalities, we
see that it suffices to require 1 — a < 6 < 1, as desired. O

Smooth, compactly supported functions F are dense in L(p,0,q) for any p,
g < oo. Thus, we may extend II4 to a bounded operator L(p,0,q) W(p,6‘ q)
for p, g, 6 as in Theorem 5.1; the acceptable values of (6,1/p) are shown on the
left-hand side of Figure 5.1.

Now, recall that T4 (Y) = T'¢"(X) and so the adjoint to VII* is VII4". Thus
by duality, we have that the bound (3.8) is valid if 0 < 6 < «a, p~ < p < o0, and if
pT<qg<pT.

Thus, II* is bounded L(p,8,q) — W(p,#,q) provided p~ < ¢ < pT and pro-
vided the point (6,1/p) lies in one of the two regions indicated in the middle of
Figure 5.1.

We may use interpolation to fill in the gaps; see Theorem 4.13 and the inter-
polation properties (4.1) and (4.2). Thus, VII* is bounded L(p,8,q) — L(p,0,q)
for all p, 8 in the convex region shown on the right side of Figure 5.1. (This is the
same region as in Figure 3.1.) Thus, the bound (3.8) in Theorem 3.1 is valid.
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1/p

FIGURE 5.1. Values of p, § such that 14 is bounded L(p, 0, q)
W(p,0,q) given by Theorem 5.1 (left), duality (middle) and inter-
polation (right).

5.2. Boundedness of the double and single layer potentials

In this section, we will complete the proof of Theorem 3.1 by establishing the
bounds (3.6) and (3.7) on D and S; we will do this by bounding the combined
operator T of formula (2.24).

We begin by discussing the ways in which T is a well-defined operator on
Bg’p (R™). Suppose that A is ¢-independent and that A and A* satisfy the De
Giorgi-Nash-Moser condition. By the bound (4.49) we have that if 1 < p < p™
then VI, (+,0) € LP(R™) with [VT (L, (-, 0)|[Lr@ny < Ct="01/P) Thus, the

integrals in the definition of 7 converge absolutely whenever f € LP(R"), p~ <
p < 0o. Furthermore,

(5.4) 1T f(z,t)] < Ct_"/p\|ﬂ|Lp(R7l) provided p~ < p < 0.

Because smooth, compactly supported functions are dense in Bg’p (R™) whenever
0 <p<ooand 0 <6 <1, once we have established boundedness we will be able
to extend 7T to a well-defined linear operator on Bj*”(R™).

If f € L>®(R"), we may define 7f up to an additive constant via the formula
6:5)  THat) =i ) = [ Va0~ Vatfi o w0) - Flu) dy

Compare to the definition (2.24) of 7 f(z,t). Recall that Vau = (Vu, &,y -
AVu). By the bound (4.50) and Lemma 4.43, the integral in formula (5.5) converges
absolutely whenever (z,t) € R7™ and (2/,¢) € R

We will need the following useful property of 7.

LEMMA 5.6. If f(y) = U for any constant vector U, then Tf s also a constant.

PROOF. Let ¢ be smooth, supported in A(0,2R) and identically 1 in A(0, R)
with [Vegr| < C/R. Again by the bound (4.50) and Lemma 4.43, we have that

Ti(ax,t) — To(',t') = limg_oo T (0rD)(x,t) — T(pr¥)(2',t'). Recall that Tf =
(SV) - f = DfyL. If fj = ¥j| is a constant, then integrating by parts we have that

(SV)) - (prT))(2,t) = (SV) - (prT)) (2", 1)

= /Rn (TG0 (@, 1) = T3, 0) (@) Ver(y) - ) dy.
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By the bound (4.50), this integral goes to zero as R — oo; thus (SV)) - 7 is a
constant.

If f| is a constant, then so is Df,; see [HMMbDb, Remark 4.2], or apply the
definition (2.11) of conormal derivative to compute D(ogrfL). O

We remark that the condition that 74 be constant for any constant ¢ is a
necessary condition for 7 to be a well-defined operator on Bg P(R™) for any 6 > 0,
because elements of Bg’p (R™) are only defined up to additive constants. Fur-
thermore, it is straightforward to establish that if f(zo) = 0 for some zy and if
feC'(Rm) = B> (R™) for some 0 < 6 < a, then the integral (5.5) converges ab-
solutely. Thus, the operator 7 may be defined on such spaces via the formula (5.5)
and the condition T¥(x,t) — Tv(a’,¢') = 0 for all constant vectors ©.

5.2.1. Boundedness in the range p~ < p < p™. In this section we will
establish the bounds (3.6) and (3.7) under the additional assumption that p~ <
p < pT. We begin by proving the following theorem.

THEOREM 5.7. Suppose that A is elliptic, t-independent and that both A and
A* satisfy the De Giorgi-Nash-Moser condition. If 0 < 0 < 1 and p~ < p < oo,
then

(58) [ o Fape o dide < 0001
R

—

PROOF. By Lemma 5.6, 8,7 f(z,t) = 8, T (f — f(x))(x,t). So by the definition
(2.24) of TF,

/ 0T Fla, £)[P47~1 70 da i
RPH1

[e’e] . . . p
<o [Tem [ (] 17 - fla 9ort ol ay) dear

Recall that VFé:t)(y, 0) denotes the gradient in y and s of F(St) (y, s) evaluated at
s=0.
Applying Holder’s inequality, we see that if 8 is a constant then

([ 176~ o) Ivor o) dy)
If(y)—f(x)l)p ( ('Vat (20 W O)>p/ )p/”/
</Rn<<t+x—y|>ﬂ o[, -7 ) @)
Let Ag = A(w,4t), and if j > 1 then let A; = A(x,2972t) \ A(z,27%1t). Then

p/
((t+ 1 =9IV (w,0)) " dy
R’ﬂ

—Z/ (¢ + 12—y IVaT L (0 0)1) dy

< CZ (27¢) o ][ VoL (4w, 0) dy.

7=0
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If p > p~, then p’ < pT, and so by Lemma 4.43 and the bound (4.47),
][ VO ) (5, 0)7 dy < C(278) 77/ ("1,

Therefore,
p/
((t+ 12 =y’ |90 o (5,0)]) dy
Rn

<C Z(th)n-s-ﬁp/—p'(n-&-l) — @' /p)(Bp—p—n) Z 9 (0’ /p)(Bp—p—n)
=0 =0

If Bp — p —n < 0, then the sum converges and so

/ 10T Fla, )PP da it
R'n+1

"
<0/ it pf’/ / ( )|> dy tPP7P~" dx dt
n JRn t+|x—y|)

[ [ 1w-r >|p/°°t_1 Py
= — €T t X
o g Y o (t+lz—yprr Y
|p

_c 5—1—P9+;Dﬁ—nd dy d
= /”/" |£L'— |n+p0 /(; (S—I—l)pﬁ sayar

where we have made the change of variables s = |z — y|t. If we choose f such that
—1—pO+pPp—n > —1, then the integral in s converges. We recognize the remaining
term from formula (4.29) as being comparable to ||fHBg,p(R"); thus, formula (5.8)
is valid provided we can find a real number g such that

—l1<-1—-n+pp—0p and pBp—p—n<O.

Solving, we see that we need only require n+6p < 8p < n+p, and so (5.8) is valid
provided p~ < p<ooand 0 <6 < 1. O

We have established that if p~ < p < 0o, then

/ 0T Fla, )P dt i < C| |
R"

+

B:D :D Rn)

To improve to an estimate on the full gradient, we first observe that if p < pT, then
by the Caccioppoli inequality and Lemma 2.12 applied in Whitney cubes, we have

(5.9) / OV T Fla, )20~ 17 dp dt < C||f|?
Ry

BYP(Rn)
We will use the following lemma to remove the derivative 0.

LEMMA 5.10. Let E C R™. Suppose that B > —1, that 1 < p < oo, and that
u € Wf’loc(R"H). Then for some constant C(p, B) we hcwe that

(5.11) / /|u x, )PP dxdt < C(p, B / /|8tu x,t)[PtPHP da dt
0

+ C(p, B) liminf t1+7# / |u(z, t)|P de.
t—o0 E
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We intend to apply Lemma 5.10 with u(z,t) = V’Tf(a:,t) and with 8 = p —

1 —pf. We will first prove Lemma 5.10 and then show how to deal with the second
term on the right-hand side of (5.11).

PrROOF OF LEMMA 5.10. This has been investigated for p = 2 and § an inte-
ger and can be proven using the same techniques; see [AAAT11, formula (5.5)],
[GdIH12], and [BM13, Lemma 7.2]. Let 0 < € < R. Then

/ /|ua:t|ptﬂda?dt</ /|uxR|pt5dxdt
+/E /t %/E|u(az:,s)|pclaz:dstﬁ dt.

i/|u(;1c,t<5)|pclac§/p|us(x7s)||u(ac,s)|p_1 dx
dS E E

< Cp/ n PP Hou(z, 8)P 4+ ns ™ u(x, s)|P da
B

But

for any 7, s > 0, and so

R R
/ /|u(m,t)|”t’3dasdt§/ /|u(m,R)|pt5dscdt
€ E € E
R (R
JrC'pnlfp/ / /spfl\asu(x,s)\pdxdstﬁdt
€ t E
R (R
+C’pn/ / /s_1|u(x,s)|pdxdstﬂ dt.
€ t E

Interchanging the order of integration and evaluating integrals in ¢, we have that

R RIB _ 148
/ /\u(x,t)|ptﬁ da dt < 7/|u (z, R)|P dx
€ E

B+1
sPtB _ g1+Bgp—1
+Cpn' / / 1575 |Osu(x, $)|P dx ds.
B _ 148
+Cp77/ / ° liﬂ /S|u(ac,s)|pdmds.

Because S+1 > 0 we may drop the terms involving powers of €. Observe that if the
first two terms on the right-hand side are finite, then so is the last term. Therefore,
if we choose n = (14 3)/2C,, we may hide this term and see that

R
/ / |u(z, t) P17 da dt < CpﬁRHB/ lu(z, R)|P dx
€ E E

R
+CP:B/ /153p+6|8su($,8)|p dx ds.
€

Taking the limit as ¢ — 07 and the limit inferior as R — oo we recover (5.11). O
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Let R > 0 be a large number. By Lemma 5.10 and formula (5.9), we have that
if p” <p<p"tand 0 <6 <1 then

// VT f(z, )PP~ 1P da dt
o JA@©,R)

CO Oy + C0) imint 7 [ (VT fla o) do.
A(O,R)

t—o00

By Lemma 4.43, the Caccioppoli inequality, and the bound (5.4), we have that if
p~ <p<p"andt> R, then

e [ 9T o< e [ T ol s
A(O,R) A(0,t)

3t/2 p/2
< C(p)tptn—r? (][A(O 2t)][ VT f(x, )2 dsdm)

7t/4 p/2
< C(p)tnrt (7[ ][ T f(z,s)|? dsd:z:)
A(0,3¢)

C(p)t~ pe”fHLp(]Rn)

which approaches zero as ¢t — oo. Thus, if f € LP(R™) N BYP(R™), we may take
the limit as R — oo to see that if 0 < §# < 1 and p~ < p < p* then

(5.12) [ TRt ddt < Co.0) 11
+

Applying Lemma 4.42, we see that if 0 < p < oo and 0 < ¢ < p™, then the bound
(5.12) implies that

p/q
(5.13) / (][ VTf|q> Y ddt < C(p,0, )7y
R \JQ(a,t) ®R™)"

Because LP(R™) N BEP(R™) is dense in B (R™) for any 0 < § < 1 and any p <
o0, we may extend 7 to a bounded operator By (R™) — W (p, 0, q).

5.2.2. Atomic estimates: boundedness in the range p < 1. In this sec-
tion we will establish the bounds (3.6) and (3.7) for p < 1 and satisfying the
assumptions of Theorem 3.1. (That is, we will consider p and @ that satisfy for-
mula (3.2).)

THEOREM 5.14. Let A be elliptic, t-independent and such that both A and A*
satisfy the De Giorgi-Nash-Moser condition. Let dg : R™ +— C"*1 be a vector-valued
(0,p) atom in the sense of Definition 4.31 for somel—a < 0 <1,n/(n4+a) <p<1
with 1/p <14+ (0 +a—1)/n. Then

(5.15) / \VTdg(x,t) P2~ dz dt < C(p, ).
R

By Lemma 4.42, and because L(p, 6, q) and B5”(R™) have p-norms when p < 1
(see Remark 4.32), the bound (5.15) implies that the bounds (5.12) and hence (5.13)
are valid for p, 0 in this range as well.
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PROOF OF THEOREM 5.14. First, observe that if 0 < p < 2, then by Holder’s
inequality

166(Q)
/ / VT g (e, )P dt da
8Q Jo

16£(Q) p/2
< C|Q|/0 (]éQWTaQ(a;,t)F dl’) tP=1=P0 gt

If p > 0 then

166(Q)
/ / VT g (e, )P dt da
8Q Jo

p/2

164(Q)
<ClQ| (/0 ]£Q|VT&’Q(17, £)|2 da t =P/ 2-P0=5)(2/p) dt>

16£(Q) 1-p/2
y ( / A(/2-148)/(1-p/2) dt)
0

164(Q)
<c@)lQI+rm ( /O ]£Q|V76Q(x7t)|2 da $2~1=2(0+8/p) dt)

Let 8/p=(1—6)/2 so that 0 < 8+ 3/p < 1; then by (5.13) with p and ¢ replaced
by 2 and 6 replaced by 6 + 8/p, we have that

p/2

16£4(Q)
/ / VT g (@, P17 dtdz < ClQI/m72gg|7,, .
8Q Jo o5/ (R™)

Notice that if @g is a BY? (R")-atom for p < 2 and 0 < 6 < 1, then by Definition 4.31

and the following remarks, dg is a constant multiple of a 35’2 (R™)-atom for any
0<6<1. Furthermore,

a0l a2.2 < ClQ|Yrte=B/np,
lagllszz, ey < CIQ
Thus,
16£(Q)
/ / VT g (x,t) P2~ 70 dt do < C.
8Q Jo

Recall that () C R" is a dyadic cube. Let G be a grid of dyadic Whitney cubes;
then Q@ = Q x (4(Q),24(Q)) is an element of G.

If j <0, let P;(Q) = @, and if j > 1 then let P;(Q) be the unique dyadic
cube contained in R with side-length 27/(Q) and with @ C P;(Q). We let N(Q)
be the union of all dyadic cubes R € G with R C 8Q x (0,164(Q)); observe that
50 x (0,46(Q)) € N(Q).

As in the proof of Theorem 5.1, we let

Aj0(Q) = 1TF;(Q) x (274(Q), 2714(Q)) \ N(Q),
and for k£ > 1 let

Aj(@Q) = (" + 1)P(Q)\ 2" + 1)F(Q)) x (274(Q), 211(Q)).

We define the solid versions

Ajo = 32P;(Q) x (— max(2,272)0(Q), max(2,27**)¢(Q)) \ (3/2)Q
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and

Ajr = (2P P(Q)\ 2P (Q)
2k+1, 2k+.j+1)€

~—

X (— max( Q), max(2F+1 2FHIH Q).

—~

Now, suppose that (z,t) € R"™! but
fixed g € @, by by Lemma 4.43, the boun
that

Tag(a,t) < C / VT 0ol dy

—~

x,t) ¢ 4Q x (0,44(Q)). Then, for any
(4.47) and Holder’s inequality we have

[N

<l / I 01y

Q) . 1/2
< |/ tpri=tn (][ ][ 0 (5,0) = T t)($Q70)|2dy>
Q@) ’

|Q|9/n71/p+171/n+04/n

<C

— |m_xQ|n—1+oz_|_tn—l+a'

So, applying Lemma 4.43,

/ \VTag(x,t)|P 71770 da dt
RTT\N(Q)

<C YT Y Q) (98 max(1, 27))" ][ IV Taql
j=—o00 k=0 oL
D) p/2
<C Z ZQJ’(P—pG)g(Q)n—pe(Qk max(1,27))"P <][~ IT&’Q|2)
j=—00 k=0 i,
Sape 94 (p—pb)
< ‘ .
- O]:z_:oo kz:o (2% max(1, 27))mp—ntpa

The sum converges provided 6 < 1 and provided np — n + pa > p — pf, that is,
provided 1/p <1+ (0 +a—1)/n. O

5.2.3. Holder spaces: boundedness results for p = co. In this section we
will establish the bounds (3.6) and (3.7) for p = co. Recall that

f(@) — f(y)]

| £1l gooroo (mny & €SSSUP = || fll o mny -
R L o @)
Thus, we are interested in the Holder spaces C?. We have the following theorem.

THEOREM 5.16 ([HMMb, formula (1.25)]). Suppose that A is elliptic and t-
independent and that both A and A* satisfy the De Giorgi-Nash-Moser condition.
If f € CY(R") for some 0 < 0 < «, then

IDAlco gz, < CONS oo s

Examining the proof of this theorem, we see that it is also valid for the single
layer potential SV; for the sake of completeness we include a proof.
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THEOREM 5.17. Suppose that A is elliptic, t-independent and that both A and
A* satisfy the De Giorgi-Nash-Moser condition. If 0 < 0 < o and p~ < q < pt,
then there is some C(0,q) such that, if f € C?(R™ — C"), then

/q
1 1—g (][ S\t - ~

sup t VT fl? < |NT fll o ety < CO, Q)| fl goooo pny -
C(9,q) (2,¢)€R™ Q(z,t)| ‘ H HCG(]R+ ) ol HBe (R™)

PROOF. Let Q C R™ be a cube, and let Q = Q x [a,a + £(Q)] for some a > 0.
By Meyer’s criterion in [Mey64], to show that

(5.18) 1T flleo @y < ClFpgee @ny

it suffices to show that for each such @ there is a constant 5 (depending on Q)

and a constant Cy (independent of Q) such that
\Tf z,t) = cg
][ dmdt<C9||fHBoooo(Rn)

By Lemma 5.6, T( f4Q (z,t) is constant for (z,t) € R, thus, we may
assume without loss of generality that f4Q f =0.

Let Ap = 4Q, let A; = 2972Q \ 2771Q for all j > 1, and let f_; = flAj. We
define

= | TFwa+1@)dy

We choose ¢z = > =0 Cj» SO that T fla,t) — cg may be given by formula (5.5).
We may then write

J T t) gl < jz_:o]él’ffj(x,t) o dudt
< ji_%]é]é [T fi(z,t) = T f;(y,a+ Q)| dy dz dt.

Now, observe that if f4Q f=0andze€ Aj;, then

z)| = x) dx

f 1F(2) = F@)l da < Ol e oy 27°4(Q)°-

Certain bounds on layer potentials are well known. Notice that f — T f (-,t)is
the adjoint to the operator g +— V 4-S* g(-,—t), and so by duality with [Ros12,
Theorem 7.1], we have that

iglgHTﬁJ( )| L2@ny < CH%”L%R”) < C||ﬂ\c‘6(Rn)€(Q)n/2+0

and in particular

co < UQ) T Ho(+,a+ Q)2 < ClFllgogn HQ)°
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1/p 1/p
) (1-a,1) _o(1,1+a/n) :
0,1/p~
U fmm—]

(a,0) 1 6

FIGURE 5.2. Values of p, 6 such that 7 is bounded Bg’p(R”) — L(p,0,q).

Thus,

B B 1/2
][~|Tf0(337t) — ol dz dt < ][ 0Q)? (/ |Tf0(x,t)|2dx) dt + |co]
Q a Q

< CUQ N fll¢o gy
Now, if j > 1, and if (x,t) € @ and (y,s) € @, then

TF (0. = T 9] < C [ 1) IVT 0 (210) = TP (2,0)] .

a+4(Q)

By the bound (4.50) and Lemma 4.43,
/ |VF(I¢)(Z, 0) — VF(%S)(Z, 0)|dz < c277«,
Aj

Thus, we conclude that

oo
F 1T Fast) = cgl dedt < CHQY |l engany D 20
Q j=0
which converges provided 6 < «. This proves the bound (5.18).
To complete the proof, we simply observe that by Caccioppoli’s inequality and
Lemma 2.12,

o\ Ve . . 1/2
(f IVTf|q> <o (][ T iy, s) = T Fla, ) dy ds)
Q(z,t) B((z,t),2t/3)
< Ct"*1||frﬂ|c'9(mﬂ). 0

5.2.4. Interpolation. We have now shown that formula (5.13) is valid, that
is, that 7 : BY'P(R™) — W (p, 0, q) is valid in the following three cases:
e 0<f<1,p <p<pt (Section 5.2.1),
el—-a<f<1,1<1/p<1+4+(0+a—1)/n (Section 5.2.2),
e 0 <0< a,p=oo (Section 5.2.3).
That is, we have that T extends to an operator that is bounded Bg P(R™)
W(p, 6,q) for all p~ < ¢ < p™ and for the values of 6 and p indicated on the left in
Figure 5.2.

We may use interpolation to fill in the gaps; see Theorems 4.10 and 4.13 and
the interpolation property (4.2). Thus, 7 is bounded Bj)"* (R™) — W (p, 0, q) for all
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p~ < g < pT and for the values of p and 6 indicated on the right in Figure 5.2; this
completes the proof of Theorem 3.1.



CHAPTER 6

Trace Theorems

In this section we will prove Theorem 3.9.
This theorem concerns the trace and conormal derivatives of functions u in the
weighted, averaged Sobolev spaces W (p, 0, q), that is, functions u that satisfy

p/q
/ (][ |Vu|q> PP dy dt < oo
RTINS Q(z,1)

The main innovation in this section is to consider averaged Sobolev spaces. Bound-
edness of the trace operator W (p,0) — By*(R™) was established in [Liz60] and
independently in [Usp61], where the space W (p, 6) is given by

= / |Vu(z, t)|P P~ da dt.
Ry

See also [Tri78, Section 2.9.2]. Similar results are valid in bounded C™? domains;
see [Nik77, Sha85, NLM88, KimO07]. See also [JK95] and [FMM98|, where
the trace and the normal derivative of functions in weighted Sobolev spaces on
Lipschitz domains are considered in the context of the Dirichlet problem for the
Laplacian.

We begin with the following embedding theorem; compare to Lemma 4.26.

THEOREM 6.1. Let 0 < pg < p1 <00, 0 < ¢1 < qo <00, and suppose that the
real numbers 01, 6y satisfy 01 —n/p1 = 0y — n/po.

Then L(po, 0o, q0) C L(p1, 61, q1)-

Furthermore, recall that if F' € L(p,0,q) then

p/q
1 0 ~ D HQ™ 7 (7{2 P

Qeg
where G is the standard grid of dyadic Whitney cubes. For each Q € G let w(Q) be
the projection of @ onto R™, and let T(Q) = 7(Q) x (0,2¢(Q)).

Ifpr <qu andn+py —piby — (n+ pi/q1 <0, orif p1 > q1 and p1 — p16y —
pi/q1 <0, then

p1/q1
(6.2) Z K(Q)nﬂ)l_plel (][ |F|q1) s Cl||F||ZL)1(P1’91,q1) < COHF”Z;(Poﬁo,qo)
Qeg T(Q)

for some constants C; depending only on the numbers p;, 8;, g;.

Before proving this theorem we observe some immediate consequences. If g1 = 1
then the bound (6.2) is valid whenever either p; > 1 and 6; > 0 or p; < 1 and
1/p1 —61/n =1/py — 0p/n < 1. Thus, if u € W(p,6,q) for any ¢ > 1 and any p, 0
with 1/p < 1+ 6/n, then Vu is in L}, (R}H).

loc

59
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In particular, if div AVu is smooth and compactly supported then the integral
(2.33) in the definition of v - AVu converges absolutely, and by the boundedness of
the trace operator on unweighted Sobolev spaces, we have that Tru exists and is
locally in L!(R™). Thus, the trace and the conormal derivative exist.

PROOF OF THEOREM 6.1. Observe that

Z ) p1/q1 Z 0 . Po/q1\ P1/Po
g n+P1 —p101 (7[ |F|Q1> _ ( n+P0*P0 o <f |F|Q1) > .
Q

Qeg Qeg

By applying Holder’s inequality twice, once in the sum and once in the integral, we
see that || F[|L(py.01,a1) < ClIF | L(po,00,q0)» and s0 L(po, b0, q0) C L(p1,01,q1).
Next, observe that

. p1/q
Z g(Q)n+p1—p191 (7[ |F|q1>
T(Q)

Qeg
1 n+p1—p161—(n+1)p1/q1 q /o
- op1/q1 Z UQ) Z |F| .
Qeg

RCT(Q)

If p1 < g1, then by Hélder’s inequality

. p1/q
Z g(Q)n-l-pl—m@l (7[ |F|q1>
T(Q)

Qeg
1 +p1=p101—(n+1)p1/ fa )
- n-rpi—pivi—n pi1/q1 q1
< op1/q ZK(Q) Z (/R|F| )
Qeg )

RCT(Q

pi/q
2p1/QI (/ |F|q1> 1741 Z E(Q)n+p1_p191_(TL+1)p1/Q1.

QEG:RCT(Q)

If Q, R are dyadic cubes and R C T(Q), then £(Q) = 27¢(R) for some integer j > 0;
moreover, for each fixed R € G and each j > 0 there is exactly one such cube Q.
Thus

R p1/q
Z g(Q)nerrpl@l (7[ |F|q1>
T(Q)

Qeg
1 . ; p1/q1 0 - oo Vs far)
n+pi1—pi1ti q1 n+pi1—pibi—(n P1/q1
< g 2o AR (f7) > e 1
€ J

But if n+p; —p161 — (n + 1)p1/¢1 < 0, then the sum in j converges and so the
bound (6.2) is valid.
Conversely, if p; > ¢1, then

(3 ) )

RCT(Q) = RCT(Q)
L(R)=2774(Q)
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and for any ¢ > 0,

(B fm " soigr g, o)

RCT(Q) RCT(Q)
L(R)=2"74(Q)

Observe that there are 2/ cubes R € G with R C T(Q) and ¢(R) = 2774(Q). Thus
by Holder’s inequality,

pi/q1 00 pi/q1
s oy o 5 ()

RCT(Q) J=0 RcT(Q)
£(R)=2774(Q)

o 5 (19 ()

RCT(Q)
Thus,

p1/q
DUy <][ |ﬁ|q1>
Qeg 7(Q)
— ; Z é(Q)nﬂn —p101—(n+1)p1/q1 Z |F|‘11 1/
o 2171/(11

Qeg RCT(Q)
—p101—p1/q1+e . p1/q1
q1
Oy ¥ e ()
QEG RCT(Q)

Rearranging the sum, we have that

. pi/q
Z g(Q)nerrpﬁl <][ |F|q1>
T(Q)

Qeg

p1/q1
< Cle Z {(R)" P —p161 (][ |F|‘“) Z

ReG Q:RCT(Q

(K(Q)) e—p1/qi+p1—p161
\U(R) ‘

If —p1/q1 +p1 — p161 <0, choose € with 0 < e < p1/q1 — p1 + p161. As before, the
second sum converges and the bound (6.2) is valid. O

o In order to bound the traces and conormal derivatives of a function u €
W(p,0,q) for p > 1, we will make use the formulas

(Tru, ) = Vo - Vu, (v- AVu,¢) = VU - AVu
R7+L+1 R1+1
where @ is harmonic and v - V® = ¢, and V is an arbitrary well-behaved function
with Tr ¥ = ¢). (We have that ® = 287¢; it is convenient to take ¥ = —2D%1). The
second formula must be suitably modified if div AVu # 0; see formula (2.33).) Aside
from the issue of defining v - AVu, we will consider all functions v in W (p, 6, ¢), not
only solutions to elliptic equations, and so we will not use any special properties of
the function u. We will, however, need certain bounds on the extensions ¢ and V.
For the sake of being self-contained and because our theorems are formulated in
terms of the spaces W (p, 6, ¢) we will continue to refer to our Theorem 3.1 for these
bounds; however, we observe that the necessary bounds on the layer potentials D!
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and S’ for the Laplacian may also be found in [FMM98]. Because —2D! coincides
with the Poisson extension in the upper half-space, the necessary properties of D!
may also be found in [JK95]; because ¥ need not be harmonic it would suffice to
instead use the extension theorem of [Liz60] and the mollifier theorem of [Sha85].

THEOREM 6.3. Suppose 1 <p <oo,1<qg< oo and0 <8 <1. Then the trace
operator Tr extends to an operator that is bounded

Tr: W(p,0,q) — BEP(R").

If u € Wi(o0,0,q), then the function a(x,t) = fQ(m’t) u is Hélder continuous
n RTFI with exponent 0. Thus, if we extend the trace Tr by letting
Tru(z) = lim u  for allu € W (c0,0,q)
t—0+ Q(,t)

then Tr is bounded W, (00,0, q) + B> (R™).

PROOF. If p < 0o and ¢ < oo, then smooth, compactly supported functions
are dense in W(p, 0,q), and so Tr is densely defined.

Choose some smooth, compactly supported u € I/V(;D,H,q)7 and some ¢ €
(BYP(R™)) = BI_’/épl (R™). We wish to show that

[(Trw, )] < Clull 12l . o
Let ® = 287, where [ is the identity matrix; then ® is harmonic and —8,,,1®

is the Poisson extension of ¢, and so v - V® = ¢ on 8IR:L_+1. Then

(Tru,p) = /,7 Tru(z)v- - VO(z)dx

= Vu(z,t) - VO(x,t) dx dt.

n+41
RY

Therefore,

(Tru,¢)] < C f V(. 5)| [Vuly, s)| dy ds do dt
Q(z,t)

n+1
RY

P 1/p
<C(/ (7[ Vu> tp—l—P‘)dxdt>
R NS Q(a,t)

/ ’ / 1/p/
X </ sup  |V[P P 1P (=0) gy dt) .
R (y,5)€Q(x,t)

We may bound the first term using Holder’s inequality and the second term using
local boundedness of the harmonic function V®. Thus,

[(Tru, 9)| < Cllullyis 0,00 1Pl (pr1-0.2)-

Recall that ® = 28%¢; if A = I then a = 1 and p* = oo, and so the bound (3.7) is
valid. Applying this bound, we see that

(T, )| < Cllulirg,o.0 191 30707 oy

as desired.
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We are left with the case p = co. Observe that if ¢ > 1, then

Vii(z, £)] = ‘v][ (@ +ty, s +1s)| < c][ 1Vl < COulli oo
B(0,1/2) Q(z,t)

Let (v,t) and (z,7) € R, and let s = |(2,t) — (2,7)|. Then

|1~L(Z,T’) - ﬂ’(xat” < |ﬁ(2,7") - ﬂ(za 5+ T)‘ + |’l~l,(Z,S +T) - ﬂ(l'vs +T)|
+la(x, s+ r) — a(z,t)|

and using our bound on V1, we see that each term is at most C's? H“”W(oo 0,g)- Lhus,
@ is Holder continuous and so u|ypn+1 exists and is also Hélder continuous. (]
+

COROLLARY 6.4. Suppose that div AVu =0 in Rff_“ for some elliptic matriz A
that satisfies the De Giorgi-Nash-Moser condition. Let 0 <6 < .
Then u € W (p,0,2) if and only if u € C/(RT™) and Vu € L2 (RTT), and

loc

il oy = 1l o012

PRrOOF. The bound [[ullyi (o g.2) < Cllullgogn+1) follows immediately from the
0, T

Caccioppoli inequality. For the reverse inequality, choose some (z,t) and (y,s) €
R Let r = |(2,t) — (y,5)|. If (y,8) € B((x,t),t/4), then by the De Giorgi-
Nash-Moser condition

o) =ut ) < (5) (f =gl

and by the Poincaré inequality and because 6 < «, we have that

1/2

1/2
|u<x,t>—u<y,s>|scr%l-g(]é |Vu|2) < O llully o 02y

(z,t)
Otherwise, r > t/4 and so s/5 < t/5+r/5 < r. Let @& be as in Theorem 6.3. Then
u(z, t) —uly, s)| < |u(z,t) — alz, )] + |uz, 1) — aly, s)| + [a(y, s) — u(y, s)].
We bound the middle term using Theorem 6.3 and the first and last terms using
the De Giorgi-Nash-Moser condition, as before; this completes the proof. O

THEOREM 6.5. Suppose 1 < p < o0, 1 <qg<o0and0 < 0 < 1. Ifue€
W(p,6,q), and if div AVu = div F in RT‘l, for some elliptic matriz A and some

Fe L(p, 0,q) smooth and compactly supported in Rffl, then the normal derivative
v - AVu ezists in the sense of formula (2.33) and lies in By’ (R™).

PRrOOF. Recall that the formula (2.33) for the normal derivative is given by

(p,v- AVu) = V® - AVu — Vo - F

n+1 n+1
R} R}

whenever ® € C5°(R"*!) and ¢ = ®|,.+1. Recall that by definition of div AV,
+

the value of the right-hand side does not depend on the choice of extension ®.
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We proceed as in the proof of Theorem 6.3. Let ¢ € Bf:’;/ (R™), and choose ®
to be the Poisson extension of ¢, that is, ® = —2D!¢. Then

o+ A0 < [

n-+
R+

_\P 1/p
gc(/ (][ A|Vu|+|F|) t”_l_ped:vdt)
R+ \J (1)

’ / ’ 1/p/
X (/ sup |V 1P (=0) gy dt> .
R (y,5)€Q(w,t)

V(2. )] (A Vu(z, t)] + |F(x,1)]) da dt

Applying Hoélder’s inequality to Vu and F and local boundedness to the harmonic
function V&, we see that

[, v - AV < C(l[ullyirp.0.9) + 1l Lp0.0) Pl (.0,2)-
Applying the bound (3.6) to ® = —2D%y, we have that

(e, v - AVu)| < C([ullyirp0,) + ||ﬁ||L(p,9,q))||<)OHB{J:§'(R1L)

and so
lv - AVUHBg’_pl(R") < CHUHW(I,,e,q) + ClIF | Lip,0,q)

as desired. O

We now move to the case p < 1. Observe that if p < 1 then BY?(R") is not

the dual to Bf:gl (R™), and so the method of proof of Theorems 6.3 and 6.5 cannot
be used. Instead, we will use a wavelet decomposition of the Besov spaces.

The homogeneous Daubechies wavelets were constructed in [Dau88, Section 4].
We will need the following properties.

LEMMA 6.6. For any integer N > 0 there exist real functions ¢ and ¢ defined
on R that satisfy the following properties.

o | Lep(a)| < C(N), [ Lrp(2)] < C(N) for all k < N,

o ¢ and ¢ are supported in the interval (—C(N),1+ C(N)),

o [po(@)dx #0, [po(z)de = [z y(z)de =0 for all0 <k < N.
Furthermore, suppose we let 1; y (x) = 27/ 2¢)(27 x—m) and p; m(x) = 27/ 2p(2 2~
m). Then {jm : j,m € Z} is an orthonormal basis for L*(R), and if jo is an in-

teger then {@jom : m € Z} U{Yjm :m € Z,j > jo} is also an orthonormal basis
for LA(R).

The functions ¢ and v are often referred to as a scaling function and a wavelet,
or as a father wavelet and a mother wavelet.

We may produce an orthonormal basis of L?(R™) for n > 1 from these wavelets
by considering the 2" — 1 functions U¢(x) = 1y (z1)n2(x2) . . . nn(x,), where for each
j we have that either n;(x) = ¢(z) or n;(z) = ¥(x) and ng(z) = ¥(z) for at least
one k. Let U! =~ = 21/2W¢(27 2 —m); then {W!,, :j €Z,meZ"}is an orthonormal
basis for L?(R™). Notice that we may instead index the wavelets \Ilf’m by dyadic
cubes Q, with W = =W if Q = {27(y +m) : y € [0,1]"}. We then have that ¥},
has the following properties:

° ‘~I/‘é2 is supported in C'Q,
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o (05U (2)] < C(N)(Q)~"/27 1A whenever |3| < N,
* [on xﬁ‘llé(x) dx = 0 whenever |5] < N.
Here g € N” is a multiindex.

Because {\I/fg} is an orthonormal basis of L*(R"), we have that if f € L?(R")
then

2m -1
(6.7) Fla) =) D (£, 0G)¥G().
Q (=1
By [Kyr03, Theorem 4.2], if f € Bgll’” (R™) for some 0 < p1,71 < oo and some
01 € R, the decomposition (6.7) is still valid. Furthermore, we have the inequality
2" —1
(6.:8) 171y < C D2 D S, WQ)PU@Q)™ /277,
Q (=1

The reverse inequality is also proven in [Kyr03, Theorem 4.2]; however, we will
only use the direction stated above. Notice further that if N is large enough then
(1/C(N))€(Q)9+"/2_"/p\11'é2 is a (#,p) atom in the sense of Definiton 4.31, and so
at least in the case p < 1 we may derive the bound (6.8) by bounding the B5?(R™)
norms of the partial sums in formula (6.7).

We now use this wavelet decomposition to investigate traces and conormal
derivatives of W(p, 0, q) functions for p < 1.

THEOREM 6.9. Suppose 1 < g <00, 0 <p<1,and0 <l < 1.with 1/p <
1+ 0/n. Then the trace operator Tr extends to a bounded operator W(p,0,q) —
BYP(R™).

PROOF. Let \I/% be as above. By Theorems 6.1 and 6.3, f = Tru exists and
lies in By'** (R™) for some p; > 1 and some #; > 0, and so the decomposition (6.7)
is valid and we may use the bound (6.8) to control ||Tru||Bg,p(Rn). Then because
\I/é2 is bounded,

(wh,Tr)| < 06Q) 2 [ [1val
cQ
Let T(Q) = CQ x (0,C¢(Q)); observe that Theorem 6.1 is still valid with this
definition of T(Q). It is well known (see, for example, [Eva98, Section 5.5]) that the

trace operator is bounded W (T(Q)) — L'(OT(Q)) with a constant independent
of the size of Q. Thus

/ | Tr §/ |Tru| < C’/ [Vul.
3Q aT(Q) T(Q)
So

om 1 v
> Y I wpra@ e <o) Y (f, 9] a@re

Q (=1 Q
By Theorem 6.1, if p <1 < ¢ then the right-hand side is at most C|\u||€wp 6.)

the bound (6.8) the quantity ||Trul| Brr @ 18 controlled by the left-hand side, as
desired. ]

; by
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THEOREM 6.10. Suppose 1 < g <00, 0 <p<1land0 <6 <1 with1/p <
1+6/n. If u € W(p,0,q), and if div AVu = divF in Riﬂ, for some elliptic
matriz A and some F € L(p,0,q) smooth and compactly supported in R:L_H, then

the normal derivative v - AVu exists in the sense of formula (2.33) and lies in
By™ (R™).

PROOF. Again by Theorems 6.1 and 6.5 we have that v - AVu exists and lies
in a Besov space, and so we may use the bound (6.8) to bound it. Let \Ilé2 be as
above. We may extend \I/é2 to a smooth function supported in CQ x (—4(Q),4(Q))
and retain the property \V\I/£Q| < CUQ)™™/?71. We then have that

/ \II€2V~AVu

VU, - AVu — VI, - ﬁ‘

n+1 ntl
RY R

(U5, v - AVu)| =

¢(Q) o
gce(Q)*”/Qfl/ / |Vu(ez, t)| + | F(z,t)| dt dz.
3Q JO

Thus, if T(Q) is as in the proof of Theorem 6.9,

2" —1
) p ¢ . n—np/2+p—pbl
v+ AVl gy gC% ;Kw v - AVU)|Pe(Q)nrp/2Hrp

<C@"-1 Z(][T(Q)wm + ﬁ)pe(Q)n+wf’

Q

< Clull +C|F|

P P
W(p,0,q9) L(p,0,9)

where the last inequality follows by Theorem 6.1. This completes the proof. O

REMARK 6.11. Suppose that p, ¢ and € satisfy the conditions of Theorem 3.1.
We claim that the operators II{ and (9114) can be extended in a natural fashion
to bounded operators II¢ : L(p,0,q) — Bg’p(R”) and (02T04), : L(p,0,q) —
B ().

If p < 0o, then smooth, compactly supported functions are dense in L(p, 8, q).
Thus, Hf and (9/T11), may be extended to L(p,0,q) by continuity, and by The-
orem 3.1 and Theorems 6.3, 6.5, 6.9 or 6.10, these operators are bounded.

Consider the case p = co; in this case we are only concerned with 6 such that
0 < 6 < . We may extend H_‘ﬁ as in Theorem 6.3; by that theorem Hﬁ is bounded
L(c0,0,q) = By>®(R™). If F is smooth and compactly supported, by inspecting
the definitions (2.21) and (2.19), we see that

/ v AVIIAF = VDA ¢ F

n R1+1

in the sense of formula (2.33). But VD4 is bounded Bllfe(R”) — L(1,1—6,q"),
and so its adjoint (VDA")* is bounded L(co,,q) — B> °(R™); we may extend
(8AT14) ;. to an operator defined on L(oc, 6, q) by taking (92ATI14), F = (VDA )*F.
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We have now completed the proof of Theorem 3.9. In the remainder of this

chapter, we will explore the sense in which v and €,11 - AVu approach their re-
spective boundary values.

THEOREM 6.12. Let A be elliptic and t-independent, and suppose that both A

and A* satisfy the De Giorgi-Nash-Moser condition. Fix some ¢ > 0 and suppose

that div AVu = 0 in R™ x (0,2¢). Let uc(x,t) = u(z,t + €), so divAVu, = 0 in
R™ x (—&,¢). Suppose that 0 <p < oo and 0 <0 < 1. If0 < a+ (1 —a)p™/p, then

[uellipo.2) < C0, O)lullyir(p,p.2):

Combined with Theorem 3.9, we have in particular that for appropriate p and 0,
if fo(z) = u(x,e) and g.(x) = —€nq1 - A(x)Vu(z,e), then f. € BYP(R™) and
ge € By’ (R™).

PRrROOF OF THEOREM 6.12. If p = co then 6 < «; by Corollary 6.4,

HU”(}e(Rfrl) ~ O||U||W(oo,9,2)

and so the conclusion follows immediately.
If p < 00, then let Q(z,t,e) = B((x,t),e/2). We write

p/2
/ <][ Vu6|2) A L 0
RTINS Q(z 1)
[e’s) p/2
:// (][ |Vu|2> (t — )P~ 17 gt dx.
nJe Q(z,t,t—e)

Observe that

o] p/2
/ / <][ |Vu|2> (t —e)P~ P9 dt dx
n J(3/2)e Q(z,t,t—e)
') p/2
sc/ / <][ Vu|2) tP= 170 gt da.
n J(3/2)e Q(z,t)

So we need only consider ¢ < t < (3/2)e.
Let @ be a grid of cubes in R™ of side-length £/2. Let 2 < gg < pT™. Then by
Hoélder’s inequality

(3/2)e P/2
/ / (7[ |Vu|2) (t —e)P~ 1P dt dx:
nJe Q(z,t,t—e)

(3/2)e P/q0
< / Z / (][ |Vu|q°> dx (t —e)P~177% at.
€ Q Q(z,t,t—e)

QeQ
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Choose some ¢; with ¢; < min(p, go). Again by Holder’s inequality

P/
/<][ |Vu|q°> dx
Q Q(z,t,t—e)
q1/q0
< (/ ][ [Vu|? dac)
Q JQ(z,t,t—e)
(r—q1)/(q0—q1) 1—q1/q0
X (/ (][ |Vu|q0> dx) .
Q Q(x,t,t—e)

Now by Lemma 4.43, if ¢ <t < (3/2)e and £(Q) = €/2 then

q1/q0 2e q1/2
(/ 7[ |vu|% dl‘) < C|Q|Q1/QO (][ ][ |vu|2> )
Q JQ(x,t,t—e) 2Q Je/2

By Lemma 2.12 and the Caccioppoli inequality,

(p—q1)/(90—q1) 1-q1/90
( / (f wqo) d:c)
Q Q(z,t,t—e)
q0(p—q1)/2(q0—q1) 1-q1/q0
< (/ ((t — 5)_2][ lu— £, u|2> d:c)
Q Q(z,¢,(3/2)(t—¢))

and using the De Giorgi-Nash-Moser condition and the Poincaré inequality to bound
lu — f, ul, we have that

(p—aq1)/(q0—q1) 1-q1/q0
(/ <][ Vu|q°) dx)
Q Q(z,t,t—e)

2e (
< (t— 6)7(170‘)(1’7QI)€(170‘)(177Q1)|Q|17QI/QO (][ ][ |Vu|2>
2Q Je/2

(3/2)e p/2
/ / (][ |Vu|2) (t —e)P~ 1P dt dx:
R" Je Q(z,t,t—e)
2 p/2
< IQI(][ f |w|2)
2Q Je/2

QeQ

P—q1)/2

So

(3/2)e
0@ p—a) / (t — )P 1-PI-(1-0)-a) gy
€

If we can choose gy < pT and ¢; < min(p, go) such that

p—1-pf—(1-a)(p—q)>—1,

then the integral will converge and the right-hand side will be at most C||Vul|£(p,0,2)-
But this condition is equivalent to the condition ¢; > p(6 — «)/(1 — «). To ensure
that an appropriate g exists we need only require that p(f—a)/(1—a) < min(p, p™*);
since § < 1 we only need 6 < « + (1 — a)p™/p, as specified in the theorem state-
ment. (]
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THEOREM 6.13. Let A be elliptic and t-independent, and suppose that both A
and A* satisfy the De Giorgi-Nash-Moser condition. Suppose that div AVu = 0 in
Rﬁ"’l and that u € W(p, 0,2) for some 0, p satisfying the conditions of Theorems 3.9
(and hence also of Theorem 6.12).

Let f = Tru, g = v - AVU|6R1+1, and let fs(x) = u(x,9), gs(xr) = —€ny1 -
A(z)Vu(z,9).

If1 < p < oo then fs — f in BYP(R") and gs — g in BYP (R"). Ifp = o0
then fs — f in the weak-+ topology of B> "> (R™) = (B&;(R"))’, and gs — g in the
weak-* topology of BgZ°(R™) = (Bife(]R"))’.

Finally, if 1 < p < oo then fs — f in LP(R™) with

1fs = flle@n) < C0,0)6° |l (p.2)-

PROOF. By Theorems 3.9 and 6.12, we have that fs, f € ByP(R") and that
95, 9 € BYF (R™).

We begin with gs. Fix some ¢ € Bf:’él (R™) with ”‘p”Bfﬁg' gy = L 18 suffices
to prove that

lim [{, g5 — )| = 0
SJm [(p, g5 — )l
and that, if p < oo, then this limit is uniform in functions ¢ with ||<pHBp/,p/(R") =1
1—-6
Let ® = —2D’¢ be the Poisson extension of ¢, so ® € W(p/,1—6,2). If p > §
then

(095 —9)| <

/ . / (V. t — ) — VO(,1)) - Alx)Vule, t) do dt’

+

/ /;W@(wvt ~8) — V(x,1)) - A2)Vu(a, ) d dt‘

v /R /06 Vo(x,t) - A()Vulz, t) do dt‘.

By Theorem 6.12, the second and third terms are at most

Cll1i<n VOl L 1-0.2)[Li<n VullL(po,2) < C”‘P”Bfi»g/(w)||1t<nvu||L(p,0,2)-

If we choose 1 so that 7 — 0 as 6 — 0, then the left-hand side will always go to
zero; furthermore, if p < oo then the right-hand side will approach zero uniformly
in . We need to consider the first term. For the sake of definiteness we will choose
n = /6 and deal only with § < 1.

Let G be the standard grid of dyadic Whitney cubes. Then

/ /;(Vd)(x, t—0) = V&(z,t)) - A(x)Vu(z,t) dx dt’

<C > |V®(z,t —8) — VO (x,t)||Vu(z, t)| dz dt.
Qeg, (Q)>v5/2" 9
Since @ is harmonic, we have that if £(Q)/J is large enough then

max [V (z, ¢ — 8) — Vo(z,1)| < O—‘S][ vl
(z.4)€Q UQ) Jis/490
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and so

/" /;(V(I)(x’t —0) = V&(x,t)) - A(z)Vu(z,t) dx dt’

<ovs Y ][ |V<I>|/|Vu(x,t)|da:dt
(5/4)Q Q

Q€eg, U(Q)>V35/2
< C\/S”(bHW(p’,lfG,l)||uHW(p,9,1)'

Thus, [(p, g5 — g)| = 0 as § — 0F. If p < 0o then g5 — g in By, (R"), as desired.
If p = oo then (p,gs) = (p,g) for all p € Bi’_lg(R”), and so g; — ¢ in the weak-*
topology on By~ °(R™).

Next, consider f5. In this case we choose ¢ € BY ,ép / (R™) and let ® = —287 ¢,
so that v; - V® = ¢ on R Then

(o, f5 — )] < / /M(Vq)(as,t —0) = V®(z,t)) - Vu(z,t) dxdt‘

+

/n /;(V‘I’(xat —8) = V&(x,t)) - Vu(z,t)do dt‘

5
—|—/ /V‘I)(x,t)-Vu(x,t)da:dt’
rn Jo

and arguing as before we see that the right-hand side goes to zero as § — 0, and if
p < oo the convergence is uniform in functions ¢ with ||| 5. =1.
)

(R™)
Finally, we consider limits of fs in LP(R™). Observe that if 0 < e < §, then by
Holder’s inequality and the fact that d,u(x,t) satisfies div AV(d;u) = 0 and so is
locally bounded, we have that

§
61 [ 1s-slr< [ ][ ouoa
R n|Je
8 s p/p’
g/ /|8tu(:r,,t)\ptp_l_p6dt (/ t"P—ldt> dx
Rn Je e

5
gc&"f’/ /|atu(x,t)|1”tp*1*1"’dxdt

5 p/2
30591’/ /(][ |Vu|2) tP=1=P0 g dt
nJe Q(z,t)

and so fs — f in LP(R™); furthermore, notice that u(z,t) — f(z) as t — 07 almost
everywhere. (I

p
dzx




CHAPTER 7

Results for Lebesgue and Sobolev Spaces: Historic
Account and some Extensions

We wish to establish well-posedness of the boundary-value problems (D)Z’i(9

and (N );‘79 under certain assumptions on A, p and . To do this, we will make
use of the extensive literature concerning the Neumann and regularity problems
(N);"l and (D);;l_’1 with boundary data in Lebesgue or Sobolev spaces; recall that
Corollary 3.20 assumes well-posedness of (D);;‘_’1 or (N);:‘J. Thus, in this section we
will review some known results concerning such problems. We will review only the
results we will use in Chapters 8 and 9; this chapter is by no means a complete
history of the topic.

We will begin by considering layer potentials acting on Lebesgue and Sobolev
spaces, that is, with the analogues to Theorems 3.1 and 3.9. Suppose that A is
elliptic and t-independent and that A and A* satisfy the De Giorgi-Nash-Moser
condition. By [HMMDb], there is some ¢ > 0 such that the following estimates
hold. We remark that it is not clear whether the exponent p given by 1/p =1/2—¢
is necessarily equal to the p* of Lemma 2.12.

~ 1 1 «
(7.1) INC(VSA D) n@) < CONSlrmany i 5 = < o<1+ 7
A o1 1 o
(72)  sup| VST Ollir@n) < COIlar@ny i 5 —e< <14,
t£0 P n
. 1 1
(7.3) IND*lr@ny < CONfllr@n — f0< ,<ate

We observe that Theorem 5.17 also comes from [HMMb]; we included a proof
above for the sake of completeness and also because the theorem in [HMMb] does
not formally state the result in the case of the single layer potential.

By [HKMP13, Proposition 5.19] (if p > 1) or by [AM13, Theorem 9.2] (if
p < 1), we have that

(74)  INe (VDo) < COIV Flurey  £1/2—2<1/p<1+a/n.

Although we will not make use of these bounds, we remark that by [HMMa,
Corollary 3.3], we have the square-function estimates

<

N | =

(7.5) VS f(y, b2 20 dt " < cllf|” if 0
M n ‘I_y|<t| f y? tn71 .’If_ p Hf Wfl(Rn) 1 <

(7.6) / (/I_y|<t|V8t">‘f(%t)l2

SRR

dy dt\*'* . ]
tn—1 ) dx < C(p)”f”ip([gn) if0 < ; <1

71
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and the Carleson-measure estimate
£(Q) . ~
(7.7) ][ /0 IV(SV) - f(z,t)* tdtde < C||f||2Loe(Rn) for all cubes Q@ C R™.

REMARK 7.8. The boundedness results of Section 5.2 do not follow by inter-
polating the bounds (7.1)—(7.7).

If p = 2 or p = oo, then we may obtain the estimate HTf_“W(p,O,Q) < C’||f||Lp(Rn)
from the bounds (7.5) or (7.7); interpolating gives validity of these bounds for 2 <
p < 0o. This provides the § = 0 endpoint of the bound (5.13) for such p. However,
the bound HTﬂ|W(p,0,1) < C||ﬂ|H{’(Rn) is not valid; notice that if u € W(p,1,2)
then Trw is necessarily constant!

Nontangential maximal estimates inherently involve L norms, and most in-
terpolation methods require that at least one of the spaces considered be separable;
see, for example, the remark on p. 519 of [MMOO]. Thus, interpolating nontan-
gential estimates is highly problematic.

It is possible to interpolate between the bounds (7.5) and (7.6) (using the
Caccioppoli inequality); this yields the strange bound

dydt \""*
/n </zy|<t|vat8f(y7t)|2t"3+2e> de < C(p )”fHBp P (Rn)’

If p = 2 then we may use Lemma 5.10 to eliminate the 0, derivative (and recover
the familiar formula [VSf|lyiy 2 9.2) < C||f||Bg,2 (rm); however, it is not clear how
Il —1

this formula may be rewritten for general p, and it is also unclear how to interpolate
between this space and W (oo, 6, 2).

The analogue to the trace theorem 3.9 for solutions to (D);;{1 and (N)I‘j{1 is as
follows.

THEOREM 7.9 ((HMMb, Lemmas 6.1 and 6.2]). Suppose that A is elliptic, t-in-
dependent and that A and A* satisfy the De Giorgi-Nash-Moser condition. Suppose
that u satisfies divAVu = 0 in R} and that N, (Vu) € LP(R™) for some p
with n/(n 4+ 1) < p < co. Then there is a function f € HP(R") and a function
g € HP(R™) such that

Hf”Hf(Rn) < C(p)”N-&-(V“)HLP(R")v HQHHP(R”) < C(p)||]\7+(vu)”LP(Rn)

and such that V‘Avu‘aRn+1 = g in the sense of formula (2.11) and such that uw — f
+

in the sense of nontangential limits, that is, in the sense that

lim u(y, s) = f(x) for almost every x € R"
(y,s)—)(z,O),(y,s)E'er(x) (y ) f( )f y

where the limit is taken only over points (y,s) in the cone v1(x) of formula (2.6).
Furthermore, if 1/2 —e < 1/p < 1, then

ﬁ‘;g”quL‘”(R") < C(p)HN+(VU)”L1’(Rn)

and —€,41 - AVu(-,t) = g, Vju(-,t) = V| f weakly in LP(R") as t — 0.

REMARK 7.10. Let pg satisfy n/(n 4+ 1) < po < oo and let py, 6; satisfy the
conditions of Theorem 3.9. Suppose that div AVu = 0 in R:L_H and that both
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N, (Vu) € LP°(R™) and u € W (p1,6,2). Then by the bound (6.14),
f(z) = lim u(x,t) = Tru(z)
t—0t

for almost every x € R™, where f is as in Theorem 7.9 and Tr u is as in Theorem 3.9;
thus, for such u the traces given by Theorems 7.9 and 3.9 are the same.

Furthermore, if n/(n + 1) < py < oo and N, (Vu) € LP(R"), then by the
following theorem, there is always some p; and 6 satisfying the conditions of The-
orem 3.9 such that u € W(py,0,2).

THEOREM 7.11. Let 0 < py < p1 < o0, and suppose that 01 —n/p1 =1 —n/po.
Then u € W (p1,61,2) whenever Ny (Vu) € LP°(R™).

Recalling the definitions of N and W (p, 6, 2), we see that Theorem 7.11 follows
by applying the following lemma to the function F(z,t) = (fg(z t)|Vu|2)p/2.
LEMMA 7.12. Suppose that Ny F € LY(R"). Let 0 > —1. Then
/ |F (e, )T/ 47 d dt < C(o) [N F /™
R
where the constant C(o) depends only on the dimension n+ 1 and the number o.

The o = 0 case of this lemma is by now fairly well known; see, for example,
[HMMbDb, Lemma 2.2].

PROOF OF LEMMA 7.12. If 8 > 0, then let e(8) = {x € R" : Ny F(z) > 5}.
Notice that by definition of the Lebesgue integral,

[ NeF@de = [ le()las

where |e(8)| denotes Lebesgue measure.
Now, let E(B,t) = {z € R" : |F(x,t)| > f}. We again apply the definition of
the Lebesgue integral to see that

/ Fa,0)]f durt” dt = / / P8V E(B,1)| Bt dt
0 R~ 0 0

where p =14 1/n+ o/n > 1. Observe that E(S,t) C e(f) for all ¢ > 0. Further-
more, if there is even single point x such that |F(x,t)| > 8, then B(x,t) C e(8);
thus, if t > c(n)|e(B)|'/™, then E(B,t) = (). Thus,

o0 oo pe(n)le(B)|M/"
/ |F(z,t)|P dxt® dt g/ / pB°e(B)|t dt dp.
0 R 0 0

But if ¢ > —1, then we may evaluate this integral to see that

/ WWﬁVfMﬁSO@/‘M*MmWWWMw
Ry

0
= (o) [ o et s
0
Applying the bound Ble(B)| < || N4 F|[ 1 (rn), We see that

/R F@ P dwdt < C(0) [N / e(8)] dB = C(o) IN1 Ff g
.
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as desired. 0

REMARK 7.13. Theorems 6.1 and 7.11 allow us to resolve the issue of com-
patibility for certain values of p. Specifically, suppose that (D)g‘n J(nt1),1 is solv-
able. But if u is a (D)‘Q‘ln/(nH%1 solution then N (Vu) € L2%/(+1)(R™), and so
Vu € L2(R7T) = L(2,1/2,2). Thus, all (D)‘Q“n/(nﬂ),l—solutions are in fact (D)£1/2
solutions, and so if (D)‘Q“n J(nt1),1 18 solvable then it must be compatibly solvable.
The same is true of (N)éqn/(n+1),1'

A similar result is valid for special values of p in the range 0 < § < 1. Suppose
that 1/2—n/2 =0 —n/p. If 1/2 < 6 <1 and (D);‘ﬁ or (N);"Q is solvable, then
by the argument above, that problem must be compatibly solvable. Conversely, if
0 < 0 < 1/2 then any (D)‘Q“,l/2 or (N)‘Q“’l/2 solution is a (D)ﬁﬁ or (N);‘ﬂ solution,

and so if (D);‘ﬂ or (N);?,e is well-posed then it must be compatibly well-posed.

We now consider the De Giorgi-Nash-Moser condition and well-posedness of
boundary-value problems. That is, we will remind the reader of some known suffi-
cient conditions for the matrix A to satisfy the De Giorgi-Nash-Moser condition or
for the Neumann and regularity problems (N)#, and (D) to be well-posed.

We begin with the De Giorgi-Nash-Moser condition.

THEOREM 7.14. Let A be an elliptic matriz. Suppose that one of the following
conditions holds.

A is constant,

A has real coefficients,

The ambient dimension n+1 =2, or

A is t-independent and the ambient dimension n + 1 = 3.

Then A satisfies the De Giorgi-Nash-Moser condition, with constants H and «
depending only on the dimension n+ 1 and the ellipticity constants A and A.

The theorem was proven for real symmetric coefficients A by De Giorgi and
Nash in [DG57, Nas58] and extended to real nonsymmetric coefficients by Morrey
in [Mor66]. In dimension n + 1 = 2 the theorem follows from Lemma 2.12 and
Lemma 4.45; the case n + 1 = 3 was established in [AAAT11, Appendix B]. We
observe that in dimension n + 1 > 4, or in dimension n + 1 = 3 for ¢t-dependent
coefficients, the De Giorgi-Nash-Moser condition may fail; see [Fre08] for an ex-
ample.

We now summarize some sufficient conditions for well-posedness of boundary-
value problems in the case p = 2.

THEOREM 7.15. Let A be an elliptic, t-independent matriz.

Suppose that A is either constant or self-adjoint. Then (N)2A71 and (D)g{l are
both well-posed in R’frl and R™ 1,

If A is block upper triangular then (N)g"1 is solvable, and if A is block lower
triangular then (D)‘Q“J is solvable. Thus, if A is a block matrixz then both problems

are solvable.

Well-posedness results for such coefficients are also valid in the case of the
Dirichlet problem, although because we do not require A to satisfy the De Giorgi-
Nash-Moser condition, the Dirichlet problem must be formulated slightly differently



7. LEBESGUE AND SOBOLEV SPACES 75

from our (D)3}, (for example, by taking the square-function estimate (2.38) or the

estimate Nyu € LP(R™) in place of the bound Nou € LP(R™)).

Well-posedness of (N)3'; and (D)3, for real symmetric coefficients were estab-
lished in [KP93]. (Well-posedness of (D)3, for such A was established in [JK81].)
In the case of complex self-adjoint matrices, the result was established in [A AM10],
as was solvability of (D)QO with square-function or modified nontangential esti-
mates.

Block and block triangular matrices are defined as follows. We may write the

t-independent matrix A in the form

(A=) L
A(x%(g{l al(x)>

for some n x n matrix A, some 1 x n column vectors @, and @, and some
complex-valued function a;. A block upper or lower triangular matrix is a ma-
trix for which the vectors @, or @, respectively, are identically equal to zero; a
block matrix is one for which both vectors are zero. Well-posedness in the block
case follows from validity of the Kato conjecture, as explained in [Ken94, Re-
mark 2.5.6]; see [AHL'02] for the proof of the Kato conjecture and [AKMO6,
Consequence 3.8] for the case a; # 1. Solvability in the block triangular case was
proven in [AMM13]. (Solvability of an appropriately modified (D)‘f’o for upper
block triangular A was also established.)

Both well-posedness and the De Giorgi-Nash-Moser condition are stable under
t-independent perturbation. That is, we have the following theorems.

THEOREM 7.16. Let Ay be an elliptic matriz. Suppose that Ay and A§ both
satisfy the De Giorgi-Nash-Moser condition. Then there is some constant € > 0,
depending only on the dimension n+1 and the constants A\, A in formula (2.9) and
H, o in formula (2.16), such that if ||A — Agl| o @n+1) < €, then A satisfies the De
Giorgi-Nash-Moser condition.

This result is from [Aus96]; see also [AT98, Chapter 1, Theorems 6 and 10].

THEOREM 7.17. Let Ay be an elliptic, t-independent matriz. Suppose that
(N)’;"i or (D)‘;‘i is well-posed in R/

Then there is some constant ¢ > 0 such that if ||A — Ag| pe®n+1) < €, then
(N)3', or (D)3, respectively, is also well-posed in R

This was proven for arbitrary elliptic, t-independent matrices A in [AAM10];
the Dirichlet problem was also considered but their formulation is again somewhat
different from our (D)3'y. If Ag and Aj satisfy the De Giorgi-Nash-Moser condition
and all three problems are well-posed, then this perturbation result was proven using
layer potentials in [AAAT11]. L* perturbation results have also been investigated
in [FJK84, AAHO08, Barl3].

We also mention that stability of well-posedness under ¢-dependent pertur-
bation in the sense of Carleson measures has also been investigated extensively;
see [Dah86, Fef89, FKP91, Fef93, KP93, KP95, DPP07, DR10, AA11,
AR12, HMMa]. However, as the present monograph is concerned exclusively
with ¢t-independent coefficients, we will not discuss such perturbations further.
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Some further statements may be made in the case of real nonsymmetric coeffi-
cients. The following theorem was established in [KKPTO0O0] in dimension n+1 = 2,
and in higher dimensions in [HKMP12].

THEOREM 7.18. Let A be elliptic, t-independent and have real coefficients.
Then there is some p' < oo, depending only on the dimension n + 1 and the el-
lipticity constants \ and A, such that (D)ﬁ',o s solvable in RT‘l and in R™
Furthermore, the square-function estimate (2.38) is valid for solutions to (D);},ﬁ.

There are also a number of theorems which allow us to extrapolate well-
posedness results.

THEOREM 7.19 ((HKMP13, Theorem 1.11]). Let A and A* be elliptic, t-
independent and satisfy the De Giorgi-Nash-Moser condition. Then there exists a
number € > 0 such that the following is true.

Suppose that p satisfies 1/2 —e < p < 1, and that 1/p+ 1/p' = 1. Then the
following two statements are equivalent.

e (R)i is solvable in R and R™H.

. (D);‘/* is solvable in R and R™, and solutions to (D);j‘,*
square-function estimate (2.38).

satisfy the

Furthermore, if either of these two equivalent conditions is true, then the operator
S4 is bounded and invertible LP(R™) — W7 (R"), and the operator S is bounded

and invertible WP (R") s L¥' (R™).

Combined with Theorem 7.18, we see that if A is real then there is some p > 1
such that (D);"l is solvable. In Chapter 9, we will see that (D);l’l is compatibly
solvable. In dimension 2, by [KR09] there is also some p > 1 such that (N)7, is
compatibly solvable; it is not known if this result holds in higher dimensions.

Given some additional good behavior of solutions near 8R1+1, a further ex-

trapolation theorem is available.

THEOREM 7.20 ([AM13]). Let A be elliptic and t-independent, and let A* be
as in formula (3.22). Suppose that A, A*, A* and (A*)* all satisfy the De Giorgi-
Nash-Moser condition with exponent at.

If1 < py <2, and if (D);ﬁh1 is compatibly well-posed in Ri‘“, then (D);{l 18
compatibly well-posed for all p with n/(n +aof) < p < po.

If 1 <pg <2, and if (N);‘O)l s compatibly well-posed in RT‘I, then (N);‘J 18
compatibly well-posed for all p with n/(n +aof) < p < po.

If0 =n(1l/p—1) and 0 < 8 < 1 (equivalently n/(n+ «) < p < 1), then com-
patible well-posedness of (D);‘)l implies compatible well-posedness of (D)fo*,ef and
compatible well-posedness of (N);{l implies compatible well-posedness of (N)foie.

Finally, if 1 < p < oo, then (D);{l is compatibly well-posed if and only if
(D);‘,TO, with the square-function estimate (2.38) in place of the bound Niu €
LP(R™), is compatibly well-posed. Similarly, if 1 < p < oo then (N)I’i1
ibly well-posed if and only if (N)ATO with square-function estimates is compatibly

p/
well-posed.

18 compat-

Notice that if A is real-valued or if n + 1 = 2, then the conditions of Theo-
rem 7.20 are valid.
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The condition that A% satisfy the De Giorgi-Nash-Moser condition is connected
to the “boundary De Giorgi-Nash-Moser condition”. It is not clear whether the
interior De Giorgi-Nash-Moser condition of Definition 2.15 implies its boundary
analogue. Notice that there is necessarily some a > af such that A and A* satisfy
the De Giorgi-Nash-Moser condition with exponent a. In some cases « is greater
than af; in the example given in Section 3.1, for example, we may take o = 1, but
af > 0 can be made arbitrarily small.






CHAPTER 8

The Green’s Formula Representation for a
Solution

In this section, we will prove a Green’s formula representation for solutions to
div AVu = 0; combined with the results of Section 9, this representation formula
will let us prove uniqueness of solutions.

THEOREM 8.1. Let A be as in Theorem 3.1. Suppose that div AVu = 0 in Rﬁ“,

and that u € W(p, 0,2) for some 0, p that satisfy the conditions of Theorem 3.1. In
addition suppose 0 < o +n/p. By Theorem 3.9, f = Tru and g = vy -AVu|aRn+1
+

exist, and f € BEP(R™), g € BYP (R™).
Then u= —Df + Sg up to an additive constant.
If Ny (Vu) € LP(R™) for some p withn/(n+«a) < p < p*, then again f = Tru
and g = vy - AVU‘BR"“ exist and u = —Df + Sg up to an additive constant. We
+
think of this as the 8 = 1 endpoint of our representation formula.

Notice that we may strengthen the lemma to include all § with 8 < ag + n/p.
Recall that by Lemma 4.45, if A is t-independent then g > 1 —n/p*, and so the
condition 6 < ag+n/p poses no restraints beyond those imposed by the conditions
of Theorem 3.1.

REMARK 8.2. If div AVu = 0 in the lower half-plane R™™ instead of R},
and if u satisfies appropriate estimates, then

u(z,t) =Df — Sy

where f = Tru = U{BR"“ and g = vy - AVU‘QWH =—v_ 'AV“|3R"“'

PrOOF OF THEOREM 8.1. By Theorem 6.1 or Theorem 7.11, we may assume
without loss of generality that p > 1 and that 0 < 6 < 1.

Fix some (z,t) € R}, and choose some R, § with 0 < § < t/6, [t| + |z| < R.
Define the following cutoff functions. Let £z : R™ +— R be smooth, supported
in A(0,2R) and 1 in A(0, R). Let ns be smooth with ns(s) = 0 for s < §/6 and
ns(s) = 1for s > §/3, and let (g be smooth with (r(s) =1 for s < R and (g(s) =0
for s > 2R. Let p(y,s) = ¢rs(y,s) = Er(y)Cr(s)ns(s). We impose the obvious
bounds on V.

We will want to use formula (4.46); however, this formula is only known to
be valid for smooth functions. Thus, we will need a smooth approximation to w.
Choose some (very small) numbers 3, v > 0. Let 63 be a smooth mollifier, sup-
ported in B(0, 5) and integrating to 1, and let Vg = u * 5. Because Fé;t) has a
pole at (z,t) it will be convenient if Ug , is constant in a neighborhood of (z,t).
Let 1 be a smooth cutoff function supported in B((x,t),7) and identically equal

79
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to 1in B((x,t),7v/2). Let

Uﬁv"/(ya s) = Vﬁ(ya s)(1— w"/(ya s)) + u(x, t)w’y(% s).

Then because Ug , is smooth, we have that by the formula (4.46),

ula,t) = Us (). t) = / L V(Usap) AVIE,

5
://0 V(Upp) - AV // V(Upp) - ATVIA .

Because div A* VI‘éc y = 0in R™ % (0,4), by the formula (2.11) for the conormal

derivative, the first integral is equal to —D(Ug (-, d)&r)(x,t — §); we observe that

if  is small enough then Ug (-,d) — u(-,d) as f — 0T, uniformly on compact
sets. Let fs(z) = u(x,d). Then

—0+

u(z,t) = =D(fsér)(x,t — 0 —|—hm// V(Ug,9) AVFé*t

Let x5 be smooth with ks(y,s) = ks(s) = 1 for 0 < s < 20, Ks(s) = 0 for s > 3.
Then

(8.3) u(z,t) = =D(fs¢r)(z,t — 0
o /n/ V(Us ) ATV

+ lim / / V Ugfy 1—,‘{5) ) A*VPA*

B—0+

Of course the third term is also equal to u(z,t); we will expand the second and
third terms and exploit some cancellation features.

Consider the second term of formula (8.3). Notice that we are integrating only
over the region S = A(0,2R) x (4,34), and that both Vu and VF(I p lie in L2(S).

Furthermore, VUgs , — Vu as 8 — 0 in L?(S). Thus, the second term satisfies
- ToTA
418, / / VUsarse) ALy
/n/ V(uksyp) - A* VF&*”
= / / AVu - V(fi(;gpfé:t)) — / / Fé;t) AVu - V(ksp)
n nJs
/ / uV(ksp) A*VI"A*

Approximating I‘é;t) by smooth functions, we see that the first term is equal to

where g5(y) = —€n+1 - AVu(y, 9).
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Now, consider the third term of formula (8.3). We have that
/"/ VUgvl—lﬁ(;) ) AVFé:t)
= [ [ vt 90 - ket

/Rn / Ug ,y 1 - I{(;) ) A* Vfé*t) Fa’*t) AVUQ,,Y . V((l - ,%5)90)

and Ug . — u uniformly and in W2 in supp V((1 — ks)¢); thus,

lim // V(Usn (1 ko)g) - AVTL,

B—0+
_ lim// AVUg. - V((1 = k)T (L)
nJg '

B—0t

+/ / uV((1 = ks)p) - A*Vl"é; FA* )y AV - V((1 = Ks)e).
nJ§ it
Thus, we may rewrite formula (8.3) as

u($7t) =-D f5€R .’E t— ) +S(§Rg5)(l',t - 6)

I‘A* AVu - Vo + uVp - A*VITA"
N (z,t) w s (z,t)

+ lim / AVUg,, - V((1 —’46)%7@)'
n ) ’

B—0+

We now deal with the final term. Essentially, we wish to exploit the fact that
divAVu = 0 and thus [ AVwu - V¥ = 0 for any smooth, compactly supported
function W.

Recall that we have a second parameter, v, at our disposal, and that Ug,

is constant in B = B((x,t),v/2). We define a smooth approximation to Ff*t),
analogous to Ug . Specifically, let Hg = F( 1) *0p, and let Gg o, = =(1- ’(/),Y)H,@ +
zzylﬂé*t)(yo, s0) for some (yo, o) with |(z,t) — (yo, 50)| = 7/4 and some v supported

in B((x,t),7/2). Let B = B((x,t),7) and let B = B((x,t),v/2). Notice that ¢,
1 — ks are identically 1 in B.

Then
: A
Jim [ [ AU 9 rs)eT )

= lim AVUg, ~V((17115)<,0F‘L¥ )+/ AVUg, -VF“;* .
Fos0t R By (z,t) BB By (z,t)

Let S = supp(1—r4)¢\ B. Notice that VUg — Vuand VGg , — F( as 8 —0
in L2(S); thus

. . _ A*
. Jygng 47080 O rI6TE)

= i AVu - V((1 — k) pGa.y).
i, . u-V((1 = rs)pGp )
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Therefore,

li AVUs. -V((1 — ra-
55& RIH\B . ( )¢ (x7t))

= lim AVu - V((1 — ks)pGg,) — lim / AVu - VGg 4
=0t JB

—0t+ n+1
B R

and because div AVu = 0 in ]Ri“ the first integral is zero for all 8. Thus,

lim //5 AVUs - V((1 = ksl (L )

B—0+
_ . . A* _ . .
= gli)rng 55 AVU,&,Y VF(W) Bli}%h /’é AVu VG/g,»Y.
Notice that
VUpy = (1 =1y)VVs + (u(z,t) = V3) Vi),
If ~ is sufficiently small (compared to t) and if 5 is sufficiently small (compared
to ), then

IVUpAll o) < CIVullL2(((aa).2v) + CY™>7 YV sup u(x,t) = Va(y, s)].
(y,s)eB

We bound the first term using the Caccioppoli inequality and the second term using
the definition of Vjg; thus

HvUﬂﬁHm(E) < CVn/Q_l/Q sup lu(z,t) — u(y, s)|.
(y,5)€B((2,t),37)

So by the De Giorgi-Nash-Moser condition and the bound (4.47),

a 1/2
[owusiertgi<e(3) (£, W)
B\ B((x,t),t/2)

Similarly, by the bounds (4.47) and (4.50), ||VG5’A,||L2(§) < CyY277/2 and by
the Caccioppoli inequality and the De Giorgi-Nash-Moser condition,

el 1/2
[rvawesi<o(D) (£ )
B 3 B((x,t),t/2)

Thus, taking the limit as 8 — 0 and then taking the limit as v — 0, we have that
u(z,t) = =D(fs&r)(x,t — 6) + S(Ergs)(x,t —

/n/ I‘éft) AV - V(p—i—/n/ uVp - A*VFA*

We now take the limits as R — co and § — 0.
We remark that if cr s is a constant, we may consider v — cgr s instead of u;
thus

u(z,t) —cRg—/ / (u—crs)Vep- A*Vf‘a*t) / / AVu - Vgol"(mt)
+ S(Ergs)(x,t — 0) = D(Er(fs — crs))(w,t = 0)
= IR,(S('rvt) - IIR,(S(xat)
+ S(€rgs)(z,t — &) — D(Er(fs — cr,6))(x,t = 9).
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Let Qs = supp Ve N {(z,t) : t > §}. Observe that if (z/,t') € B((z,t),t/4),
then

We may bound |F(I H— (I, | in Qg5 using the bound (4.47), the Poincaré in-

equality and the De Giorgi- Nash Moser condition. We may bound |Vu| using The-
orem 6.1. Then

ct ct>
[Igs(z,t) — Igs(z' t")| < Rnta /QRJVM < WHU”W(P,@,QY

So by assumption on 6, p, we have that imp_, [Ig s(x,t) — [Igs(2’,t') =0, and
this limit is uniform in 4.
Now,

[Ig,s(x,t) — Igs(2’, )] < 5 / — crol IVT(oyy = VI 1]

QRr.s

c 1/2 ) ) 1/2
<[ - cR,a|2) ( | wwE, -, >|2)
R <~/QR,5 QRT& ( ’t) ( )t )

and by the bound (4.50) and the Caccioppoli inequality,

1/2
u-cnsl?)

Recall that by Theorem 6.1, we may assume that p > 1. We will later need
¢Rr.s = faq.2r)\a(0.r) f6- Recall that by the bound (4.28),

\Ir.s(z,t) — Ips(z',t')] < CR™V21/2moqa (/
Q

R,§

15— fA(o 2R) f5HLp(A(o 2R)) = <CR’ ||f5HBP P(R™)
and it is straightforward to establish that

I fs
as well; by Theorem 6.12, we have that

)

1fs = crsllLoa.2r)) < CR|[ullyp.2):

If p > 2, then by Hélder’s inequality, we have that

ctre »
W/QRJU(%S) —cr,s|” dyds

CtP 2R v
< W/(; lu(-,8) = fsllpo(aco2r)) 5

Ctre 2R
+ R1+n+pa /5

By the bound (6.14), we have that

Irs(x,t) — Ips(a’ t")|P <

ds.

(0,2R))

ctre

Irs(x,t) — Irs(, t)|p<W|| ull7 W (p.0,2)

which again goes to zero as R — oo, uniformly in 4.
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If p < 2, choose some s with § < s < 2R. We may cover A(0,2R) by at most
C(R/s)™ disjoint cubes Q; of side-length s. Then by Corollary 4.41,

3s/2

2/p
/ luy, s) — crsl* dy < Cs™ § (J[ ][ lu(y,r) — cr.s|P dr dy)
A(0>2R) ] 2Q_7‘ 5/2

C's™ 3s/2 2/p
< — u(y,r —cR)(;pdrdy> .
s2n/p+2/p (/A(OAR) /3/2 fuly. ) |

Again by formulas (6.14) and (4.28), we have that
_ 2 20 .n—2n/p 2
/. o 105) = sy < ORI

Therefore,

1/2
[Tr,s(x,t) — Ips(x’,t')| < CR"/271/2 oo (/ u(y, s) — crs|” dy dS)
Q

R,8
2R 1/2

< Ote R7n7172a+20 n—2n/p d .

= s s| o Mullyip,)-

If n—2n/p > —1, then the term inside the parentheses evaluates to CR—2(a=0+4n/p)
which goes to zero as R — oo, uniformly in §. If n —2n/p < =1 or n —2n/p = —1,
then this term is CR™"~172a+20gn=2n/p+1 op R=n—1-20420(]n R — In§), respec-
tively; in each case this term goes to zero as R — oo (although in this case the
convergence is not uniform in 4).
Thus, whether p < 2 or p > 2 we have that limp_,o Ir s(z,t) — Igs(z',t') = 0.
We have now shown that for all (2/,¢') € B((«,t),t/4),

(8.4) wu(w,t+6) —u(x',t' +9)
= Tim (S(gs€n)(,1) — S(gs€n)(@,¥)
— D((fs — cro)ér) (@, t) + D((fs — crs)ér) @ 1) ).

Furthermore, if p > 2 then the limit is uniform in §. We want to evaluate the limit
as § — 0F.

We begin by considering the case where p < co. By Theorem 6.1 we may assume
that p > 1 and so Lemma 4.35 and Theorem 6.13 are valid. By Lemma 4.35, we
have that (fs — cr,s)ér — f5 in Bg’p(R”).

By Theorem 3.1 and the De Giorgi-Nash-Moser condition, if (z,¢) and (2/,t') €
R’ffl with |(z,t) — (2/,t)| < t/4, then

[Dh(z,t) — Dh(a’,t')] < Cte*”/thHBg‘p(Rn)
and so

lim (D(( fs — crs)er) (@) — D((fs — crs)Er) (@, t)) = Dfs(a’,t") — Dfs(x.1).

R—o0
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Recall that we assumed that u € W(p, 0,2) for some 0 < 1, and so gs lies in a
negative smoothness space. Notice that

(8:5) S(gs(1 —&r))(x,t) — S(gs(1 — Er)) (2, 1)

— [ )T (0.0~ T 0 (0:0)gs(0) .

We intend to apply Lemma 4.35 not to gs but to v(y) = Fé;t) (y,0) — I‘é;, t,)(y, 0).
First, as before we have that

[Shia,t) = Sha', )] < OO ] g,
for any h € BY? (R"), and because Sh(z,t) — Sh(z’,t') = (v, h), this implies that
”f}/HBf/_g/ (R™) — ||Fz4z*,t)( ’ 70) - Fév*’,t/)( i) O)HBfl_’gl(]R") < ct?=nir,
By Lemma 4.35,
where
VR = ][ quz*,t) (y,0) — qur*’,t/)(yvo) dy.
A(0,2R)\A(0,R)
But by the bound (4.50), we have that [yr| < CR'™*~"t* and so
~ = n/p' =140 |~ 0—a—n o
7R = &R)l o' gy = ITRERN 327 27 gy < OR /P Yr| < CR /rg
which also approaches zero as R — oo. Thus,
lim S(gs(1—&r))(@,t) — S(gs(1 — &r)) (@', t') = lim (1 —&r)v,95) =0
R—o0 R—o0
and so
u(x,t +8) —u(x' ' +6) = Dfs(a’,t') — Dfs(x,t) — Sgs(z', ') + Sgs(z,t).

Taking the limit as § — 0 and applying Theorems 6.13 and 3.1 completes the proof.
Now, consider the case p = co. Because the limit (8.4) is uniform in § we may
take the limit as § — 0 before taking the limit as R — oco. We first consider the
terms involving D.
By Corollary 6.4,

[ s P < R Nl
A(0,2R) o

and so by the bound (5.4),

lim (D((f5 — ers)ér) (@', ¢) = D((fs = cras)ér)(@.1))

=D((f — cr)ér)(2',t") = D((f — cr)ER) (2, 1).

To deal with the terms involving S, recall that by Theorem 6.13, we have that
gs — ¢ in the weak-* topology. Notice that formula (8.5) is still valid. Observe
that by the bound (4.50) and Lemma 4.43, the function v(y) = §R(y)(f‘gt) (y,0) —

T ) (,0)) lies in L(R") N W} (R") C By!y(R™). So

lim (S(95)(«', ) = S(956R) (x,) ) = S(9) (', ¥) = S(g€r) (@, ).
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‘We have now established that
u(e,t) —u(@,t') = lim (S(g€r)(x.1) = S(gr)(@',¥)
—00

+D((f = er)én) (@) = D((f = en)ér) (@.1))-
Observe that by Lemma 4.43 and the bound (4.47), T4 —T'4

) R
multiple of a) Bl1 ’_10 (R™) molecule in the sense of Lemma 4.33. Thus, we may apply

Lemma 4.35 to Fé;t)

}%gnoo(s(ggR)(xvt) - S(QER)(xlat/)) = Sg(xvt) - ’Sg($/7t/)'

To prove an equivalent result for D, let Ag = A(x,2R), and for each j > 1 let
Aj = A(z,22T1R) \ A(x,2'R). Observe that

17— erllzmiay < OF ROl ey
and that if j > 1, then by Lemma 4.43 and the bound (4.50),

) is a (constant

— F(g, ¢ 8 before, to see that

. . Cial t\
VTG (+,0) = VT 4y (4, 0) [l (a,) < €27 <R> .

Thus, recalling the definition (2.19) of the double layer potential, we have that
ID((f — cr)(1 = &r))(@, 1) = D((f — cr)(1 — &r))(2', 1)

—j(a—0) pb—aa .
< ZICQ R f]] pooros (mmy-
‘7:
Because 6 < « the geometric series converges, and so we still have that
lim (D((f ~ cr)ér) (@, t) = DS = en)én) (@, 1)) = Df(@/, ) — Df(z,1)
R—o00
as desired. [



CHAPTER 9

Invertibility of Layer Potentials and
Well-Posedness of Boundary-Value Problems

In this chapter we will prove our remaining main theorems, that is, Theo-
rems 3.16, 3.17, and 3.18, and Corollaries 3.19, 3.20, 3.21, 3.23 and 3.24. That is,
we will show that well-posedness of boundary-value problems is equivalent to invert-
ibility of layer potentials, and will explore some consequences of this equivalence,
with particular attention to the case of real coefficients.

We remark that a necessary condition for most of our arguments is boundedness
of layer potentials; we will also need the Green’s formula representation of Theo-
rem 8.1. Thus, throughout this chapter, we will let A be an elliptic, ¢-independent
matrix such that both A and A* satisfy the De Giorgi-Nash-Moser condition. We
will let p, # be numbers such that either 0 < 6§ < 1 and p, 0 satisfy the conditions
of Theorem 3.1, or § = 1 and p is such that the bounds (7.1) and (7.4) are valid,
and furthermore such that p, 8 = 1 satisfy the conditions of Theorem 8.1. Note
that there is some € > 0 such that, if 1/2 —e < 1/p < 1+ a/n, then p satisfies the
conditions specified in the case 6 = 1.

9.1. Invertibility and well-posedness: Theorems 3.16, 3.17 and 3.18

In this section we will show that invertibility of layer potentials is equivalent
to well-posedness of certain boundary-value problems.

We remind the reader of the classic method of layer potentials. By the bound
(3.12), S£ is bounded B5? (R™) + BYP(R") for all p, 0 satisfying the conditions
of Theorem 3.1. Suppose that S7 is surjective B5?, (R") > BEP(R™). By for-
mula (2.22), the definition of S¢, and the bound (3.7), if S%g = f then u = S4g is
a solution to (D);‘,e with boundary data f, and so surjectivity of Sf implies the ex-
istence property. (If Sjr“ is invertible with bounded inverse then we have solvability,
that is, the existence property and the estimate

lull p.0,2) < ClIf B2 (Rny-)
Similarly, if (97D4), is invertible BYP(R™) s BE® (R™), then (N);‘ﬁ is solv-
able; if S#: HP(R") — HP(R™) or (92D, : HY(R™) — HP(R") is bounded and
invertible, then (D);j{ or (N );{ 1 is solvable. We remark that many of the theorems
of this chapter follow this pattern; that is, the arguments involving (9:D4), and
the Neumann problem, or for the case § = 1, closely parallel those for Sf and the
Dirichlet problem in the case 0 < § < 1. We will generally present complete argu-
ments for (D)ﬁ,ﬁ’ 0 < 6 < 1 and leave the details of the corresponding arguments

for (N)ﬁe or =1 to the reader.

We have seen that invertibility of S4 and (92D4), implies solvability of
boundary-value problems. Given Theorem 8.1, uniqueness may also be reduced
to invertibility of layer potentials.

87
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THEOREM 9.1. Let A, p and 0 satisfy the conditions specified at the beginning
of this chapter. Suppose that 87 is one-to-one By, (R™) = BYP(R"), or (if 6 = 1)
is bounded and one-to-one HP(R™) — HY(R™).

Then (D);‘ﬂ has the uniqueness property; that is, if div AVu = 0 in Riﬂ,
Tru =0, and either 0 < 0 < 1 and u € W(p,0,2) or 8 = 1 and N4 (Vu) € LP(R™),
then u = 0.

If instead v - AVu = 0 on IR} and (924D, is bounded and one-to-one
BYP(R™) +— BYP(R™) or WP(R™) s LP(R™), then (N);‘ﬂ has the uniqueness
property.

PROOF. Let divAVu = 0 in RT™ and either u € W(p,9,2) or Ny (Vu) €
LP(R™). By Theorem 8.1, we have that (up to an additive constant) u = —Df+Sg,
where f = Tru and g = v - AVu. By Theorem 3.9 or Theorem 7.9, g € By” (R™)
or g € HP(R™).

If Tru =0 then f =0 and so u = Sg. Therefore Sfr‘g is constant. Recall that
the space BY?(R") (or HY(R™)) is only defined modulo constants, and so S#tg = 0
in this space. But by injectivity of Sj_‘, this implies that ¢ = 0, and so u is a
constant. Because Tru = 0 we must have that this constant is zero.

Ifv-AVu =0on 8Rﬁ+1 then the same argument is valid with the roles of D and
S reversed, except that we cannot conclude that v = 0, only that « is constant. [

We have established the following facts: if layer potentials are onto then we have
the existence property; if layer potentials are one-to-one then we have the unique-
ness property; and if layer potentials are invertible then we have well-posedness. To
complete the proofs of Theorems 3.16 and 3.17, we need only show the converses.

We will use a classic argument of Verchota [Ver84] to establish that layer po-
tentials have bounded inverses; surjectivity comes from an argument in [BM13],
and injectivity is straightforward. All three arguments involve jump relations, that
is, the interaction between the values of Df and Sf on GRTA and OR™"1. Specif-
ically, we will need the following result.

PROPOSITION 9.2. Suppose that A and A* are elliptic, t-independent and satisfy
the De Giorgi-Nash-Moser condition. If f is smooth and compactly supported, then

(9.3) Dif-DAf=-f,
(9.4) Sif—-84f=o,
(95) 2 AVSAf|8R1+1 — Vi AVSAQ|8R2+1f = f,
(96) vy - AVDAf’3R1+1 — Vi AVDAf’Cf,Rerl =0.

If ¢ is also smooth and compactly supported, then
(9.7) <<p,u+ ~AVDAf|8Ri+1> - —<y_ ~A*VDA*<p|aRi+1,f>.

Notice that by our boundedness and trace results (Theorems 3.1 and 3.9, and
the bounds (7.1) and (7.4) and Theorem 7.9), if p, 6 satisfy the conditions at the
beginning of this chapter and if p < oo, then the formulas (9.3), (9.4), (9.5) and (9.6)
extend to all f in (as appropriate) BY?(R™), BY? (R™), HP(R™) or HY(R"). If p =
00, we will see that these formulas may be extended by duality. (See formulas (9.10)
and (9.11) below as well as (9.7).)
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PROOF OF PROPOSITION 9.2. For f € L?(R"), the formulas (9.3), (9.4) and
(9.5) were established in [AAA*11, Lemma 4.18] under certain assumptions on S*;
that these assumptions are always valid was proven in [Ros12]. See also [HMMDb,
Propositions 3.3 and 3.4], where these results are gathered.

We are left with formulas (9.6) and (9.7). Let F be a smooth, compactly
supported extension of f to R™*! and let ® be a smooth, compactly supported
extension of . Observe that if X € R:’;H then

DAf(X) = — VF(Y) - A*(Y)VIY (Y)dY
R
and so
A A
9.8) (pvy - AVDAf] )
= Vo(X) - A(X)VDAf(X)dX
Ry
= - Vo(X)- A(X)V VFE(Y)- A*(Y)VT{ (Y)dY dX.
]R1+1 RTi+1
Similarly,
9.9) (v AVDAf| i)
= / Vo(X) - A(X)V VE(Y)- A*(Y)VI4 (Y)dY dX.
R2+1 R1+1

Using the Caccioppoli inequality and the weak definition of the gradient, it is
straightforward to establish that VxVyT'4 (Y) is locally in L?(R**! x R**1\ D)
where D is the diagonal {(X,X) : X € R""!}. Furthermore, using Lemma 4.43
and the bound (4.47), we may compute that if ¢ # s and @ is a cube of side-length
|t — s|, then

C
2
/Q /%(Q)'vx’tvy’sr(x’t) (v, s)]" dwdy < 2i(n+2a) ¢ — g2

where 4¢(Q) = Q and A;(Q) = 27Q\2/71Q for j > 1. Applying Holder’s inequality
and then summing over j, we have that

C
/ / |vx,tvy7sr(w,t)(9a s)|dx dy < @ .
Q Jr» |t — s

Thus, if R > |t — s|, then

/ IVt VD) (y, 8)| de dy < 7CR .
A(0,R) JR7 |t — s

This implies that if F, ® are smooth and compactly supported, then the inte-
grals in formulas (9.8) and (9.9) converge absolutely. Therefore, we may interchange
the order of integration. Using formulas (2.18) and (4.52), we may easily derive the
adjoint formula (9.7).

We are left with the continuity relation (9.6). Let

w(X) = VE(Y) - A*(Y)VT4 (V) dY.

Rn+1
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Recall from Lemma 4.53 that || Vul|p2@nt1) < C[|VF| p2@n+1y. So

(¢.vs - AVDAf i)

= — VO(X) - A(X)Vu(X)dX
Ry

=— Vo(X) - AX)Vu(X)dX + VO(X) - A(X)Vu(X) dX.

Rn+1 R"T1

But div AVu = div(1gn+1 AVF), and so by the weak definition (2.10) of div AVu,

(¢,vs - AVDAf i)

= — Vo(X) - A(X)VF(X)dX
R™F!
+ Vo(X)- - AX)V VE(Y) -A*(Y)VF?{ (Y)dY dX.

Ri+1 Ri+1
By formula (4.46), F(X) = [z VF(Y) - A*(Y)VI{ (Y)dY and so

(¢svs - AVDAf i)

- - Vo(X) - AX)V VF(Y)- A*(Y)VI4 (Y)dY dX
R Rn+1
+ Vo(X) - AX)V VF(Y) - A*(Y)VI4A (Y)dY dX

R7i+1 R’Z‘FI
=— Vo(X)- - AX)V VE(Y) -A*(Y)VF;‘{* (Y)dY dX.
RTL«‘Fl Ri+1
But the right-hand side is precisely equal to our value of —<<p, v_-AVDAf ’ aRn+1>

from above, as desired. O

We remark that it is straightforward to establish the following adjoint formulas
for the operators D4, S and (9,'84)4:

(9.10) (0, 8%f) = (S ¢, f),
911) (o, DLf) =—(0F SY ). f), (e, D) = (0 S* ), f)-

We now use the above jump relations to complete the proofs of Theorems 3.16
and 3.17. We begin with the converse to Theorem 9.1.

THEOREM 9.12. Let A, p and 0 satisfy the conditions specified at the beginning
of this chapter. Suppose that (D);{e has the uniqueness property in both RT‘l and

R
Then S is one-to-one BE'P (R"™) — BYP(R™) or (if 0 = 1) HP(R™) — HY(R").
Similarly, if (N);:o has the uniqueness property in both Ri“ and R™, then
(9ADA), is one-to-one BYP(R™) — BYP (R") or HY(R™) — HP(R™).
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PROOF. Suppose that (D);‘ﬂ has the uniqueness property. Let g satisfy S{'g =
0. By the bound (3.7) or (7.1) and the uniqueness property, S*g = 0 in R’;"" and
R™*!. But then by the jump relation (9.5), g = 0, as desired.

A similar argument concerning D4g is valid if solutions to (N );‘9 has the

uniqueness property; we need only replace formulas (3.7), (7.1) and (9j5) by for-
mulas (3.6), (7.4) and (9.3). O

We now consider surjectivity. We use an argument from [BM13].

THEOREM 9.13. Let A, p and 0 satisfy the conditions specified at the beginning
of this chapter.
If (D);‘J9 has the existence property in RTFI and R™ML, then the operator Sf

is surjective By, (R™) v+ BYP(R™) or (if 0 = .1) HP(R™) = HP(R™)). If (D);‘ﬁ is
compatibly solvable then S is also surjective By (R™) 033’12/2 (R™) — By*(R™)N
BY5(R™) or HP(R™) N B} ,(R™) = H](R™) N B3 (R™).

Similarly, if (N)Z‘i@ has the existence property in erfl and R™ then the
operator (9ADA), is surjective BYP(R™) v BEP (R™) or HY(R™) — HP(R"), and
if (N)ﬁo is compatibly solvable then (92D4), is surjective B (R™) ﬁBf/é (R™)
By (R™) N B ,(R) or HY(R™) N B ,(R™) > HP(R") N By, (R”).

PROOF. Suppose that (D);‘ﬂ has the existence property for some 0 < 6 < 1.
Choose some f € BYP(R™). Let uy € Wi(p,0,2) be the solutions to (D)
with boundary data f in R’ Here Wi(p,0,q) = W(p,0,q), and W_(p,0,q) is
the space of functions u defined on R™! such that u(x,t) = v(z,—t) for some

ve W(p,0,q).
By Theorem 3.9, we have that the conormal derivatives g+ = vy - AVu| R H

exist in the weak sense and lie in Bgfl (R™). By Theorem 8.1 and Remark 8.2, we
have that uy = -Df +Sg+ + ¢4 and u_ =Df —Sg_ + c_.
By the jump and continuity relations (9.3) and (9.4), we have that

2v”f = VH(TI‘U+ + TI‘U_) = V”(—D+f —|—S+g+ +D_f— S_g_)
=V [ +V(St9+ — St9-)

and so 84 (g4 — g—) = f up to an additive constant, as desired.
If (D);‘ﬁ is compatibly solvable then we can choose w4 in the intersection

W(p,0,2) "W (2,1/2,2), and thus g, —g_ € BYP (R*) N 3312/2(]1%")

The same argument is valid in the case that (D)]‘;l,1 has the existence property,
with Theorem 3.9 replaced by Theorem 7.9. If (N)ﬁ,e or (N);{l has the existence
property, then a similar argument is valid, but instead we let uy be solutions to
(N)ﬁe and use the jump and continuity relations (9.5) and (9.6) rather than (9.3)
and (9.4). O

If (D);‘ﬁ is well-posed, then it has both the existence and uniqueness properties,
and so Sj_‘ is one-to-one and onto; we use a classic argument of Verchota [Ver84]
to bound the inverse.

THEOREM 9.14. Let A, p and 0 satisfy the conditions specified at the beginning
of this chapter.
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If (D);‘,o is well-posed in RT‘I and R™ for some p and 0 satisfying the con-
ditions of Theorem 3.1, then the operator S is invertible By?, (R") — BYP(R")
or HP(R™) — HP(R™), and the inverse map (S~ is bounded with operator norm
depending only on p, 8, the standard constants, and the constant C in the definition
of solvability.

Similarly, if (N);‘,e is well-posed in RQLH and R™ for some p and 6 satisfying
the conditions of Theorem 3.1, then the operator (0;"D?) is invertible BY? (R™) v
BYP (R™) or HY(R™) s HP(R™), and its inverse is bounded with norm depending
only on the standard constants and on the constant C' in the definition of well-
posedness.

PrOOF. We begin with the case where (D);?,e is well-posed for some 0 < 6 < 1.

By formula (9.5), if p < co and f € BY?, (R"), then
f=vy AVSAf| jpnis = vy AVSAf| s = (9)8™) 1 f +(9)S%) - .
If p = oo, then formula (9.5) is still valid by the adjoint formula (9.11) and duality

with formula (9.3).
Therefore, we have that

£l pr @y = 105 8™) 4 f + (051 S™) = Fll oo -
By Theorem 3.9, we have that

p/2
||(855A)if”3pf rey < C |VSAf|? P 1P0 qo dt
0 1( ) ROTL Q( t)
+ Ty

By Theorem 3.1, we have that the right-hand side is finite. Therefore, by the

uniqueness property for (D)ﬁa, we have that S4f must equal the solution with

boundary data Sj_‘ f in the definition of solvability; thus the right-hand side is at
most CHS;EQ”B;;,F(R”). Thus, by formula (9.4),

£l 522 &ny < CUS+fllgpr@ny + ClS-fllpr@ny = 2C1S+fll v @ny-

This bounds the operator norm of (S4)~1.

1/p

We may easily modify the argument above to establish invertibility of (92D4);
we need only substitute the jump relations (9.3) and (9.6) for the relations (9.5)
and (9.4), and use well-posedness of (N );‘,9 instead of (D);l,e' Similarly, we may
modify the argument above to establish invertibility of the operators on Hardy
spaces by using Theorem 7.9 instead of Theorem 3.9 and the bounds (7.1) and

(7.4) instead of Theorem 3.1. O

We have now proven Theorems 3.16 and 3.17. We will now prove Theorem 3.18.

PrROOF OF THEOREM 3.18. Suppose that (D)ﬁe is compatibly well-posed in

both R’ and R™"!, and so 87 is invertible By” (R") — BYP(R™). We want
to show that the inverses of the operators (S£)~! : BE? (R") + BYP(R") and
(SH=1: Bi’f/?(R”) — Bfé(]l%") coincide. By Theorem 2.32, we have that S% is
also invertible B>2, (R") — B>2(R™).

By Theorem 9.13, we have that S7* is surjective BY? (R™) N B>? (R")

1/2 1/2
. : : : 1/2
BT (R™) N By 5 (R™). Thus, if f € By"(R") N B} /3 (R™), then the unique function

1/2
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g € BE? (R™) with S%g = f, whose existence is guaranteed by well-posedness of

(D);‘ﬂ, lies in B*? (R™), and so is necessarily equal to the unique function h in

—1/2
B%},(R") with S2h = f.

Thus, the operator (Sf)_1 is compatible on the spaces Bg’p(]R") and Bf/QQ(R“)
As usual, a similar argument is valid for the operator (94D#4), and for the

endpoint cases (D);;‘y1 and (N);;"l. O

We remark that if (D)?oﬁo and <D)?1791 are both compatibly well-posed for

pj < oo, then the operator (S7)~! is compatible on the spaces ng’p() (R™) and
B ()

This theorem is important in the proof of Corollaries 3.19 and 3.20. Specifically,
we wish to use interpolation to show that Sﬁ is invertible by showing that (S f)_l
is bounded. If (S7')~! is not compatible, then (S{)~! is essentially two different
operators By'? (R™) = B, (R") and By (R") = B2} ,(R"). Thus, (§)~" is not
well-defined on B?(R™) + Bf/QQ (R™), and so interpolation methods do not apply.

9.2. Invertibility and functional analysis: Corollaries 3.19, 3.20

and 3.21

In this section, we use some results of functional analysis, together with the
equivalence of well-posedness and invertibility of the previous section, to prove some
useful corollaries.

PROOF OF COROLLARY 3.19. Recall that WP(D) is the set of points (0, 1/p)
with p < oo such that (D);‘ﬂ is compatibly well-posed and such that 6 and p
satisfy the conditions of Theorem 3.1. The set WP(N) is defined similarly. By
Theorem 2.32, WP(D) and WP(N) both contain the point (1/2,1/2). We wish
to show that WP(D) and WP(N) are open and convex. But we have established
that well-posedness of boundary-value problems is equivalent to invertibility of layer
potentials; thus, convexity follows from Theorem 4.10, and openness follows from
Theorem 4.3. (]

PROOF OF COROLLARY 3.20. We give the proof of Corollary 3.20 for the Dir-
ichlet problems (D);}ﬁ; a similar technique establishes the results for the Neumann
problems (N );9. Let € be as at the start of the chapter. Recall that we assumed
that (D)z | is compatibly well-posed for some pg with 1/2—& < 1/py < 1+a/n. We
wish to show that (D)ﬁ,e is compatibly well-posed for all (0,1/p) as in Figure 3.2.

By Theorem 3.17 and formulas (4.17) and (4.18), we have that S7 is invertible
FPO2(R™) v FPO?(R™).

We apply Theorem 4.3 to the spaces FP'*(R") = HP(R") and FP?*(R") =
HP(R™); we may do this due to the boundedness results (7.1) and Theorem 7.9 and
the interpolation formula (4.11). We conclude that there is some p; and p3, with
1/2—e < 1/p1 <1/po < 1/p3 <1+ a/n, such that Sf is invertible Fg"’Q(R") >
FP>2?(R™) whenever 1/p; < 1/py < 1/ps.

Recall from Theorem 9.14 that S7' is invertible Bi’f/Q (R™) +— Bf/QQ(R”) By
the definition of Besov and Triebel-Lizorkin spaces, BZ’Q (R™) = F; 2(R™) for any
real number 6.
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1/p
1

(1a1/p3)
(1/ (Ll/pl)

FIGURE 9.1. Under the assumptions of Corollary 3.20, the oper-
ator S is invertible FP% (R") + FP?(R™) whenever the point
(6,1/p) lies in the indicated triangle.

We apply complex interpolation, that is, formula (4.11). By Theorem 3.18
we may use interpolation to bound (Sf)_l. We then have that Sf is invertible
EP? (R™) v FP*(R™) whenever 1/2 < 6 < 1 and whenever 1/p = 0/ps + (1 —6)/p}
for some py with 1/p; < 1/p2 < 1/ps. See Figure 9.1.

We wish to return to the spaces BiP(R™). Notice that if § and p satisfy
these conditions, then there is some 60, 05 with #; < 6 < 0 such that Sf is
invertible FgfL(Rn) — Fg’l’z(R”) and Fgﬁl(R") — Fg’f(R"). We may thus use
real interpolation (that is, formula (4.9)) to see that S# is invertible BE?, (R")
BYP(R™), as desired. O

PrOOF OF COROLLARY 3.21. Suppose (D)ﬁe is well-posed in R’f‘l and R"H1
for some p and 6 that satisfy the conditions of Theorem 3.1 with p < co. We wish

to show that (D)g‘,; is also well-posed for appropriate ¢ and o.

We have that S7' is invertible B” (R") +— BEP(R™). The adjoint to S is
S#47, and so the adjoint to (S4)~! is (S£7)~!. Recall the dual spaces to the Besov
spaces given by formulas (4.24) and (4.25). We have that if 1 < p < oo, then S#°

is invertible B” '(;p / (R™) — Bf:’;’ (R™), and so (D)?’tl—e is well-posed. Furthermore,

if 0 < p < 1, then Sf* is invertible Bioe’ionu/pfl)(R") — Bﬁ’ginu/pq)(Rn) and
SO (D)‘O“O 1—0+n(1/p—1) 18 well-posed. If (D);l,e is compatibly well-posed, then the

inverses to S¢ : BY? (R") + BYP(R”) and S% : 33’5/2(]1%") > Bf/é(R") coincide;
thus, so do the two inverses to Sf*, and so (D)?/tke or (D)fo*,l_0+n(1/p_l) is
compatibly well-posed.

We recall some basic results of functional analysis. If T : By — Bs is a
linear operator and the Bjs are reflexive Banach spaces, then T is one-to-one if
and only if its adjoint T* : By — Bf is onto. If 1 < p < oo then Bj*(R") is
reflexive; thus, surjectivity of S¢ : BS'”| (R") — BEP(R™) is equivalent to injectivity
of S4 : Bf'g,pl(R”) — Bf:’él(R"), and so the existence property for (D)7, is
equivalent to the uniqueness property for (D);‘,’l_g, as desired.

Again, the same argument is valid for (IV );‘,0. O

We conclude this section with the following remark.
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REMARK 9.15. Suppose that p, 6 satisfy the conditions specified at the begin-
ning of this chapter and that p < co. We claim that compatible solvability implies
compatible well-posedness.

Suppose that (D)I’ia is compatibly solvable for § < 1. We need only establish

the uniqueness property; by Theorem 9.1, we need only show that Sf is one-to-

one. We apply the method of Theorem 9.14. Let f € BYP (R™) N Bzf/z(R")

Then SAf € W4 (p,6,2) N Wi(2, 1/2,2); because (D)§4,1/2 is well-posed, SA f must
be the solution to (D)?,e with boundary data S7' f in the definition of compatible
solvability. Therefore, we have that ||8Af||W(p7972) < CHSffHBg:(Rn). Proceeding
as in the proof of Theorem 9.14, we see that ||J”||J_E}g,f1 ®n) < C|‘8+f||Bg,p(Rn) when-

ever f € By, (R") N B2} ,(R"). If p < oo then B}™, (R") N B} ,(R") is dense in

BYP (R™), and so 87 extends to a one-to-one operator.
A similar argument is valid if (D)I‘j{1 is compatibly solvable; an argument with

(94D4) 1 in place of S¢ is valid if (N);lﬁ is compatibly solvable.

9.3. Extrapolation of well-posedness and real coefficients:
Corollaries 3.23 and 3.24

In this section, we use the extrapolation theorem of Auscher and Mourgoglou
(Theorem 7.20 above) and the known well-posedness results for real coefficients to
prove an extrapolation theorem and well-posedness in Besov spaces.

PrROOF OF COROLLARY 3.23. Suppose that A is elliptic and t¢-independent
and that A, A*, A* and (A¥)* all satisfy the De Giorgi-Nash-Moser condition with
exponent of, where A is as in formula (3.22). Notice that it might be the case that
A and A* satisfy the De Giorgi-Nash-Moser condition with exponent a for some
a > af; for example, this is true for the matrices Ay, in Section 3.1.

Corollary 3.23 concerns matrices A such that (D)4 | or (N)a |

well-posed; we will present the argument in the case where (D);;‘U’1 is compatibly

well-posed and leave the case of the Neumann problem to the reader.

Suppose that (D);;‘O .1 is compatibly well-posed for some 1 < pg < 2. By Theo-
rem 7.20, we have that (D):, is compatibly well-posed for all p with n/(n + a) <
p < po.

By Corollary 3.20 and Theorem 3.16, S7* is invertible Bé’f’l (R™) Bg’p(R”)
whenever (0,1/p) lies in the triangular region in Figure 9.2(a). By Corollary 3.21
and Theorem 3.16, S4” is invertible whenever (6, 1/p) lies in the trapezoidal region
in Figure 9.2(b), and is also invertible By>°(R™) + B> > (R™) whenever 0 < 0 <
Q.

is compatibly

Recall that Corollary 3.20 was proved by interpolation. Notice that all of the
steps above preserve compatibility with (D)ﬁ1 /2 We may interpolate again to see
that S{" is invertible B5? (R") s BEP(R™) for all (4,1/p) in the four-sided region
in Figure 9.2(c).

By duality, we have that S# is invertible B” (R") + BLP(R"™) whenever
(0,1/p) lies in the oddly shaped region in Figure 9.2(d). We may immediately use
interpolation to fill in the missing triangle in the region 1/p > 1 to yield a convex
region; see Figure 9.2(e).
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Invertibility of Sf Invertibility of S f*
1/p

(a) (1,1+aﬁ/n)

(1,1/po)

>

(1,1+a*/n)

(13 1/p0)

F1cURE 9.2. Invertibility of Sf, and thus well-posedness of (D)Z‘ia,
under the assumption that A satisfies the conditions of [AM13]

and (D);‘O .1 is compatibly well-posed. In each figure we plot the

values of (0,1/p) such that S£ or S{" is invertible on BEP(R™);
as we move through the figure, more and more values of (6,1/p)
are allowed.

Now we pass to the case where (D);;‘:,l is also well-posed. We have already es-

tablished that S and S7" are invertible BS?, (R") — BSP(R") whenever (6,1/p)
lies in the four-sided regions in Figure 9.3(a) or Figure 9.3(b), respectively. By
the same argument, we have well-posedness in the new four-sided regions in Fig-
ure 9.3(c) or Figure 9.3(d). We may then interpolate to see that S7 is invertible
By (R™) + Byo™(R™), and thus that (D)2, is well-posed, whenever (6, 1/p) lies
in the hexagonal region in Figure 9.2(e). O

PROOF OF COROLLARY 3.24. We wish to show that if A is real, then A sat-
isfies the conditions of Corollary 3.23, at least in the case of the Dirichlet problem.
(In this theorem the corresponding arguments for the Neumann problem are not
known to be valid!) Recall from Theorem 7.14 that all real elliptic matrices satisfy
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Invertibility of Sf Invertibility of S f*

>

(1,1+a*/n)

(1,1/p1)

F1GURE 9.3. The continuation of Figure 9.2 under the assumption

that (D);‘:’l is also well-posed for some 1 < p; < 2.

the De Giorgi-Nash-Moser condition in the interior and at the boundary. Thus, A
satisfies the conditions of our Theorems 3.1 and 3.9. Furthermore, since the matrix
At is also real, A satisfies the conditions of Theorem 7.20.

By Theorems 7.18 and 7.19, we have that (D) | and (D)I‘j‘:,l are solvable for
some pg, p1 with 1 < p; < 2. Furthermore, by Theorem 7.15 if A is real and
symmetric then we may take p; = 2, and furthermore (N)3'; and (N )‘241 are also
solvable. Corollary 3.24 will then follow from Corollary 3.23 if we can show that
these boundary-value problems are compatibly solvable.

We intend to use the method of continuity, as used in [HMMb, Section 5] or
[AAAT11, Section 9]. As a starting point, observe that in the case of harmonic
functions we may write solutions explicitly using the Poisson kernel, and so if I is
the identity matrix then (D)ZI),Q is compatibly well-posed for any 0 < § < 1 and any
p < oo with 1/p < 1+6/n. Thus, by Theorems 3.17 and 3.18, S is invertible with
bounded inverse H?°(R™) N Bi’f/Q(R”) — HP (R™) N Bf/é (R™).

Let A, = (1 — z)I + zA. Note that if ¢ is real with 0 < o < 1, then A, is

real-valued, elliptic and t-independent. Moreover, the ellipticity constants of A,
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may be taken to depend only on A, not on o. By Theorems 7.18 and 7.19, we have
that (D);‘D”,1 is solvable for some py with 1 < pg < 2, and that both py and the
constant C in the definition of solvability are independent of o.

By Theorem 7.16, the bound (3.12), and the bound (7.1) and Theorem 7.9,

we have that sz : HPo(R™) N Bi’lz/z(R”) — HP(R™) N Bf/é(R”) is bounded for
all z in a complex neighborhood of the interval [0,1]. Furthermore, Sf" =St
is invertible with bounded inverse. Thus by analytic perturbation theory, Sf” is
invertible and (D);‘O‘: 1 is not merely solvable but compatibly well-posed for all ¢ in
a small neighborhood of 0.

But by Theorem 9.14, we have that the operator norm of (S_‘é”)_1 depends
only on the constant C' in the definition of solvability. Thus, if 0 < ¢ < 1 and
(D)ﬁ)‘j 1 is compatibly well-posed, then (D)ﬁ;l is also compatibly well-posed for all
z in a small neighborhood of ¢, and the size of this neighborhood may be taken
to be independent of o. Thus, we may go from Ag = I to A; = A in small steps,
and see that S7 is also invertible with bounded inverse H*°(R™) N Bi"f/Q (R™)
H™(R™) N Bf/QQ(R"), as desired.

If A is symmetric then the above argument is valid with pg = 2, and a similar
argument involving the Neumann problem and the potential (94D4) is valid. O



CHAPTER 10

Besov Spaces and Weighted Sobolev Spaces

Recall that we constructed solutions to the Dirichlet problem
{ divAVu =0 in R},

10.1
( ) Tru=f on R"zaRiH,

that satisfy the estimate
(10.2) [l (p,o.q) < ClS Nl 22 @7y

Recall also that in [JK95, May05, MMO04], the authors investigated the Dirichlet
problem

Au=0 in €,
(10.3) Tru=f on 99,
lull gzz @) < Cllfllspe a0y

for Q a Lipschitz domain. (In [FMM98, Zan00, May05, MMO04] a similar
Neumann problem was investigated.)
This suggests investigation of the Dirichlet problem (10.1) subject to the bound

(10.4) lull gp.r, @ntry < Clf g ey

instead of the bound (10.2). As explained in the introduction, if 8 + 1/p > 1, then
this bound cannot hold for general bounded measurable coefficients.

However, for many values of 6, p with 6 + 1/p < 1, we can relate the two
formulations of the Dirichlet problem. We will generalize the following theorem of
Jerison and Kenig.

THEOREM 10.5 ([JK95, Theorem 4.1]). Let u be harmonic in a bounded Lips-
chitz domain Q and let §(X) = dist(X,00). Let k > 0 be an integer, let 0 < § < 1,
and let 1 < p < oo.

Then u € BY'Py(Q) N LP(Q) if and only if §'~0|V*1u| + |VFu| + [u] € LP(Q).

In fact, the inequality HuHBifg(sz)mLp(Q) < C||61 0\ V*H | + |VEu| + Jul|| oo
does not require that u be harmonic; this is only needed for the reverse inequality.
We will prove the following theorem; this theorem implies that for appropriate
p and 6, we may require solutions to the homogeneous Dirichlet (or Neumann)

problems to lie in either W(p,6,2) or Bgfl/p(RnJrl)_ Notice that if § > 0 and

04+ 1/p < 1 then p > 1, and so we will not concern ourselves with the case
p < 1. (The boundary-value problem (10.3) with p < 1, and also the corresponding
Neumann problem, were investigated in [May05, MMO04].)

We remark that the proofs of Lemmas 10.7 and 10.8 follow closely the proof of
[JK95, Theorem 4.1].

99
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1/p
1

1/pt,1/p")

FIGure 10.1. If (0,1/p) lie in the indicated region, then solutions
u to divAVu = 0 lie in W(p,0,2) if and only if they lie in

BT, (R,

THEOREM 10.6. Suppose that A is an elliptic, t-independent matriz and that
A and A* satisfy the De Giorgi-Nash-Moser condition. Let u be a solution to
div AVu =0 in RT‘l.

Suppose that the numbers p and 0 are such that the point (6,1/p) lies in the
region shown in Figure 10.1. Then u € W (p,0,2) if and only if u € Bgfl/p(RiH),
and .

mHUHW(p,e,z) <llullgge @y < C@,0)llullyirp,p,2)-

Notice that at the endpoint 6 4+ 1/p = 1, we have that W(p, 0,p) = Wlp(RiH),
the unweighted Sobolev space of functions whose gradient lies in LP(R’J_H). By
formula (4.20) this space is equal to FP*(R"™). Recall that BE? = FP? and that
the Besov and Triebel-Lizorkin spaces are increasing in the second exponent; thus,
if p < 2 then B{”p(RiH) C Wi(p,1—1/p,p), and if p > 2 then W (p,1 —1/p,p) C
Bf’p(R1+1).

We refer the reader to [Tri83] for an extensive discussion of Besov spaces on
subsets of R"T!; here we will only need that they obey the interpolation formula
(4.23) and the norm estimate (4.29).

We begin with the following lemma.

LEMMA 10.7. Let A be as in Theorem 10.6 and suppose that div AVu = 0 in
]R:L_H. Suppose that 0 < 0+ 1/p <1 and that 1 < p < oo. Then

||UHW(p,9,2) < C(p, 9)||U||Bgfl/p(ux1+1)-

PROOF. If p = oo, then B> (R}) = CY(R™!); the bound on [l (6.2
follows from Caccioppoli’s inequality.
Recall that if 1 <p < oo and 0 <8+ 1/p < 1 then

|u(z,t) — uly, )"
lullsp s gty /RW /RM Te ol t vy o didydr.

6+1/

Furthermore, if G is a grid of dyadic Whitney cubes, then

P/2
0y 00 = € 3 0@ f 9
Qeg Q@



10. BESOV SPACES AND WEIGHTED SOBOLEV SPACES 101

. oy . . . +1
By Caccioppoli’s inequality and Corollary 4.41, if @ € G then for any (y,s) € R}™",

p/2
Q) (7[ IVl dt dx) < CcHQ)r / (i, £) — uly, )P dt da.
Q (3/2)Q

We may average over (y, s) € Q to see that

p/2
(Q)rtrro (][ |Vul|? dt dm)
Q

<opQ)re 1/3/2)(12/|uac t) — u(y, s)|P ds dy dt dz

lu(z,t) —u(y,s)?
< .
¢ /3/2)Q/ —y| + [t —r[)ntitro+ ds dy dt dx

Adding, we see that by the bound (4.29),

lu(z,t) —uly,r)|P
[ull7;, <C / / dr dy dt dz
o <€ 2 J o Jo Tomal s Bl
S CHUHB;,;, (]R"+1)
This completes the proof. (I

~ The converse is more complicated. We will begin by considering functions in
W (p,0,p). Notice that by Lemma 4.42, if div AVu = 0 and u € W(p,0,2), then
u € W(p,0,p) provided p < p*.

LEMMA 10.8. Suppose that 0 < 0 +1/p < 1, 1 < p < oo and that u is any
function in W(p,0,p). Then

Hu||Bé’f1/p(R’+L+l) < O, Nlullyip.0.0)-
PRroOF. Notice that

g [ 9 0 77 de
+

Let 0 = 0 4+ 1/p. Recall that B?”(RT‘I) is an interpolation space between
LP(RYT) and WP (RFT); specifically, formula (4.23) tells us that
BEP(RYT) = (LP(RY), WP (RY))o -
By the definition of real interpolation, if wus is a family of functions with us €

WP(RT) and u — us € LP(R} ), then

*° ds\ /P
||u||B§”)(R1“) < C(/O (S_U{SHUSHWIP(]RiH) + ||u—u5||Lp(Ri+1)})p5> .

We choose us(z,t) = u(x,s +t). The first term may be controlled as follows:

[ s = [ [Tt ardsas

1 oo
= / / PP \Vu(z, t)|P dt do
p — po n Jo
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provided o < 1. The second term may be controlled as follows:
/0 S*lfpo'Hu—usHip(RT_l)dS

z/ -1 p”/ / w(z,t + 8) —u(z,t)|P dtdx ds

/ / / sT1™ po/(?tu:cr+ t)dr

By Holder’s inequality, if 8 is a real number and p’3 < 1, then

s p/p
/ Oru(z,r+t)d /|8tux 7‘+t)|prpﬂdr</ T—pﬁdr>
0

= C(p, ﬁ)sp/p _pﬁ/ [Opu(x, r + t)|P P8 dr.
0
Thus,

oo
/ sl — g} e ds
0 LP(RYT)

C(pyﬁ)/o / /0 sp/p/_pﬂ_l_p"/o |0y, + t)|P PP drr dt da ds.

Interchanging the order of integration and evaluating the integral in s, we see that
if p/p’ — pB — po < 0, then

o0
71 —po o
| =l s

C(p,ﬂ)/ / / PP =PB=PT 1B Oz, + t)|P dr dt da.
nJo Jo

To ensure that p’8 < 1 and that p/p’ —pB —po < 0, we need only require 1 —p'o <
p’'8 < 1, which is possible provided o > 0.
Making the change of variables ¢ — t — 7, we have that

o0
—1—po o P
/o s |l u3||Lp(R1+1)ds

C(p, B)/ / / pP/P'—po |Osu(x, r + t)|P dr dt dx
»Jo Jo
=C(p, 5)/ / / pP/P'=po |Osu(z, t)|P dt dr dx.
n 0 r

and integrating in r yields that

/ S — [P ds < Clp, B) / / 277 |0yu(a, )| di da
0 Lr(RTHY) o Jo

provided p — po > 0, that is, provided o < 1; combining with the bound on
||U5HW5(R1+1), we have that

dt dx ds.

||’U’HB§”)(R1+1) S C(p7 Q)H’U’HW(p,U—i-l/p,p)

as desired. O
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1/p
1

1/p

1/p~ 1/p~

1/pt,1/p") 1/pt,1/p")

FIGURE 10.2. If (A,1/p) lies in the indicated region, then T is

bounded By*(R") = ByY, (R}, The left-hand figure shows

the result before interpolation; the right-hand figure shows the
result after interpolation. The right-hand region is the intersection
of the regions in Figures 3.1 and 10.1.

By Lemmas 10.7 and 10.8, we have that if 0 < < 1 and 0 < 1/p < 1 — 6 then

1
WHUHW@,o,z) < ||U||Bgf1/p(R1+1) < C(p,@)\luHW(p’e’p).

If p < p™, then by Hélder’s inequality or Lemma 2.12, we have that HUHW(p o.p) <

C’(p)||uHW(p’9’2), and so the conclusion of Theorem 10.6 is valid whenever 0 < 6 < 1
and 1/pT <1/p<1—6.

We now complete the proof of Theorem 10.6; we are left with the case p > p™.
We need only show that if div AVu = 0 in Ri"’l and u € W (p, 6,2) for some (8,1/p)

as in Figure 10.1, then u € Bgfl/p(RﬁH).

Notice that such (6,1/p) with p > p™ satisfy the conditions of Theorem 8.1,
and so we have that u = —Df +Sg for some f € B)”(R™) and some g € Bj'”, (R™).

Thus, to show that u € Bgfl /p(]Ri“), it suffices to show that the combined oper-

ator T of Section 5.2 is bounded B?(R") Bgfl/p(RT'l).

But by Theorem 5.17, we have that 7 is bounded By®™(R") + By>™(R7H)
whenever 0 < # < a. By Lemma 10.8 and Theorem 3.1, we have that 7 is bounded
BYP(R™) Bgfl/p(RfﬁH) whenever (0,1/p) lies in the region shown on the left
of Figure 10.2; we may interpolate to extend this to the region on the right of

Figure 10.2.

REMARK 10.9. In general, we cannot formulate the inhomogeneous problem in
terms of Besov spaces.
The inhomogeneous Dirichlet problem for the Laplacian, studied in [JK95],

may be stated as follows. Given functions f € BYP(9Q) and F € Bgfl/p_l(ﬁ) for

some bounded Lipschitz domain 2, find a function u € Bgfl/p(ﬂ) with Au = div F
in Q and u = 0 on 0.

As described in the introduction, for general coefficients, we do not expect
solutions u to have more than one order of smoothness; that is, we do not expect to
be able to solve problems with estimates of the form u € Bgfl/p(Q) if6+1/p>1.

Consider the inhomogeneous problem in the whole space R"*1. Recall that we
may solve div AVu = div F in R*! by setting u = HAﬁ; solvability of div AVu =
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div F for F € Bgfl/p_l(R"“) and u € Bgfl/p(R"“) is equivalent to boundedness

of the operator VII*4 : Bgfupq(RnH) — Bgfl/pfl(R”“). We do not expect
well-posedness if 4+ 1/p—1 > 0.
However, note that the adjoint (VII4)* to VII4 is VII4"; thus, if we can solve

div AVu = div F for F € Bgfl/p_l(]R"H), then we can solve div A*Vuv = div G for

G in the dual space B /9’11/ 1 /p+1(R"+1)' We do not expect solvability of this problem
for -6 —1/p+1>0.
Thus, if 8 + 1/p # 1, we do not expect solvability of div AVu = div F for

Fe Bgﬁ/pq(RnH) and u € Bgfl/p(R”+1).
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