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6 CONTENTS

INTRODUCTION

The theory of elliptic complexes of linear partial differential operators is closely
interwoven with complex analysis. In particular, the Dolbeault complex is at the
same time an important example of an elliptic complex and a tool for investigating
the properties of more general ones. Although several results of complex analysis
do not extend to arbitrary elliptic complexes, it is worthwhile to pursue those ideas
and methods that have suitable extensions to the general theory.

This thesis is mainly concerned with integral representations. They were in-
troduced and successfully used to study several problems in complex analysis (see
[AYu], [He]), like obtaining homotopy formulae for d-complex, sharp estimates for
the O-Neumann-Spencer problem, results on the theory of CR-functions, approx-
imation theorems and removability of singularities of holomorphic functions and
had also applications to complex integral geometry and to other subjects.

The formula of Martinelli-Bochner (see, for example, [AYu], [Ky]) provides one of
the simplest integral representations for holomorphic functions defined in a bounded
domain D of the n-dimensional complex space C™. The values of a holomorphic
function in D are expressed by integrating its values on 0D against a kernel which
is relatively simple and has a general expression, independent of the domain. This
kernel coincides with the Cauchy kernel in the case of one complex variable, but
is not holomorphic with respect to the ”exterior” variables in C™: this fact can be
taken as one of the reasons of the deep difference between complex analysis in one
and several complex variables.

The Martinelli-Bochner formula was employed to study properties of the CR-
functions and the 9-Neumann problem for functions (see [Ky]), the Cauchy problem
for the Cauchy-Riemann system (see [AKy], [Sh'T4]) and the solvability of inhomo-
geneous Cauchy-Rie- mann system (see [Rom2]).

In the theory of partial differential equations the method of integral representa-
tions is mainly related to the construction and use of parametrices (see [T5]). In
this research I am concerned with elliptic systems , both determined and overdeter-
mined. They admit, at least locally, left fundamental solutions. Green’s integrals
associated to them (see, for instance, [T5]) are natural analogues of the Martinelli-
Bochner integral of complex analysis.

In this dissertation I apply Green’s integrals to the Cauchy problem for elliptic
systems and to the question of the validity of the Poincaré Lemma for elliptic
differential complexes.

Let me describe more precisely the contents of the thesis.

Let X be an open set of the Eucledian space R” and E = X xC* and F = X xC!
be (trivial) C-vector bundles over X. If € is a class of distributions, the space
€(E),) of sections of I over an open subset o of X is naturally identified with
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INTRODUCTION 7

the space [€(c)]* of k-columns of objects from €(¢), and similarly for F. For
every element P of the space do,(E — F') of the linear differential operators with
(C*>°—) smooth coefficients and of order < p between the vector bundles E and
F', we have an expression P(z, D) = 3, <, Pa(z)D®, where P,(z) are (I x k)-
matrices of (infinitely) differentiable functions on X. The expression o(P)(x,() =
> ja|=p Pa(z)( (for z € X, ¢ € C") is called the principal symbol of P € do,(E —
F). We say that P has an injective symbol if the matrix o(P)(z, () has rank k for
every (z,¢) € X x R"\{0}.

An important class of operators with injective symbols is the class of determined
elliptic differential operators of order p (corresponding to the case | = k). The
classic examples of overdetermined systems with injective symbol are the gradient
operator in R™ and the Cauchy-Riemann system in C", if n > 1.

As in the classic examples, under not too restrictive assumptions on P, it is pos-
sible to include it into some elliptic complex of linear partial differential operators
on X, say, {E%, P'} where E* = X x C¥i are (trivial) C-vector bundles over X with
ki # 0 only for finitely many indexes i, P € do,, (E* — E*t!) and P’ = P (see
Samborskii [Sa]). I shall often use this identification, assuming therefore that P
satisfies suitable addition assumptions in [Sa].

If the differential operator P has injective symbol then P is hypoelliptic: for every
distribution u € D'(E) the singular supports of v and Pu coincide. In particular,
all solutions of the system Pu = 0 on an open subset ¢ of X, belonging to D'(E),)
agree in the sense of distributions with sections from C*°(E),).

The Cauchy problem for solutions of the system Pu = 0 in a relatively compact
domain D in X with a sufficiently smooth boundary, and data on a set S of posi-
tive ((n — 1)-dimensional) measure on the boundary, can be roughly formulated as
follows.

PROBLEM 1. Let uy (|a] < p—1) be given sections of E over S. It is required
to find a solution u of the equation Pu = 0 in D whose derivatives D*u up to

order (p — 1) have, in a suitable sense, boundary values (D%u)|g on S satisfying
(D%u)js = ta (Jof <p—1).

Since the time of Hadamard, this problem has been known as a classic example
of an ill-posed problem (see Hadamard [Hd], p.39). However, it naturally arises in
the applications (see Hadamard [Hd], p.38). For example, the Cauchy problem for
the Laplace operator naturally arises in problems of the interpretation of electrical
prospecting data.

The Cauchy problem for the Laplace operator, in various formulations, has been
studied by Mergeljan [Me|, Lavrent’ev [Lv1],[Lv3], Ivanov [Iv], Newman [Ne], Ko-
roljuk [Kor], Maz’ya and Havin [MzHa], Jarmuhamedov [Ja], Shlapunov [Shl],
[Sh5], and others. For holomorphic functions of one variable the Cauchy problem
was considered in the papers of Carleman [Ca|, Zin [Zin], Fok and Kuny [FKun],
Patil [Pa], Krein and Nudelman [KrNu]|, Steiner [Str], and of other mathematicians.
The Cauchy problem for the overdetermined Cauchy-Riemann system was studied
by Tarkhanov [T2], Znamenskaya [Zn|, Aizenberg and Kytmanov [AKy]|, Karepov
and Tarkhanov [KT1], Karepov [K], Shlapunov and Tarkhanov [ShT4], and others.
The Cauchy problem for the Lamé system (related to the theory of linear elasticity)
was studied by Mahmudov [Ma] and Shlapunov [Sh4], [Sh5]. The Cauchy problem
for general systems of linear partial differential equations with injective symbols
has been investigated by Tarkhanov [T1]-[T4], Nacinovich [Na], and others.
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The present research is an attempt to elucidate how the use of bases with double
orthogonality (see Slepian and Pollak [SIPo], Landau and Pollak [LPol], [LPo2],
Slepian [S]]) and of Green’s integrals gives new insight into the Cauchy problem for
general systems of linear partial differential equations with injective symbols. More
precisely, in terms of the bases with double orthogonality, we obtained solvability
conditions for the ill-posed Cauchy problem which are constructive, and simpler
and more convenient than those previously known (see Tarkhanov [T2]). Essentialy
these conditions consist of the convergence of a Fourier series of a potential (Green’s
integral), associated with the Cauchy data, with respect to a basis with the double
orthogonality property. Moreover, a constructive formula for the regularization
(approximate solution) of the Cauchy problem for general systems of differential
equations with injective symbols has been devised. Earlier it was proved that
such a regularization (Carleman’s type formula) existed (see Tarkhanov [T1))).
But the possibility of a constructive approach was devised only for the Cauchy-
Riemann system, or, more generally, for systems factorizing the Laplace operator
(see Aizenberg [A], Jarmuhamedov [Ja], Mahmudov [Ma], and others).

The results on the Cauchy problem are described in Chapter 2; they are es-
sentially due to Shlapunov and Tarkhanov (see [Shl], [Sh4], [Sh5], [ShT2], [ShT3],
[ShT4]).

In order to study the Cauchy problem we need to obtain informations on the
boundary behaviour of solutions of elliptic systems. These are provided by theorems
on the jump of Green’s type integrals. They imply that the regularity of a solution
u of Problem 1 near S is completely determined by the smoothness of the Cauchy

data u, (|of < p—1). In particular, if u, € Cp_1_|o‘|(E|§) (where S is the interior
of S in D) then u € C?_'(S U D) (see §1.3 below). The regularity of u near the

points of 9D\ S is deterrﬁicned by that class of functions (sections) in which we seek
the solution of the Cauchy problem. These topics are discussed in Chapter 1, where
also the background material and the relevant definitions are collected.

The last part of this thesis is centered on the question of the validity of the
Poincaré lemma, i.e. local acyclicity, for elliptic complexes of linear partial differ-
ential operators with smooth coefficients. This is a long standing problem of the
theory of overdetermined systems (see [T5], [AnNa]). For (not necessarily elliptic)
complexes with constant coefficients the Poincaré lemma is always valid (see [Pal]
and [MI1], [MI2]); it also holds for elliptic complexes with real analytic coefficients
(see [AnNal).

Although we are still not able to settle the question whether the Poincaré lemma
is valid, we succeed in Chapter 3 in proving a representation formula for solutions
of the system Pu = f for an operator P with injective symbol whenever they exist.

This representation involves the sum of a series whose terms are iterations of
integro- differential operators (in particular, Green’s integrals), while solvability of
the equation Pu = f is equivalent to the convergence of the series together with the
orthogonality to a harmonic space (the last one is a trivial necessary condition).

For the Dolbeault complex, these integro-differential operators are related to the
Mar- tinelli-Bochner integral. In this case, results similar to ours were obtained by
Romanov [Rom2]. In the general situation these results are obtained by Nacinovich
and Shlapunov (see [NaSh]). In fact this approach is more fit to study the global
solvability of the system Pu = f (cf. [Sh3|, [Sh6]). &
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CHAPTER 1

GREEN’S INTEGRALS AND BOUNDARY
BEHAVIOUR OF SOLUTIONS OF ELLIPTIC SYSTEMS

§1.0. Introduction

In this chapter we use Green’s integrals to study the boundary behaviour of solu-
tions of elliptic systems. Theorems on the jump of an integral of Green’s type with
density in various classes of distributions are extremely useful for this purpose. In
fact, theorems of this kind are to some extent analogues of the Sokhotsky formulae
for the Cauchy integral.

§1.1 consists of preliminary information about Green’s integrals (such as impor-
tant notions, definitions and simple properties).

As an example of dealing with Green’s integrals, in §1.2 we investigate the jump
behaviour of the Martinelli-Bochner integral. In particular, we discuss Privalov’s
Principal Lemma for the Martinelli-Bochner integral (see [Ky|) and a ”delicate”
theorem on the jump behaviour of this integral at special generalized Lebesgue
points of a summable density (cf. [Sh4]).

§1.3 is devoted to the investigation of the weak boundary values of solutions of an
elliptic system which have finite order of growth near the boundary. In particular,
we prove the theorem on the (weak) jump of Green’s integrals for general elliptic
systems (see also [ShT2]). This theorem is one of the principal tools of the present
approach.

The application of bases with double orthogonality to the Cauchy problem (see
Chapter 2 below) dictates to which class a solution belongs. This turns out to one
of the Sobolev spaces W™2. In §1.4 we investigate weak boundary values of the
solutions in the Sobolev class W™ 4(E|p) (cf. [ShT2]). Essentially these results are
due to Rojtberg [Roj]. Our slight modifications concern overdetermined systems.

®

§1.1. Green’s operators and Green’s integrals

Let X C R™ be an open set, E = X x C* and F = X x C! be (trivial) vector
bundles over X. Sections of E and F of a class € on an open set ¢ C X can be
interpreted as columns of complex valued functions from €(o), that is, €(E),) =
[€(0)]* , and similarly for F. Throughout the thesis we will mostly use the letters
u, v for sections of E, and the letters f, g for sections of F'.

We denote by CJ}.(E|,) (m > 0) the vector space of m times continuously differ-
entiable functions on o, endowed with the usual topology (of uniform convergence

on compact subsets of ¢ together with all the derivatives up to order m). We denote
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also by Oy (E|») (= £(E),) ) the space of infinitely differentiable functions on o, en-
dowed with the usual
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Frechet-Swartz topology and by C3°(E|,) (= D(E),)) the space of infinitely
differentiable functions with compact supports on o, topologized in the usual way.
The spaces C}.(E|;) and £(F),) are well known to be Frechet space. Sometimes
we will write simple C™(E),) for C]}.(E),).

We will say that u € C™(E|q), with a (not necessary open) set Q C R", if

u € C’l’;’}C(Elé) continuously extends together with its derivatives up to order m to

Q. Then C™(E|q) is a Frechet space too (end even Banach space, if Q C R" is a
compact and m < 00).

As usual, D'(E),) is the space of distributions and £’(E|,) is the space of distri-
butions with compact supports on o.

Further, let E* be the dual bundle of F, and let (.,.), be a Hermitian metric in
the fibers of E. Then *p : E — E* is defined by < *xgv,u >,= (u,v), (where u,v
are sections of F and < w,u >,= Zf w;(z)u;(x) is the natural pairing E* @ £ —
C). Let A" be the bundle of complex valued exterior forms of degree r (r =0,1,...)
over X, and dx the usual volume form on X.

Let LY(E|p) (with 1 < ¢ < 0o) be the Banach space of all measurable functions
defined on D, for which

1/q
[ull La(r)p) = (/ (u,U)Z/Qd:c> < 0.
D

We also will denote by W™ 4(E|p) the Sobolev space of distribution sections of E
over D having weak derivatives in the Lebesgue space LY(E|p) up to order m. The
space W™ 4(E|p) is the Banach space with the norm

1/q

Hunm,q(ElD) = Z /D(Dau,Dau)g/QdiU

lo|<m

As usual, the sign W,)"9(E|p) we will use for the Sobolev space of functions be-
longing to W"4(E, k) for any compact set K € D (L}, (Ep) = Wo’q(E|D)).

loc
Let do,(E — F') be the vector space of smooth linear partial differential opera-
tors of order < p between the vector bundles £ and F. Then P € do,(E — F) is

an (I x k) matrix of scalar linear partial differential operators, i.e. we have

P(z,D)= Y Pa(x)D*

la| <p

where P, (z) are (I x k)-matrices of smooth functions on X. We will denote by
o(P) its principal symbol

O(P)(.CC,C> = Zpa(x)ga (.CC €X, (e Rn)

An open set is the natural domain of the system P f = 0. However some problems
require the consideration of solutions on sets ¢ C X which are not open. Here we
are interested not simply in restrictions of solutions to the given set, but also in the
so-called local solutions of the system Pu = 0 on o, that is, solutions of this system
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in a neighbourhood of o. The space of local solutions of the system Pu = 0 on
o will be denoted by Sp(c) and let S7°9(D) = W™4(E|p) N Sp(D) be the closed
linear subspace of W™ 4(E|p) of weak solutions of the equation Pu = 0 in D.

We will denote by *P € do,(F* — E*) (or by P’ where it is more convenient)
the transposed operator

P'(z,D)= Y (-1)I*D*("Py(x) x ),
la|<p
and by P* = (x5' P'*p) € do,(F — E) the (formal) adjoint operator of P €
do,(E — F). In the standard case, (u, v), = 3.5, u;(2)7;(2), (f,9)e = ooy fi(2)F;(z) ]

we have
P*(x,D)= Y (-1)lID*(P;(x) x -),
lal<p
where P¥(z) is the conjugate matrix of P, (x).

DEFINITION 1.1.1. A differential bilinear operator Gp(.,.) € do,—1((F*,E) —

A"~ 1) is said to be Green’s operator for P € do,(E — F) if the following formula
holds:

dGp(g,v) =< g, Pv >, dz— < 'Pg,v >, dx (g € C®°(F*),v € C*(E)).
For the proof of the following properties of Green’s operators we refer readers to
the book of Tarkhanov [T5] (pp. 82-83).

PROPOSITION 1.1.2. Green’s operator for a differential operator P € do,(E —
F) always exist. Moreover, if G* and G? are two Green’s operators for P then there

exists a bidifferential operator T € do,_o((F*, E) — A"™?) that G* — G' = dT.

PROPOSITION 1.1.3. If P € do,(E — F) and Q € doy(F — G) with a trivial
vector bundle G = X x C™ then

Gip(v,9) = Gp«(xv,x71g) = —=Gp(g,v),
GQP(g7'U) = GQ(97 PU) + GP(th,'U)-

For instance, Green’s operator Gp can be written in the form

!
(1.1.1) Gp(gv)= Y. (~1)ID%(gPsyr41,)D70(xdz;)
|B+~v+1;|<p

where 3" indicate that an order has been selected with respect to the multi-indexes
B,7,1;, and * is the Hodge operator defined for differential forms (see [T5], p.82). In
particular,

there exists the only one Green’s operator Gp for a first order differential oper-
ator P; this operator is given by the following formula:

Grlg.0) =g |o(P) (2 25 |

where *0 = (xdx1, ..., *dz,).

For the purposes of this research it is more convenient to write Green’s operators
in other form. However for this we need the so-called Dirichlet systems of boundary
operators.

Let D be a relatively compact domain in X with smooth boundary, let U be a
neighbourhood of dD in X, and F; = U x C* (0 < j <r < o) be (trivial) vector
bundles over the neighbourhood U.
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DEFINITION 1.1.4. A system {B;}7_, of differential operators B; € doy;, Ejy —
F;) is said to be a Dirichlet system of order » on 9D if 1) 0 < b; < r; 2) b; # b; for
J # 4; 3) rankco(Bj)(y,dp) =k (0 < j <r),y € U, where o(B,) is the principal
symbol of the operator B;, and p belongs to the class of functions defining the
domain D (D = {x € X : p(x) <0, |dp| # 0 in U}).

The following proposition shows how important for various boundary value prob-
lems the Dirichlet systems are. One can find similar statement, for example, in the
books [Bz] and [T4] (Lemma 28.2).

PROPOSITION 1.1.5. Let D € C®, s > r, and {B;}}_ is a Dirichlet system of
order v in U. Then for any system of sections uj € C*~% (Fjlap), 0 < j <, there
is a section u € C*(Eyp) such that Bjujgp = u; for 0 < j <r.

The following lemma was proved in [T4] (p.280, Lemma 28.3).

LEMMA 1.1.6. Suppose that the boundary 0D of D is non characteristic for
P e do,(E — F) (I > k). Then, given Dirichlet system {Bj}g;é, one can find a
neighbourhood U of 0D, and Green’s operator Gp such that

p—1
d
Gp(g,v) = Z < Cjg,Bjv >y, ds + LA Gu(g,v) (g € C*(Fp),v € C*(E))

= |dpl

where {Cj}f;é is a Dirichlet system of order (p — 1) on 0D such that C; €
dop—y,—1(F; — F) (0<j <p—1), and G, € dop—1((F*, E)jy — A"7?).

Using Green’s operators one obtains integral representations for solutions of the
system Pu = 0.

A matrix L(z,y) is said to be a left fundamental solution of the operator P €
do,(E — F) on X if

| < £ P)etu) >, dy = v(a) for cvery v € CE2(E);

and a matrix R(z,y) is said to be a right fundamental solution of the operator
P e doy(E — F) on X if

P(z) /X < R(z,v),9(y) >, dy = g(z) for every g € C(F).

We say that the linear partial differential operator P € do,(E — F) is elliptic if
its principal symbol
o(P)(x,¢): C* — C'

is injective for every x € X and ¢ € R™\{0}. In particular [ > k; we say that
P is determined elliptic if [ = k£ and overdetermined elliptic if [ > k. Every
determined elliptic operator with smooth coefficients has locally a bilateral (i.e. left
and right) fundamental solution, and hence every overdetermined elliptic operator
with smooth coefficients has locally a left fundamental solution. If the coefficients
of the operator P are real analytic, there exist global fundamental solutions of the
operator P on X (cf., for example, [T5], §8). In fact, for the existence of left (right)
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fundamental solutions of the operator P, the so-called Uniqueness Condition (U)g
for the Cauchy problem in small on X for the operator P (P’) is important (see
[T4], Corollary 27.8):

(U)s if for a domain O C X we have Pu=0 in O, and u =0 on a non-empty
open subset of O then u =0 in O.

From now on we will assume that the operator P is elliptic.

THEOREM 1.1.7 (GREEN’S FORMULA). Let L is a (left) fundamental solution
of the operator P on X. For every u € WP’Q(E|D) the following formula holds:

u(x),z € D,

(1.1.2) —/aD Gp(L(z,y), uly)) + /D < L(z,y), Puly) >y dy = { 0,z € X\D.

Proor. If u € CP(E5) (that is, u is p times continuously differentiable in a
neighbourhoud of D) then (1.2) follows from the Stokes’ formula and Definition 1.1.
Since the boundary of D smooth, there exists a sequence of functions {un}¥_; €
CP(Ep) approximating u in WP2(E|p). Then, for every number N € N,

(1.1.3)

- [ Grica vt +

oD

UN(‘,E)?'IG-Du

< L(x,y), P >, dy = _
(@), Pun(y) >y dy {O,:ceX\D.

D

Using the boundedness theorem for pseudo-differential operators (see [ReSz],
1.2.3.5) we conclude that the second integral in the left hand side of (1.1.2) is a
bounded linear operator from W?2(E|p) to W?2(E|p).

Thus, to obtain (1.1.2) it suffices to pass to the limit in (1.1.3) for N — oo . O

The integrals of the type:

_ / Gp(L(z,y), u(y))
oD

we will call Green’s integrals associated to the operator P and denote by Gu.
Similar (to Theorem 1.1.7)) results could be obtained for various classes of func-
tions. For example, see Corollary 10.1 in the book [T5], or Theorem 1.3.2 below.

Remark 1.1.8. The boundary integral in the left hand side of (1.1.2) does not
depend on the choice of Green’s operator Gp (see Proposition 1.1.2).

COROLLARY 1.1.9. Let L be a bilateral fundamental solution of the operator
P on X. Then the boundary integral in (1.2) is a (bounded) projection from
W™2(E|p) onto ST2(D); and for every f € Wm=P2(Fp) (m > p) the inte-
gral [, < L(x,y), [(y) >y dy is a W™?(E|p)-solution of the equation Pu = f in
D.

PROOF. Since the derivatives D%u (|a] < p — 1) have natural boundary values
D%upp € Wm=II=1/22(E 55 (see [EgSb], p.120), it is easy to see from Propo-
sition 1.1.2 that the boundary integral in (1.2) does not depend on the choice of
Green’s operator Gp. Therefore, choosing as Gp Green’s operator provided by
Lemma 1.6.6, and using boundedness theorem for potential (co-boundary) oper-
ators on a manifold with boundary ([ReSz|, 2.3.2.5) one can conclude that the
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boundary integral in (1.1.2) defines a bounded linear operator from W™2(E|p) to
Wm’Q(E| p). Hence the statement follows from the properties of bilateral funda-
mental solutions of elliptic differential operators. [

Remark 1.1.10. All the discussion above we can repeat with small technical
changes under weaker smoothness assumption on dD. Namely, according to the
usual understanding, differential operators on X must have (infinitely) differentiable
coefficients, however the smoothness of the coefficients of the differential operators
{C;} and G, (in Lemma 1.1.6) is finite if the smoothness of boundary is finite (see
[T4], p.280). One may check what smoothness requirements for the coefficients of
{C;} are satisfied as a consequence of the supposed smoothness of the boundary
of D (and coefficients of the initial expressions {B,}). Certainly, these difficulties
are removed if 0D € C°. For our purposes it is sufficient that the coefficients of
every differential operator B; belong to the class C’ﬁ;l_bj , and the coefficients of
each differential operator C; belong to the class C% in the neighbourhood U.

Without loss of a generality we assume that b; = j. For example, we can set
B; =1 k%, where 88—7; is the j-th normal derivative with respect to 0D and I is
the unit (k x k)-matrix.

If the operator P is overdetermined, it may happen that there are no right (in

particular bilateral) fundamental solutions.

ExAMPLE 1.1.11. If P is the Laplace operator A,, in R™, then there is a (bilat-
eral) fundamental solution of P, for example, the standard fundamental solution
¢n, of the convolution type. In this case (1.1.2) is Green’s formula for harmonic
functions and the boundary integral in (1.1.2) is the well-known Green’s integral.

EXAMPLE 1.1.12. If P is the Cauchy-Riemann system -£ in C' (2 R?), then
there is a (bilateral) fundamental solution £((, z) = ﬂgl_z) of P. In this case (1.1.2)
is the Cauchy-Green formula (see [He|) and the boundary integral in (1.1.2) is the
well-known Cauchy integral.

EXAMPLE 1.1.13. If P is the Cauchy-Riemann system O in C* (= R?"), n >
1, then there are no right fundamental solutions of P (due to the theorem on
removability of compact singularities of holomorphic functions in C” of dimension
n > 1). As a left fundamental solution of the Cauchy-Riemann system we can take
L(¢,2) = "P*(Q)¢pan(C, z) where g, is the standart fundamental solution of the
Laplace operator in R?™ and ¢, z € C™. In this case (1.1.2) is the Martinelli-Bochner
formula (see [AYu]) and the boundary integral in (1.1.2) is the Martinelli-Bochner
integral. It is known that the Martinelli-Bochner integral is only harmonic (but, in
general, not holomorphic) everywhere outside of 0D. Hence it is not a projection
from W™?2(E|p) onto Sg’Q(D). Moreover, the integral [, < L(z,y), f(y) >, dy is
not a solution of the equation du = f in the domain D.

Romanov [Rom2| proved that, if D is a bounded domain in C", the limit
lim, ., MV of iterations of the Martinelli-Bochner integral M in the Sobolev space
W12(D) exists; and that this limit is a projection from W12(D) onto the space of
holomorphic W12(D) - functions (i.e. onto S%’Q(D)). Using the iterations he also
obtained a multi-dimensional analogue of the Cauchy-Green formula in the plane,
and, as a corollary, an explicit formula for solutions of the equation Ou = f in
pseudo-convex domains in C™.
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Fortunately, the phenomenon of convergence of iterations of the boundary inte-
gral in (1.1.2) is more general than a particular property of the Martinelli-Bochner
integral. For example, in [Sh3| the theorem on iterations was proved for special
Green’s integrals of matrix factorizations of the Laplace operator in R™ and in
[NaSh] for special Green’s integrals associated to operators with injective symbols
(see also Chapter 3 below). &

§1.2. On the jump behaviour of the Martinelli-Bochner integral

As we have seen in Example 1.1.13, the Martinelli-Bochner integral is nothing
but a Green integral associated with the Cauchy-Riemann system. In this section
we will illustrate on the example of the Martinelli-Bochner integral how to deal
with Green’s integrals for general elliptic systems.

The classical notions of maximum function and Lebesgue point for summable
functions are very important in modern theory of functions (see, for example,
[St]). Information on the boundary behaviour of the Martinelli-Bochner integral in
Lebesgue points of a summable density one can extract from Privalov’s Principal
Lemma (see 1.2.1 below).

Also in this section we consider ”delicate” theorems on the jump of the Martinelli-
Bochner integral at generalized Lebesgue points of a summable function.

In 1.2.2 we give some definitions and lemmata concerned with one of possible
generalization of the classical notions of maximum function and Lebesgue point
of a locally summable function. It seems that these results are known and rather
trivial. However we could not find an appropriate reference.

In 1.2.3 we investigate some properties of the Poisson integral of a summable
function at the generalized Lebesgue points. For the usual Lebesgue points one can
find some of the properties in [St], some results, for example Theorem 1.2.3.2, were
mentioned (without a reference) in a paper of Rudin [Ru].

We use the result of 1.2.2 and 1.2.3 to study in 1.2.4 the behaviour of Martinelli-
Bochner integral with a density while the exterior variables of the integral crosses
a smooth integration hypersurface. In particular, for generalized Lebesgue points
we prove a theorem on the jump of the Martinelli-Bochner integral with bounded
density. It is an analogue of the theorem for the usual Lebesgue points of summable
functions (see 1.2.1 below and [Ky]). Also we study the jump behaviour of the
Martinelli-Bochner integral with a continuous density given on a measurable subset
S of a smooth closed hypersurface H (cf. [Sh2]).

1.2.1. The Privalov’s Principal Lemma.

Let D be a domain in C™ (n > 1) and H be a piece-wise smooth closed hyper-
surface dividing D onto two domains D™ and D~. We choose on H the orientation
of 0D~. As usual, by ”piece-wise smooth” we mean that H is the union of a finite
number of pieces of smooth hypersurfaces Hj, which intersect transversally. To each
point z° € H we associate two nondegenerate tangential cones T'(D¥, 2°). They
are supplementary whose boundaries are contained in the tangent hyperplanes to
the Hj, at 29.

We denote by B(2°%,r) the ball of radius r in R?" (= C") centered at the point
2% and by m(B(z°,r)) its Lebsgue measure. Sometimes we will simply write B(r)
for the ball with centre at zero.

Also we denote by a(D¥,2°) the ratio of the measure of the solid angle of the
tangential cone T'(D*, %) on the (2n — 1)-dimensional measure of the unit (2n—1)-
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sphere in C":

a(D*, 2%) = lim / ds |/ / ds| (2 € H),
r—0 0B(29,r)ND* O0B(29,r)

and by K*(z°) cones with tip at z° belonging respectively to T'(D*, 2°) and only
intersecting at the tip 2°.

Let us rehearse some known definitions and facts to be compared with their
generalizations in 1.2.2 below.

DEFINITION 1.2.1.1. A point x € R" is said to be a Lebesgue point of a locally
summable function f € L} (R") if

loc

. 1 B
lim m(B(z,7)) /BW) |f(y) = f(z)|dy = 0.

DEFINITION 1.2.1.2. Let f € L'(R™). Then we will say that the function

1
)= S BT Dy SO

is the maximum function of the function f.

Let now n _
(n—1)! b1 Gk

U(z,¢) = m;(—l) Wdz/\dC

be the Martinelli-Bocner kernel in C”, and
M) = [ 4050

be the Martinelli-Bochner integral with a summable density f € L'(H). In general,
at a point z € H this integral with density of such a class does not exist as singular
integral,
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because the integrand has a point-wise singularity of order which is equal to the
dimension of H. Moreover, even if f is continuous, this integral may not exist as
the limit
V.P. Mf(2°) = lim 42,0 F(Q).
=0 JH\B(20,¢)
We will study in this section the behaviour of the integral M near the hypersur-
face H.

LEMMA 1.2.1.3. For every point z° € H
V.P./ U(2°,¢) = a(D™,2°).
oD~

PROOF. See, for example, book [Ky]. O

The following result was obtained by Kytmanov [Ky]. We omit its proof because
in 1.2.4 we will use similar arguments in order to prove a more ”delicate” theorem
on the jump behaviour of Martinelli-Bochner integral.

THEOREM 1.2.1.4 (PRIVALOV’S PRINCIPAL LEMMA). Let f € L'(H) and 2° €
H be a Lebesgue point of the function f. Then
(1.2.1.1)

Mf(z) = Fa(D7,2°) f(2°) +/ U(z, Q) f(Q) +7(2.2%) (= € D),

H\B(z%,|z2—2°])

where 7(2,2°) — 0 if z — 20 in the cone K= (z"). Moreover, for every compact set
K C H there is a constant C > 0 such that |r(z,2°)] < Cmf(2°) for all 2° € K
and z € K*(2°).

The following formula for the jump of the Martinelli-Bochner integral at Lebesquell
points of the density f follows immediately from Theorem 1.2.1.4.

COROLLARY 1.2.1.5. Let f € L'(H) and 2° € H be a Lebesgue point of the
function f. Then

lim (Mf(z7)—-Mf(zh)) = f(20>7

zt,z2——20

where 2+ € K*(2°) and the limit is uniform on compact subsets of H.

We will discuss in 1.2.4 formulae of this type for the Martinelli-Bochner integral
at generalized Lebesque point of the density f.

The jump behavior of Green’s integrals with smooth densities and distribution
densities will be discussed in §1.3. For the jump behavior of Green’s integrals with
summable densities we refer the readers to the book [T4] (see Lemma 28.11 and
Remark 28.12).

Let us show how to use the Privalov’s Principal Lemma in order to obtain more
detail information about boundary behaviour of Martinelli-Bochner integral.

We assume that D~ is a bounded domain in C™ with boundary 0D~ = H in
C*'. Then Theorem 1.2.1.4 implies that, for all the Lebesgue points z° € 9D~ of
the function f for which there exists the singular integral (see [St], p.52)

ZO
N ERTENNE
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(i.e. almost every where on D~ ) the integral M f(z) (z € D¥) has non tangential
limit values M f* on H:

(1.2.1.2) Myf(2°) = F£(2°)/2 + V.P. /E)D U2, Q) f(¢) (2° € H).

If fe LI(H) (1 < g < oo) then, using boundedness theorem for singular integral
operators in these spaces (see [St], p.52) and (1.2.1.2), we conclude that M, f* €
LY(H).

The following corollary clarify the character of the convergence of M f* to its
boundary limit values My f* on H (cf. [ShT4]).

COROLLARY 1.2.1.6. Let f € LY(H) (1 <q<o0). Then
1/q
(1.2.1.3) lir% (/ M f(z+ev(z)) — bei(z)|qu(z)) =0.
E— H
PROOF. Let us prove the convergence of M f(z—ev(z)) (another proof is similar).

Using formulae (1.2.1.1) and (1.2.1.2) for z € H and € > 0 we obtain
Mf(z —ev(z)) = Myf*(2) =

- / U(z, ) F() ~ VP, / Uz, Q) F(C) + 1z 2 — ew(2)).
H\B(z%,¢)

H

It is known in Theory of singular integral operators (see [St], p.52) that

(1.2.1.4)
q 1/q
ds(z)) =0.

lim (/
e—0 o9D—

On the other hand, by Theorem 1.2.1.4, for the compact set H = 9D~ there is
a constant C' > 0 that

[ w050 -V [ 4050
H\B(20¢)

H

Ir(z,z —ev(2))| < Cmf(z)

for all z € H and sufficiently small € > 0. Since the maximum operator is continuous
as a map from LI(H) to LI(H) for 1 < ¢ < oo, then using the Lebesgue theorem
on the possibility to change the sign of the limit passage and the sign of integral
we conclude that

e—0

(1.2.1.5) lim (/aD (2, 2 — ev(2)| ds(z)) Y

In order to obtain (1.2.1.3) from (1.2.1.4) and (1.2.1.5) it is sufficient to use the
triangle inequality for the norm in L?(H), which was to be proved. [

In conclusion of this section we will formulate one more interesting (from the
author’s point of view) corollary. With this purpose for 1 < ¢ < oo we denote by
H4(D%) the Hardy classes of harmonic functions in the domain D* (see [PKuz]),
i.e. the set of such harmonic functions g(z) that

(1.2.1.6) limsup/ lg(z £ ev(2))]? < 0.
0D~

e—0
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COROLLARY 1.2.1.7. Let 9D~ € C? and f € LY(0D~) with 1 < ¢ < oo. Then
Mf* € Hi(D%).

Proor. It is known that M f is a harmonic function everywhere outside of the
hypersurface H = 9D~ . As for inequality (1.2.1.6) for the integral M f, it follows
from Corollary 1.2.1.6 because every convergent sequence is bounded. [

1.2.2. Generalized Lebesgue points.

In this subsection we will try to generalize the notions of the Lebesque points of
a density f in order to extend the set of boundary points where the jump formula
for the Martinelli-Bochner integral still holds.

We will consider a locally summable function f in R™ given everywhere. Let us
formulate at first some definitions.

DEFINITION 1.2.2.1. A point z € R" is said to be a generalized Lebesgue point
of a locally summable function f if

| 1 o
liy /B L TWdy=1@)

Of course, a Lebesgue point of the function f (see Definition 1.2.1.1) is a gener-
alized Lebesgue point, but the opposite statement is wrong.

It would be natural to use in the definition above not only the system of balls
but also a suitable system of ”contracting” sets. It is known that it is possible for
the usual Lebesgue points. The generalized Lebesgue points are more ”delicate”
objects. For them it is possible too, but only for bounded functions and special
type of set’s systems.

Let § be a family of measurable sets in R"”. We will say that the family is regular
if for every set o C § there is an (open) ball B D ¢ with centre at the origin such
that m(o) > ¢m(B) with a positive constant ¢ tending to 1 for m(o) — 0.

DEFINITION 1.2.2.2. A point z € R" is said to be a generalized Lebesgue point
of the function f with respect to the family § if

im [ f@ =)y = 1(a).

c€F,m(c)—0

LEMMA 1.2.2.3. If x € R™ is a generalized Lebesgue point of a locally bounded
function f then it is a generalized Lebesgue point of the function f with respect to
any reqular family §.

PRrROOF. Let {o(r)} be asequence in a regular family § such that lim,_o(m(o(r)) =}
0 and let B(r) be the corresponding family of balls (as in the definition of regular
family §). Then

. 1
M (o) fy T YW=

Iy F@=9)dy = [ o0 [ —y)dy

=0 Iy @ = Jpe\or) W
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m(ff;(r) flz —y)dy — fB(r)\O'(r) flz—y)dy)

1.2.2.1 =1l
(1.2.2.1) im -

r—0 1 —

1
m(B(r)) fB(T)\U(T)

Since the family § is regular we have:

I 1 / dy = 1i m
1m ———— = 11m
r—=0m(B(r)) Jp@\o(r) r—0 m(B(r)

< 1 MB@) = em(B())

ro0 m(B(r) =0

Therefore, using the local boundedness of the function f and equality (1.4.1) we

conclude that .

lim o) oo flx —y)dy = f(z)

if x is a generalized Lebesgue point of the function f. The lemma is proved. [

Let us try to extend the definition of generalized Lebesgue points for summable
functions given on a smooth closed hypersurface H C R" in the same way as for the
usual Lebesgue points. The definition depends on the choice of the volume form ds
on H. Of course, there is the natural choice of a volume form as induced by the
volume form dy in R™. However, if H is a hypersurface on a manifold, it is not so.

DEFINITION 1.2.2.4. A point z € H is said to be a generalized Lebesgue point
of a summable function f € L} (H) if

d
lim fB(m,r)ﬁH f(y> § _ f(IL’)

r—0 fB(az,r)ﬂH ds

LEMMA 1.2.2.5. If the function f is locally bounded (€ L;jS.(H)) then Definition
1.2.2.4 is invariant with respect to a volume form on H.

PrROOF. Let z € H be a generalized Lebesgue point with respect to a volume
form ds on H. Any other volume form ds; on H has the form ds; = wds where w
is a positive continuous function on H. Therefore

. fB(m,T)ﬂH f(y>d81
lim =
r—0 fB(ac,r)ﬂH dsi

— lim fB(az,r)ﬂH f(y)('lU(y) ’U)(SU) dS + fB(g; r)NH f<y) ( )dS o
0 fB(ac,r)ﬂH(w(y) w('x> dS + fB(ac r)ﬂH (.’L’)dS B
U FO)0(5) = 0(0)d9)/ (0() f(o o

720 oo F @) — w(@))ds) [(w(@) [y 45) + 1

)
+ lim fB(m r)NH f(y )ds)/(fB(x T)ﬂH) dS)
r—0 (fB(a:,r)ﬂH f( )( ( ) («f))ds)/( fB(az,r)ﬂH dS) + 1

because of the continuity of the function w and local boundedness of f. [

(
)

8

= f(z)

For summable functions it is easy to find counter-examples.
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EXAMPLE 1.2.2.6. Let H = R', and f € L},(H) equal to y~'/3 in a neigh-
bourhood of the point z = 0 (for y # 0) and equals to zero if y = 0. Then z = 0
is a generalized Lebesgue point of the function f with respect to the volume form
dy, but it is not with respect to the value form w(y)dy where w(y) = y*/> + 1 in a

neighbourhood of y = 0. 0O

We note that for the usual Lebesgue points Lemmata 1.2.2.3 and 1.2.2.5 hold
true for summable functions.

There is another natural approach to the definition of generalized Lebesgue
points of functions given on a smooth hypersurface. Namely, since H € C!, in
a sufficiently small neighbourhood of a point x € H we can represent the hyper-
surface H as a graph of a smooth function ¢, given on the tangential plane of H
in the point z. In this plane there is the volume form d$ induced from R"™. Then,
to a function f € L}, .(H), we can naturally associate the function f given on the
tangential plane and we can consider x € H as a Lebesgue point of f if it is a
Lebesgue point of f with respect to the volume form ds. Using Lemmata 1.2.2.3
and 1.2.2.5 one can show that these 2 approaches (to the definition of the Lebesgue
points of functions given on a smooth hypersurface) are equivalent if the function
is locally bounded.

Let us give some more close definitions.

Let S be a set of positive ((n — 1)-dimensional) Lebesgue measure on a smooth
closed hypersurface H in R".

For points x € R™ we denote by a(z, S) the following limit (if it exists):
(1.2.2.2) a(z, S) = lim M

r—=0 fB(m,r)ﬁH ds

If x is an interior point of S then «(z,S) = 1. For boundary points of S it is
not so. For example, if the boundary of S is piece-wise smooth then such a limit
exists and equals to the value of relative bodily angle of the tangential cone of 95
in the point x

DEFINITION 1.2.2.7. A point z € S is said to be a regular point of S if in this
point limit (1.2.2.2) exists.

Similar characteristic of the point z we can introduce for the projection St of
the set S to the tangential plane T in the point x. Namely

~

ds
a(xz,St) = lim —fB(x’r)mST

r—=0 fB(m,r)ﬁT ds -
LEMMA 1.2.2.8. a(z, St) = a(x,S), if one of these limits exists.

Proor. Without loss of a generality we can consider the situation where x =
0 and T" = {z, = 0} is the tangential plane to H in this point. Then, in a
neighbourhood of zero, the hypersurface H is given by the equality p(y) = y, —
©(y') = 0, where ¢ is a smooth function given in a neighbourhood U of zero in
T and satisfies p(0) = 0, ¢(y') = o(|y’]) for |y'| — 0, and ' = (y1,...,Yn—1) are

. . . o) 0
coordinates in T It is clear that 55 € C(U) and 55(0) =0 (1 <k <n—1).

Then the volume form of H is given in the form:
dp(y) (=) dyln] = 322 (~1)F 1 G2 (y ) dylk]

0 T+ i (B W)V

ds(y)
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Since dy, = de(y’) on the hypersurface H, we have

ds(y) = — D vle] Z‘%<—1>n—2<§7i<y'>>2dy[n] _
L+ 250 G D)2

o 1/2
(1.2.2.3) = (-1 (1 + Z (ka ) > dy’ = (_1>n—1b(y/>dy/

For sufficiently small » > 0 we denote by P;(r) and P»(r) the projections to
the plane T of the sets B(1) N H/r and B(1) N .S/r correspondingly. It is easy to
see that Pi(r) C B(1)NT, Py(r) C B(1) N Sy/r. Moreover, Pi(r) = {y € T :
(U3 + -+ yp_y +¢°(ry)/r*)/? <1}, and Py = Pi(r) N Sr/r.
We note that the set Py (1) contains the ball B(d(r)) where d(r) = (1—max(p?(ry)/r?) ]
Therefore using the above mentioned properties of the function ¢ and formula

(1.2.2.3) we obtain
1
lim —— / ds —/ ds (-1t / b(y')dy' —/ dy'
B(T)ﬁH B(T)ﬁT Pl(T) Pl(T)
< lim V,,_1(1 — (d(r))"" ') =0,

r—0 r7"
1)71,—1 / dyl
(B(1)NT)\Py(r) =

where V,,_ is the volume of the unit ball in R”~!. Hence

< lim

r—0

+ lim |(—

r—0

1
(1.2.2.4) lim —— / ds —/ ds| = 0.
r—0 7" B(r)nH B(r)nT
Arguing similarly we see that
: 1 .
(1.2.2.5) lim — / ds —/ ds| = 0.
r—=0r B(r)nS B(r)NSt

However rn—l,l i) BT d$ = V,,_1, and hence the limits in (1.4) always exists. Now

using formula (1.5) we conclude that the existence of the limit a(z,.S) implies the
existence of the limit a(x, S7) and contrary. Therefore (1.2.2.4) and (1.2.2.5) imply
that a(x,S) = a(z, St). The proof is complete. [

At the end of this section let us give one more useful definition.

DEFINITION 1.2.2.9. Let f € L'(R"). Then we will say that the function

| sy
B(z,r)

is the generalized maximum function of the function f.

It is clear that mf(x) < mf(z). Moreover, it is possible that mf(z) = 0, but
mf(x) =

R B
M) =8 B )
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1.2.3. Some properties of the Poisson integral.

Let R" be a boundary hyperplane of the upper half-space R} = {(z,¢) : z €
R™, ¢ > 0}. We denote by P f(x,e) the Poisson integral of a summable function f:

Pf(z,e) = . Bz —yl,e)f(y)dy = - B(lyl,e) f(x — y)dy,

where B(r, e) = p— f;)(n 7z is the Poisson kernel for the half-space R:‘_H and

Ont1 is the area of the unit sphere in R™*1.
For the further discussion we need the following (known) properties of the Poisson
kernel.

PROPERTY A. The kernel B(r,e) is homogeneous of degree —n, i.e. P(Ar, Ae) =
AT"B(r,e) for A > 0.

PROPERTY B. [o, B(ly|.e)dy = [p. B(|2],1)dz = 1.
PROPERTY C. lim,_or™P(r,1) =0, lim, o 7™ P(r, 1) = 0.

LEMMA 1.2.3.1. Let f € LY(R™) then for all z € R™ we have:

sup [P f(x, )| < mf(x).

e>0

PROOF. The proof is similar to the proof of theorem 2 (a) in the book of Stein
[St] (p. 77).

We fix a point z € R™ and an arbitrary number € > 0 and set g(y) = f(x — ey).
Then

Pf(z,e) = . Byl, 1) f(z —ey)dy = - B(lyl, 1)g(y)dy = Pg(0,1),

m = su _ T — = su L T — -
) =390 BT e 7 IY] R T | 10
1 ~
=S BT /B o 9(y)dy| = mg(0).

Thus, it is sufficient to prove that Pg(0,1) < mg(0).
If mg)(0) = oo the statement is true. Let us suppose then that mg(0) < oo.
Let A(r) = faB(l) g(ry)do(y) where do is the volume form of the sphere 9B(1).

Then
Mmzéumwwaéwéwﬁ@wwzﬂtwumw

We note that the function t"~1\(¢) is summable on the interval [0, R] where
R > 0, because g € L'(R") and

R
/|WM@W§/ l9(y)ldy < oo.

0 B(R)
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Therefore almost everywhere on [0, R] there is the equality

d/zlgj“) _ dii UOT t”_l/\(t)dt} =7r""I\(r).

Moreover, since the function A(r) is absolutely continuous (see [RS-N], p.395), we
can use the integration by parts.

00 N
[ ol ety = [ BN = [ we e taear -

§—0,N—00

(1.2.3.1)

N N
= 6_)01’111\1]1_)00/6 B(r, 1)r" LdA(r) = 5_)0151\}1_)00 [‘B(r, DAY _/5 A(r)dB(r, 1)] I
Because

A= | [ gty < mBEYR0) = g 0)
using Property C of the Poisson kernel we obtain
(1.2.3.2) lim B(5, 1A(S) < lim %5”7%9(0)*43(5, 1) =0,
(1.2.3.3) lim BN, DAN) < lim %N”ﬁ@g(O)‘B(N, 1) = 0.

Now, since — 21 > 0 for > 0, formulae (1.2.3.1), (1.2.3.2), and (1.2.3.3) imply
that

P(lyl. 1>g<y>dy] =|[ am-anc, 1>>] < [ A1) <
R™ 0 0

On ~

7ig(0) / (-, 1)) = g 0).

The proof is complete. [

S_
n

In the same way as the statement (b) of theorem 1 in [St] (p.237) follows from
the statement (a), Lemma 1.2.3.1 implies the following result, mentioned in the
paper of Rudin [Ru].

THEOREM 1.2.3.2. If z € R™ is a generalized Lebesgue point of a function f €
L1(R™) (1 < g < o0) then lim._o Pf(z,e) = f(x).

PrOOF. First we note that the Poisson integral is well defined for functions in
L%(R™) and that LY(R™) C L, . (R™) (1 < g < 00).

loc

If z € R™ is a generalized Lebesgue point of the function f then for any £ > 0
there is 0 > 0 such that for all 0 < r < ¢ the following inequality holds:

1

(1.2.3.4) T BET

/B @) = )y < B
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We denote by ¢(y) the function

( ):{f(y)—fm), ly — x| <6,
I 07 ‘y—$‘|25 .

Obviously, g € L*(R™). Then

Pfz,e) = f(x)] =

[ B 9) - Fa)in] <

(1.2.3.5)

<

Byl e)(f (x —y) = f(z))dy

ly|<o

+ Byl e)(f (x —y) = f(x))dy

ly| >0

For the first summand in (1.2.3.5) the following estimate holds because of Lemma
1.2.3.1 and (1.2.3.4):

Byl e)(f (x —y) = f(z))dy

ly|<o

< Byl,e)g(x —y)dy

ly|<o

<mg(z) < E.

On the other hand

Byl e)(f(z —y) — f(z))dy

ly|>d

£ —y) = F@)ldy
<[ s QPSR <

<e (Hf”L‘I(lR")|||y|_n_1||LP(1R”\B(O,6)) + | f ()] . |y|_n_1dy> < C{(f)e
Yy|l=

where p is the dual number for ¢ (i.e. 1/p+1/q = 1). Therefore lim._,o Pf(x,¢) =
f(x), which was to be proved. [

Remark 1.2.3.3. For the usual Lebesgue points Theorem 1.2.3.2 holds also
in the case where the point (z,¢) tends to the point (z,0) by any way in a non-
tangential cone K(x). For the generalized Lebesgue point it is not true in general.

Let us consider the situation where the integration set is ”bad” but not the
function f. To formulate the corresponding result we need the notion of the regular
point of a set (see Definition 1.2.2.7).

THEOREM 1.2.3.4. Let S be a set of positive measure in R™, f € C(S)NLI(S),
(1 <q<o0) and x be a reqular point of the set S. Then

lim [ P(|z —yl,e) f(y)dy = a(, 5) f(z).
e=0Jg

PROOF. Let us denote by xg the characteristic functions of the set S and set

9(y) = { xs(W)F W), v # 2,
oz, S)f(x), y=z.
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It is clear that g € L'(R™). Because of the continuity of f we have

SR - @)
m(B(z.1)) /Bm = 1 (B ) /BW) X ()l

1
g e [ (fla )= f@)dy = a(e.$)f ().
r—0 m(B(.CE, 7”)) B(z,r)NS
Hence x is a generalized Lebesgue point of the function g.
Now Theorem 1.2.3.2 yields that

tim | B =l 2)f(@)y = Tim | B =l 2)es )1 )y

lim [ Bz —yl,e)g(y)dy = a(z, 5) f (2).
R™

The proof is complete. [

Theorem 1.2.3.4 implies an interesting (from author’s point of view) property of
the Poisson kernel.

COROLLARY 1.2.3.5. If x is a regular point of the set S C R™ then

lim [ P(|lz —y[,e)dy = a(z, 5).
E— S

1.2.4. Theorems on the jump of the Martinelli-Bochner integral.

Let, as in 1.2.1, D be a bounded domain in C" and H be a smooth closed
hypersurface in D dividing it onto 2 domains DT and D™, and oriented as the
boundary of D, { be the Martielli-Bochner kernel, and M f be the Martinelli-
Bochner integral with a density f € L*(H).

THEOREM 1.2.4.1. If f € L*°(H) and z is a generalized Lebesgue point of f
then
lim [M f(z —ev(2)) = M f(z +ev(2))] = f(2),
e—

where v(z) is the vector of the unit normal to H in z.

Proor. It is known that the Martinelli- Bochner integral does not depend on
unitary transformations (see [Ky]. Hence we can consider only the situation where
z = 0 and the tangential plane T to H at the point z has the form T'= {Im (,, = 0}.

Let ¥ = (y1,..,¥2n-1) € T and ¢ € H. Since H is smooth then it can be
represented in a neighbourhood of z = 0 in the following way: (i = yr — V—1Ynir
(1<k<n-1), =yn+vV—1po(y') where ¢ is a smooth function in a neighbour-
hood U of zero in the plane T" and satisfying the properties mentioned in the proof
of Lemma 1.2.2.8.

We note that, for any ball B(z, R) C C" with 0 < R < oo,

lim [U(z —ev(z),¢) — U(z +ev(z), Q] () = 0.
€~V JH\B(2,R)
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Now we choose R > 0 such that the hypersurface H is represented as above and
denote by f(y') = f(v',©(y')). Then the direct calculations show that

lim [Mf(z —ev(z2)) — Mf(z+ev(z))] =

e—0
2n—1 do(y") dp(y)
Sz [ [ R el
e e S (S T <|y|2 (oo |

) i ynf(y/) ynf !
i eln) /B(R)mT {(Iy’P +p—" (v |2 (¢ + e)? } w

+3%C<”>azln/3(w{qwag()ﬁz)?) e
+3%2§C(k)ozin By :<Z(|2>8§;i)fe(> 7 ‘(E(P)a%%f;) . |
“Ln: W55 Sy :<|y |:g%)f—< s \jg%;fi > zye | W

(1241)  +lim o /MW LW fc(glz 5 yP +f<gi ) W

To estimate the summands in the right hand side of (1.2.4.1) we note that
(ly'P+e)? =y £ev(z)| < |y — ¢+ ¢ £ev(z)] =

= (ly1*+ (e £)) 2+ |o(ly)]-

Because |¢(|y")| = o(|y’|) in B(R) N T we see that there exists a constant C' > 0
such that

(1.2.4.2) Cly' 2+ < (W] + (p+e)?) forall |y'| < R.
Also we need the following identity
11 1 1\« 1
(1.2.4.3) = (5 — 5) ; e

Let us use formulae (1.2.4.2) and (1.2.4.3) to estimate the second limit in the right
hand side of (1.2.4.1). Since the function f is bounded then using properties of the
function ¢ we conclude that

Ynf(y') B Ynf(Y') ,
/B(R)mT [(Iy’l2 +—e2)"  (YP+(e+ 6)2)”] W

. 2 p(y')e :
< lim ¢ f)—/ dy =
5 gom St W+

2
lim ¢(n)—
e—0 ooMn

<
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() [ gy ey —o

e—0 (rynt V']

Arguing similarly we see that all limits in the right hand side of (1.2.4.1) (except
the last one) equal to zero, i.e.

;E%[Mf(z —ev(z)) — Mf(z+ev(2)] =

Y () ()
—Loazn/B<R>mT[<\yf|2+< —or  (yE+ (90+€2>”]

1 ef ) ]
= lim —/ [ dy'+
=0 0on Jpmynr LY+ (=22 (¢ |2+€2
. ef(y) ] /
+ lim — / [ dy'+
e=0 02n Jprynr LY 2+ (¢ +)*)" (v |2 + 52
+ lim Blly'l.e)f(y)dy" = lim Py, e)f(¥))dy,
e=0JB(R)nT =0 B(R)NT

because for the first 2 summands we can apply the arguments above.
Finally we see that the point z = 0 is a generalized Lebesgue point of the function
f@W) = fy, o) (see 1.2.1). Therefore Theorem 1.2.3.2 yelds

lim Bly'],e) f ' )dy' = f(2),

e=0J)B(R)NT

which was to be proved. [

COROLLARY 1.2.4.2. Let S be a set of positive (2n — 1)-dimensional measure
on H, 2 € S be a regular point of the set S, and f € C(S) N LY(S). Then

ing | [ 486 = 20,070 - [ 866 + 000,050 =l )72

e—0 S

PROOF. Since the function f is continuous in z, it is bounded in a neighbourhood
of this point. Therefore Corollary 1.2.4.2 follows from Theorem 1.2.4.1 as Theorem
1.2.3.4 follows from Theorem 1.2.3.2. [

As in Theorem 1.2.3.2, direction of the tending is very important.

EXAMPLE 1.2.4.3. Let S = [0, 1] be the interval of the real axis, H C C! be a
smooth curve in the upper half-plane, containing S, f = 1 and z = 0. It is clear
that a(z,5) = 1/2. Let the points 2~ and z* tend to the point z = 0 by the
lines arg(z~) = B (0 < B < 7), arg(z") = v (7 < v < 27) in such a way that
blz=| = |z7| (b > 0). Then the Martinell- Bochner kernel { in this case is the
Cauchy kernel and

'y—ﬁ+ Inb
27 2/ —1°

e—0

lim { | s =ev2.000 - [ 8+ o205 = 1-
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§1.3. Green’s integrals and the weak boundary
values of solutions of finite order of growth

Let, asin §1.1, P be an operator with injective symbol on an open set X C R", D
be a bounded domain in X with smooth boundary dD and {B;}’_, be a Dirichlet
system of order r > p — 1 on dD. As we have seen in §1.1 (Proposition 1.1.5),
it is convenient to formulate boundary value problems in domain D in terms of
{B;} because in this case we do not need to take care about formal agreements
between the boundary data. In this way in Chapter 2 we will formulate the Cauchy
problem for elliptic systems. For this, however, we need an information on boundary
behaviour of solutions of these systems.

In this section we are interested in the weak limit values of the expressions Bju
(0<j<p-—1)on dD of a section u € Sp(D). Let us distinguish the maximal
class of solutions u for which one can speak of these limit values.

We define the function p(x) by *dist(x,0D) where the sign ”—" corresponds to
the case x € D, and "+ to the case # € X\D. Then, if a neighbourhood U of the
boundary 0D € C™ (2 < m < o0) is sufficiently small, p € C].(U), and |dp| = 1
in U.

Hence, for small |e|, the domains D, = {z € D : p(z) < —e} have boundaries
of the class C™, and as ¢ — +0(—0) they approximate D from inside (outside).
Here the unit outward normal vector v(x) to the surface 9D at the point z is given
by the gradient Vp(z). The inner product ds = Vp|dv provides the volume form
induced by the volume dv(= dx) on X on every surface 0D..

DEFINITION 1.3.1. The space Spp(D) consists of all solutions w € Sp(D) for
which the expressions Bju (0 < j < p — 1) have weak limit values u; € D'(Fj5p)
on 0D in the following sense

lim < g,Bju(z —ev(z)) >ds = / < g,uj >ds forall g€ CF(Fjjop)-
e—0 oD oD

It is clear that, if u € Sp(D) N CP~!(E5), the weak boundary values of the
expressions Bju (0 <j <p—1)ondD exist and coincide with the usual restrictions
(Bju)jop. In order to relate the weak limit values of Bju (0 <j <p—1) on dD to
other (radial, non-tangential, in some norm) limits, Green’s formula (as in Theorem
1.1.7) and theorems on the jump of the boundary integral in this formula are usually
used. As before, the construction of Green’s formula is based on Lemma 1.1.6.

We assume that the complex {E?, P’} has a fundamental solution in degree 0,
say, {L'}, L' € pdo_,, ,(E" — E*~') where pdo,,(E* — E'~1) is the vector space
of the all pseudo- differential operators of type (E* — E‘~!) and order m. This
means that L1 P!+ P1L0 =1 — S on C°(E?) where S* € pdo_ (E* — EY)
are smoothing operators, and S° = 0. In particular, the component £ = L! is a
left fundamental solution of the differential operator P. This condition holds if,
for example, the differential operator P(= PV) satisfies the Uniqueness Condition
(U)s (see Tarkhanov [T4], Corollary 27.8).

THEOREM 1.3.2. For any solution u € Sp (D) we have Green’s formula

p—1
u(x),z € D,
1.3.1 — E < C;L(xz,y), Bju >, ds = —
(13.1) /8D-_ P, ), By >y ds {O,xeX\D.
7=0
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PROOF. First, the theorem of Banach and Steinhaus implies that, for a solution
u € Sp(D), the expressions Bju (0 < j < p — 1) have weak limit values u; €
D'(Fjjpp) on 0D if and only if

(1.3.2) lim < g,Bju>,ds= / < g,uj >, ds forallg € C(FY).
=40 /oD, oD

We now choose a number € > 0 so small that 0D. C U. We represent the
solution u € Sp(D) in the domain D by Green’s formula, having taken as Green’s
operator of the differential operator P the operator in Lemma 1.1.6. Then, since
the restriction of the differential dp on the surface 0D, is equal to zero, we get
formula (1.3.1) where in place of D we have the domain D.. Having made the limit
passage by € — +0, and having used equality (1.3.2) we obtain the theorem. [

Formula (1.3.1) gives the apparatus for the effective control of the heuristic
consideration that the behaviour of a solution v € Sp g(D) near a point € 9D in
the closure of the domain is completely determined by the ”smoothness” property
near z on 0D of the weak boundary values Bju (0 < j < p —1). Thus for v; €
D'(Fjop) (0<j <p—1) we set v = Bv; so that v € D'(®©Fjj9p), and

p—1
Gu(x) = —/ N < CW)L(, ), v; >y ds (v & OD).
oD {2

Let NV be a relatively compact neighbourhood of the point z in X, and ¢, €
C2°(X) be a function supported in the e-neighbourhood of N and beying equal to
1in NV. Then, denoting by xp the characteristic function of the domain D, we can
rewrite formula (1.3.1) in the form xpu = G(p(®B;u)) + G(1 — . )(®Bju)). The
first summand in (1.3.1) depends only on the values of Bju (0 < j < p—1) in the e-
neighbourhood of the set NNAJD on the boundary, and the second one is an infinitely
differentiable section of E' in N. Hence, the character of ”the transition” of the
solution u from N N D to its weak limit values on N NdD is completely determined
by the jump behaviour of the surface integral G(¢.(®B;u)) in going across N NID.
This integral is called Green’s integral of the (vector-value) distribution . (®B;u).

As an example, let us consider first the situation where the boundary data Bju
are smooth.

Let 2° € D be a fixed point and K (z") be a non-tangential circular cone with
top at the point 2°. Inside of the cone K (z°) we take 2 points (z¥ € X\D and
x~ € D) such that alz™ — 2% < |27 — 29| < blzT™ — 2%, where 0 < a < b < oo are
constants.

LEMMA 1.3.3. Let 0D € CP, u € C'p_l(E@) be a given section. Then for every
multi-index o, with |o| < p— 1, there exists the limit

lim  (0°G(®Bju)(x~) — 0°G(@Bju)(z1)) = 0%u(2°) (2° € D).

zt,x— —x0

Moreover, this limit is uniform with respect to z° € 9D if the cone K(z°) and
constants a,b are fized.

PrROOF. The proof is technically related to the proofs of theorems on the jump
behaviour of the Martinelli-Bochner integral (see §1.2), though, of course, it is much
more cumbersome. So, we refer readers to Lemma 29.5 (Tarkhanov [T4]). [

We note that results of this type are some analogues of the Sokhotsky formulae
for the Cauchy integral.
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LEMMA 1.3.4. Let S =9D € C? (p > 1), or C? if p =1, u; € CP7771 be
summable sections on dD. Then the function G(Pu;)T = G(®uj) x\p continu-
ously extends to X\D together with its derivatives up to order p — 1 if and only
if the function G(®u;)~ = G(®u;)|p continuously extends to D together with its
derivatives up to order p — 1.

Proor. We will use the fact that there exist a smooth function @ given in a
neighbourhood of D in X such that Bjijsp = u; (see Lemma 1.1.5).

If 2° € S, v(x°) is the unit normal vector to S at the point z% and |a] < p — 1
then (see Lemma 1.3.3)

(13.3)  lLim(0°G(&u;) (2" — ev(a”)) — 0°G(8u;)(a° + ev(a"))) = 0%i(a"),

where the limit is uniform on compact subsets in 5.
Let, for instance, G(®u,;)~ continuously extends to D together with its deriva-
tives up to order p — 1. We fix a multi-index |a| < p — 1. Then
lim 0°G(Du;) (2% + ev(z?)) = 0°G(®u;) (2°) — 0%u ().

e—0

Let us define G(@u;)™ in the following way:

0°G(&u;)* (), = € X\D,

G (Eu;)"(x) = { 0°G(Gu;)™(x) — 0%i(z), x € 5.

Let us show that 9*G(®u;)™ is continuous in X\D. We fix a point 2° € S and
E > 0. Because 0°G(®u; )" is continuous on S, there is §y > 0 such that, for
z! € S with |z! — 29| < §y, we have

0°G(Bu;) " (27) — 0°G(uy) " (2")] < E/2.

Decreasing dq (if it is necessary) we can consider K = B(zY,dp) N .S as a compact
subset of S.

Since the hypersurface S € C?, we can choose 0 < § < g in such a way that
every point x € (X\D)N B(x°,§) is represented in the form z = 2! +ev(x!) where
x! € S and € = dist(z,S). Then ¢ < § and |z° — 2| < |29 — 2| + |z — 21|, i.e.
e K.

Using the fact that the limit in (1.3.3) is uniform on compact subsets of S and
decreasing § (if it is necessary) we obtain that, for 2! € K, 0 < ¢ < § the following
inequality holds:

0°G(@u,)* (2 + ev(a)) — 9°G(@u)* (21)] < B/2.
Let now = € (X\D) N B(z%,6). Then, for some 2! € K and 0 < € < § we have
r =2 +ev(z!). Hence
[0°G(@u;) ™ (2°) = 0°G(Duy) " (2)] < [0°G(Duy) T (2°) — 9*G(Duy)* (2| +
H0°G(@u) (o + ev(ah)) — 9°G(@uy)* ()] < .

Therefore G(@u;)* continuously extends to X\D together with its derivatives
up to order p—1, if G(Pu;)~ continuously extends to D together with its derivatives
up to order p — 1. The proof is complete. [
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COROLLARY 1.3.5. If for a solutionu € Sp g(D) we have Bju € Cﬁ);bj_l(Fj‘ap)l
(0<j<p-—1) thenuce C'p_l(E@).

PROOF. According to Lemma 1.1.5, we can find a section @ € Cﬁ;l (E) such that
Bt = Bju (0 < j <p—1)ondD. Then Theorem 1.3.2 and Lemma 1.1.6 imply that
xpt = — [,n Gp(L(x,y),4(y)). In particular, the integral [, Gp(L(x,y),W(y)),
being considered for x € X\D, is equal to zero. Therefore it extends continuously
together with its derivatives up to order (p — 1) to the closure of X\D. But
then Lemma 1.3.4 imply that the integral [, Gp(L(x,y),u(y)) (x € D) extends
continuously together with its derivatives up to order (p — 1) to the closure of D.
Hence u € Cp_l(Em), which which was to be proved. [

In Definition 1.3.1 of the space Sp (D) we used a Dirichlet system {B,}, and it
seems that the set of elements of Sp (D) depends essentially on the choice of this
system. The fact that this is not so is unexpected. We shall say that a solution
u € Sp(D) has finite order of growth near the boundary (9D) if for any point
2% € 9D there are a ball B(z° R), and constants ¢ > 0 and v > 0 such that
lu(x)| < ¢ dist(z,0D)" for all z € B(x°, R) N D. In view of the compactness of
0D, the constants ¢ and v can be chosen so that the estimate holds for all z € 9D.
The following theorem for harmonic functions was proved by Straube [Stra].

THEOREM 1.3.6. A solution uw € Sp(D) belongs to Sp (D) if and only if it has
finite order of growth near 0D.

PROOF. Necessity. Any distribution on 0D locally has finite order of singularity,
and the kernel L£(z,y) is infinitely differentiable everywhere outside of the diagonal
{z = y}, and on the diagonal this kernel has the same type of singularity as the
well known fundamental solution of (p/2)-th degree of the Laplace operator. So
the necessity of the condition of the theorem follows from formula (1.3.1).

Sufficiency. Let u € Sp(D) have finite order of growth, say, v, near the boundary.
It is clear that together with Pu = 0 we have P*Pu = 0 where P* is (formally)
adjoint to the differential operator P. The operator P*P is an determined elliptic
operator of order 2p. We can complete the system {Bj}§;1 to a Dirichlet system
of order (2p — 1) on 9D, say, {Bj}?i_ol, and then we can try to prove that any
expression Bju (0 < j < 2p — 1) has a weak limit on 9D according to Definition
1.3.1. When this is proved, we shall have obtained formally more than we require.
Of course, it comes to the same thing, because the differential operator P and the
system {B; }?;(1) are arbitrary. So, without loss of a generality, we can require that
the differential operator P is determined elliptic. But we can not assume for P*P
the existence of a left fundamental solution (or the condition (U)s on X). Therefore
for P one can only guarantee the existence of a parametrix £ € pdo_,(F — E), that
is, in particular, LP = 1 — S° for some smoothing operator S € pdo_..(E — E).
We now consider this situation. Rojtberg [Roj] showed that one can naturally
define a regularization @ of the solution u as a continuous linear functional on the

space CS/(Eﬁ) for a suitable s’ depending on the order of singularity of u near the
boundary (7). Then @ = w in D, and @ € W_S’q/(E‘D) (= W=U(E},)")), where
s> ¢+ (y—1), and % + % =1 (¢ > 1). Further, for the solution u there are limit
values of the expressions Bju (0 <j <p-—1)on 9D, these being understood in
the following sense. There is a sequence u*) € C’O"(E@) such that u*) converges
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to 4 in W‘S’q/(E|D), and Pu®) converges to zero in W_S_p’q/(F]D). Moreover, for
any such sequence u(*) the sequences B;ju(*) (0 < j < p — 1) are fundamental in

the spaces B~ °77 _bj_i’q/(FﬂaD), and therefore they converge in these spaces to
limits u;. Rojtberg called these sections u; (0 < j < p — 1) the limit values of
the expressions B4 (or, the same, of Bju) on dD. Now we want to show that the
sections u; (0 < j < p— 1) are the weak limits of the expressions B,u in the sense
of Definition 1.3.1. To this end we write for the sections u*) Green’s formula in
the domain D, that is,

xpul) = G(@Bu™) + L(xpPul) + S°(xp f*)

(see, for example, formula (9.13) in the book of Tarkhanov [T5]). If we calculate
the limits of the left and right hand side of this equality, for example in the weak
topology of the space D'(E|x\sp), then we obtain

u(x),z € D,

0 ~
(1.3.4) (@) + 5"t = { o7 D
We have convinced ourselves that the solution u is represented by the limit values
on the boundary of the expressions Bju (0 < j < p—1) according to Rojtberg [Roj],
and by the regularization @ in D by Green’s formula (1.3.4). The second summand
on the left hand side of this formula is an infinitely differentiable section of E
everywhere on the set X. Therefore the result follows from the following lemma.

LEMMA 1.3.7. We suppose that D €@ X is a domain with an infinitely differ-
entiable boundary, and u; € D'(Fjsp) (0 < j < p— 1) are given sections on 0D.
Then, for all sections g; € D(ij’]aD) (0<j<p-—1) we have

lim [ < g;,B;(G(w)(x — ev(2) = Bj(G(w)(x + ev(x)) >, ds =
e oD

(1.3.5) :/ < gj,U; >z ds.
oD

loc

that Cjg = g;, and Cjg = 0 for 7 # j on 0D. It is not difficult to construct such a
section g, for example, using the formulae for the jumps in crossing 9D of Green’s
type integral with a smooth density. Then using Lemma 1.1.6 we can write

PROOF. We fix a section g; € D(F}},p) and we find a section g € C (F*) such

lim [ <g;.[Bj(G(u)(w — ev(z)) = Bj(G(w)(x + ev())] >, ds =
e oD

p—1 p—1
= lim / Z < Cjg,B;(Gu) >, ds —/ Z < Cjg,B;(Gu) >, ds| =
D oD _

e——+40 - -
e j=0 € j=0

= lim Gp(g,Gu).
e—+40 8(D—5\Dg) ( )
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Repeating the arguments given on p.291 in the book of Tarkhanov [T4] we obtain
that the last limit exists, and that it is equal to

/ <ng,Uj > dSZ/ < gj,Uj >g ds,
0D 0D

which was to be proved. [

As one can see from the proof of Lemma 1.3.7, it holds also for a domain D with
a boundary of finite, perhaps, very high degree of smoothness. The same can be
applied to the smoothness of the sections g; in (1.3.5). These depend on the orders
of singularity of the given sections u; (0 < j < p — 1) which are finite since the
surface 0D is compact.

We can now complete the proof of Theorem 1.3.6. In fact, if g € D(F JT“| sp) Where

0 < j <p-—1, then, from formula (1.3.4) and Lemma 1.3.7, we obtain

lim < g, Bju(zr —ev(x)) >, ds =
e=+0 Jap

= lm [ <g,Bi(G(&w))(x — ev() - Bi(S°(xpi) (@ — 2v(x)) >, ds =
oD

= lim [ <g,B;(G(®u))(z — ev(2)) = Bj(S"(xpi)(w + ev(x)) >, ds =
e oD

= lim < 9,Bj(G(®u;))(x —cv(z)) — B;(G(@u;))(z + ev(x)) >z ds =

:/ < gj,uj >4 ds,
oD

that is, u € Sp g(D). Hence Theorem 1.3.6 is completely proved. [

We note that Lemma 1.3.7 is similar to the theorem on the weak jump of the
Bochner - Martinelli integral which was proved by Chirka [Ch].
®

§1.4. Weak values of solutions in L%(D) on the boundary of D

Again let P be a differential operator with an injective symbol on X, not neces-
sarily satisfying assumptions of §1.3, and u be a solution of the system Pu = 0in D
of Lebesgue class L9(E|p) where 1 < ¢ < oo. What can one say of the limit values
on 0D of the expressions Bju (0 < j < p —1)? Extrapolating the situation for
holomorphic functions one can say that the class of solutions in Sp(D)N LY(E p)
is wider than the so-called Hardy class H}f—,’ (D) which consists of all solutions
u € Sp (D) whose weak limit values of the expressions Bju (0 < j < p—1)
belong to LY(Fjpp). Moreover, a priori it is not clear, whether the solution
u € Sp(D)NLI(E|p) has finite order of growth near 9D, that is whether the
expressions Bju (0 < j < p — 1) have weak limit values on 0D. Estimates of
growth near 9D of solutions u € L2(F| p) could be obtained from the asymptotic
behaviour of the reproducing kernel of the domain D with respect to the Hilbert
space LQ(F| p). However even in the case of the Cauchy-Riemann system this as-
ymptotic behaviour is not known for all domains (see Henkin [He], p.68). In this
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section we prove that for any solution Sp(D) N L' (E|p) there are weak limit values
of the expressions Bju (0 < j <p-—1) on the boundary. Then the theorem of
Rojtberg [Roj] allows us to know the smoothness of these values on 0D.

So, we fix u € Sp(D)NLY(E|p), where 1 < ¢ < oo, and a number j (0 <
j < p—1). Putting aside for the meanwhile the questions of the correctness of
the definition, we associate a vector-valued distribution u; € D'(F}sp) with the
solution u in the following way. Let g; € C’bﬂ'“(F;"aD). Using Lemma 1.1.5, we
find a section g € C} .(F*) such that Cjg = g, and C;g = 0 for i # j on dD. Then
we set

(1.4.1) < gj,u; >= —/ < Pg,u>,dv (95 € ij+1(Fj|aD)
D

LEMMA 1.4.1. Definition (1.4.1) is correct, that is, it does not depend on the
choice of the section g € C¥ (F*) for which C;g = g;, and C;g = 0 fori # j on
oD.

PROOF. It is sufficient to show that, if for a section g € C? (F*) the boundary
values on 0D of the expressions Cjg (0 < j < p — 1) are equal to zero, then
p <P'g,u>dv=0.

First of all we replace the section g by another section with the same differential
P’g, and with derivatives up to order (p — 1) are equal to zero on dD. For this we
represent the section g in D by means of the homotopy formula on a manifold with
boundary (see, for example, Tarkhanov [T5], (9.13)). Bearing in mind the connec-
tion between Green’s operators of the differential operator P and the transposed

of P (see Proposition 1.1.3), and using Lemma 1.1.6 we have

(1.4.2) L'(xpP'g) + PV L' (xpg) + S* (xp9) = XDY-

Let v € W?P4(E?") (where § >> 1) be an extension of the section L£(xpg)
from X\ D to the whole set X. The number ¢ can be chosen as large as we want,
however for our purposes it is sufficient that ¢ > n, and ¢ > ¢’ where ¢’ is dual
to the index ¢, that is, 1/¢ + 1/¢’ = 1. Then, if we consider the section g =
L(xpP'g) + PY'v + S (xpg), we can say that g € W»4(F*), and P'g = P'g.
Moreover, from formula (1.4.2), g = 0 outside of D, but since g € Cﬁ;l(F*) we
have DG =0 (Ja] < p—1) on dD. Then, replacing if necessary g by g, we assume
without loss of generality that the derivatives of g up to order (p — 1) vanish on
0D. In this case there is some loss of smoothness of g, but this is not important
for us. Further, we use the lemma of Bochner which says that for any € > 0 there
is a function ¢. € D(X) (0 < . < 1) with support in the e-neighbourhood of the
boundary 0D which is equal to unit in some smaller neighborhood of 9D, and for
which [D%p,| < cqe?l everywhere in R™ where the constant ¢, does not depend
on ¢ (see Hérmander [H61|, theorem 1.4.1). We have

(1.4.3) / < Plgu>,dv= / <P'(1-p)g,u>, dv+/ < P'(peq),u >4 dv
D D D
Since the section (1 —¢.) has compact support in D then, from Stokes’ formula,
the first summand on the right hand side of (1.4.3) disappears. As for the second
summand we can write

< P'(p-9),u >, dv=
D
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(1.4.4) =Y (-l > (g)/D\D < DPp.D*B(PTg), u>, dv.

lal<p 1B1< el

We want to prove that the right hand side converges to zero, as ¢ — +0.
For to do this it is suffices to estimate a typical summand in (1.4.4): fD\DS <
DPo.D*B(PTg),u >, dv (8 #0). Having used the Holder inequality, and taking
into consideration the estimates of the derivatives of the function ¢. we obtain with
a constant ¢ > 0 which does not depend on ¢ such that

<

/ < DPp.D*P(PLg) u>, dv
D\D.

< ||Dﬂ§0€Da_5(Poq;g)||Lq’(F|*D\DS)HUHL‘I(ED\DE) <

(1.4.5) < e ”Da_ﬂgHLq/(F‘*D\DE)”uHLq(ED\DE)

Since g € Cﬁ;l(F*), and D7g =0 (|7y| < p—1) on 0D, using the localization
process and the repeated use of the Newton-Leibniz formula, it is not difficult to
see there is a constant cy > 0 such that for all sufficiently small § > 0 we have

(1.4.6) 1D gl y < 20" I gl

Dé) - ID\Ds)

Similar considerations can be found in the book of Mihailov [Mi] (p.148). Now
we choose € > 0 sufficiently small and integrate inequality (1.4.6) with respect to ¢
from 0 to . Then using the Fubini theorem we obtain the inequality

a—f3 I p—|al+]Bl+1/q
| D gHLq’(Fl*D\DE < cpE ||g||WP»q'(F|*D\D8)

where ¢y = ¢3/((p — 1 — |a| + |8 + 1/q)¢’ + 1)1/7". Substituting this estimate in
(1.4.5), we obtain

/ < DPp.D*P(PLg),u>, dv| <
D\D.

—|o|+]8]+1
< ¢y cheP~lalHIo] /q”g”Wp*\ﬂ\vq/(F‘*D\Ds)||u||Lq(ED\D6)’

So we can find a constant ¢ > 0 depending only on the norms of the coefficients
of the differential operator P in the domain D such that for all sufficiently small
€ > 0 we have

(1.4.7)

/ < Pg,u>,dv
D

S CHgHWp,q’(E‘*D\Ds)HUHL‘I(ED\DE)

The property of the absolute continuity of a Lebesgue integral with respect
to a domain of integration implies that for any ¢ in the range 1 < ¢ < oo the
expression on the right hand side of (1.4.7) converges to zero as € — +0. Therefore
fD < P'g,u >, dv = 0, which proves the lemma. [
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As one can see, if ¢ = 1 in the proof of Lemma 1.4.1 the arguments fail. Thus in
this case the definition (1.4.1) needs some modification. Namely, it is necessary to
change the smoothness of the sections g; in (1.4.1) by " 40", that is, we must take,
for example, g € be“”\(Fj?"'aD), where \ > 0.

The distributions u; € D'(Fj;jpp) (0 < j < p— 1) constructed in (1.4.1) we now
take as the weak limit values of the expressions Bju on OD. It is clear that if
u € Cp_l(E@) then u; is simply the pointwise restriction of B;u on 0D. However
in the general case the identification of u; (0 < j < p — 1) with the weak limit
values of the expressions Bju (0 < j < p—1) on 0D by definition (1.4.1) is difficult.
Later on we shall show that this identification is valid, but now we begin with the
justification of the naturality of definition (1.4.1).

LEMMA 1.4.2. For any solution u € Sp(D) N LY(E|p) (1 < g < o0) the follow-
ing Green’s formula holds:

p—1
(1.4.8) / Z < Cjg,Bju >, ds= —/ < Pgu>,dv (g€ Cp(Fl%)).
oD % D
7=0

PROOF. For each number 1 < j < p — 1 we construct a section g¥) € CcP (F*)
such that ng(j) = Cjg, and Cig¥) =0 for i # j on OD. We set go = g — gV —
.. — ¢~V Then gy € C’l’;C(F%), Cog'" = Cyg, and C;g(®) = 0 for i # 0 on ID.
Hence, according to definition (1.4.1) we can write

p—1 p—1
/ Y <CigBju>,ds=) (—/ < P'g") u>, dv) =
oD 5o D

J=0

= —/ < Pg,u>, dv,
D

which was to be proved. [

Formula (1.4.8) holds also for solutions v € Sp(D)NL'(E|p), however with

sections g whose smoothness is greater than ”+0”, that is, for g € CP*(F*) where
A> 0.

LEMMA 1.4.3. For any solution w € Sp(D) N L'(E|p) Green’s formula (1.3.1)
holds.

PROOF. Let = be a fixed point belonging to X\0D. We take some function
¢ € D(X) which is equal to 1 in a neighbourhood of 0D, and vanishes on some
neighborhood of the point x. It is clear that oL € CX.(E, ® F*), therefore formula
(1.4.8) implies that

p—1
(1.4.9) / Z < CjL,Bju >, ds = —/ < P'(oL,u >, dv.
oD = D

We choose ¢ > 0 so small that ¢ = 1 in some neighbourhood of "the piece”
D\D.. Since P'L(x,.) = 0 everywhere outside of the point z, it follows that the
integral on the right hand side of formula (1.4.9) is equal to the similar integral
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taken over the domain D.. But u € Sp(D.), therefore the last integral is equal to
— Jop. Gp(L(x,.),u), that is, (xpu)(x), which was to be proved. [

We can now formulate the principal result of this section. As before, we denote
by B*4(Fj5p) the usual Besov spaces of sections of the bundles F; over 9D (see
Kudrjavtsev and Nikolskii [KdNi]). In particular, if s is not an integer or ¢ = 2
then B*4(F;jpp) = W*4(Fjjap). If 1 < ¢ < oo then in definition (4.1) we can take
gj € Bbﬁl/q/’q(FﬂaD) (0 < j<p-1). Lemma 2.2 from the paper of Rojtberg
[Roj] guarantees existence of a section g € stq(F[g,D) such that Cjg = ¢;, and
Ci;g = 0 for © # j on 0D. Then one can substitute g into the right part of
(1.4.1). Moreover, the above-mentioned lemma of Rojtberg [Roj] says that the
mapping g; — ¢ is continuous. Using Holder’s inequality it is easy to conclude that
Bju € B_bﬂ'_l/q/’q/(FﬂaD) (0 < j < p-—1) (see our paper [ShT4]). However we
obtain a more general result directly from the fundamental theorem of Rojtberg
[Roj].

THEOREM 1.4.4. For a solution v € Sp(D)N L' (E|p) the limit values of the
expressions Bju (0 < j < p—1) on 0D defined by formula (1.4.1) are the weak
limit values. Moreover w € W*9(E|p) (1 < q < 00) if and only if Bju €
Bt /a9 Fap) (0<j <p—1).

PROOF. Again we shall try to reduce the proof to the corresponding fact for
solutions of elliptic systems. We fix a section u € Sp(D)N LY(E|p), ¢ > 1, sat-
isfying Pu = 0 in D. Then u must also satisfy Au = 0 where A = P*P is an
(determined) elliptic differential operator of type E — FE, and of order 2p on X.
The system {B, }?;(1) can be replaced with a Dirichlet system of order (2p — 1) on
0D in the following way. We set /BVJ =Bjfor0<j<p-1,and /BVJ =*"1Cj_, x P
for p < j < 2p—1. Then {Bj}?igl is a Dirichlet system of order (2p — 1) on
0D, and the Dirichlet system {@}51;—01 corresponding to it by Lemma 1.1.6 (with
P = A) has the form 6’? =—-C;+«Px1for0<j<p-—1,and 6’? = — % Bj_* 1
for p < j < 2p—1. We now use a relation (which is similar to (1.4.1) to define
the limit values of the expressions Bju (0 < j < 2p — 1) on 0D in our new situ-

ation. More precisely, these expressions are only interesting for (0 < j < p —1).
So, let g € Cbﬂ'“(Fj?"'aD) (0 < j <p-1). Using Lemma 1.1.5 we find a section

() ECZQOPC(E*) such that C; x P+~! & = g, and C;® =0fori+j (0<i<2p-—1)
on 0D. Then we set

(1.4.10) < g, Bju>= —/D <A'S,u>, dv, (g5 € CUHH(Fpp))-

However, if we define Bju on 0D by means of formula (1.4.1), the choice of g
in Lemma 1.4.1 is unimportant. In particular, nothing prevents us from taking
g=*Px+71& in (1.4.1). Then we obtain equality (1.4.10). Hence the definition of
the limit values of Bju (0 < j < p —1) on 0D does not depend on whether v is a
solution of the system Pu = 0 or Au = 0. So, replacing the operator P by A we
may suppose without loss of a generality that P is elliptic. But then the first part of
Theorem 1.4.4 follows from Lemmata 1.4.3 and 1.3.7. For, from Lemma 1.4.3, the
solution u is represented by the limit values of the expressions Bju (0 < j <p—1)
on dD which are defined in accordance with equality (1.4.1) by means of Green’s



4CHAPTER I. GREEN’S INTEGRALS AND BOUNDARY BEHAVIOUR OF SOLUTIONS

formula (1.3.1). And Lemma 1.3.7 asserts that the weak jump in going across 0D
of the expressions B;G(@B;u) (0 < j < p—1) coincides with B;ju. Hence the limit
values of the expressions B;u (0 < j < p—1) on 0D exist, and they coincide with
the limit values calculated by the formula (1.4.1). This proves the first part of the
theorem for solutions u € LI(E|p) (¢ > 1), and for ¢ = 1 we must make obvious
modifications. To prove the second part of the theorem we assume in addition that
u € Sp(D)NW*4(E|p) where 1 < ¢ < co. Rojtberg [Roj] proved that there are
limit values of the expressions Bju (0 < j < p— 1) on dD in the following sense.
There is a sequence u*) € C°(E|p) such that u) converges to u in W*4(E,p) and
Pu converges to zero in W*~P4(Fjp). Moreover, for any such a sequence u) the
sequence Bju(”) (0 <j <p-1) is fundamental in Besov space Bs_bj_l/q’q(FﬂaD),
and therefore it converges in this space to a limit u;. Arguing as in the proof of
Theorem 1.3.6 we see that the solution u is represented by the boundary values u;
by means Green’s formula (1.3.4). Then Lemma 1.3.7 again shows that the sections
uj (0 <j < p—1) are the limit values on 0D of the expressions B;u. So the weak
limit values of the expression Bju (0 < j < p—1) on 9D belong to the Besov space
Bs_bj_l/q’q(FﬂaD)-

Conversely, if such an inclusion holds then formula (1.3.1) and the theorems on
boundedness of potential (or co-boundary) operators on a manifold with boundary
(see Rempel and Schulze [ReSz|, 2.3.2.5) imply that u € W*4(E|p). This proves
Theorem 1.4.4. [

This theorem, in particular, shows that for a solution v € Sp(D)NL'(E|p)
definition (1.4.1) of the boundary values Bju (0 < j < p — 1) on dD does not
depend on the choice of the differential operator P. &

o
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CHAPTER 1II

GREEN’S INTEGRALS AND BASES WITH
DOUBLE ORTHOGONALITY IN THE CAUCHY
PROBLEM FOR ELLIPTIC SYSTEMS

§2.0. Introduction

We shall consider in this chapter the Cauchy problem for solutions of a differential
equation Pu = 0 where P € do,(E — F) is a differential operator of order p > 1
with an injective symbol on an open set X C R™. As above, here E = X x C* and
F = X x C! are (trivial) vector bundles over X.

In the case of overdetermined elliptic systems (i.e. for [ > k), similarly to
the Cauchy-Riemann system in several complex variables, under sufficiently broad
assumptions about the differential operator P, it is possible to include it into some
elliptic complex of differential operators on X, say, {E?, P’} where E' = X x Cki
are (trivial) vector bundles over X which are different from zero only for 0 < i < N,
and P’ € dop,(E" — E'"1) where PY = P (see Samborskii [Sa]). We shall often
use this identification, assuming that the conditions on P are fulfilled.

Throughout of this chapter we assume that P satisfies the weak unique contin-
uation principle:

(U)s if for a domain O C X we have Pu=0 in O, and u =0 on a non-empty
open subset of O then u =0 in O.

The Cauchy problem we are interested in is roughly formulated as follows:

PROBLEM 2.0. Let D be a subdomain of X and S be a subset of 0D of positive
(n — 1)-dimensional measure. Let uy (|| < p — 1) be given sections of E over
S. It is required to find a solution uw € Sp(D) whose derivatives D*u up to order
(p—1) have, in a suitable sense, limit values (D*u)|s on S such that (D%u)|g = uq
(la<p—1).

Later on we will state Problem 2.0 in a more correct way.

The plan of the chapter is the following.

In §2.1 we elaborate the operator-theoretical foundations for applying bases with
double orthogonality to the problem of the continuation of classes of functions from
massive subsets to the whole set. In a paper dated 1927 Bergman (see [Brg], p.14-
20) developed this remarkable concept considering sequence of analytic functions
which are orthogonal with respect to L2-scalar product on couples of domains one
of which contains the closure of the other. His aim was the study of criteria for
analytic continuation. This beautiful and potentially useful idea did not receive
sufficient recognition, probably because its practical application requires to solve
preliminarily an eigenvalue problem, which may turn out to be quite difficult to
solve. Bases with double orthogonality appeared again in a series of the papers by
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Slepian and Pollak [SIPo], Landau and Pollak [LPol], [LPo2], and Slepian [Sl]) in the
sixties somehow independently of Bergman. Shapiro [Shpl] is sure that Bergman
knew well that the phenomenon of double orthogonality had a more general scope
going far beyond the problem of analytic continuation in complex analysis.

The fuctional analysis involved in the study of bases with the double orthogonal-
ity property reduces essentially to the spectral theorem for a compact self-adjoint
operator, which is traditionally credited to F. Riesz (see Riesz and Sz.- Nagy [RS-
NJ, s. 93). Krasichkov [Kra] has shown how the spectral theorem leads quite simply
to an abstract Bergman theorem about the existence of bases with double orthogo-
nality (see also Shapiro [Shpl], [Shp2]). Our account in §2.1 reproduces Bergman’s
concept in general, except that we consider continuous systems of functions with
double orthogonality.

As the Cauchy Problem 2.0 may be unsolvable even in the class of all smooth
(vector) functions v in D (not only those satisfying Pu = 0) there are formal dif-
ficulties in the setting of the problem. To remove these difficulties it is necessary
that the sections us(|a| < p — 1) should be restrictions to S of the corresponding
derivatives of some smooth section in D. This is connected with the correct setting
of the Cauchy problem which corresponds to a suitable Green’s formula for solu-
tions. In §2.2 we formulate the Cauchy problem in a more correct way and indicate
a rather general situation where it has no more then one solution.

In §2.3 a solvability criterion for the Cauchy problem for elliptic systems in
the Hardy class Hp, p(D) (see Tarkhanov [T2]) is deduced in terms of bases with
double orthogonality on the boundary of D. The corresponding eigenvalue problem
is associated with a non-compact operator. Surface bases with double orthogonality
are continuous systems of generalized eigenvectors of this operator (see Berezanskii
[Bz], ch. V). Surface bases with double orthogonality in the Cauchy problem for
holomorphic functions of one variable seemed to have been first applied by Krein
and Nudelman [KrNu].

In §2.4 we prove a solvability criterion for the Cauchy problem for elliptic systems
in terms of a Green’s integral. Using the Cauchy data on S we construct a Green’s
integral satisfying Pu = 0 everywhere outside of S. Then the Cauchy problem is
solvable if and only if this integral can be continued across S from the complement
of D as a solution of the system Pu = 0 (€ W*4(E|p)). Although it is possible
to obtain interesting applications directly from this observation, this result has an
auxiliary character. In spite of the simplicity of the idea, its proof is complicated
by the necessity of using nontrivial results from the theory of pseudo-differential
operators on manifolds with boundary. For instance, we need to use a theorem on
the boundedness in Sobolev spaces of potential operators which was recently proved
(see Eskin [Es|, Rempel and Schulze [ReSz] and others).

In §2.5 the extendibility condition (as a solution of the system Pu = 0) across S
of the Green’s integral is expressed in terms of space bases with double orthogonal-
ity. Its construction is connected with the solution of an eigenvalue problem for a
compact operator, so this part of the application of bases with double orthogonality
is very similar to the original concept of Bergman [Brg]. We note that these ideas
were first tested on the Cauchy problem for holomorphic functions (see [ShT4]) and
we found some hints in the considerations of Aizenberg and Kytmanov [AKy].

The use of bases with double orthogonality not only gives information about
solvability conditions for the Cauchy problem, but leads to explicit formulae for
its solutions. A Carleman function of the Cauchy problem for solutions of elliptic
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systems is constructed in §2.6.

In §2.7 we describe a stability set in the Cauchy problem for elliptic systems.

In §§2.8, 2.9, as examples, we consider the Cauchy problem for the Laplace
equation and for the Lamé type system in R™.

In §2.10 we show how the Cauchy problem for overdetermined elliptic systems
with real analytic coefficients may be reduced to the Cauchy problem for solutions
of determined elliptic systems which was considered in sections §§2.4-2.8.

In §2.11 we prove a solvability criterion for the Cauchy problem for systems with
injective symbol in terms of a Green’s integral. By using ”Cauchy data” on S
we construct a Green’s integral which satisfies P*Pu = 0 everywhere outside an
arbitrary small neighbourhood of S on dD. Then the Cauchy problem is solvable
if and only if this integral analytically extends across S from the complement of D
to this domain in a suitable Sobolev class, and the Cauchy data on S satisfy the
tangential equation on S.

In §2.12 the condition for extendibility (as a solution of the system P*Pu = 0)
across S of Green’s integral is written in terms of space bases with double orthog-
onality. As in §2.5, their construction depends on the solution of an eigenvalue
problem for a compact self- adjoint operator.

Again the use of bases with double orthogonality not only gives information
about solvability conditions for the Cauchy problem but also leads to explicit for-
mulae for its solutions. A Carleman function of the Cauchy problem for solutions
of systems with injective symbols is constructed in §2.13.

Finally, in §2.14 we consider some examples of differential equations of the sim-
plest type including the Cauchy-Riemann system in several complex variables.
These are systems of first order differential equations which are matrix factor-
izations of the Laplace operator. A system of homogeneous polynomials in R"
possessing the double orthogonality property relative to integration over every ball
centered at zero is constructed. Using it we obtain the solvability condition in an
explicit form and obtain a formula for the regularization of the Cauchy problem for
the matrix factorizations of the Laplace operator in this special case. More exactly,
S is a smooth hypersurface and D is the one of the two domains in which S divide
a ball B centered at 0 which does not contain the origin. The theorems on the
solvability of the Cauchy problem and on the Carleman formula for holomorphic
functions of one variable obtained in this way are among the simplest ones (see
[Aky| and [A]). For the Cauchy-Riemann system in several complex variables, the
corresponding results were obtained in [AKy] and [ShT4]. e

§2.1. Bases with double orthogonality

As Shapiro [Shpl] has observed, Bergman’s problem is a special case of the
question of when a given element of a Hilbert space belongs to the image of some
injective compact operator with dense image.

In practice this problem appears usually in the following way. There is some lin-
ear continuous mapping of Hilbert spaces, T': Hy — H,, say. Further, in H; a closed
subspace
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31 is distinguished by some considerations. It is very helpful when the image of
Y1 by the mapping T is closed in Hs. However this is not usually the case. In any
case we denote by Yo the closure of this image. Hence X5 also is a Hilbert space
with the Hermitian structure induced from Hs.

PROBLEM 2.1.1. Let hy € ¥5. It is required to find a vector hy € 31 such that
Thy = hs.

Except in trivial cases Problem 2.1.1 is ill-posed. Therefore we can repeat the
words which have been written in connection with these problems in [T2]. At the
same time, the use of bases with double orthogonality gives a more satisfactory
approach to Problem 2.1.1 We describe this.

We denote by II the operator of the orthogonal projection on ¥; in Hy, and by
M the operator T*T in Hy, where T* : H, — H; is the mapping adjoint to the
mapping 1" according to the theory of Hilbert spaces.

PROPOSITION 2.1.2. The restriction of the mapping IIM to 1 is a bounded
linear operator from ¥, to X.

PROOF. The norm of the operator IIM is not greater than m = ||T||? even in
Hy. U

PROPOSITION 2.1.3. The operator IIM : 31 — 3 is self-adjoint.

PRrROOF. The restriction to 31 of the operator IIM coincides with the restriction
to this space of the (evidently) self-adjoint operator IIMII. [

PROPOSITION 2.1.4. The spectrum of the operator IIM : 31 — X7 belongs to
the segment [0; m).

Proor. By Propositions 2.1.2 and 2.1.3 we can conclude that the spectrum of
the operator IIM belongs to the segment [—m; m]. On the other hand, this operator
is non-negative, because for h € ¥; we have

(HMh7 h>H1 = (Mh7 h)H1 = HTh’”%IQ > 0.

This proves our statement. [

Problem 2.1.1 is definite if and only if the restriction of the operator T" on ¥ is
injective. A corresponding conclusion follows for the operator I1M .

ProprosiTiON 2.1.5. The mappings IIM : 31 — X1 and T : X1 — X9 are
simultaneously injective or not injective.

Proor. It is sufficient to prove that the kernels of these operators coincide.
However, for h € 31, IIMh = 0 if and only if (Mh,g)y, = (Th,Tg)n, = 0 for all
g C Yo, that is, if and only if T'h = 0. This proves the proposition. [J

We can apply now the spectral theory of self-adjoint operators (see Riesz and
Sz.-Nagy [RS-N], s. 107). Namely, let E)\ (—oo < A < o0) be an orthogonal
decomposition of the unit in the Hilbert space ¥; corresponding to the operator
I[IM. In the simplest case of a discrete spectrum Ay, s, ... we have E\ = Z)\SAj DT,
where pry; is the orthogonal projection to the eigen-subspace of IIM corresponding
to the eigenvalue A;. In the general case E is some family of orthogonal projections
concentrated on the spectrum of IIM, and growing from 0 to I while A\ changes
from —oo to +00. This family has certain well known properties.
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THEOREM 2.1.6 (ABSTRACT BERGMAN’S THEOREM). Problem 2.1.1 is solvable
if and only if

™1
(2.1.1) / ﬁd(EAHT*hQ,HT*hQ)HI < 0.
0

PROOF. The condition (2.1.1) means that the vector IIT*hy € 31 belongs to the
domain of the (left) inverse operator of the operator IIM : ¥; — ;. Hence one can
find an element h; € 31 such that IIMh; = IIT*hs. This implies that the vector
Mhy — T*hy = T*(Thy — hg) is orthogonal to the subspace 37 in Hj. In other
words we have (T*(Thy — hz2),9)g, = (Thy — he), Tg)y, =0 for all g € ¥;. Under
the hypothesis, the vector hs belongs to the closure of the image of the mapping
T : 31 — 3. This means that one can find a sequence {f;} C o such that T'f;
converges to hs in Hy. Hence

IThy — hell3;, = jli_{go(Thl —ho,T(hy — f))m, = lim;_.5c0 = 0,

therefore Thy = hs. Thus, we see that the equalities IIM hy; = IIT*hy and Thy = ho
are equivalent. This completes the proof of the theorem. [

From the proof of Theorem 2.1.6 one can see a curious phenomenon. Namely, if
Problem 2.1.1 is solvable then its solution is unique. The formula for this solution
is given in the following theorem.

THEOREM 2.1.7 (ABSTRACT CARLEMAN’S FORMULA). Under condition (2.1.1)
a solution of Problem 2.1.1 is given by the formula

m ]
(2.1.2) hy :/ TA(BAIT D).
-0

PRrOOF. Condition (2.1.1) guarantees the convergence of integral (2.1.2) in the
weak topology of the space ;. Therefore h; € 31 and we need only prove that
[IMhy = IIT*hs. Now

m 1 m
[IMh, = / AL (BT hy) = / d(EX\IIT* hy) = IIT*hy,
0 -0

which was to be proved. [

We emphasize once again that under condition (2.1.1) the integral in formula
(2.1.2) converges in the weak topology of the space .

If we use the representation of the projections E) (—oo < A < c0) by means of
the eigenvectors of the operator IIM : 3; — ¥ (see Berezanskii [Bz]. ch. V) then
we can see that it is possible to make formulae (2.1.1) and (2.1.2) more visible. For
let L1 C ¥y C L} where L; is a topological vector space such that the embedding
L, C ¥4 is quasi-kernel, and the operator IIM admits an extension IIM : Ly — L;.
Having taken the transposed mapping to this mapping we obtain a continuation of
IIM to a continuous linear operator on L} which is denoted by IIM. Under the

above assumption on Li, the operator IIM has a complete system of generalized
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eigenvectors {bf\i)}}\;’;"* in L) (see Berezanskii [Bz|, p.341). This means that

ﬁé/bf\i) = )\bg\i), and for any vectors h,g € Ly there is Parseval’s equality

B = [ > 08,0 o)

Here E(A) = f A dE) is the spectral measure corresponding to the operator I1M,
and do () is a nonnegative Borel measure on the real axis. Using Parseval’s equality

for vectors in L; one can extend the ”Fourier transformation” (h, bf\i)) 1, to vectors
from ¥; by continuity. Then we have (in the sense of the x-weak convergence of
the integrals in L)

A N
(2.1.3) Exh = / S (h b0 do(C) (he ).
T =1

COROLLARY 2.1.8 (ABSTRACT BERGMAN’S THEOREM). Problem 2.1.1 is solv-
able if and only if

(2.1.4) / " m

PrOOF. Using the equality (2.1.3), we obtain

(IIT*ha, by,

do(\) < 0.

n¢
d(E\IIT* ho, IIT* ) :d/ ST ha b0 pr, [Pdor () =

T

> (T hy, b)) 17, [ (M)

i=1
In view of Theorem 2.1.6, we obtain the statement of the corollary. [

COROLLARY 2.1.9 (ABSTRACT CARLEMAN’S FORMULA). Under condition (2.1.1)}
a solution of Problem 2.1.1 is given by the following formula (where convergence is
understood in the x-weak topology of the space L) :

m T

(IIT* hy, b
(2.1.5) hy = Zb() 2’ i 4, ().

PRroor. It is sufficient to calculate
dE\(IIT* hy Zb( D (T hy, b)) g, do (V).
=1

and to put it in formula (2.1.2). O

We consider an instructive example.
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EXAMPLE 2.1.10. We suppose that the operator T : ¥; — ¥ is 1) injective, 2)
compact. Then, by Proposition 2.1.4 the operator IIM : 3; — ¥ is injective, and
(the compactness of T" and) the boundedness of II7T™ implies that IIM : ¥; — ¥4
is compact. According to the spectral theorem for compact self-adjoint operators
(see Riesz and Sz.-Nagy [RS-N], s. 93) IIM has in ¥; a countable complete system
of eigenvectors {b;}32, corresponding to positive eigenvalues {\;}. However sim-
ple calculations show that (Tb;,Tb;)u, = Aj(b;,b;)m,, that is, the system {T0;}
is orthogonal in 5. Evidently this system is complete in X1, hence it gives an
orthogonal basis in this space. We notice that the system {b;} C ¥; possesses the
double orthogonality property : 1) relative to the scalar product (.,.)y, in ¥; and
2) relative to the scalar product (7.,7.)p, in 3;. As we noted in the introduc-
tion, Bergman was the first to devise these systems (see [Brg]), and Krasichkov
[Kra| proved the abstract existence theorem. The orthogonal decomposition of the
unit corresponding to the operator IIM : 3; — > is now given by the operators
Exh =% <y, bj(h,bj)m, (see (2.1.3)). Relations (2.1.4) and (2.1.5) take the form

ha,Tb; :
= W are Fourier
3 e,

coefficients of the vector h € X, relative to the orthogonal basis {T'0;} in this space.
O

Z;L lcj]? < oo and hy = Zj , ¢;b; respectively, where ¢; =

In the general case the system {bg\l)} also keeps some properties of bases with
double orthogonality. We describe now an alternative method for its construction,
using this idea. In the following we shall not take enough care of the legality of
operations, because we want to make clear the idea only. The problem is first
to construct a basis in Y5 and then to obtain by means of it a basis in »;. We
consider the operator TTIT™ : 35 — 5. Again we notice that it is a bounded self-
adjoint operator with the same spectrum, as IIM. This operator is always injective,
and it inherits the compactness property from 7' : 3; — 5. We notice that the
mapping 17" : ¥y — 3 is adjoint to T : 37 — X5 in the sense of Hilbert spaces.
To describe the image of T" one can use an orthogonal decomposition of the unit
{I} in X5 corresponding to the operator TTIT*. Then the solvability condition
for Problem 2.1.1 has the form fm Ld(Izha, hy) < oo, and the solution is given

by the formula hy = IIT* f—o dI( hg). Further, the projection operators I can be
presented, similarly to (2.1.3), by generalized eigenvectors of the operator TTIT™ in
L}, where Ly C 3o C L} is a suitable equipment of the Hilbert space ¥5. Let {e/\ }
be a complete system of these vectors in L}. Then, if the operator T is injective,
{b( )} (where b( D=1 3T e (@ )) is a complete system of generalized eigenvectors of
the operator HM We leave the reader to write the formulae, similar to (2.1.4) and

(2.1.5), in terms of the system {eg\z)}.

ExamMpLE 2.1.11. Krein and Nudelman [KrNu| have considered the Cauchy
problem for holomorphic functions of the Hardy class H? in the lower half-plane
with Cauchy data on the segment [—1;1] of the real axis. They had Hy = L?(R!),
Hy = L?([—1;1]), the Hardy space X1, and the operator of restriction T : ¥y — Ho.
In this case we have Y9 = Hs. The projection Il : H; — ¥ is given by means of
limit values on R! of the Cauchy type integral in the lower half-plane. The operator
TIT* : Y9 — X, is an integral operator (but it is not the Carleman operator)
with a simple spectrum. The complete system of generalized eigenfunctions of
this operator was earlier constructed by Koppelman and Pincus [KpPi]. Having
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extrapolated it by the operator II7T™* on the whole real axis, Krein and Nudelman
[KrNu| obtained a continuous system of functions with double orthogonality in ;.
They also indicated a solvability condition, and a formula for the solutions of the
Cauchy problem. [J

We finish this section with one more example connected with the Cauchy problem
for holomorphic functions when the support of the Cauchy data is a ”thin” set.

ExXaAMPLE 2.1.12. Let o be a compact set of positive measure in R". We denote
by W, the set of Fourier transforms of functions from L?(o), that is, the set of
functions of the type 4(¢) = ﬁ [, e“"u(x)dz, where u € L*(c). According to
the theorem of Paley and Wiener, elements of W, are restrictions on R™ of (not all!)
entire functions of exponential order of growth in C™. For this reason W, is called
the Wiener class. By means of the Plancheral theorem it is easy to see that W, is
a closed subset of L?(R™). Let S C R™ be a given bounded set with a non-negative
Borel measure m. In order not to complicate the notation we use the symbol
L?(S) for the space of (classes of) functions which are measurable and square-
integrable relative to the measure m on S. As for the assumptions about (S, m), we
require that restrictions to S of (infinitely) differentiable functions in R™ should be
contained in L2(S), and dense in this space. We consider the following problem: for
a given function uy € L?(S), find a function u € W, such that u)s = ug. To include
it in the general scheme of Problem 2.1.1 we set H; = ¥; = W,, Hy = L?(S), and
define the operator T : H; — Hs as the restriction of functions on S. One can show
that the operator T" has a dense image. For let ® be a continuous linear functional
on L?(S) which vanishes on the image of T'. According to the Riesz theorem, there
is a function ¢ € L*(S) such that ®(u) = [, updm for all u € L*(S). Then one
can consider ® in explicit form as a distribution with compact support in R™. The
condition ®;,,7 = 0 implies that the Fourier transform ® of the distribution ®

vanishes on 0. Since ® is an entire function, and the measure of ¢ is positive then
d =0 everywhere in R™. From this we conclude that ® is the zero distribution
in R™, that is, the zero functional on L?(S). Hence in our case we have Yy = Hs.
It is not difficult to verify that the operator T' is compact. We shall assume its
injectivity, in order that the Cauchy problem be defined. This simply means that
S is a set of uniqueness for the class W,. Then we have the situation considered
in Example 2.1.10. According to our earlier conclusions, if we denote by {b;},
j=1,2,..., a complete orthonormal system of eigenvectors of the operator 7T*T in
W, then the systems {T'b;}, j = 1,2, ..., will be an orthogonal basis in L?(S). The

condition of solvability and the formula for solutions of the Cauchy problem have
(u0,Tb5)p2(s)

16117 2 5,
are Fourier coefficients of the function u with respect to the orthogonal system

{Tbh;} in L?(S). If S is a set of positive measure in R", then the results of this
example were obtained by Krasichkov [Kra]. [

the forms >°7%, |¢;|* < oo and u = 3777 ¢;b; respectively, where ¢; =

e

§2.2. The Cauchy problem for solutions of elliptic systems

We suppose that D € X is a domain with smooth boundary.
We fix a sufficiently small neighbourhood U of the boundary 9D (as in §1.3) and
a Dirichlet system of order (p — 1) on 0D, say, B; € doy,(E — F;) (0<j <p—1)
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where F; = U x C* are (trivial) bundles in U and using it we reformulate Problem
2.0 in the following form.

PROBLEM 2.2.1. Let u; (0 < j < p—1) be sections of the bundles F; over the
set S. It is required to find a solution u € Sp(D) such that the expressions Bju
(0 <j <p-—1) have in a suitable sense limit values on S coinciding with u.

In order to justify the term ”the Cauchy problem” for Problem 2.2.1, we note
that the values of Bju (0 < j <p—1) on S determine all the derivatives of u up to
order p—1 on S. At the same time Problem 2.2.1 is solvable in the class of smooth
(vector-) functions u (see Proposition 1.1.5), that is, it is not necessary to think
about formal agreements between the sections u; (0 < j <p—1).

We denote by S};(D) the subspace of Sp(D) which consists of solutions of finite
order of growth near the boundary of D (see §1.3). As we have proved in §1.3, for
any Dirichlet system of order (p—1) on 0D, say, {B;}, we have S}Q(D) = Sp,a(D).
For several reasons, it is convenient to consider the Cauchy Problem 2.2.1 in a
subspace of S};(D). We indicate now a class of boundary sets .S for which Problem

2.2.1 has no more than one solution in S%(D).

THEOREM 2.2.2. Suppose that for a solution u € SI{,(D) the boundary values
Bju (0 < j <p—1) vanish on a set S C 0D which has at least one interior point.
Then u =0 in D.

PROOF. Denote, as above, by G(®Bju) the integral on the left hand side of
formula (1.3.1). Let 2° € S, and B = B(z% r) be an open ball in X such that
BNoD C S. Weset O = DUB. Then G(®Bju) € Cps.(E|o) satisfies PG(®©Bju) =
0 in the domain O C X, and it vanishes on the non-empty open subset B\D of this
domain. Since the uniqueness property of the Cauchy problem in the small on X
holds for P then G(®B,u) = 0 in O. In particularly, v = 0 in D, which was to be

proved. [J

x

§2.3. A solvability criterion of the Cauchy problem for elliptic
systems in terms of surface bases with double orthogonality

In [T2] the maximal subclasses of S/ (D) of solutions u, for which one can speak
of the boundary values of the expressions Bju (0 < j < p — 1) on 0D belonging
to the range of usual (not generalized) sections of F)j, was distinguished. These
are the so-called Hardy spaces Hp 5(D) (1 < ¢ < co) which are modelled on the
pattern of the classical Hardy spaces of holomorphic functions. One could say that
Hp (D) consists of all solutions u € Sp (D) for which the weak limit values of
the expressions Bju (0 < j < p — 1) on 9D belong to L?(Fjsp). In particular,
with the topology induced by L2(®Fj|3D) the space HI%’B(D) is a Hilbert space
(see below). In this section we indicate an application of the abstract theory of
62.1 to the Cauchy Problem 2.2.1 in the Hardy class HJ%’,B(D)' So, let P be a
(determined) elliptic differential operator whose transposed operator (P’) satisfies
the uniqueness condition for the Cauchy problem in the small on X. We consider
the following problem.
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PROBLEM 2.3.1. Let uj € L*(Fjs) (0 < j <p—1) be known sections on S. It
is required to find a solution u € H%}B(D), satisfying Bju =u; (0<j <p—1) on

S.

As was noticed by M.M. Lavrent’ev, the fundamental result about the solvability
of Problem 2.3.1 is the following.

LEMMA 2.3.2. If the complement of S on 0D has at least one interior point
then Problem 2.3.1 is densely solvable.

PrROOF. We denote by H the vector space L?(®Fjs). Having provided each
of the bundles F; with some Hermitian metric (.,.), we can define the conjugate
linear isomorphism * : Fj — F by < xp,u >,= (u, ). With the scalar product
(Buj, Bj)u = Z?;é J5(uj,05)zds the vector space H is a Hilbert space. We
consider in H the subset H, which is formed by elements of the form ©B;u where
u € Sp(D). We obtain more than is asserted in the lemma if we prove that Hy
is dense in H. Using the Hahn-Banach theorem it is sufficient to show that if ®
is a continuous linear functional on H which is equal to zero on Hy, ® = 0. Let
® be such a functional. According to the theorem of Riesz, there are elements
@; € L*(Fjs) (0 < j < p—1) such that ®(du;) = (bu;, dp;) for all Gu; € H.
Having extended each of the sections ¢; by zero to 9D\S we obtain the sections
¢ € L*(Fjop) (0 < j < p—1), and we set g; = xp;, that is, g; € LQ(FJT']aD).

Since the functional ® vanishes on Hy, we have faD ?;(1) < gj,Bju >, ds =0

for all u € S(D). We can now use Theorem 29.3 from the book of Tarkhanov
[T4] and conclude that there exists a section g € Hp, (D) for which Cjg = g;
(0<j<p-—1)ondD. In particular, C;g =0 (0 < j <p—1) on dD\S. According
to Theorem 2.2.2, g = 0 in D, so that ® = 0, which was to be proved. [

To apply the results of §2.1 to Problem 2.3.1 some information about the or-
thogonal projection in L?(6F;jpp) on the subspace formed by elements of the form
®Bju, where u € H 123’ (D), is needed. We can obtain it by the very general theory
of functional spaces with reproducing kernels (see Aronszajn [Ar]). We now explain
this. We consider the space H (D) together with the Hermitian form

(2.3.1) (u,v) = ;/@D(Bju, Bjp)yds (u, € Hp (D))

on it. Theorem 2.2.2 implies that any solution u € H?D’ (D) is completely defined
by the restrictions of the expressions B;u (0 < j < p—1) to dD. Hence the form
(2.3.1) defines a scalar product on H3, 5(D).

LEMMA 2.3.3. H;B(D) s a separable Hilbert space.

PrOOF. We can identify the pre-Hilbert space H?D’ (D) with the subspace of
L*(®Fj)op) formed by the elements of the form ®Bju, where u € Hg, 5(D). How-
ever by Theorem 29.3 of see Tarkhanov [T4] one can quite simply notice that this
subspace is closed. In fact, it is the intersection of kernels of special continuous lin-
ear functionals on L2(®Fj|8 p). Hence, H 123’ (D) inherits the properties of a closed
subset of the separable Hilbert space. This proves the the lemma. [
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Let x be a fixed point of the domain D. We consider the functional (59(Cj ) (1<
j < k) on H (D) given by 59 f = fD(2) (1 < j < k) where u)(z) is the
j-th component of u at the point z. Formula (1.3.1) implies that this functional
is continuous on H% (D). Moreover, a stronger property than continuity holds.

Namely, for any compact K C D there is a constant C'x such that H(Séj )H < Ck
for x € K. Hence, H?D’ (D) is a space with a reproducing kernel (see Aronszajn
[Ar]). We can now use the Riesz theorem on the general form of a continuous linear

functional on a Hilbert space and thus find (unique) elements K¢ e H 5(D)
(1 < j < k) such that u)(z) = (u,ngcj))H for all uw € H. We denote by el
(1 < j,i < k) the i-th component of the vector-valued function kY. The (well

defined) matrix K(z,y) = ||IC§5” ) (y)| is called the reproducing kernel of the domain
D relative to HI%’ (D). Its properties are well-known.

PROPOSITION 2.3.4. The matriz K(z,y) is Hermitian, that is, K(z,y)* = K(y, z).}]

Proor. If 1 < 5,4 < k then

KG9 () = (K, K = (K8 K3y = K7 (w),
which was to be proved. [

PROPOSITION 2.3.5. trK(x,z) = Zé?:l H(Séj)H-

Proor. We have,

=

trk(z, x) Z (KW, KUYy 2”5(3)”

Jj=1

which was to be proved. [

PROPOSITION 2.3.6. If {e,} is an orthonormal basis of the space Hp p(D) then

for all z € D we have K = S e(yj)( Je, (1 < j < k) where the series converges
in the norm of Hg, g(D). As a series of (vector-) functions of two variables (z,y) €
D x D, it converges uniformly on compact subsets of D x D.

PROOF. For a fixed # € D the Fourier series of the element K H 5(D)
(1 < j < k) with respect to the basis {e,} has the form K = P 1(ICgcj), ey)HeEy.

To prove the first part of the proposition we notice that (IC;J ), ev)H = e )( ). We
suppose now that K; (i = 1,2) are compact subsets of D, and that constants C;

(i = 1,2) are chosen so that ||5g(gj)|| < (; for x € K;. Then for x € K,

)

Z e(]) ()

2

<

>

<

2 o0
=C, Z |el(,j)(a:) 2
v=1
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Hence here we have Y 07 | |e(yj)(:c)|2 < C;forz € K; (i =1,2). Thus, if (z,y) €
K, x K5, we obtain

o] o] 1/2 oo 1/2
Z |e(yj)(x)ey(y)| < (Z |€1(/j)(x)|2> (Z |@u(y>|2> < VECCh.

This proves the absolute and uniform convergence on compact subsets of D x D
of the series for ICgcJ ), which was to be proved. [

The formula for the reproducing kernel mentioned in Proposition 2.3.6 could
be written in the form K(z,y) = > o e, (x)* ® e,(y). The & priori estimates
for a solution of an elliptic system imply that this series here converges uniformly
together with all its derivatives on compact subsets of D x D, that is, I is an
infinitely differentiable section of E X E over D x D.

THEOREM 2.3.7. For all solutions u € HIQ{B(D) the following formula holds

(2.3.2) u(z) = /E)D j;) < *B;K(z,.), Bju >, ds (x € D).

Proor. We simply rewrite the reproducing property of the kernel I in detail.
OJ

For holomorphic functions of several variables Theorem 2.3.7 is due to Bungart
[Bu].
COROLLARY 2.3.8. In the space L2(®Fj|ap) the operator of the orthogonal pro-

jection on the subspace 31 formed by elements of the form ©Bju where u € HIQD,B(D)fI
has the form

(2.3.3) T(®u,) = ©B; (/ Z_: <xBiK(z,.), fi >y ds) (®u; € L*(®Fjjap)-
o

D i—o

PROOF. Let {e,} be an orthonormal basis of the space Hp p(D). Then, from
equality (2.3.1), {®Bje, } is an orthonormal basis of the subspace ¥y in L*(&Fjjop).
Hence if Gu; € L*(®F};jpp) then

oo

M(@u;) = > (Suy, ®Bjey) 2@ 00) (BBje,) =

v=1

= ®B; <Z(®uy’(y), ®©B;(y)(e,(z) @ eu(y»)L?(@F]-aD)(@BjeV)) :
v=1
The first part of Proposition 2.3.6 implies that the sign of summation over v can
be taken inside sign of the scalar product. This gives at once formula (2.3.3), which
was to be proved. [

We outline a scheme of application of the theory of §2.1 to the Cauchy Problem
2.3.1. We set Hy = L*(&Fj)9p) and Hy = L*(®F}|s). The Hermitian structures on
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these spaces are introduced as was explained in the proof of Lemma 2.3.2. Then H;
and Hs are Hilbert spaces. The operator T : H; — Hs is given by the restrictions
of sections. Then the adjoint operator 7™ is simply the extension of sections from S
to OD\S by zero. Further, we consider in H; the subspace ¥, formed by elements
of the form ©Bju where u € H% (D). We have already noted that ¥; is a closed
subspace of H; representing H %7 (D). We denote by II the operator of orthogonal
projection on ¥; in H;. This is the integral operator given by formula (2.3.3).
Lemma 2.3.2 means that the operator 7' : ¥y — H, has a dense image, therefore
we set Yo = Hs. We must consider the mapping II7*7T" : ¥ — ¥, which is given
by the integral (2.3.3) except that the domain of integration is S instead of 0D.
If the set S has at least one interior point (on dD) then, from Theorem 2.2.2, the
operators T : 31 — Yo and IIT*T : 31 — ¥ are injective. Even in the simplest
situations the operator II7*T" is not compact, moreover, it is not Carleman operator
(see Berezanskii [Bz], ch.V, 14). Let {bg\z)} be a complete system of generalized eigen
vectors of the operator IIT*T in L} where L C ¥; C L] is a suitable equipment of
>1. Then Corollaries 2.1.8 and 2.1.9 imply the following results.

THEOREM 2.3.9. We assume that the complement of S in 0D has at least one
interior point. Then for the solvability of Problem 2.3.1 it is necessary and sufficient
that

(2.3.4) /

PROOF. It is sufficient to note that in this case we have m = |T||? =1. O

1NA
1

(TIT™( @uj) o

do(\) < o0

It is clear that Theorem 2.3.9 has only theoretical value, but is not in the least
a practical, because its application depends on the singular eigenvalue problem
for the operator IIT*T. Therefore cases where one succeeds in calculating the
system {bf\l)} in an explicit form are very interesting. There is such a situation
in one of the simplest Cauchy problems for holomorphic functions, considered by
Krein and Nudelman [KrNu] (see Example 2.1.11). A corresponding result holds
for Carleman’s formula.

THEOREM 2.3.10. Let 0D\S have a non-empty interior (in 0D). Then under
condition (2.3.4) the solution of Problem 2.3.1 is given by the formula

) (i)
(2.3.5)  ulz) = / < —12 &C; L(x b@) (T @“Aj)’bA ), do(\)
H,

PROOF. It is sufficient to substitute the expressions ®B,u(y) (y € D), obtained
by Corollary 2.1.9, in Green’s formula (1.3.1). O

A similar formula could be constructed on the basis of the integral representation
(2.3.2). &

§2.4. Green’s integral and solvability of the
Cauchy problem for (determined) elliptic systems
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In this and the following 2 sections we assume that P is an elliptic differential
operator such that the transposed operator P’ satisfies the uniqueness condition of
the Cauchy problem in the small on X.

Theorem 1.4.4 explains that if we solve Problem 2.2.1 (of Cauchy) in the class
Sp(D)NLY(E|p) (or, more generally, in the class of sections satisfying Pu = 0 in D
which have finite order of growth near the boundary of D) then we can hope only
for generalized limit values of the expressions B;u (0 <j <p—1)ondD. Therefore,
since distributions have restrictions only on open subsets of the domain, it is natural
to assume that S is an open connected piece (subdomain) of the boundary of D.

This situation can be realized in the following way. There is some domain O € X,
and S is a smooth closed hypersurface in O dividing this domain into two connected
components: O~ = D and OF = O\D.

In the wording of the following problem there are Besov spaces B*~ti—1/ q’q(Fﬂg)
whose definition may be not clear. We define these spaces in the following way. In
Besov space B*~%~1/4:9(F;5p) (defined by one of the usual method) we consider
the subspace ¥ formed by all the sections which are equal to zero on S. For s < 0
this means that < g, f >=0for all g € B_S’q/(ij’]aD) with supp g C S. It is easy to
see that ¥ is closed. The corresponding quotient space (with the quotient topology)
we denote by Bs_bj_l/q’q(Fﬂg)

PROBLEM 2.4.1. Let uj € B* %~ V09(F,5) (0 < j < p—1) be known sec-
tions on S where s € Zy, and 1 < q < oo. It is required to find a section
u € Sp(D)NW*4(E|p) such that Bju =u; (0<j<p—1)onS.

Under the formulated conditions the operator P has a right fundamental solution
on X. In other words there is an operator £ € pdo_,(F — E) such that LP = 1-8°
on C2°(E) where 8° € pdo_.,(E — E) is some smoothing operator. Then PS° = (
on generalized sections of E with compact supports (that is, on &'(E)).

Using the ”initial” data of Problem 2.4.1 we construct Green’s integral in a the
special way. That is, we denote by u; € Bs_bﬂ'_l/q’q(FﬂaD) 0<j<p-1)an
extension of the section u; to the whole boundary. If, for example, s = 0 and
u; € L?(Fjs) (0 < j < p—1), then it is possible to extend them by zero on dD\S.
In any case the extensions could be chosen so that they will be supported on a

given neighbourhood of the compact S on dD. Then we set u = @u;, and
(2.4.1) G(u)(z) = —/ < C;L(z,.),u; >, ds (z & ID)
oD

It is clear that G(u) is a solution of the system Pu = 0 everywhere in X\0D. In
particular, if we denote by FT the restrictions of a section F € D’ (E|0) to the sets
O*, then G(u)* € Sp(O*).

THEOREM 2.4.2. If the boundary of the domain D is sufficiently smooth then, for
Problem 2.4.1 to be solvable, it is necessary and sufficient that the integral G(u) ex-
tends from Ot to the whole domain O as a solution belonging to Sp(O) NW*1(E|o) |}

PROOF. Necessity. Suppose that there is a section u € Sp(D) N W*4(E|p) such
that Bju=u; (0<j<p—1)onS.

We consider the following section in the domain O (more exactly, in O\S):
Gu(z),z € OT,

(24.2) Fle)= { Gi(x) — u(x),z € O~
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Using the boundedness theorem for potential operators in Sobolev spaces on
manifolds with boundary (see Rempel and Schulze [ReSz|, 2.3.2.5) we can conclude
that G(w)* € W4(E|p=) (here we need that D € C” with r = maz(s,p — s)).
This means F* € W9(E|o+).

On the other hand, we consider the difference § = G(u) — G(®B,u). Let ¢, €
D(X) be any function supported on the e-neighbourhood of the set 9D\S, and equal
to 1 in some smaller neighbourhood of this set. Since Bju =u; (0 <j <p—1) on
S then we can write

p—1
i(x) = /8D jZO < C;L(z,.), p-(Bju—u;) >, ds (z & ID).

The right hand side of this equality is a solution of the system Pu = 0 everywhere
in the domain O except the part of the e-neighbourhood of the boundary of S on
0D which belongs to O. Therefore, since € > 0 is arbitrary, 6 € Sp(O).

Now using the expression for the integral G(©B;u) from Green’s formula (1.3.4)
and puting G(u) = G(®B;u) + ¢ in inequality (2.4.2) we obtain

F(x)=10(x) (xe€O\S)

Since S°(ypu) € Sp(X) the section F extends to the whole domain O as a
solution of the system Pu = 0.

Hence the section F extends to the whole domain O as a solution of the system
Pu=0.

Thus, F belongs to Sp(0) NW*4(E|p), and on O this section coincides with
G(u)™, which was to be proved.

Sufficiency. Conversely, let 7 € Sp(O)NW*9(E|p) be a solution coincid-
ing with G(u)™ on Ot. We set u(z) = G(u) — F(z) (x € D). The above
mentioned boundedness theorem for potential operators in Sobolev spaces (see
Rempel and Schulze [ReSz|, 2.3.2.5) implies that G(u) € W*9(E|o-). Therefore
U € SP(D) N Ws’q(E|D).

Now, for g; € D(Fg) (0 <j <p—1), Lemma 1.3.7 implies that

lim < g,Bju(z —ev(z)) >, ds = lim < g,Bju(z —ev(z)) >5 ds =
e——+0 oD e—+0 S

= 6l_iELlo < g,B;(G(u))(z —ev(z)) — B;jF(x —ev(x)) >, ds =
S

= el—ig—lo < g,B;(G(u))(z —ev(z)) — B;jF(x +cv(x)) >, ds =
S

= lim [ <9, B(0@)(w — =v(2)) — By(G@)(x +ev(2)) >, ds =
£— S

:/ < gj, U; >mds:/ < gj,uj >4 ds.
S S

Hence Bju = u; (0 < j <p—1)on S, that is, u is a soution of Problem 2.4.1,
which was to be proved. [

x
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§2.5. A solvability criterion for the Cauchy
problem for (determined) elliptic systems in the
language of space bases with double orthogonality

Theorem 2.4.2 has been formulated so that the application of the theory of §2.1
is suggested. For this assume in addition that ¢ = 2.
So, in this section we consider the solvability aspect of Problem 2.4.1.

PROBLEM 2.5.1. Under what conditions on the sections u; € Ws_bj_l/Q’Q(Fj‘g)
(0 < j < p-—1) is there a solution u € Sp(D)N WS’Q(E‘D) such that Bju = u;
0<j<p—1)onS?

Let © be some relatively compact subdomain of OT. Since Q € O™, it follows
that the restriction to €2 of Green’s integral G(u) defined by equality (2.4.1) belongs
to the space Sp(2) N W*2(E|q). Hence the extendibility condition for G(w) from
O* to the whole domain O (as a solution in the class Sp(O) N W*2(E)p)) could
be obtained by the use of a suitable system {b,} in Sp(O) N W*?(E|p) with the
double orthogonality property. More exactly, it is required that {b,} should be an
orthonormal basis in ; = Sp(0O) N W*2?(E|p) and an orthogonal basis in Xy =
Sp(Q) NW*2(Eq) (or the contrary !).

How can such a system be constructed ? The theory of §2.1 answers this question.

We consider Sobolev spaces H; = WS’Q(E‘O) and Hy = WS72<E‘Q) of sections
of E. According to our approach we define them in the ”interior” way using the
Riemannian metric dz on O or 2, and the Hermitian metric on (fibers of) E.
Thus, H; and H, are Hilbert spaces. On the other hand, if the boundaries of O
and (2 satisfy minimal conditions of the smoothness (roughly speaking they should
be Lipschitz’s ones) then these spaces are isomorphic (as normed spaces) to the
Hilbert spaces W*?(E|5) and W*?(Eg). These spaces are already defined in the
"exterior” way. Namely, they are defined as quotient spaces of the Hilbert space
W#2(E) by closed subspaces of sections vanishing on O or Q respectively.

The operator T : Hy — Hs is given by restriction of sections so that this is a
continuous linear mapping of the Hilbert spaces.

Further, we distinguish in H; and Hs the subspaces 1 and Y5 which are formed
by sections F satisfying PF = 0 in O or 2 respectively. The Stiltjes-Vitali theorem
(see Hormander [H62], 4.4.2) implies that these subspaces are closed, therefore they
are Hilbert spaces with the induced hermitian structures.

It is clear that the restriction of the map T to 3; maps to 5. However it is not
evident that the image of T' is dense in Y.

LEMMA 2.5.2. If the boundary of the domain 2 € O 1s reqular, and the comple-
ment of €2 has no compact connected components in O then the operator T : ¥ —
Yo has a dense image.

PROOF. We need to prove that restrictions to € of elements of Sp(O) N W*2(E|o )|}
are dense in Sp(Q) NW*2(E|q) in the norm of W*?(E|q). However, since the
boundary of €2 is regular, Sp(Q) is dense in Sp(Q) N W*2?(E|q) in the norm of
W#2(E)q) (see Tarkhanov [T4], ch. 4). On the other hand, the complement of
) has no compact connected components in O, and hence the theorem of Runge
implies that Sp(0) is dense in Sp(Q) (see the same book, theorem 11.26). Since
Sp(0) C Sp(O)NW*2(E|p), and the natural topology in Sp(0) is stronger than
the induced topology from WS’Q(E|O), we obtain the required result. [
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From the proof of the lemma we can see how to understand the words ”regular
boundary”. If s > p, the word "regular” means any boundary. And if s < p then
this means that the complement of €2 in every boundary point is sufficiently massive.
The reader can get a more exact characterization from the book of Tarkhanov [T4]
(ch. 4).

LEMMA 2.5.3. If the differential operator P satisfies the condition (U)s on X
then the operator T : 31 — Yo is injective

PROOF. Let u € ¥; and T'f = 0. This means that the solution u € Sp(O)
vanishes on the non-empty open subset €2 of O. Hence the property (U)s implies
u = 0 everywhere in O, which was to be proved. [

However the most important property of the operator T' (in view of the applica-
tion, via Theorem 2.4.2; of the theory of §2.1 to Problem 2.5.1) is the following.

LEMMA 2.5.4. The operator T : X1 — Yo 15 compact.

PrRoOOF. We need to show that the operator 7' maps any bounded set to a rela-
tively compact set.

Let K C X7 be a bounded set, that is, one can find a constant C' > 0 such that
|u|| < C for all u € K. The image of K by the map T, that is, T'(K) is a relatively
compact set if from any sequence {F;} C T'(K) one can extract a subsequence
{F;k} converging in 5.

However if {F;} C T'(K) then F; = u;jo where {u;} C K. The sequence {u;} is
bounded in the Hilbert space ;. Therefore it contains a subsequence {u;j} which
converges weakly to some element v € ¥; (see Riesz and Sz.-Nagy [RS-NJ, 5.32).
Certainly {u;} converges to u in the topology of the space D'(E|p).

We use now the Stiltjes-Vitaly theorem (see Hérmander [H6], 4.4.2) to conclude
that {fjx} converges to u in the topology of the space Cpy.(E|p). We set F = uq,
and Fjp = ujpo then F € ¥y and {Fj;} converges to F in Xy, which was to be
proved. [J

We can formulate now the main result on existence of bases with double orthog-
onality.

THEOREM 2.5.5. If Q € O is an open set with a reqular boundary whose com-
plement (in O) has no compact connected components in O then in the space
Sp(0)NW*2(E|p) there is an orthonormal basis {b,};>, whose restriction to €
is an orthogonal basis in Sp(Q) N W*?(Eq).

ProoOF. We construct this basis by a method which will allow to obtain addi-
tional information about the corresponding eigen-value problem.

Let II be the operator of orthogonal projection on ¥ in H;. The a priori interior
estimates for solutions of elliptic systems imply that the space ¥; (and X3 ) is a
Hilbert space with a reproducing kernel (see Aronszajn [Ar]). Hence II is an integral
operator with a kernel K(z,y) € Ci5.(E X Ej0x0))-

If {€,}32, is an orthonormal basis of the space Sp(O) N W*2(E|p) then for all
z € O we have K(z,.) = Y07 e,(z) ® e,(.), where the series converges in the
norm of W*%(E ® Ejp). As a series of (matrix-valued) functions of two variables
(x,y) € O x O, this series converges uniformly on compact subsets of O x O.
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Thus, IF = (F,K(z,.))n, (F € Hy). Now simple calculations show that the
operator IIT*T : Hy — Hs is integral. Namely,

(IIT*T)F = / S <+D°K(2,.),D°F >, dv (F € Hy).
Q
al<s

From Lemmata 2.5.2, 2.5.3 and 2.5.4, and the results of Example 2.1.10 the
restriction of the operator IIT*T to X is injective, compact, and self-adjoint op-
erator in ;. Hence, if we denote by {b,} the countable complete orthonormal
system of eigen-vectors of the operator IIT*T on ¥; (corresponding to eigenval-
ues {\,} C (0,1)), {b,} is an orthonormal basis of the space ¥; and {T'b,} is an
orthogonal basis in Y.

Therefore {b,} is a system with the double orthogonality property, which was to
be proved. [

For an element F € 3; we shall denote by ¢, (F) (v = 1,2,...) its Fourier co-
efficients with respect to the orthonormal system {b,} in ¥, that is, ¢, (F) =
(F,b,)m,. And for an element F € X5 we shall denote by k,(F) (v = 1,2,...)

its Fourier coefficients with respect to the orthogonal system {7, } in ¥o, that is,

k,(F)= %. Then the principal property of bases with double orthogonal-

ity is the following.

LEMMA 2.5.6. For any element F € ¥ we have

(2.5.1) co(F)=k,(TF) (v=1,2,..)
PrOOF. Using the calculations of Example 1.9 we obtain

1
c(F) = (F, )\—(HT*T)Z)V)H1 = )\—(T}", Tb,) g, = k,(TF),

which was to be proved. [

We formulate now the solvability condition for Problem 2.5.1. Let Gu be Green’s
integral (see (2.4.1) constructed from the ”initial” data of the problem. As already
we noted, the restriction of the section Gu to €2 belongs to the space .

LEMMA 2.5.7. Forv=1,2,...

(2.5.2) k, (GU) = —/a D < Ciky(L(y)), T >y ds.

PRrOOF. This consists of direct calculations with the use of equality (2.4.1). O

In order to determine the coefficients k,(Gu) (v = 1,2,...) it is not necessary
to know the basis {Th,} in Y. It is sufficient only to know the coefficients of the
decomposition of the fundamental matrix (£(.,y) (y € 0D) with respect to this
series. The properties of the coefficients k. (L(.,y) € Ci.(Fx\ o) we shall discuss
in §2.6.
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THEOREM 2.5.8. If the boundary of the domain D is sufficiently smooth then
for the solvability of Problem 2.5.1 it is necessary and sufficient that

(2.5.3) > |k (G)|?

PROOF. Necessity. Suppose that Problem 2.5.1 is solvable. Then Theorem 2.4.2
implies that the solution Gu extends from O* to the whole domain O as a solution
belonging Sp(0O)N W*2(E|p). Having denoted this extension by F we obtain
F € X1 and TF = Gu on §2. Therefore taking into the consideration formula
(2.5.1), and using Bessel’s inequality we obtain

Z\k (Gu)l* Z\k (TF)* Zlcu(f)\2 = |F|l, < oo

v=1

which was to be proved.

Sufficiency. Conversely, let condition (2.5.3) hold. Then the theorem of Riesz
and Fisher implies that there exists an element F € ¥; such that ¢, (F) = k,(Gu)
for v = 1,2,... Applying the operator T to the series F = Y 07, ¢, (F)b, which
converges in the norm of H;, and taking into the consideration that the system
{Tb,} is a basis in X5, we have

TF =) ¢, (F)Tb,=> k,(Gu)Th, =G on Q.

v=1

Hence F € Sp(O) NW*2(E|p), and the restrictions to Q of the sections F and
Gu coincide. Since the differential operator P satisfies the condition (U)g on X it
follows that the solution F coincides with Gu everywhere in O. We conclude now
(using Theorem 2.4.2) that Problem 2.5.1 is solvable, which was to be proved. [

x

§2.6. Carleman’s formula
In this section we consider the regularization aspect of Problem 2.4.1.

PROBLEM 2.6.1. It is required to find a solution u € Sp(D) N W*2(E|p) using
known values Bju € Ws_bf_l/Q’Q(Fﬂg) (0<j<p—1)onS.

It is easy to see from Corollary 1.8 that side by side with the solvability conditions
for Problem 2.4.1 (¢ = 2) bases with double orthogonality give the possibility of
obtaining a suitable formula (of Carleman) for the regularization of solutions. We
shall illustrate this on example of Problem 2.6.1.

Let {b,} be the basis with double orthogonality, constructed in the previous
section, in the space (X1 =)Sp(0) N W*2(E|p) such that the restriction of {b,} to
Q (that is, {Th,}) is an orthogonal basis of (X3 =)Sp(Q) N W*2(E|q).

As above, we denote by {k,(L(.,y))} the sequence of Fourier coefficients for the
fundamental matrix £(.,y) (y € Q) with respect to the system {7, }.



GHAPTER II. BASES WITH DOUBLE ORTHOGONALITY IN THE CAUCHY PROBLEM

LEMMA 2.6.2. The sections k,(L(.,y)) (v = 1,2...) are continuous, together
with their derivatives up to order (p — s — 1), on the whole set X.

PrOOF. Though the restrictions to 2 of the columns of the fundamental matrix
L(.,y) (for y € Q) do not belong to the space X, for all y € X they do belong to
WP~14(E)q) where ¢ < -2=. Hence the scalar products

(2.6.1)
(L(.,y),Tb,)s 1

kV(£(7y)> = Tb’y - )Z 2 _ )\_ Z /Q < *Daby,Daﬁ(.,y) > dv (y = 1,2)I
e Y al<s|

are defined for all y € X. Since b, € C{%.(E|0) we have k,(L(.,y)) € CL.°" ' (F*).
And this was to be proved. [

Using formula (2.6.1) one can see that the sections k,(L(.,y)) (v = 1,2...) extend
to the boundary of © from each side as infinitely differentiable sections (at least, if
the boundary is smooth).

LEMMA 2.6.3. For any number v = 1,2, ... we have P'k, (L(.,y)) = 0 everywhere
in X\€Q.
PRrROOF. Since P'L' =1 on £'(E*) then (2.6.1) implies that

Pk, (£(9)) = P'L(xa(xb,) = xa(b,) (v =1,2,..),

and this proves the statement. [

We introduce the following kernels €V) defined for (z,y) € O x X (x # y):

N
(2.6.2) CM(z,y) = L(z,y) = Y bu(x) @k (L(,y) (N=1,2,..).

v=1

LEMMA 2.6.4. For any number N = 1,2, ... the kernels e ¢ Cloc(EX F)
satisfy P(x)€™N)(z,y) = 0 for x € O, and P'(y)€W™)(z,y) = 0 for y € X\Q
everywhere except on the diagonal {x = y}.

PROOF. Since {b,} C Sp(0O), this immediately follows from Lemma 2.6.3. [

In the following lemma H is a separable Hilbert space with an orthonormal basis
{b,}.

LEMMA 2.6.5. Let h = h(«a) be a continuous map of a topological space A to 'H.
Then, for any element h(«), the Fourier series converges uniformly with respect to
a on compact subsets of A.

PROOF. Let (.,.) be the scalar product and ||h|| = (h,h)'/? be a norm in H
(h € H).

We fix arbitrary a € A and denote by ¢, (a) the Fourier coefficients of the vector
h(«) with respect to the system {b,}: ¢, (a) = (h( ),b,). Then for any € > 0 there
is N >0, N = N(e,a), such that for every m > N the following inequality holds:

m 1/2
(2.6.3) Ina) = cvl)by] = (Hh )| = Z|Cu ) <e
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Since the map h and the scalar product (.,.) are continuous, there is a neighbour-
hood V() of the point « in which estimate (2.6.3) still holds for m = N. However,
if m increases, the right hand side of (2.6.3) can only decrease. Therefore inequality
(2.6.3) holds in the neighbourhood Vy(«) for all m > N.

Now, for any compact K C A, we can choose N7 = N;(K) such that estimate
(2.6.3) holds for all & € K because we can cover the compact by a finite number of
neighbourhoods of the type Vy(«a). The proof is complete. [

From the following lemma one can see that the sequence of kernels {¢(™)} inter-
polated for real values N > 0 in a suitable way, for example in the piece-constant
way, gives special Carleman’s function for Problem 2.6.1 (see Tarkhanov [T4], §25).

LEMMA 2.6.6. For any multi-index «, D;‘Q:(N)(., y) — 0 in the norm ofWS’Q(E®I
F;‘O) uniformly with respect to y on compact subsets of X\O, and even X\O if
la] <p—s—n/2.

PROOF. First, we notice that, if y € X\O, every column of the matrix £L(z.,y)
is an element of the space ¥;. Therefore using Lemma 2.5.6 we obtain €¢(N) (., ) =
L(.,y) — Zi\]:l ¢, (L(.,y)). Differentiating this identity with respect to y we find
the equality

(2.6.4) Dye™) (., y) = DSL. Zb ® e, (DIL(,y) (ye X\O).

v=1

The correspondence y — Dy L(.,y) defines a continuous linear mapping of the
topological space X\O to the direct sum of k copies of the space ¥;. Therefore
for every column of the matrix Dy L(.,y) its Fourier series with respect to the
orthonormal basis {b,} converges in the norm of ¥; uniformly with respect to y
on compact subsets of X\O (see Lemma 2.6.5). This proves the first part of the
lemma. As for the second part, it is sufficient to use the same arguments because
for [a| < p—s—mn/2 the correspondence y — Dy L(.,y) defines a continuous linear

mapping of the whole set X\O to the direct sum of k copies of the space ;. [

We can formulate now the main result of the section. For u € Sp(D) N W*2(E|p))|
we denote by & € W*=bi=1/22(F;5p) (0 < j < p— 1) some (arbitrary) extensions
of the sections Bju from S to the whole boundary.

THEOREM 2.6.7 (CARLEMAN’S FORMULA). For any solution u € Sp(D) N W*2(Ep)|
the following formula holds:

(2.6.5) u(x) = — hm/a Z<C’(’:(N) J,uj >y ds (x e D).
D

N—oo

PROOF. Let G(u) be Green’s integral constructed by formula (2.4.1). Theo-
rem 2.5.8 implies that > | |k, (G(u)| < co. Hence, from the theorem of Riesz
and Fisher, there exists an element F € Sp(O) N W*?(E|p) such that ¢, (F) =
k,(G(w)). In proving Theorem 2.5.8 we saw that this solution F is an extension of
G(w) from the domain O to the whole domain O as a solution in Sp(0) N W*2(E|o) |}
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Then Theorem 2.4.2 implies that the section v/(x) = G(u)(x) — F(z) (x € D) be-
longs to Sp(D) NW#2(E|p), and satisfies Bju' = u (0 < j < p—1) on S. Using
(uniqueness) Theorem 2.2.2 we see that u = u/ everywhere in D. Hence

u(z) = (G(@))(x) — Flz) = (G(@)(x) = Y ku(G(@))by(2) =

N
(2.6.6) = (G(@))(z) — lim Yk (G(@)by ().

N—o0

Puting in (2.6.6) the expressions for the coefficients k, (G(u)) (v = 1,2, ...) which
are given in Lemma 2.5.7 we obtain

p—1
u(x) = —/ Z < CiL(x,.),u; >, ds+
oD =5

N p—1
+ lim Z/ S < Cihu(L(x, ), Ty >y ds | b () =
> \w=17/9D 5o

7=0 v=1
p—1
~ _ lim / < ;€™ (@,.), T, >, ds,
N—oo 3ngo ! Y

which was to be proved. [

We emphasize that the integral in the right hand side of formula (2.5.4) depends
only on values of the expressions Bju (0 < j <p—1) on S. Thus, this formula is
a quantitative expression of (uniqueness) Theorem 2.2.2. However this gives much
more than the uniqueness theorem because there is sufficiently complete information
about Carleman’s function ¢V,

For harmonic functions Carleman’ formula (2.6.5) is first met, apparently, in
[Sh1].

Remark 2.6.8. The series Y - | k,(Gu)b, (defining the solution F) converges
in the norm of the space W9?(E|p). The Stiltjes-Vitali theorem (see Hérmander
[H62], 4.4.2) implies now that it converges together with all its derivatives on com-
pact subsets of O. Then, from formula (2.6.6), one can see that the limit in (2.6.5)
is reached in the topology of the space C}. (E|o).

In fact, the opposite statement (for Theorem 2.6.7) holds. For the Cauchy-
Riemann system this fact was proved by Aizenberg (see [AKSh]).
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THEOREM 2.6.9. Let for sections u; € Ws=b=V22(F;5) (0 < j <p—1) there
exist in the norm of the space WS’Q(E|D) the limit

v(z) = — hm/ Z<C€(N) D), w5 >, ds  (x € D).
8D

N—o0

Then v € Sp(D) NW*2(E\p) and Bjus = uj, i.e. v is the solution of Problem
2.6.1 for ®u;.

PROOF. (The Uniqueness) Theorem 2.2.2 implies that it suffices to prove that
Problem 2.6.1 is solvable for the sections u; (0 <j <p-—1). In order to prove this
we prove that the series > 7 | |k, (G(w))|* with the Fourier coefficients k, (G (u))
of the integral G(u) with respect to the orthogonal system {b,o} converges (see
Theorem 2.5.8).

By the definition {b,} is orthonormal in W*?(E|o); therefore

2

>k (G@) =

Ws2(E|o)

2 2

>k (G(w)b

v=1

(2.6.7)

WS’Q(E\()—) W5’2(E|o+)

Let us prove, first, the boundedness of the first summand in (2.6.7). By simple
calculations

o(z) = Z Ky ( b.(x) (z € D).

By the hypothesis of the theorem v € WS’Q(E|D); moreover G(u) € WS’Q(E|D) (see
[ReSz|, 2.3.2.5). Hence

2

< ||U||%VS,2(E|O,) + ||g(a)||%VS,2(E|O,) < 00.

We2(E, - )

To finish the proof we need to show that ||> 7, k:y(g(ﬂ))byﬂivsﬂw‘ .y < oo
O

However, for any point € O there is a domain €, with smooth boundary, such
that Q € Q, € O" and the complement of €, in O has no compact connected
components. Proving Lemma 2.5.2, we have seen that under conditions above the
system {b,} is dense in S(Q,;) NW*2(E|q,) (in the norm of the last space). Then,
because G(u) € W5?(E|q,), the following decomposition holds:

(2.6.8) G(w)(x) = ay(G(h), )by () (x € Q).
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On the other hand, because {b,} is an orthogonal basis in S(Q) NW*2(Eq), we
have

(2.6.9) G(w)(x) = > ku(G(1))by(2) (z € Q).

Comparing (2.6.8) and (2.6.9) we conclude that k,(G(w)) = a,(Gu, 2,) for every
v € N. Hence decomposition (2.6.9) holds for z € OT.
Finally, results of [ReSz| (see 2.3.2.5) imply that G(u) € W*?(E|o+). Therefore

2

= HQ@)H%}V&%E'O” < 00.
W5’2(E\o+)

The proof is complete. [

x

§2.7. A stability set in the Cauchy problem for elliptic systems

As we have already noted the Cauchy problem for elliptic systems is ill-posed
(see, for example, [Hd]). In this section we consider the stability aspect of Problem
2.4.1. More exactly, we are aimed in finding a stability set in the problem. That
means a set ¥ of solutions u € W*2(E|p) to Pu = 0 such that Bju® — 0 on S
(0<j <p—1) implies u®) — 0 in D, for any sequence {u®} C X.

We consider Green’s integral

G(Pu;)(z /Z<C£ ),uj >ds (z & 8),

{C3}iZ o being the Dirichlet system on dD adjoint to {B; | ~, with respect to
Green S formula (see Lemma 1.1.6) and £ being a fundamental solution of P on
X.

Let, as in §2.5, 2 € O be a domain with regular boundary whose complement in
O has no compact connected components. This integral, when restricted on (2, is
in Sp(Q) N W*2(E|q). Denote by ky(g(@uj)) its Fourier coefficients with respect
to the orthogonal system {b,|o}. Exactly,

ky (G(®u;)) / Z < Ciky (L(.,y))u; > ds (v € N)

where k, (L(.,y)) are the Fourier coefficients of the fundamental solution £(, ) zcq |}
y being on S.

We complete our results on the solvability of Cauchy the problem in the following
way.
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THEOREM 2.7.1. Given a sequence {u'®} C Sp(D) N W*2(Eq), if for every
pweN

Z“C G(@BuW)> <1

and Bju'™) — 0 in the norm of Ws_bﬂ'_l/Q’z(GﬂS) for all0 < j < p—1, then
u®) — 0 in the topology of Wlso’f(Emus)-

Remark 2.7.2. Of course, the adequate conclusion here would be that u(*) — 0
in the norm of WS’Q(E|D), but we are not able to prove that.

PrOOF. Fix a sequence {u(")} satisfying the condition above.
Arguing as in the proofs of Theorems 2.4.2 and 2.5.8 one obtains that

(2.7.1) u™ = G(@Bju)(x) — F.(z) (z € D)

where F,, € Sp(O) NW*2(E|p) is given by the Fourier series
F,= Z k., (G(@Bju™)b,.

We see at once that the restrictions of F,, and G (®B;u™) to Q coincide.

Since Bju(®) — 0 in the norm of W*=%~1/2.2(G; 5) for all 0 < j < p—1, the first
term in the right hand side of (2.7.1) tends to zero in the topology of Wli’f(E|Dus).

We claim that F,, — 0 in the topology of C}.(E|0). To prove this it suffices to
show that each subsequence of {u(“)} has a subsequence which converges to zero
in 75 (Ejo)-

Indeed, assume that this is true while F,, does not converge to zero. As

1l (e0) = Z |k (G(eB;u))> < 1

and the embedding
Sp(O)NW**(E|p) — {v e Cr(E|p): Pv=0in O}

is compact, each subsequence of {F,} contains a subsequence convergent in the
topology of C7s. (E|o). Therefore, { ¥, } has a sequence which converges to a nonzero
element of Cloc(E|O)‘ This contradicts the our assumption.

We now turn to proving the relation ¥, — 0 in C},(E|p). To this end, we take
a subsequence of {F),}, which we again denote by {F,}.

From discussion above it follows that {F,} has a subsequence {F,,, } which con-

verges in the topology of C}% (E|p) to a function F € Cp.(E|o) satistying PF = 0
in O. In particular, the sequence {é(EBBju(“))|Q} converges to Fq.

On the other hand, {§(®Bju(“))|g} converges to zero on €) because the Cauchy
data of u("*) on S tends to zero. Thus, F = 0 on €, and so F = 0 in the domain O.

This completes the proof. [

Remark 2.7.3. One could formulate similar result in terms of the Fourier co-
efficients k, (G(®B;u™)).

&®



GEHAPTER II. BASES WITH DOUBLE ORTHOGONALITY IN THE CAUCHY PROBLEM

§2.8. Examples for the Laplace operator in R"

2.8.1 Solvability condition for the Cauchy problem for the Laplace
operator in R" in terms of Green’s integral.

In this subsection we consider the following variant of the Cauchy problem 2.4.1.

Again let O be a bounded domain in R™ and S be a closed smooth hypersurface
dividing it into 2 connected components: O" and O~ = D, and oriented as the
boundary of O~.

PROBLEM 2.8.1.1. Under what conditions on functions ug € C1(S) and uy €
C°(S) is there a function u € CY(D U S), which is harmonic in D and such that
the restrictions on S of u and its normal derivative % are equal to ug and uy

correspondingly.

In other words, we consider the situation where P = A,, is the Laplace operator
in R", By =1and B; = 2.

We denote by o, the area of the unit sphere in R™ and by ¢, (y) the standard
(bilateral) fundamental solution of the Laplace operator in R™:

1
e = N> 2,
son(y):{ Bl
s-Inlyl, n=2.

Assume that the functions ug, u; are summable on S. Then the corresponding
Green’s integral is well defined:

@) = [ (w2 wpna =) dso) (€ 0\9)

It is clear that G(®u;) is harmonic everywhere outside of S; let G(®u;)* =

Q(@uj)‘oi.
Theorem 2.4.2 and Lemma 1.3.4 imply the following result.

THEOREM 2.8.1.2. Let S € C?%, ug € C! and u; € CY be summable functions
on S. Then, for Problem 2.8.1.1 to be solvable, it is necessary and sufficient that
the integral G(®u;)* harmonically extends from O% to the domain O.

PROOF. See also paper [Shl].

EXAMPLE 2.8.1.3. Let S be a piece of the hyperplane {z,, = 0} in R™. Then,
if up = 0, the function G(®u;) is even with respect to z,, # 0, and, if u; = 0, it is
odd. Therefore, if one of the functions u; (0 < j < 1) is zero, the integrals G(®u;)*
extend harmonically across S simultaneously. Because their difference on S is equal
to ug, and the difference of their normal derivatives is equal to u;, Theorem 2.8.1.2
implies the known Hadamard’s statement (see [Hd]. p. 31). Namely, if one of the
functions u; (0 < j < 1) is zero, Problem 2.8.1.1 is solvable only if another function
is real analytic.

2.8.2 Example of a basis with double orthogonality in the Cauchy
problem for the Laplace operator in R™.

Let O = Bpg be the ball with centre at zero and radius 0 < R < oo, and S
be a closed smooth hypersurface dividing it into 2 connected components (O" and
O~ = D) in such a way that 0 € O, and oriented as the boundary of O~. In this
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case we can construct a basis with double orthogonality in the subspace SZi(B R)
of W*2(Bg) (s > 0), which consists of harmonic functions, in a rather explicit
form.
For s € Z,, we provide W*?2(Bg) with the scalar product

oo = [ Y (D)@ DMy (w0 € W2(Br).

lnglMSS

Hence SZi (Br) is a Hilbert space with the induced from W*?(E|g,,) Hilbert struc-
ture.

According to Theorem 1.4.4 for u € SZi (BR) there exists weak boundary values
(D%u) s, belonging to the Sobolev space WS_|O‘|_1/2’2(E|3BR). Then, for s =
N —1/2 (N € N) we provide SZi(BR) with the scalar product

(10.0) 552 3y = (00w 2(05) = /| Y D)
Y= al<s)

where u,v € SZi (Br) and [s] is the integral part of s. It is not difficult to see that
in this case SZi (BRr) is a Hilbert space too with the topology equivalent to the one
induced from W*2(Bg).

For example, SlA/nQ’Q(B r) is the Hardy space of harmonic complex valued func-
tions in Bp, SZ/nQ’Q(BR) C Sg’f (Br) and these spaces are not equal (cf. [ShT1]).

For other non-integer s we will define a special Hilbert structure in SZi(BR)
later.

Let {h,(j)} be a set of homogeneous harmonic polynomials which form a complete
orthonormal system in L2?(0B;) (spherical harmonics) where v is the degree of
homogeneity, and 7 is an index labeling the polynomials of degree v belonging to
the basis. The size of the index set for ¢ as a function of v is known, namely,

1 <i< J(v) where J(v) = (n+2vl;(i)£75rlv—3)! for n > 2 and v > 0 (see [So|, p. 453).

If n = 2 then, obviously, J(0) =1, J(v) = 2 for v > 1. Using the system {h(yl)} we
will construct the basis with double orthogonality.

The following decomposition for ¢, (x —y) can be found for even n > 2 in [AKy])
and for the general case in [Sh1] (Lemma 3.2).

LEMMA 2.8.2.1.

) B ()
n+2u — 2|yl tv-2’

0o J(v)

(2.8.2.1) Pnl@—y) =paly) =D D

v=1 =1

where the series converges absolutely together with all the derivatives uniformly on
compact subsets of the cone K = {(z,y) € R" x R™ : |y| > |z|}.

PRrROOF. Because of the homogeneity of the polynomial h,(,i), Euler formula im-
plies that

L% o 92 PYA0)
2.8.2.2 Y g, = vh(® T e —w—1)Z g
( ) 2 R vhy, Ga:maafjx (v—1) oz, xj
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We denote by VY the restriction of the polynomial h to OB;. Then {Yy(i)} is
a basis in L?(9By) consisting of spherical functions.
Let € B be fixed. We represent ¢,,(x — y) by the Fourier series in L?(0B).

Namely,
—y) =2 @Y

where ¢/ )( ) are the Fourier coefficients of ¢, (z — y) with respect to the system
7y
Let us consider first the case where n > 2. Then

. 1 .
D (p) = = _ 2y @
o’ (z) G =)o /8 . |z —y["Y, (y)do(y),

where do is the volume form on the sphere 0B;. We rewrite the coefficients in the
following way:

: 1 1—2<mzy>-+z]*_
2.8.2.3 W (z) = Bz, y : YD (y)do(y).
@823 o) = s [ et (v)do(y)
Here < z,y >= "' _| Ty Ym and
11— |z|?

On |.I - y|n

is the Poisson kernel for the unit ball in R™.
It is not difficult to see that the function

1 on®

()
(2.8.2.4) Fl@) = wmhy(2) = o

(J=/* = 1)

is the harmonic extension into the ball By of the function y,,Y (), given on 0B;.
Really, using (2.8.2.2) and harmonicity of h(i), we have:

ons) 1 onYY )
A}"_anm() n+2y—28xm(x>An(|x| -+

9 n o 92p0) )

2
—1) =
+n+2u—2 — 02,0 (m)awj(m )
7j=1
onY 2 onY " 92
=2 - 2N 2 (2)z; | =0.
0T, () n+2v—2 " 0T, () + ; 0xm0x; ()z;

Using the Poisson formula and equalities (2.8.2.2), (2.8.2.3) and (2.8.2.4) we
obtain

1 1+ zf?
(2—n)1—[z[* Jop,

(@) =

Pz, y) Y, (y)do(y) -

2 ¢ ; h ()
_(2—n)mz 1—\x|2/ Bl y)ymYS ()do(y) = n+2w -2
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Therefore )
oo J(¥) 4 (i) (4)
hy’ (2)Y, " (y)
gon(x—y)z—zz n+2v—2"
vr=0 i=1

and Lemma 2.6.5 implies that this series converges in the norm of the space
L?(dBy), uniformly with respect to x on compact subsets of the ball Bj.
The harmonic extension with respect to y leads us to the equality

oo J(v)

h() h‘”( )
ZZ n+2v—2"

where the series converges absolutely and uniformly with respect to z and y inside
the ball B;.

Applying to this equality the Kelvin transformation with respect to y we see
that

ly|> " on
|y\

oo J(v)

(2.8.2.5) pnlz—y)==> >

v=0 =0

) B ()
(n+ 20 — 2) [y|+2v—2"

It is clear that series (2
ball By) and y (outside B
of the following type

.8.2.5) converges uniformly with respect to x (inside the
1). Let us show that it is converges uniformly on the set

{(z,y) ER" x R" : :i: > 81, and |y| > 8}

where 6; > 1, §o > 0. We choose v > 1 such that 42 < §;. Then
J(v) i i
W (@) W)
(n+2v —2) |y|nt2v—2

()Y e i (1)

I ntw=2 |y

By the choice of v we have:

2|IL’| 2

z g

vlx|

= _ ]-7 'ﬂ =7 > ]-7
v |yl

Using the criterion of Abel for the uniform convergence of series and the following

estimate of a harmonic homogeneous polinomial A, of degree v on the unit sphere

(see [Sol):

(2.8.2.6) |m|ax |hy| < const(n)u”/2_1|]hl,HLZ(aBl), O
yl=1

we see that series (2.8.2.5) converges absolutely together with all its derivatives,
uniformly on subsets of the type above.
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If v = 0 then J(0) =1 and h(l) = const. Because the system {h(yi)} is orthonor-

mal we conclude that |hS"” |2 = . Therefore
o JB) () @
_ ho'(z) — ho’(y)
‘Pn(u’C—?D (2_n Iy\” 2 ;; n_|_2y_2 |y‘n+21j 2°

In the case n = 2, we have

1 .
@) =5 [ YO Winle - yldoy).
27T 8B,

However, from the discussion above, we see that, for v > 1 and m =1, 2,

dcV 1 y —10n8"
v Im ZYmy () (Vo () = — 2 )
G =5 [ YO de) = 5 G
Moreover, because v > 1, c(z)(O) = hl(,i)(()) = 0. Hence
. h$ (z)
(%) _ v > 1
@)=~ >
If v = 0 then
80%1) hgl) -y
G @)= [ ey yaoty)
B

=—0 |z, ‘Bw,yday—/ ym%m,yday)=0 m=1,2).
it o (o | Ber = [ o) =0 m = 1.2
Arguing as before we obtain:

oo J(v) () (i)
1 h'(z) W (y)
2ﬂ_ln|x_y| l’I’L|y| ZZ 7’L+2V—2 |y|n+2u 2° [

LEMMA 2.8.2.2. The system {h,(j)} is an orthogonal basis in 523 (Br) (s =
(N —1)/2, N € N). Moreover there exist constants C1(s,n), Ca(s,n) > 0 such that

Cils I g gy < V2 I B8, < ol WIS s

for every v >0, 1 <i < dimSg(v).

PROOF. Let us first check the orthogonality of the system {h,(j)}. Using the
homogeneity of the polynomials, one easily obtains

3 /| DO D) )y =

la|=m
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R'n+2u—2m—1

nF2r—2m=1 Jjy|=1 Z|a|:m(Dah(ui))*(y)(D“h(uj))(y)dU(y),

which implies (with m = 0) the orthogonality for the case s = 1/2, and then

{O,m>uorm>uoru7éy;

/| D @) (DR )y =

loa|=m

. n I6] ()
_ prtutv—2mt1 Z / (Dﬁhl(f))*(y)zyiwd0<y) =
|Bl=m—1" [¥I=1 i=1 s

S wem )Rty e i (DR (DR ) do(y), v > m,
0, v<m-—1,orv#upu

which implies (with m = 1) the orthogonality for the case s = 1.

Arguing by induction, we obtain that the system {h(yi)} is orthogonal in SZi (BR).

The estimates follow immediately from the calculations above.

Let us prove that the system {h,(,i)} is dense in SZ:Q(B).

It is known that a function u € SZ’LQ(B) can be approximated in the norm
of the space W™ 2(B) by functions uy (N = 1,2,...), which are harmonic in a
neighbourhood of the ball B (see, for example, [T4], ch. 4). Because, for every
(N =1,2,...), the function uy is harmonic in a neighbourhood of a (larger than
B) ball B, it can be represented in the ball B by Green’s formula (1.1.2) with the
fundamental solution L(z,y) = @, (z — y). Substituting in this Green’s formula
decomposition (2.8.2.1), we obtain a sequence {uyys} of finite linear combinations
of polynomials K which converges to uy in the norm of W™ 2(B). Taking the

diagonal sequence {uyy} we obtain the desired approximation of v in the norm of
W™2(B). The proof is complete. [

Now, for s > 0 (s # (N —1)/2, N € N) we provide the space SZi(BR) with the
Hermitian form

(u’v)SZ’i(BR) = Z Z CO ()OS ()2 (u,v € SZi (BRr)),
i=1

v=0

where Cy)(u) are the Fourier coefficients of the vector-function u with respect to
the orthonormal basis {hl(f)} in Sg’f (BRr).

PROPOSITION 2.8.2.3. The Hermitian form ("')SZ’i(BR) (s > 0) is a scalar

product in SZi (Bgr) defining a topology, equivalent to the original one. More-

over, the system {h(;)} s an orthogonal basis in SZi (Br) and there exist constants

C1(s,n), Ca(s,n) > 0 such that
Crls MDD e (s ) < VIR 1225 < Cols, MWD [fyese,, )

for every v >0, 1 <i < dimSg(v).
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PROOF. For s = (N —1)/2, N € N the statement was proved in Lemma 2.8.2.2.
We fix a number s > 0 (s # (N —1)/2, N € N) and consider 2 interpolation

couples S[A‘S]TL’Q(BR), SXLH’Q(BR) and l([s]), l2([s] +1), where [s] is the integral part
of s and, for r > 0,

o(r) = {{K.,}020 D 1K PP < oo},

Then, see, for example, [Tr] (4.1 - 4.4 and 1.18.2), we have interpolation spaces
with 0 <y < 1

[SK2(BR), SR (Br)], = SK%(Bg),
2 ([s]), ba([s] + 1)y = La([s] + 7).

Now, for u € SZi(BR) denote by Mu the sequence {3 #m5+() 15 (w) 2},
where CJ) (u) are the Fourier coefficients of the vector-function u with respect to the

orthonormal basis {hl(f)} in Sg’i(B r)- According to Lemma 2.8.2.2, the operator
M : SR*(Bg) — lo(m)

is continuous for every m € Z, . Therefore, using standart interpolation arguments
(see [Tr]), we conclude that the operator

M : SE2(BR) — 1([s] +7)

is continuous for every 0 < v < 1. In particular, (.,.) defines a weaker

SR 2(BR)
topology that the one induced from WEIT72(E p,).

The estimates follow from Lemma 2.8.2.2 and Interpolation Theory (see [Tr],
1.3.3, p. 25).
2

The system {hl(,i)} is complete in SZi(BR) because it is complete in SX*(Bg)
and orthogonal in SZi (Bgr). O
We fix 0 < r < dist(0,5) and set Q = B, so that 2 € O. In order to obtain the

Fourier coefficients for the section G(u) with respect to this basis in Sg’z(Br) it is

sufficient to know the Fourier coefficients for the fundamental solution ¢, (x — y)
(see Lemma 2.8.2.1.).
Our principal results will be formulated in the language of the coefficients

(4) ()
o ) meals (ua(y)% (H#) - u(y)H#) ds(y) (v =1,2,...),
Js (1) 252 — i (v)en(y)) ds(y),v = 0.

THEOREM 2.8.2.4. Let ug, u1 € L*(S). Then for Problem 2.8.1.1 to be solvable,
it 1s necessary and sufficient that

v '3 1
(2.8.2.7) lim sup max 1/ |kl(,)(y)| < =

vV—00
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PrRoOOF. Necessity. Let Problem 2.8.1.1 be solvable. Then Theorem 2.8.1.2
implies that the function Gu™ on the domain O harmonically extends to a function
Fes An (B R)-

We fix 0 < r < R. It is clear that the components of the solution F belong to
the space Sg’i (B,). Therefore, from Lemma 2.8.2.2, they are represented by their

Fourier series with respect to the orthonormal in Sg’i (B,) system {4/ 222 hl(,i)}

(2.8.2.8) Fla)= i (r)/ :fntf”/# )(z) (z € B,).

1,V

Bessel’s inequality implies that the series 3, |c(yi)(r)|2 converges. On the other
hand, in the ball 2, from Lemma 2.8.2.1, we obtain the decomposition

(2.8.2.9) G(Du;)( Z EDRD(z)  (z € ).

Comparing (2.8.2.9) and (2.8.2.8) we find that

n+2v
@ () = ] T (i) —
e, (r) n+2yk1j (v=1,2,..).

Hence for any 0 <r < R

oo [J()

ZV“()()‘Qi— Z ZVC() 2o
v n+ 2v n+ 2v

i,V =1

Using the Cauchy-Hadamard formula for the radius of the convergence of a power
series we obtain
J(w) 1/2v
lim sup max |k£2)( )| < limsup Z

V—00 V—00 i=1

A
n+2v -
Since 0 < r < R is arbitrary then condition (2.8.2.7) holds, which was to be
proved.
Sufficiency. If condition (2.8.2.7) holds then the Cauchy—Hadamard formula and
the estimate J(v) < const v"~2 implies that the series }, \k(z)( )2 +2 converges
for any 0 < r < R. The Riesz-Fisher theorem implies that there exists a section F

(of the bundle E|p, ) with the components from Sg’f(Br) such that

[rnt2v o In 420 .
_ § (@), /2T 2%y (4) _
- n—+ 2ka rnt2y hy (@) =

= k@
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where the series converges in the norm of the space L?(B,). It is easy to see that
in the ball 2 the section F coincides with G(®u;). Therefore it is a harmonic
extension of Green’s integral G(6®u;) from OT to the whole domain O.

Now using Theorem 2.8.1.2 we conclude that Problem 2.8.1.1 is solvable. This
proves the theorem. [J

Let us give now the corresponding variant of Carleman’s formula. For each
number N = 1,2... we consider the kernel €V)(xz, ) defined, for all y # 0 off the
diagonal {z = y}, by the equality

h () p(y)
n+2v — 2 |y[rt2v-2

N J(v)

Q:(N)@;’y) =en(z—y) —enly) + Z Z

v=1 =1

LEMMA 2.8.2.5. For any number N = 1,2, ..., the kernel €N) is harmonic with
respect to x and y for all y # 0 off the diagonal {x = y}.

ProoOF. Follows from the properties of the ¢, (z—y) and the polynomials h) (y).
0

We note that since €V) is a "remainder” summand in the formula (2.8.2.1),
¢N)(z,y) — 0 (N — o00), together with all its derivatives uniformly on compact
subsets of the cone {(x,y) € R™ x R™ : |y| > |z|}.

THEOREM 2.8.2.6 (CARLEMAN’S FORMULA). For any harmonic function u €
Cl

oo (D US) whose restriction to S is summable there, the following formula holds
(2.8.2.10)

u(@) = lim S<u(y)

N—o0

0¢M(z,y)  du(y) (V)
on, on,,

m—y0d4w<xeD>

Proor. This is similar to the proof of Theorem 2.6.6. [J

Remark 2.8.2.7. Asin Theorem 2.6.6, the convergence of the limit in (2.8.2.10)
is uniform on compact subsets of the domain D together with all its derivatives.

EXAMPLE 2.8.2.8. If n = 2 then O is the circle in R?. As a system of spherical
harmonics we can take the system h(gl) = 1/V2m, hY = (1 + V—1z2)" [/ 2m,
W = (x1 — v/—1x2)" /21 with x = (z1,22) € R%2. Then

N v
1 1 1 r1++vV—1x 1
(N) = —Inlz —y| — —1 — E : St S et}
¢ @) s nlz =yl s nlyl+ 27rRe ( <y1 + v/ —=1yo

v=1
where y = (y1,y2) € R? and Re(c) stands for the real part of the complex number
c.

v

2.8.3 Example for the Cauchy problem for the Laplace operator in a
shell in R".

In this section we consider the Cauchy problem for harmonic functions in a
shell D in R™ whose exterior surface is a smooth closed hypersurface S in R™ and
interior surface is a sphere 0B, = {z € R" : |z| = r} with centre at zero and radius
0 < r < oo, with the Cauchy data on S (cf. [Sh5]).

For this purpose we will take as the domain O a shell G(r,R) = {xr € R" : r <
|z| < R} (0 < r < R < o0), with sufficiently big R, and, as in 2.8.2, we will use the

spherical harmonics h(yi).
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LEMMA 2.8.3.1. For any shell G(r1,r2) (0 <11 < ry < oo) we have

(2) (]) T;l—n—2u_réll—n—2u i .
hV (.’L’) hH (.I) A—n—2 y V= H, and i = J
nrov—2 Toinien—2 4T = e

G(r1,m2) |z |z |nt2m 0, v# porj#i,

with v = 1,2, ..., except the casen =2, uy =v = 2;

(2) (]) r;l—n—2u_réll—n—2u i .
hl’ (.’L’) h/l (.I) A—n—2 y V= H, and i = J
w2 —2 Tonien—2 4T = e
G(r1,m2) |z | |t2m 0, v# porj#i,

with v =1,2, ..., except the casen =2, 1 =3, p=v = 2;

h,(j) T
/G ﬁ%?n(m) dr =0 (vr=1,2,..);

(7“1,7"2) |’r
/ B () hD () dar = { (r5™2 =102 /(n+ 2v), v = p, and i = j,
G(r1,r2) Y : 0, v 7& woor ] 7& i,
with v = 10,1, ....

PROOF. Let us prove the first equality (the proofs of the others are similar).

/ h(i)(m) h(]) / dt/ (2) (2) h(j)( ) do(z)
o =
G(Tl,”rz) |x|n+2u 2 |x|n+2u 2 |m| ; |x|n+2u 2 |x|n+2u 2
:/ 37 ”dr/H_th“( )] (x)do (x) =

_{ Py T T (4 — = 2w) v =y, and i = j,

0, v# porj#i.
Now, using Lemmata 2.8.2.1, 2.8.3.1, we can write the Laurent series for har-

monic functions in a shell G(ry,7r2) = {z € R": r1 < |z| < ra} (cf. [T4], Corollary
8.11).

O

PROPOSITION 2.8.3.2. Ewvery functionu € C*(G(r1,73)), harmonic in G(r1,73),
can be expanded as follows:

oo J(v) oo J(v) h(l)( )
(2.8.3.1) =33 " aPh{ (@) + bogn(x) + > > bl ) et
v=0 i=1 v=1 i=1

where the series converge absolutely together with all the derivatives uniformly on

compact subsets of G(r1,12) and the coefficients a,(,) b( D are uniquely defined.

PRrROOF. Let u € C'(G(r1,r2)) be harmonic in G(ry, r2). It is known that in this
case u can be can be represented in G(r1,r3) by Green’s formula. Replacing the
fundamental solution ¢, (x —y) in this Green’s formula by decomposition (1.2), we
obtain that

wr)= [ (a2 W (o) ) s+

on,,
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’ /y|—7~1 (u(y) T 8253) n(z — y>) ds(y) =

on,,
(2.8.3.2) ZZG()h() ) + bown( +ZZb()| 2 2,(r1<\x|<r2)
v=0 =1 v=1 =1
where the coefficients a(y) b( ") are defined by the following formulae:

7572 Jiyi=r, (u(y)% (|T”) ~ %5 ﬁ) ds(y) (v =1,2,..),
Vo s (uy) 252 - 2500, (y)) ds(y), v =0,

w3 e, (00 252 = 2000 ) ds(y) (v = 1,2,...),
_fly\:m 3U(y)d8( )v =0,

on
In order to prove that coefficients a( 2 b( D are uniquely defined we note that,
according to Lemma 7.20 of [T4], every harmonic in the shell G(rq1,72) function u
can be represented in the form

u(r) = ut(z) +u (x)

where u™, u~ are uniquely defined such that u™ is harmonic in the ball B,, and
u~ is harmonic in R™\ B,, and regular at infinity. Clearly, in our case

al) =

bl =

oo J(v)
=30 S dPh )
v=0 i=1
u_:b()@n +ZZZ)() ‘n+21/ 3
v=1 i=1

()

Now, using Lemma 2.8.3.1, we see that the coefficients a, b are uniquely

defined. [J
Our principal results in this section will be formulated in terms of the coefficients
_ ohL) i
s Js (w0 252 — w ()hl) (9)) ds(y) (v =1,2, ),
[}y, w1 ()ds(y) (v = 0).

THEOREM 2.8.3.3. Let ug, uy € LY(S). Then, for Problem 2.8.1.1 to be solv-
able, it is necessary and sufficient that

(2.8.3.3) lim sup max \/ |k'£z)| <r

V—00

k) =

ProOOF. It is similar to the proof of Theorem 2.8.2.4. [

Let us to obtain Carleman’s formula for solutions of Problem 2.8.1.1 in this case.
For each number N = 1,2... we consider the kernel €V)(x, ) defined, for all
y # 0 off the diagonal {z = y}, by the equality

o N J(v) h() ) h(l)( )
< (l’,y):@n(ﬂf— - +ZZ n+2V—2 ‘x|n—|—2v 2°

v=1 i=1
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PROPOSITION 2.8.3.4. For any number N = 1,2, ..., the kernel €N) is harmonic
with respect to x and y for all x # 0 off the diagonal {x = y}.

ProOF. Follows from the properties of the ¢n(z—y) and the polynomials h) (y).
0

THEOREM 2.8.3.5. (CARLEMAN’S TYPE FORMULA). For any harmonic func-
tion u € C(D U S) whose restriction to S is summable there, the following formula

holds

(M (z u
(2.8.3.4) wu(z)= lim . (u(y) o¢ an(y y) _ 8853) Q:(N)(:U,y)> ds(y) (z € D).

N—o0

2.9. Example for the Lamé type system in R"

2.9.1 Solvability condition for the Cauchy problem for the Lamé type
system in R” in terms of Green’s integral.
In this section we study the Cauchy problem for the system

L=puA,+ N+ p)V, div,,

with constants pu # 0, A # —2pu.

In Elasticity Theory (n = 2,3), with Lamé constants A, u, this system is known
as the Lamé system.

More exactly, denoting by v;(z) the j-th component of the unit outward normal
vector v(z) to D at the point x, by % the normal derivative with respect to 0D
and by T the stress operator, i.e the matrix T'(z, D) = (T3j(z, D); j=12
components

.....

) ) o
Tij(w7D>:Maij%‘i_)\Vi(x)%j—F,uVj(l’)a—wi (Z,jzl,...,n),

we consider the following problem.

PROBLEM 2.9.1.1. Let vector-functions ug(z) = (uj(z), ..., ud(z))T € [CH(9)]"
and ui(z) = (ul(z),...,ut(z))T € [C(S)]", be given. It requires to find (if possible)
a vector-function u(z) € [CY (DU S) N C?*(D)]"™ such that

Lu=fin D,
uig = uo,
(TU)|S = Ui.

Since p # 0, A # —2u, and
det o(£)(w,¢) = u"~ (A + 2u)[¢*",

the Lamé type system £ is elliptic. One easily sees that the boundary system
{Bo = Id,,, By = T} is a Dirichlet system of the first order on 9D (det o(T)(x,dp) =
u N+ 20)[dplP™).

By direct calculation one obtains
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LEMMA 9.1.1.2. The matriz ®(z) = (Pi;()); j—y 5, with components

1

®ij(x) = 200+ 21)

(%‘ (A +3w)en(z) — (A + 1) z; 8%1,%(93)) (4,7 = 1,2, ”)I

where §;; is the Kronecker delta, is a fundamental solution of convolution type for
the homogeneous Lamé type system L.

The matrix ® is called the Kelvin-Somigliana matriz for n = 3 (see, for example,

[Kup]).
Green’s formula (1.3.1) in this case is the Somigliana formula (see, for example,
[Kup]):
(9.1.1.1)
T u(x), x € D,
| (@D~ ) uly) - o~ 9Tl Du(w)) dsly) = -
oD 0, x € D.

Assume that the functions ug, u; are summable on S. Then the corresponding
Green’s integral is well defined:
(2.9.1.2)

G(u;)(x) = /S (T, D)®(x — )T uo(y) — B(z — y) i (1)) ds(y) (x € O\S).

It is clear that G(®u,;) is a solution of the homogeneous Lamé type system
everywhere outside of S; let G(®u;)* = G(Du;)|ox.
Theorem 2.4.2 and Lemma 1.3.4 imply the following result.

THEOREM 2.9.1.3. Let S € C?, ug € [C1(S)]™ and f1 € [C°(S)]™ be summable
vector-functions on S. Then, for Problem 2.9.1.1 to be solvable, it is necessary and

sufficient that the integral G(®u;)* harmonically extends from OT to the domain
0.

PROOF. See also paper [Sh4].

In the next two subsections we will use decomposition (2.8.2.1) to obtain Carle-
man’s type formula in domains of special types for solutionsof the system £.

2.9.2 Example for the Cauchy problem for the Lamé system in a part
of a ball in R".

Let O = Bpg be the ball with centre at zero and radius 0 < R < oo, and
S be a closed smooth hypersurface dividing it into 2 connected components (O
and O~ = D) in such away that 0 € OT, and oriented as the boundary of O~.
Using Lemma 2.8.2.1, we obtain the following decompositions for the fundamental
solution ® of the homogeneous Lamé system.

LEMMA 2.9.2.1. The fundamental solution ®(x —y) of the Lamé type system £
can be expanded as follows:

o

Oz —y)=> Y (z,y)

v=0

where the series converges absolutely together with all the derivatives uniformly on
compact subsets of the cone K = {(x,y) € R" x R” : |y| > |z|} and ®®)(z,v)
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Y Y

(v > 0) are matrices with components <I>( )( vy) (kyl=1,2,...,n):

n 2D ) ont®

0 (A + 31)0ki Atp yhy(y) Ohy” (x)

P =¥\ 5y o N ,
w @) =enW)5 o ; 2u(A+2p) nlylr Oy

J(v)

o) ( Z e
v (2,y) |y‘n+21j 2 (2N()‘+2lu) (n+2v—2)

At ons) () x B
2uN+2u) Oz, (n+2v—2)

J(v+1) i i
2921 N s @) L@ (g
o — 2u(A+2p) |yt (n+2v)  Oxy -

LEMMA 2.9.2.2. Forv=1,2,... and x € R", y € R"\{0}, we have

£(2)") (z,y) = 0, A2 (1) (x, y) = 0.

PROOF. Due to the harmonicity of the polynomials h(yz), the matrix, whose com-
ponents are formed by the first sum in the right hand side of (2.9.2.1), is a solution
of the homogeneous Lamé type system.

On the other hand, the matrix, whose components are formed by the second sum
in the right hand side of (2.9.2.1), is equal to

J(v+1)

> Atp W9 () Vb, @)y T
2 2u(N+2p) [y (n+2v)

Therefore, because of the harmonicity of the polynomials h,(,i), it is a solution of
the homogeneous Lamé type system too.
The biharmonicity of ®®*) is obvious. [

We obtain now a decomposition of the vector-function G(@u;) in a neighbour-
hood of origin.

LEMMA 2.9.2.3. Let 0 < p < dist(0,S) be fized, so that the ball B, €@ Ot. Then
(2.9.2.2) G(ou;) " Z H,(z) (x € B,),

where the series converges absolutely together with all the derivatives uniformly on

compact subsets of the ball B, and H, are homogeneous polynomials of degree v
satisfying £ H, = 0 in R":

1) = [ (D)8 @) wo(w) = 9(.) 1 (0)) ).



SHAPTER II. BASES WITH DOUBLE ORTHOGONALITY IN THE CAUCHY PROBLEM

PROOF. Since 0 ¢ 5,

max —‘ | < q 1
p— < .
:cEBp,ZIGS ‘y|

Then, using estimate (2.8.2.6), one easily obtains that
(2.9.2.3) |H,(2)] < C ¢*(v+1)""%(x€B,, v>0)

with a constant C' > 0 which depends on ug, u; and does not depend on v and z.
Estimate (2.9.2.3) implies that the series >~ | H, (x) converges absolutely together
with all the derivatives uniformly on compact subsets of the ball B,. Now, using
formula (2.9.1.2) and Lemmata 2.9.2.1 and 2.9.2.2, we conclude that the statement
of the lemma holds. [

PROPOSITION 2.9.2.4. Let S € C?, ug € [C1(S)]™ and uy € [C(S)]™ be summa-
ble vector-functions on S. Then, for Problem 2.9.1.1 to be solvable, it is necessary
and sufficient that the series ZSOZO H,(x) converges absolutely together with all the
derivatives uniformly on compact subsets of the ball Bg.

PrROOF. Necessity. Let Problem 2.9.1.1 be solvable. Then Theorem 2.9.1.3
imply that the integral G(®u;)™ on the domain O" extends to a solution F of the
homogeneous Lamé system in Bp.

We fix 0 < rg < R. It is clear that F € [C1(B,,)]". Hence, it represents in the
ball B,, in the following way (see formula (2.9.1.1)):

Flao) = /a (T D)= 9)" F) = 0(a — ) T(0. D)F()) ds(v).

Substituting instead of ® its decomposition obtained in Lemma 2.9.2.1 and arguing
in the same way as in Lemma 2.9.2.3, we obtain that, for x € B, (0 < r < rg),

(2.9.2.4) F(z) =Y H,(x) (z € B,),
v=0

where the series converges absolutely together with all the derivatives uniformly on
compact subsets of the ball B, and H, are homogeneous polynomials of degree v
and solutions of the homogeneous Lamé type system £ in R™:

e = [ (00 D) )" Fy) = ) (2.9) (0 D)F()) ds(o).

Comparing (2.9.2.2) and (2.9.2.4) we find that
D*H, = D*H, = D*(G(®u;)*)(0) (la| =v, v=0,1,...).
Because H,, H, are homogeneous , we conclude that, for x € R™,

H,(z)=H,(x) (v=0,1,...).

Therefore the series Y -, H,(z) converges absolutely together with all the
derivatives uniformly on compact subsets of the ball B,..
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Since 0 < 1o < R is arbitrary then the series > -, H,(z) converges absolutely
together with all the derivatives uniformly on compact subsets of the ball Br, which
was to be proved.

Sufficiency. Let the series F(z) = Y. -, H,(z) converge absolutely together
with all the derivatives uniformly on compact subsets of the ball Bg. Since the
polynomials H, are solutions of the homogeneous Lamé type system in R", by
Stiltjes-Vitali theorem we conclude that F satisfies £F = 0 in Bg.

It is easy to see from Lemma 2.9.2.3, that in the ball B, the vector-function §
coincides with G(®u;)". Now using Theorem 2.9.1.3 we see that Problem 2.9.1.1
is solvable. This proves the proposition. [J

Proposition 2.9.2.4 can be used to prove Carleman’s formula for determination
of a solution w of the Lamé type system in Br by its Cauchy data on S.

For each number N = 1,2... we consider the kernel €V)(x, ) defined, for all
y # 0 off the diagonal {z = y}, by the equality

N

N (@,y) = Bz —y) — Y 8 (z,y).
vr=0

PROPOSITION 2.9.2.5. For any number N = 1,2, ..., the kernel €N) satisfies the
equations £(x)EWN) (z,y) = 0, A2(y)EWN)(z,9) = 0 for all y # 0 off the diagonal
{z =y}

PrOOF. Follows from the properties of the ®(z — y) and Lemma 2.9.2.1. O

THEOREM 2.9.2.6 (CARLEMAN’S FORMULA). Let S € C?. Then, for any solu-
tion u € [CL (D US)|" of the Lamé type system £ such that us and (Tu)s are

loc
summable on S, the following formula holds:

(2925) u(e) = Jim | (Tl D)EN (2,9)" woly) ~ €M, y)m(y) ) ds(y).

PRrROOF. This is similar to the prooh of Theorem 2.6.6 (see also [Sh4]). [.

A Carleman formula for solutions of the Lamé system in R? was established in
[Ma] for specific choices of D, for example if it is bounded by part of the surface
of a cone K and a smooth piece of S in the interior of I, or if it is a relatively
compact domain in R?® whose boundary consists of a piece of the plane {z3 = 0}
and a smooth surface S lying in the half-space {3 > 0}.

Remark 2.9.2.7. Asin Theorem 2.6.6, the convergence of the limit in (2.9.2.5)
is uniform on compact subsets of the domain D together with all its derivatives.

2.9.3 Example for the Cauchy problem for the Lamé system in a shell
in R"™.

Let us consider now the situation where D is a shell R” whose exterior surface is
a smooth closed hypersurface S in R™ and interior surface is a sphere 0B, = {x €
R™ : |z| = r} with centre at zero and radius 0 < r < oo, with the Cauchy data on
S.

As in 2.8.3, we take as the domain O a shell G(r, R) = {z € R" : r < |z| < R}
(0 <7 < R < ), with sufficiently big R.
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LEMMA 2.9.3.1. The fundamental solution ®(x —y) of the Lamé type system £
can be expanded as follows:

Oz —y) = D(z) + »_ ¥ (z,y)

where the series converges absolutely together with all the derivatives uniformly on
compact subsets of the cone K = {(x,y) € R" x R" : |z| > |y|} and ®®)(z,y)

(v > 0) are matrices with components @;lz)(x, y) (k,1=1,2,...,n):

(n) (4 O
= hi”(y) A+3p S hy’(z)
(@)= -3 M ( 1

< (n+2) \20(A+2p)  |z|"F?
_ Qe 0 (K@) Oy dg()
2u(A +2p) Oy \ []"H2 2p(A +2p) Oz,
(v i RO
&)(V)(:E y) = — = h(V)(y> A+3u O h(u)(x>_
kb A - (n+2v—2) \2u(A+2u) |z|nt2v—2
Qw0 [ W@ )
20(A + 2p) Oy \ 2| 2r=2
J(v—1) 4) @)
A+ )y hy”1(y) 0 h,”(z)
2.9.3.1 > 2).
(2.9.3.1) Z 2u(N+2u) (n+2v —4) 0z \ |z|nt2v—1 (v=2)

1=1

LEMMA 2.9.3.2. Forv=1,2,... and x € R", y € R"\{0} we have
£, (2,y) = 0, A28 (z,y) = 0.

PRrOOF. It is similar to the proof of Lemma 2.9.2.2. [

Now we obtain an analogue of the Laurent series for solutions of the Lamé system
£ functions (cf. [T4], §7).

PROPOSITION 2.9.3.3. Every function u € C1(G(r1,712)), satisfying £u = 0 in
G(r1,72), can be expanded as follows:

(2.9.3.2) ZH+ )+ Ag®(z +ZH

where

(1) the series converge absolutely together with all the derivatives uniformly on
compact subsets of G(ri,72);

(2) H} are n-vectors of homogeneous polynomials of degree v with LH =0 in
R’)’L;

(3) H, aren-vectors of homogeneous functions of degree 2—n—v with LH =0

in R™\ {0}
(4) Ay and HF are uniquely defined.
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PRrROOF. Let u € C'(G(r1,72)) be a solution of the Lamé type system £ in
G(r1,72). Using Lemma (2.9.1.1) we represent u in G(r1, 72) by Somigliana formula:

we)= [ (T DR —0) )~ 8 ) Tl D) ds(u)+

* /| _ (@ D)2(a =) uly) = 2 —y) T(y, D)u(w) ds(y) (rs < Jal <r2).

Replacing the fundamental solution ®(z — y) in this formula by decompositions,
obtained in Lemmata 2.9.2.1, 2.9.3.1, we see that

u(zx) = ZH;L(SC) + Ag®(z) + + ZHV_(:C) (r1 < |z| < ra),
v=0 v=1

where the series converges absolutely together with all the derivatives uniformly
on compact subsets of the shell G(r1,72) and Ag, HX are defined by the following
formulae:

Aofa) = [ T Dulw)as(y)
1@ = [ (D) ) - 8 ) T D)) asty) (v 2 1) ]

#@ = [ (D) ) - ) T, D)) ds(o)

Clearly (3) and (4) follows from Lemmata 2.9.2.2, 2.9.3.2 and properties of the
polynomials h".

Let us prove now that Ay and HF are uniquely defined. As in the proof of
Proposition 1.4, using Lemma 7.20 of [T4], we see that any solution u of the Lamé
system £ can be represented in the form

u(r) = ut(z) + u (x)

where u® are uniquely defined such that u* is a solution of the Lamé type system

£ in the ball B,, and u~ is a solution of the Lamé type system £ in R"\B,,.
Obviously

ut =3 HE ),
v=0

u” = Ag®(z) + Y H, ().

Let us assume that there exists another decomposition

ut (@)=Y Hj (),
v=0

u(z) = Ag®(z) + Zﬁy_(a:) (r1 < |z| < ra).
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Then
DH} = D*H} = Dut(0) (lo|=v, v=0,1,...).
Because H,, H, are homogeneous polynomials of degree v > 0 , we conclude that,
for x € R", N
H,(z)=H,(x) (v=0,1,...).

On the other hand, for x € 9By (|x| = 1) we have

AT i Sy ) — I ()

=0.

Arguing in a similar way one obtains that

Hy (@) = By (2) (02 1). O
LEMMA 2.9.3.4. Letr < p1 < pa < R be fized, so that the shell G(p1,p2) € GT.
Then

(2.9.3.3) G(@uy)*t Z H,(z) (z € G(p1, p2)),

where the series converges absolutely together with all the derivatives uniformly
on compact subsets of the shell G(p1,p2) and H, are n-vectors of homogeneous
functions of degree 2 —n — v, satisfying £ H, = 0 in R™\{0}:

Ho(z) = &(z) /S u ()ds(y),

H,(x) = /S (705, DB (2.9)" o) — 2 (2, ) wi (v) ) ds(y) (v > 1).

PROOF. Since G(p1,p2) € GT,

max |y| <g<l1.

x€G(p1,p2),y€S |.SC‘
Hence it follows from (2.9.1.1), and the proof is similar to the proof of Lemma
29.33. O

PROPOSITION 2.9.3.5. Let S € C?, ug € [C1(S)]" and uy € [C(S)]™ be summa-
ble vector-functions on S. Then, for Problem 2.9.1.1 to be solvable, it is necessary
and sufficient that the series Y, H,(x) converges absolutely together with all the
derivatives uniformly on compact subsets of the shell G(r, R).

Proor. Follows from Lemmata 2.9.3.3 and 2.9.3.4, as Proposition 2.9.2.4 from
Lemma 2.9.2.3. U

Proposition 2.9.3.5 can be used to prove Carleman’s formula for determination
of a solution w of the Lamé type system £ in D by its Cauchy data on S.

For each number N = 1,2... we consider the kernel €V)(x, ) defined, for all
y # 0 off the diagonal {z = y}, by the equality

N
M (z,y) = (x —y) — B(z) — Y _ Y (z,y).
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PROPOSITION 2.9.3.6. For any number N = 1,2, ..., the kernel €N) satisfies
the equations £,EWN)(z,y) = 0, AZQ:(N)(m,y) = 0 for all x # 0 off the diagonal

{z =y}
PRrooF. Follows from the properties of the ®(z — y) and Lemma 2.9.3.2. [

The following formula produces rather explicitly a way to obtain a solution of
the Lamé type system £ by successive approximations (see [Sh5]).

THEOREM 2.9.3.7 (CARLEMAN’S TYPE FORMULA). Let S € C?. Then, for any
solution u € [C1(DUS)|"™ of the Lamé type system £ such that wjs and (Tu)|s are
summable on S, the following formula holds:

(29.32) ulz) = Jim_ S((T(y,D>¢<N><m,y>>Tu<y>—¢<N><m,y>Tu<y>)ds<y>.

Remark 2.9.3.8. The limit in (2.9.3.2) is uniform on compact subsets of DU S
together with all its derivatives.

x

§2.10. Reduction of the Cauchy problem for systems with injective
symbols to the Cauchy problem for determined elliptic systems

We continue to consider the Cauchy problem for solutions of the system Pu =0
where P is an elliptic operator on an open set X in R".

PROBLEM 2.10.1. Let u; (0 < j < p—1) be sections of the bundles F; over an

open set S. It is required to find a solution u € S};(D) of finite order of growth such
that the expressions Bju (0 < j <p—1) have weak limit values on S coinciding
with u;.

In this and in the following 3 sections of this chapter we assume that the coeffi-
cients of the operator P are real analytic and we concentrate here on the situation
where P is an overdetermined elliptic operator, i.e. [ > k, though the case | = k
is also formally permitted. In fact, we need real analyticity of the coefficients of P
in order to have information about solvability of the system Pu = f, or, in other
words, about the validity of the Poincare Lemma for the compatibility complex
{E* P'} induced by P (see [T5], [AnNa]). The validity of the Poincaré Lemma for
operators with smooth coefficients is an open problem and it will be discussed in
Chapter 3.

What new facts does this bring to the Cauchy problem?

First, the differential operator P may have no right fundamental solutions. Hence
the Green integral Gu (see (2.4.1)) may, perhaps, not satisfy the equation PGu = 0.

On the other hand, every overdetermined differential operator P induces on the
hypersurface S a tangential differential operator P,, and now ”the initial data”
(Pu;) must satisfy the induced tangential equation on S (see Tarkhanov [T5], §11).
We denote by {C’j}?;é the Dirichlet system of order (p — 1) on dD associated to
the system {B;} in the Green formula for the differential operator P. This system
is determined in a natural way in Lemma 1.1.6.
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LEMMA 2.10.2. If Problem 2.10.1 is solvable then Py(®u;) =0 (weakly) on S,
that is,
(2.10.1)

/ < C'j(Pllv),uj >, ds =0 forallve D(EQ/) suchthat (suppv) NOD C S.
S

PROOF. Let there be a solution u € S/(D) such that Bjf =u; (0<j <p—1)
on S. Then, if v € D(EQ/) and (suppv) N 0D C S, the Stokes formula implies

/ < Cj((PYHY'v),u; >, ds = / < C;((PY'v),Bjf >, ds =
S 0D

= lim Gp((PYHYv), f) =0,
e——40 (9D5

which was to be proved. [

Let O € X be a domain and S be a smooth closed hypersurface in O dividing
this domain into two connected components: O~ = D and O" = O\D. For our
purposes, it is sufficient to consider that the Dirichlet system {B;} is given only in
some neighbourhood of (compact) S.

We had already noted in §1.1 that, the differential operator A = P*P has a
(bilateral) fundamental solution ® € pdo_s,(E — E) whose kernel is real analytic
off the diagonal of X x X (see Tarkhanov [T5], §8).

We consider the following system of boundary operators defined in the neighbour-
hood U of the boundary dD. For a section u € C’ﬁ;l(Ew) we set 7(u) = B(Bju),
that is, 7(u) is a representation of the Cauchy data on S with respect to the differ-
ential operator P. Similarly for g € C’l’;l(ﬂU) we set v(g) = ®(x1Cj x g), that is,

v(g) represents the Cauchy data of g on S with respect to the differential operator
P*.

LEMMA 2.10.3. The system of boundary operators {7(.),v(P.)} forms a Dirich-
let system of order (2p — 1) on OD.

Proor. This fact has already been noted in the proof of Theorem 1.4.4, and it
is proved by simple calculations. [

For easy reference we note a simple consequence of Theorem 1.3.6.

LEMMA 2.10.4. Let S € C2. Then, for any solution u € S¥(O%) which has
finite order of growth near S, the expressions T(u) and v(Pu) have weak limit values
on S belonging to D'(®F}|s).

PrROOF. The statement of the lemma follows from Theorem 1.3.6 and Lemma
2.10.3 because, for any domain D’ C OF whose boundary intersects the boundary
of O only in the set S, the restriction of the solution u on D’ belongs to Si(D’),
and because it is possible to extend the Dirichlet system {7(.),v(P.)} from dD'NS
to the whole boundary dD’ as a suitable Dirichlet system (at least, if the boundary
of D' is sufficiently smooth). [

We could not prove the converse statement (as we did in Theorem 1.3.6) except
in the case when S is a connected component of the boundary of the domain O%.
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LEMMA 2.10.5. Let S € Cf2.. If the solutions ur € SA(OF) have finite orders
of growth near S, and T(ut) = 7(u™) and v(Put) = v(Pu~) on S then there is a
solution u € SA(O) such that ujox) = u®.

PRrROOF. It is sufficient to use Theorem 3.2 from the book of Tarkhanov [T4]
taking into consideration Lemma 2.10.3. [

The following theorem for the Cauchy-Riemann system in the space C™ was first
proved, apparently, by Kytmanov (see Aizenberg and Kytmanov [AKy]).

THEOREM 2.10.6. We suppose that S € CpX.. If a solution u € SA(D) has

finite order of growth near S, and Py(7(u)) =0, and v(Pu) =0 on S then Pu =0
everywhere in the domain D.

PROOF. Let the solution u € SA (D) have finite order of growth near the hyper-
surface S. Then, from Lemma 2.10.4, the expressions 7(u) and v(Pu) have weak
limit values on S belonging to D'(®Fj|s). We suppose that Py(7(u)) = 0, and
v(Pu)=0onS.

Fix an arbitrary point 2° € S. Since the coefficients of the differential operator P
are real analytic and P has an injective symbol then the complex of compatibility
conditions {E?, P'} (which is induced by P) is exact in positive degrees on the
level of sheaves over X. In particular, this means that for any neighbourhood
U = U(2") of the point z° and any section f € Spi(U) there exist a possibly
smaller neighbourhood V' = V(z?) of this point, and a section v € C7o (E}y) such
that Pv = f on V (see Tarkhanov [T5], Theorem 3.10).

Since 7(u) represents the Cauchy data of w on S with respect to the differential
operator P, and Py(7(u)) = 0 on S then the exact Mayer -Vietoris sequence (see
Theorem 18.9 in the book of Tarkhanov [T5]) implies that there are a neighbour-
hood V' = V(2°) of the point 2° in O and solutions u* € SA(OT NV) having finite
order of growth near S NV such that 7(u*) — 7(u~) = 7(u) on SNV.

Consider now two sections F™ = ™ and F~ = v~ + u defined on the open sets
OT NV and O~ NV respectively.

By construction, the sections F* € SA(O* NV) have finite orders of growth
near the hypersurface SNV, and 7(F*) = 7(F ), and v(PF") =0=v(PF~) on
S NV. Hence we can use Lemma 2.10.5, and conclude that there exists a section
F € Sa(V) such that Flozny = F*.

The differential operator A is elliptic and has real analytic coefficients therefore
the theorem of Petrovskii implies that the sections F and PF are real analytic in
V. Since PF =01in Ot NV, we can conclude that PF = 0 everywhere in V.

Thus, Pu= PF — PF~ =0in DNV, and u is real analytic in the domain D.
Hence we have Pu = 0 everywhere in this domain which was to be proved. [

We note that without the requirement ” Py(7(u)) = 0 on S” Theorem 2.10.6 is
false.

(o)

dx1
EXAMPLE 2.10.7. Let P(D) = | -- - | be the gradient operator in R” (n > 1),

0

oz,
and By = 1. Then A = P*P is (minus) the usual Laplace operator in R™, and
7(u) = u, and v(Pu) = %. In particular, if S is a piece of the hypersurface

{z,, = 0}, any harmonic function u in D which does not depend on the variable x,,
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satisfies v(Pu) = 0 on S. But, certainly, such a function may be non-constant in
D. O

At the same time, if S = 0D then the condition ” P,(7(u)) = 0 on an open subset
of S” in Theorem 10.3 is not necessary (see Karepov and Tarkhanov [KT2]).

Remark 2.10.8. As one can see from the proof of Theorem 1.3.6, the smooth-
ness condition for the hypersurface S in Lemmata 2.10.3, 2.10.4, 2.10.5 and Theo-
rem 2.10.6 can be loosened if we consider a priori solutions of the system Pu = 0
of order of growth which is not greater than a given fixed number. But this is a
general observation. [

Theorem 2.10.6 gives a method of studying Problem 2.10.1. More precisely it
shows that this problem is equivalent to the Cauchy problem for solutions of the
system P*Pu = 0 with initial data 7(u) = ®u; and v(Pu) = 0 on S. The last
problem belongs already to the range of Cauchy problems for determined elliptic
systems which was considered in §2.3-2.9 of this chapter.

In the following sections we realize this method. e

§2.11. Green’s integral and solvability of the
Cauchy problem for systems with injective symbols

We formulate Problem 2.10.1 more precisely (as we did in §2.4).

PrROBLEM 2.11.1. Let u; € Bs_bﬂ'_l/q’q(Fj‘g) (0 < j <p-—1) be known sec-
tions on S where s € Z4, and 1 < q < oo. It is required to find a section
u € Sp(D)NW?*4(E|p) such that Bju =u; (0<j<p—1) onS.

Using the ”initial” data of Problem 10.1 we construct the Green integral in a
special way.

Namely, as a left fundamental solution of the differential operator P we take the
kernel £(z,y) = P* ®(x,y) where @ is a fundamental solution of the ”laplacian”
A = P*P about which we spoke in Lemma 2.10.1.

We denote by u € Bs_bf_l/qﬂ(FﬂaD) (0 < j <p—1) an extension of the section
u; to the whole boundary. If, for example, s = 0 and u; € LQ(FJ-‘S) 0<j<p-1),
it is possible to extend them by zero on 9D\ S. In any case the extensions could be
chosen so that they will be supported on a given neighbourhood of the compact S

on 0D. Then we set u = ®u;, and
(2.11.1) G(u)(x) = —/ < C;L(z,.),u; >, ds (z € ID)
oD

LEMMA 2.11.2. The potential G(u) satisfies AG(w) = 0 on each of the open sets
D and X\OD, and has finite order of growth near the surface 0D.

PRrOOF. This follows from equality (2.11.1) and the structure of the fundamental
solution L(z,y). O

In particular, if we denote by F* the restrictions of the section F € D'(E|o) to
the sets OF, we have G(u)* € Sa(O%).

THEOREM 2.11.3. If the boundary of the domain D is sufficiently smooth then,
for Problem 2.11.1 to be solvable, it is necessary and sufficient that

(1) the integral G(u) extends from OF to the whole domain O as a solution
belonging to SA(O) NW*9(Ep);
(2) Py(sf) =0 in a neighbourhood of some point z° on S.
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PROOF. Necessity. Suppose that there is a section u € Sp(D) N W*4(E|p) such
that Bju=u; (0<j<p—1)onS.
We consider in the domain O (more exactly, in O\S) the following section:

7 +

(2.11.2) F(z) = { Qg(az),w €07, B
Gu(x) —u(x),z € O~.

Using the boundedness theorem for potential operators in Sobolev spaces on
manifolds with boundary (see Rempel and Schulze [ReSz|, 2.3.2.5) we can conclude
that G(u)* € W*4(E|p=) (if the surface 8D is sufficiently smooth, for example if
OD € C", r = max(s,p— s)). This means that F= € W*9(E|oz ).

On the other hand, we consider the difference 6 = G(u) — G(©Bju). Let ¢, €
D(X) be any function supported on the e-neighbourhood of the set dD\S, and
being equal to 1 in some smaller neighbourhood of this set. Since Bju = u; (0 <
j<p-—1)on S then we can write

5(z) = /8 D < CiL(x,.), oe(Bju — ;) >y ds(z & OD).

The right hand side of this equality is a solution of the system A f = 0 everywhere
in the domain O except the part of the e-neighbourhood of the boundary of S on
0D which belongs to O. Therefore, since € > 0 is arbitrary, 6 € SA(O).

Now expressing the integral G(@Bju) from the Green formula (1.3.4) and putting
G(u) = G(®Bju) + 6 in inequality (2.11.2) we obtain

F(zx) =6(x) (xe€ O\5)

Hence the section F extends to the whole domain O as a solution of the system
Au = 0.

Thus F belongs to SA(O) NW*?(Ep), and on O this section coincides with
G(u)™, which was to be proved.

Sufficiency. Conversely, let 7 € SA(O) NW*4(E|p) be a solution coinciding
with G(@)™ on O, and P,(®u;) = 0 in a neighbourhood of some point z° on S.

We set u(z) = G(u)—F(z) (x € D). The above mentioned boundedness theorem
for potential operators in Sobolev spaces (see Rempel and Schulze [ReSz|, 2.3.2.5)
implies that G(u) € W*4(E|p-). Therefore v € SA(D) NW*4(E|p), and u has
finite order of growth near the hypersurface S.

Now Lemma 1.3.7 on the weak jump of the Green integral associated with the
differential operator A and the Dirichlet system {7(.), v(P.)} on 0D implies that

{ 7(Gu(z)”) — 7(Gu(z)™) = ®ujondD,
v(PG(u)™) —v(PG(u)T) =00ondD.

Since 7(G(u)T) = 7(F), and v(PG(u)*T) = v(PF) on S then these equations
imply that
{ 7(u) = @uj on S,
v(Pu) =0 on S.
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We use now the condition ” Py(du;) = 0 in a neighbourhood V = V(2°) on S”.
Then Pp(7(u)) = 0 in V, and, from Theorem 2.10.6 applied to the piece VN S
instead of S, we obtain that Pu = 0 everywhere in the domain D.

Hence u € Sp(O) N W*4(E)p) is the required solution of Problem 2.11.1, which
was to be proved. [

For the Cauchy-Riemann operator in C™ (n > 1) Theorem 2.11.3 is due to
Aizenberg and Kytmanov [AKy].

There is an example showing that the sufficiency part of Theorem 2.11.3 without
the requirement ” P,(®u;) = 0 on an open subset of S” is false.

o)
dx1
EXAMPLE 2.11.4. Let P(D) = | -- : | be the gradient operator in R™ (n > 1),
0
xr,
and By = 1. Then, as we note in Example 2.10.6, A = P*P is (minus) the usual

Laplace operator in R", and 7(u) = u, and v(Pu) = %. We take as S a piece of
the hypersurface {x,, = 0}, and fix, on a neighbourhood of O, some non-constant
harmonic function u which does not depend on the variable z,,. If the Cauchy
data on S are given by means of the restriction u| s then the Green integral can
be constructed by the formula G(u f s 5,9 .)fds, where g(x — y) is the
standard fundamental solution of convolutlon type of the Laplace operator in R™.
In other words, G(u) is (minus) the potential of a double layer with density f
supported on S. From the theorems on the jump of this integral and its normal
derivate, we have G(u)~ —G(u)* = f, and ZG(u)~ — 2G(u)* = 0 on S. Moreover
% = 0on S. Therefore Lemma 2.10.5 implies that the function (G(u) — f) extends
harmonically from O% to the whole domain O (by means of G(u)~ on O~ ). This
means that we can conclude the same for the integral G(u)". However u g may be
the restriction of a non-constant function in D. [

At the same time, if S = 0D then the condition ” P,(®u;) = 0 on an open subset
of S” in Theorem 2.11.3 is not necessary (see Karepov and Tarkhanov [KT2]).

COROLLARY 2.11.5 (THE CARTAN-KAHLER THEOREM). Suppose that the hy-
persurface S, the coefficients of the operators B; (0 < j < p—1) in a neighbourhood
of 0D and the sections u; € D'(Fj ) (0 < j < p—1) are real analytic. Then, if
Py(@uj) =0 on S, there is a section u satisfying Pu = 0 in some neighbourhood of
S and such that Bju=u; (0<j<p-—1)onS.

PROOF. In view of the uniqueness theorem for solutions of Pu = 0 it is sufficient
to find for each point 2z € S a neighbourhood V = V(2°) on X and a solution
u € S(V) such that Bju =u; (0 <j <p—1)onSNV. Therefore we can at once
consider that the sections u; (0 < j < p — 1) are real analytic in a neighbourhood
of the compact S. Then we can construct the Green integral by the formula

G(u)(z) = —/S < C;L(z,.),u; >, ds (z &59).

The condition of the corollary implies that the integral G(u) is a real analytic
(vector-) function up to S on each sides of this hypersurface. This means that
each of the integrals G(ut) extends as a solution of the system Af = 0 to some
neighbourhood of S. If we keep the same notations for these extensions then the
difference u = G(u)~ — G(u)™ is the solution we sought. [J

x
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§2.12. A solvability criterion for the Cauchy
problem for systems with injective symbols in the
language of space bases with double orthogonality

Theorem 2.11.3 has been formulated so that the application of the theory of §2.1
is suggested. For this assume in addition that ¢ = 2.
So, in this section we consider the solvability aspect of Problem 2.11.1.

PROBLEM 2.12.1. Under what conditions on the sections u; € Ws_bj_l/z’z(Fj‘g)l
(0 < j <p-—1) is there a solution u € Sp(D) N WS’Q(E‘D) such that Bju = u;
0<j<p—1)onS?

Let  be some relatively compact subdomain of O.

Since Q € O™, the restriction to © of the Green integral G(u) defined by
equality (2.11.1) belongs to the space Sa(Q) N W*2(E|q). Hence the extendibil-
ity condition for G(@) from O to the whole domain O (as a solution in the class
Sa(0O)NW#2(E)p) could be obtained by the use of a suitable system {b,} in
Sa(0O) NW#2(Ep) with the double orthogonality property. More exactly, it is re-
quired that {b,} should be an orthonormal basis in X1 = SA(O) N W*?(E|o) and
an orthogonal basis in Xy = SA(Q) N W*2(Eq).

Since A = P*P is an elliptic differential operator with real analytic coefficients
on X, Theorem 2.5.5 guarantees existence of such a basis {b,}, at least if the
boundary of € is regular (see §2.5). As we did in §2.5, for an element F € ¥,
we shall denote by ¢, (F) (v = 1,2, ...) its Fourier coefficients with respect to the
orthonormal system {b,} in ¥i, that is, ¢, (F) = (F,b,)n,. And for an element
F € X9 we shall denote by k,(F) (v = 1,2,...) its Fourier coefficients with respect

to the orthogonal system {T'0,} in 3o, that is, k,(F) = %.

We formulate now the solvability conditions for Problem 2.12.1. Let Gu be the
Green integral (see (2.11.1) constructed with ”initial” data of the problem. As we
noted, the restriction of the section Gu to {2 belongs to the space ¥,.

LEMMA 2.12.2. Forv=1,2,...

(2.12.1) k,(Gu) = — /aD JZO < Ciky (L)), 5 >y ds.

PrOOF. This consists of direct calculations with the use of equality (2.11.1).
0J

In order to determine the coefficients k,(Gu) (v = 1,2,...) it is not necessary
to know the basis {Th,} in . It is sufficient only to know the coefficients of the
decomposition of the fundamental matrix (£(.,y) (y € 0D) with respect to this
series. The properties of the coefficients k, (L(.,y) € Ci(F\ o) we shall discuss
in §2.13.

THEOREM 2.12.3. If the boundary of the domain D s sufficiently smooth then
for the solvability of Problem 2.12.1 it is necessary and sufficient that

(1) 2202 [k (GU)|* < oo;
(2) Py(®uj) =0 in a neighborhood of some point z° on S.
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PRrRoOOF. The statement follows from Theorem 2.11.3 as Theorem 2.5.8 follows
from Theorem 2.4.2. [

e

§2.13. Carleman’s formula
In this section we consider the regularization aspect of Problem 2.11.1.

PROBLEM 2.13.1. It is required to find a solution f € Sp(D) NW*2(E|p) using
known values Bju € Ws_bf_l/Q’Q(Fﬂg) (0<j<p—1)onS.

It is easy to see from Corollary 2.1.9 that side by side the solvability conditions
for Problem 2.4.1 (¢ = 2) bases with double orthogonality give the possibility to
obtain a suitable formula (of Carleman) for the regularization of solutions. We shall
illustrate this on example of Problem 2.6.1.

Let {b,} be the basis with double orthogonality, used in the previous section, in
the space (21 =)Sp(0) N W*2(E|p) such that the restriction of {b,} to Q (that is,
{Tb,} ) is an orthogonal basis of (X2 =)Sp(Q) NW*2(Eq).

As above, we denote by {k,(L(.,y))} the sequence of Fourier coefficients for the
fundamental matrix £(.,y) (y € ) with respect to the system {T,}, i.e.,

1
(2.13.1) ku,(L(.,y)) = )\—/ <*D%,,D*L(.,y) >, dv (v=1,2...).
v JQ

LEMMA 2.13.2. The sections k,(L(.,y)) (v = 1,2...) are continuous, together
with their derivatives up to order (p — s — 1), on the whole set X.
PROOF. See, Lemma 2.6.2. [

Using formula (2.13.1) one can see that the sections k,(L(.,y)) (v = 1,2...)
extend to the boundary of €2 from each side as infinitely differentiable sections (at
least, if the boundary is smooth).

LEMMA 2.13.3. For any number v = 1,2, ... we have P'k,(L(.,y)) = 0 every-
where in X \S).

PROOF. See Lemma 2.6.3. [
We consider the following kernels €V)(z, ) defined for (z,y) € O x X (z # y):

(2.13.2) CM(z,y) = L(z,y) = > bu(x) @k (L(,y)) (N =1,2,..).

v=1

LEMMA 2.13.4. For any number N = 1,2, ... the kernels ¢(N) ¢ Cioc(EX F)
satisfy P(x)CWN)(z,y) = 0 for x € O, and P'(y)€M)(z,y) = 0 for y € X\Q
everywhere except the diagonal {x = y}.

PROOF. Since {b,} C SA(O), this immediately follows from Lemma 2.13.3. [

From the following lemma one can see that the sequence of kernels {€(™)},
suitably, for example in a piece-constant way, interpolated to real values N > 0,
provides a special Carleman function for Problem 2.13.1 (see Tarkhanov [T4], §25).
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LEMMA 2.13.5. For any multi-indez «, D;‘Qf(N)(., y) — 0 in the norm ofWS’Q(E@)I
F;\o) uniformly with respect to y on compact subsets of X\O, and even X\O if
la] <p—s—n/2.

PROOF. See Lemma 2.6.6. O

We can formulate now the main result of the section. For u € Sp(D) N W*2(E|p))|}
we denote by u € Wb ~1/22(G}5p) (0 < j < p—1) an (arbitrary) extension of
the section Bju from S to the whole boundary.

THEOREM 2.13.6 (CARLEMAN’S FORMULA). For any solution u € Sp(D) NW*2(Ep)|j
the following formula holds:

(2.13.3) u(z) = — lim < ;¢ (z, ), >, ds (z € D).
—%JoD

Proor. This follows from Theorems 2.13.3 and 2.12.8 as Theorem 2.6.7 follows
from Theorems 2.4.2 and 2.5.8. O

We emphasize that the integral on the right hand side of formula (2.13.3) depends
only on the values of the expressions Bju (0 < j <p—1) on S. Thus this formula is
a quantitative expression of (uniqueness) Theorem 2.2.2. However this gives much
more than the uniqueness theorem because there is sufficiently complete information
about the Carleman function ¢(V),

For holomorphic functions of several variables the Carleman formula (2.13.3) is
first met, apparently, in [ShT4].

Remark 2.13.7. The series Y | k., (Gu)b, (defining the solution F) converges
in the norm of the space W*2(E|p). The Stieltjes-Vitali theorem (see Hérmander
[H62], 4.4.2) implies now that it converges together with all its derivatives on com-
pact subsets of O. Then, as in §2.6, one can see that the limit in (2.13.3) is reached
in the topology of the space C}5.(E|0).

x

§2.14. Examples for matrix factorizations of the Laplace operator

2.14.1. The Cauchy problem for matrix factorizations of the Laplace
operator.
The examples of this section are based on the following simple observation.

LEMMA 2.14.1.1. If the coefficients of the differential operator P are real ana-
lytic then Problem 2.11.1 is solvable if and only if

(1) the section G(u) extends from O to the whole domain O as a real analytic
section belonging to W*9(E|p);
(2) Pyug = 0 in a neighbourhood of some point 2° € S.

PROOF. First, we note that, since PG(u) = 0 outside of 0D, the section G(u) is
real analytic in the domain OF. Now let F be the above extension of this section
in O. Then PF is also a real analytic section in O, and PF = 0 in O". From
the uniqueness theorem we obtain that PF = 0 everywhere in the domain O, that
is, F € Sp(O)NW*#2(E|p). Therefore the statement of the lemma follows from
Theorem 2.11.3. U
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In particular, we can use the fact that (P*P)Gu = 0 everywhere outside 0D,
and the extendibility condition for G(@) (up to a section F € W*?2(E|o) satisfying
(P*P)F =0 in O) write in the language of bases with the double orthogonality.

DEFINITION 2.14.1.2. The differential operator P is said to be a matrix fac-
torization of the Laplace operator if p = 1, and P*P = —A, I, where A,, is the
Laplace operator in R".

PROBLEM 2.14.1.3. Let ug € Cioc(E|s) be a summable section of E on S. It is
required to find a solution u € Sp(D) N Cioc(E|pus) such that ujg = ug.

As the fundamental solution of the differential operator P we can take the matrix
L(x,y) = P* (y)pn(x — y), where o, (z — y) is the standard fundamental solution
of convolution type of the Laplace operator in R™ with the opposite sign. Then the
Green integral (2.11. 1) has the following form:

Gi(z) = \/_ (x,y) ZP uo(y)ds(y) (x & S),

where v(y) is the vector of unit outward normal to S at the point y.

It is easy to see from the structure of the fundamental matrix £ that the com-
ponents of the section Gu are harmonic functions everywhere in B (and even in
R™ ) except on the set S.

In the next 2 subsections we suppose that P is differential operator as in Defini-
tion 2.14.1.2.

2.14.2. Example for matrix factorization of the Laplace operator in a
part of a ball in R™.

Let O = Bp be the ball in R™ with centre at zero and of radius 0 < R < oo,
and S be a smooth closed hypersurface in B dividing this ball into 2 connected
components OF, and D = O~ so that the domain O™ contains zero. We consider
the following problem (of Cauchy).

To obtain a solvability criterion for Problem 2.14.1.1 we can use the basis with
double orthogonality constructed in Lemma 2.8.2.2.

We fix 0 < r < dist(0,5) and set Q = B, so that 2 € O. In order to obtain the
Fourier coefficients for the section G(u) with respect to this basis in h?(B,) it is
sufficient to know the Fourier coefficients for the fundamental matrix L(x,y) (see
(2.12.1)). The information about them is contained in the following lemma.

LEMMA 2.14.2.1.

oo J(v) (i)
: / 1 hv” (y)
2.14.2.1 = — R () P*
( ) L(z,y) = L(0,y) VE_l ;:1 » () P* (y) P B I T

where the series converges together with all the derivatives uniformly on compact
subsets of the cone {(x,y) € R™ x R™ : |y| > |z|}.

PROOF. It is sufficient to use the similar decomposition for ¢, (z — y) obtained
in Lemma 2.8.2.1. U

Our principal result will be formulated in the language of the coefficients
/ 1 hy ()
V- (n+2v—2) |yjnt2v—2

kQ) = o(P)(v)upds (v =1,2,...).
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THEOREM 2.14.2.2. For solvability of Problem 2.14.1.3, it is necessary and suf-
ficient that

. v (’L) 1.
(1) limsup,_, ., max; \/ |k (y)| < 7,
(2) Pyug = 0 in a neighbourhood of some point z° € S.

Proor. The statement follows from Lemma 2.14.1.1 as Theorem 2.8.2.4 follows
from Theorem 2.8.1.3. O

Remark 2.14.2.3. It is clear that if P is determined elliptic then P, = 0, i.e.
condition (2) of Theorem 2.14.2.2 obviously holds.

Let us give now the corresponding variant of Carleman’s formula. For each
number N = 1,2... we consider the kernel ¢(V)(z, 1) defined, for all y # 0 off the
diagonal {z = y}, by the equality

ee] J(V) (Z)
; o 1 hy’ (y
(’Z(N)(m, y) = L(z,y) — L(0,y) + Z Z h(y)(m)P (y) (n+2v—2) |y‘n+gu)—2
v=1 i=1

LEMMA 2.14.2.4. For any number N = 1,2, ..., the kernel €N) is an infin-
itely differentiable section of E X F, harmonic with respect to x, and satisfying
P'(y))eWN) (2, 9) = 0 for all y # 0 off the diagonal {x = y}.

PrOOF. Follows from the properties of the matrix £ and the polynomials hY) (y).
0

We note that since ¢¥) is a ”remainder” summand in the formula (2.14.1),
¢N)(z,y) — 0 (N — o00), together with all its derivatives uniformly on compact
subsets of the cone {(x,y) € R" x R™ : |y| > |z|}.

THEOREM 2.14.2.5 (CARLEMAN’S TYPE FORMULA). For any solutionu € Sp(D)N|
Croc(Epus) whose restriction to S is summable there, the following formula holds

(2.14.2.2) u(z) = _\/% Jim_ /S ¢ (z, Vo (P)(v)upds (z € D).

Proor. This is similar to the proof of Theorem 2.13.6. [

Remark 2.14.2.6. Asin Theorem 2.13.6, the convergence of the limit in (2.14.2.2)]}
is uniform on compact subsets of the domain D together with all its derivatives.

EXAMPLE 2.14.2.7. Let P = 2L be the Cauchy-Riemann system in C! (&
R?). Obviously P is an determined matrix factorization of the Laplace operator in
R2". Then P, = 0, the corresponding fundamental solution is the Cauchy kernel
L(C,z) = g_——lz where z = x1 + /=112, ( = y1 + V—1y2, 2,y € R? and the
corresponding Green’s integral is the Cauchy integral. The system of the monomials
{1, 2¥,2"}52, is the basis with double orthogonality constructed in Lemma 2.8.1.5.
The corresponding solvability conditions for the Cauchy problem were obtained by
L. Aizenberg (see [AKy]). The corresponding Carleman’s formula, probably, is due
to Goluzin and Krylov (see [A]); it is one of the simplest formulae of this type.
More exactly, for any holomorphic function u € Coc(E|pyus) whose restriction to
S is summable there the following formula holds:

s 1 A\ uo(¢)d¢
= g s [(F) S e
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EXAMPLE 2.14.2.8. Let P=2| .. be the Cauchy-Riemann system in C"

(= R?"). Obviously P is an overdetermined matrix factorization of the Laplace
operator in R?". Then condition (2) in Theorem 2.14.5 is the well known tangential
Cauchy-Riemann condition (or, CR-condition) on S. The corresponding Green’s
integral is the Martinelli-Bochner integral (see §1.2). Theorem 2.14.5 was proved
in this case by Aizenberg and Kytmanov [AKy|. The corresponding Carleman’s
formula is due to Shlapunov and Tarkhanov [ShT4].

2.14.3. Example for matrix factorization of the Laplace operator in a
shell in R™.

In this section we consider the Cauchy problem for (k x k)-matrix factorizations
if the Laplace operator in a shell D in R™ whose exterior surface is a smooth closed
hypersurface S in R™ and interior surface is a sphere 0B, = {x € R" : |z| = r}
with centre at zero and radius 0 < r < oo, with the Cauchy data on S.

Asin §2.8.3, G(r1,1m2) = {x € R" : 7 < |z| < 7o} is a shell with 0 < r; <7y <
o0, R is a real number such that D € O = G(r, R), O~ = D, Ot = G(r, R)\D.
Then Fp = Fpg=.

As in §2.8.3, using Lemma 2.8.2.1, we can write the Laurent series for solutions
of matrix factorizations of the Laplace operator in a shell G(r1,72) = {x € R™ :
r1 < |z| < ra} (cf. [T4], Corollary 8.9).

PROPOSITION 2.14.3.1. Ewvery wvector-function u € Cl(E|m), satisfying
Pu =0 in G(ri,r2), can be expanded as follows:

0o J(v) oo J(v) ()
hy
(2.14.3.1) =3 > alPhD (2) + bogn (2 +ZZb<”‘ |n—|—2v 7
vr=0 =1 v=1 =1

where the series converge absolutely together with all the derivatives uniformly on

compact subsets of G(r1,72) and the coefficients a( ) b( D are uniquely defined by

e (tP*<y>|;ii+’2u 2)z|a|1 L ()v° () uly)ds(y) (v =1,2, .,
VI Siyizry CP* ()90 (1)) 2021 Pa(m)v* (y)uly)ds(y) (v = 0).

a,’” =

X -1
) = [ P Y Pl @ul)ds(y) (v = 1,2,
n+2v—2 lyl=r1 |O;1

Now, denoting by

cg):_il/stp* () D Pal uo(y)ds(y) (v=1,2,...).

n+2v—2
|a]=1

and arguing as in Theorem 2.8.3.3 we obtain the following result.

THEOREM 2.14.3.2. Let ug, u; € Ll(E‘S). Then, for Problem 2.14.1.3 to be
solvable, it is necessary and sufficient that

lim sup max \/ |c,(,i)| <r

V—00
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Let us write the corresponding Carleman’s formula.
For each number N = 1,2... we consider the kernel €V)(x, ) defined, for all
y # 0 off the diagonal {z = y}, by the equality

Py (y) B (x)
(n+2v —2) |xg|nt2v—2"

N J() t
M (a,y) = P (pnlz—y) - >

v=1 i=1

ProrosiTION 2.14.3.3. For any number N = 1,2, ..., the kernel Q:(AN) 1S har-

monic with respect to = and satisfying *P*(y)&WN) (z,y) = 0 for all x # 0 off the
diagonal {x = y}.

PRroOOF. Follows from the properties of the ¢, (z—y) and the polynomials % (y).
0

The kernels €¥) are useful to obtain formulae for solutions and approximate
solutions of Problem 2.14.1.3.

THEOREM 2.14.3.4 (CARLEMAN’S TYPE FORMULA).. For any function u €
C(E|\pus), satisfying Pu = 0 in D, whose restriction to S is summable there, the
following formula holds

21432)  ulo) = Jin_ [ € ) 3 Pl ulr)ds(y) (o € D).
la|=1

Remark 2.14.3.5. The convergence of the limit in (2.14.3.2) is uniform on
compact subsets of the domain D together with all its derivatives.

We note that in the case, where P is the Cauchy-Riemann system C", n > 1,
the Cauchy Problem 2 is the Cauchy Problem for a bounded domain D U B, with
the Cauchy datum uy on the whole boundary S (because of the Hartogs Theorem
on removability of compact singularities of holomorphic functions in C", n > 1).
In particular it shows that formula (2.14.3.2) may be trivial for (I x k)-matrix
factorizations of the Laplace operator, with [ > k (as, for instance in the case of
the multi-dimensional Cauchy-Riemann system).

EXAMPLE 2.14.3.6. Let P = d% be the Cauchy-Riemann in the complex plane
C!'. Then the system {\/12—”, \j;_ﬂ, \Z_ﬂ} (with z = 1 + V=123, Z = 21 — vV —1x9,

(71, 72) € R?) is the system of spherical harmonics {h(yi)} (v=0,1,..,i=1,2). In
this case D is a shell between a closed smooth curve S and a circle B,, G(r, R) is

a ring with centre at zero, *P*({)g(¢ — 2) = %Ciz is the Cauchy kernel and
1 U d
(o) (2) ol (2 ¢ )

T oanv/—1)s (=

is the Cauchy integral. Decomposition (2.1) is the Laurent series for holomorphic
functions.
By simple calculations, we have

&) = o [t v =12,
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N+1
1 1
e — L[S (N >0).
m™\z (—=z

Thus, we obtain Carleman’s formula for a holomorphic function v € C(D U S),
whose restriction to S is summable there:

2m/_N5noo/() = C(ZGD)'

Formula (2.3) is well-known in the case where S is a circle 0B, with r < p < R
(see, for example, [A]).

(2.14.3.3) u(z) =

X
X
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CHAPTER III

ITERATIONS OF GREEN’S INTEGRALS AND THEIR
APPLICATIONS TO ELLIPTIC DIFFERENTIAL COMPLEXES

§3.0. Introduction

The validity of the Poincaré lemma, i.e. local acyclicity, for complexes of linear
partial differential operators with smooth coefficients is a long standing problem
of the theory of overdetermined systems (see, for example, [T5], [AnNa]). The
Poincaré lemma is valid for complexes of linear partial differential operators with
constant coefficients which are obtained from Hilbert resolutions of modules of fi-
nite type over the ring of polynomials (see, for instance, [Pal] and [Mall], [Mal2])
and for elliptic complexes of linear partial differential operators with real analytic
coefficients satisfying suitable algebraic conditions (see [AnNal). Local solvability
is also known for determined elliptic systems and has been thoroughly investigated
for scalar operators of the principal type. Trivial examples shows that some nonde-
generacy assumption is necessary, but a famous example of H. Lewy showed that
even a nondegenerate scalar linear partial differential operator of the first order
with polinomial coefficients in R? can be nonsurjective on the germs of smooth
functions at any point of R3.

The Hans-Lewy example has been extended in several ways and simple examples
have been found even in R?. An interpretation of the Hans-Lewy phenomenon was
given by [H63| for the case of a scalar operator and by [Nal] for complexes of
partial differential operators. These results essentially involve some asymptotic
analysis related to a microlocalization of the operator (or the complex) near the
bicharacteristic points.

It is a natural question to investigate whether in case there are no bicharacteristic
points (i.e. for elliptic complexes) there is local acyclicity.

In this chapter we take up this problem. Elliptic complexes are characterized by
the exactness of the complex obtained by the principal symbols of their operators
at each nonzero cotangent vector. Although we are still not able to prove the
Poincaré Lemma for elliptic complexes, we prove in this chapter a representation
formula giving a solution of the equation Pu = f for an operator P with injective
symbol whenever a solution exists.

This representation involves the sum of a series whose terms are iterations of
integro- differential operators, while solvability of Pu = f is equivalent to the
convergence of the series together with an orthogonality condition with respect to
a harmonic space (the last one is a trivial necessary condition).

For the Dolbeault complex, these integro-differential operators are related to the
Mar- tinelli-Bochner integral. In this case, results similar to ours were obtained by
A.V. Romanov [Rom?2].

Typeset by ApS-TEX
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In fact this approach is more fit to study the global solvability of the system
Pu = f in a domain D € X, though in this way a problem about the (global)
regularity of solutions of Pu = f in D arises (cf. [Sh3], [Sh6]).

Although the example of the Cauchy-Riemann system shows that in general we
should expect a loss of global Sobolev regularity for the solutions of Pu = f (see
Example 3.6.4), the case where the system can be solved without losing global
regularity has interesting applications to a variational nonelliptic boundary value
problem, that we discuss and illustrate by the examples at the end of the chapter.

Let us describe in a more precise way the contents of this chapter.

Let X be an open set in R™ (n > 1) and P be an elliptic (I x k)-matrix of partial
differential operators of order p > 1 with C'*° coefficients in X. We are interested
in the solvability of the equation Pu = f in a relatively compact domain D in X.
Our approach is based on the following simple but useful observation.

Let H be a linear topological vector space of (vector-valued) functions defined
in D and let us assume that for every u € H the following formula holds true:

(3.0.1) u = Ilyu + IIx Pu

where I1;,IIoP: H — H and II; is a projection from H to the subspace {u € H :
Pu = 0in D} of H. Then one can hope that, under reasonable conditions, the
element Il f defines a solution of the equation Pu = f in D.

For instance, such an approach was successfully tested on the Cauchy- Riemann
system 0 in C" (n > 1) and formulae of the type (3.0.1) were obtained in [AYul,
[HeLe] (see also [He|) by the method of integral representations. The construction of
formula (3.0.1) by the method of integral representations demands the construction
of special holomorphic kernels for the integral II;, essentially depending on the
domain D.

In this chapter we exploit another idea which was first introduced in complex
analysis.

In 1978 two papers of A.V. Romanov devoted to the iterations of the Martinelli
-Bochner integral were published (see [Rom1],[Rom2]). In particular, in [Rom2] the
following result was obtained.

Theorem (A.V. Romanov [Rom2]). Let D be a bounded domain in C™ (n >
1) with a connected boundary OD of class C*, and let M be the Martinelli- Bochner
integral (on dD ) defined on the Sobolev space W2(D). Then, in the strong operator
topology in W12(D), lim, _,oo M¥ = I1; where Iy is a projection from W12(D) onto
the closed subspace of holomorphic W12(D) -functions.

Using this theorem Romanov (see [Rom?2]) obtained a multi-dimensional ana-
logue of the Cauchy-Green formula in the plane (see, for example, [HeLe]), i.e. a
formula of the type (3.0.1), and, as a consequence, an explicit formula represent-
ing a solution u € W2(D) of the equation Ju = f in the case where D is a
pseudo-convex domain with a smooth boundary, and f is a 0 -closed (0,1)-form
with coefficients in W2(D).

Green’s integrals (see, §§1.1, 1.2) associated to systems of linear differential equa-
tions with injective symbols are natural analogues of the Martinelli-Bochner inte-
gral. Within this more general context we obtain in the present chapter the pos-
sibility of proving a result similar to the theorem of Romanov and give then some
applications.
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The plan of the chapter is the following.

The scheme of the proof of the theorem on iterations for Green’s integrals is
described in §3.1. This scheme is a variation of the original proof by A.V. Romanov
[Rom2]. Also some immediate consequences of this theorem are shown in this
section.

In §3.2 the theorem on iterations is established for Green’s integrals (associated
to differential operators with injective symbols) which are constructed by means of
special left fundamental solutions (Green’s functions).

Using results of §3.2, in §3.3 we obtain solvability conditions for equation Pu = f
in the case where the operator P is overdetermined elliptic.

In §3.4 we study the first Sobolev cohomology group of elliptic differential com-
plexes. In particular we obtain criterions for its vanishing.

In §3.5 we obtain necessary and sufficient conditions for the solvability in the
Sobolev spaces of a P-Neumann problem for elliptic differential operators.

After discussing in §3.6 some examples of P-Neumann problems, we consider in
§3.7 some applications of the Theorem on iterations to the Cauchy and Dirichlet
problems.

Sections §3.5 and §3.7 were inspired by results of Kytmanov [Ky]| for the multi-
dimensio- nal Cauchy-Riemann system.

Finally in §3.8 we consider the special case of matrix factorizations of the Laplace
operator in R". &

§3.1. A theorem on iterations

Let, as above, X C R"™ be an open set, E = X x C¥ and F = X x C! be
(trivial) vector bundles over X. Let now P € do,(E — F') and let us denote by
A € doyp(E — E) the differential operator P*P. As we said before, the operator
A is a determined elliptic operator of order 2p if and only if P is elliptic of order p.
We assume that A is elliptic and has a bilateral fundamental solution ® on X. This
is always the case if we allow X to be taken sufficiently small or when we assume
that the coefficients of P are real analytic. Then L(z,y) = 'P*(y, D)®(z,y) is a
left fundamental solution of P(z, D) on X.

Let D be an (open) relatively compact domain in X, with smooth boundary 0D
as in §1.1. Having fixed a Dirichlet system {Bj}g»’;é of order (p — 1) on 0D as in
Definition 1.1.4, we denote by Gp corresponding Green’s operator given by Lemma
1.1.6. Then we define the operators M and T by setting, for u € WP2(E|p), f €
L?*(Fip),

(Gu) () = - /a Gp('P* (1. D)B(z.y).u(y) (a € X\OD).

(3.1.1) (Tf)(af)z/D<tP*(y,D)¢($7y),f(y) >y dy  (z € X).

By Theorem 1.1.7, we have

u(z),z € D,

(3.1.2) (Gu)(z) + (T'Pu)(x) = { 0.0¢ X\D
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for every u € WP2(E,p)

Analogous to the Martinelli- Bochner integral, for every u € W»?2(Ep) the
integral Gu defines a WP’Q(E| p)-section which is only ”harmonic”, i.e. AGu = 0
everywhere outside of 0D, while in general PGu # 0. By Corollary 1.1.9 we have

ProproOsSITION 3.1.1. Let 0D € C? (q = max(p,1) if m = p, and q = oo if
m > p). Then the integrals G and TP given above define linear bounded operators
from W™2(E|p) to W™2(E|p) (m > p).

In particular, it is possible to consider iterations G¥ = GoGo---0G , (TP)" =
TPoTPo---oTP (v times) of the integrals G and T'P in the Sobolev spaces
W™2(Ep) (m=>p, v>1).

In order to prove his theorem on iterations for the Martinelli -Bochner inte-
gral A.V. Romanov constructed in [Rom2] a suitable scalar product in the space
W12(D). We follow his approach in our more general case.

Let H be a Hilbert space with a scalar product (.,.)y, and A : H — H, B :
H — H be bounded linear operators with A + B = Id (where Id stands for the
identity operator on H). Let us assume that we can construct in the Hilbert space
H a scalar product H(.,.) for which the following properties hold:

(3.1.A) For everyu e H: H(Au,u) >0, H(Bu,u) > 0.

(3.1.B) The topologies induced in H by H(.,.) and by the initial scalar product
(.,.)m are equivalent.

In §3.2, by choosing special fundamental solutions, we will construct such a
scalar product H'(.,.) for the operators G and TP in the Hilbert space W?2(E|p)
(see also §3.8 for operators G and TP, associated with matrix factorizations of the
Laplace operator in a ball in R™ and standard fundamental solution of the Laplace
operator). In the remaining part of this section we will show that existence of a
scalar product with properties (3.1.A) and (3.1.B) implies the convergence of the
iterations A” and B (cf. [Sh3]).

The kernels ker A and ker B of the operators A and B are closed subspaces of
H, therefore they are Hilbert spaces (with the Hermitian structure induced from
H). If S is a closed subspace of H, we denote by II(S) the orthogonal projection
with respect to H(.,.) from H to S.

THEOREM 3.1.2. Assume that a scalar product H, for which (3.1.A) and (3.1.B)
hold, is defined in the space H. Then

lim AY =1Il(ker B), lim (B)” =Il(ker A)

vV—00 V—00

in the strong operator topology in H.

ProOOF. By (3.1.B) the space H, with the scalar product H(.,.), is a complex
Hilbert space. Then (3.1.A) and the fact that A+ B = Id imply that the operators
A and B are self- adjoint in H with respect to the scalar product H(.,.), and that
0<A<LId,0< B<Id.

The spectral theorem for bounded self -adjoint operators yields

1 1
(3.1.3) AY :/ NdE,, BY = /(1 — \)dE)
0 0
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where {Ex}o<x<1 is a resolution of the identity in the Hilbert space H correspond-
ing, for example, to the operator A and the scalar product H(.,.).
Passing to the limit in (3.1.3) one obtains

lim A = Fy, lim B = E,
V—00 V—00
where EO =FE,o— E_O,El = FEi.9 — F1_¢ are the orthogonal projections from

H onto the subspaces V' (0),V (1) corresponding to the eigenvalues 0 and 1 of the
operator A. Finally, because A+ B = Id, V(0) =ker A,V (1) =ker B. O

COROLLARY 3.1.3. Under the hypotheses of Theorem 3.1.2, for everyu € H the
following formulae hold:

(3.1.4) u= lim A"u+ Z A" Bu,
V—00 o,

(3.1.5) u= lim B"u+ Z B" Au,
pn=0

where the limits and the series im the right hand sides converge in the H-norm.

Proor. Formula A + B = Id implies that for every v € N

v—1 vr—1
(3.1.6) u=A"u+ Y A*(Bu)=B'u+ ) B"(Au).
pn=0 pn=0

Using Theorem 3.1.2 we can pass to the limit for v — oo in (3.1.6), obtaining
(3.1.4) and (3.1.5). O

x

§3.2. Construction of projection I1(S%*(D))

In this section we construct a scalar product HF(.,.) on W??(E|p) satisfying
(3.1.A), (3.1.B) for the operators G, TP. This will be obtained by the use of a
fundamental solution of A = P* P enjoying special properties at the boundary of a
subdomain Y of X.

Throughout this section we will assume that D is a relatively compact connected
open subset of X, with a smooth boundary 0D of class C*°. Since Green’s integrals
do not depend on the choice of the Dirichlet system {B;} on 0D, in this section we

J
2

PROPOSITION 3.2.1. Assume that the operator A € doyp(E — E) admits a
bilateral fundamental solution ® on X. Then for every domain Y € X, with
Y € C, there exists a unique bilateral fundamental solution ®y (x,y) of the
operator A in'Y such that

(1) ®y eatends to a smooth function on (Y x Y)\{(x, )|z € Y};
(2) (;nj; Dy®y (z,y))zcay = 0 for every y € Y, every multi-inder o, and
0<j<p-1

can as well set B; = I,
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Moreover, the function v = ® — ®y extends to a smooth function on (Y x Y) U
(Y xY).

PrOOF. The proof of Proposition 3.2.1 relies on the fact that the existence of a
bilateral fundamental solution ® of A in X implies existence and uniqueness of the
Dirichlet problem for A on every subdomain D of X:

LEMMA 3.2.2. For every ¢; € Wm_j_l/Q’Q(FﬂaD) (0<j<p—1, m>p) there
exists a (unique) section 1 € Sx°*(D) such that (Bj)op = (0<j <p—1).

PROOF. Let ¢ € SX"*(D) be such that Bji) =0 on @D (0 < j < p—1). Then

there is a sequence {1, } of smooth functions with compact support in D such that
lim, 0 ¥, = 9 in the Wp’2(E|D)-n0rm. Now using Stokes’ formula, one has:

O:/(w,A’gb)xdac: lim [ (Y, AY)dx =
D V= JD

= lim [ (P, Pi)yde = / (P, Py))da.
D

V—00 D

Hence ¢ € S}?’Q(D). By Theorem 1.1.7 we obtain that ¢ = M1 = 0 in the domain
D. This proves the uniqueness of the Dirichlet problem.
We denote by W22(E|p) the space

WP2(Ep) ={ue WP*(Ep): Bju=0o0n dD for 0<j<p-—1}.

Because A is elliptic, we have the classical Garding inequality:
[l < 0 [ (P Pubuda + Nolull ) (w € WER(Epp))

for constants ¢y, A\g > 0 which do not depend on wu.

As we noted before, Theorem 1.1.7 implies that v = 0 if u € WF?(E|p) and
Pu =0 in D. Let us prove now that we can find a constant ¢ > 0 such that for
every u € WP?(E|p) we have

el < € /D (Pu, Pu)d.

We argue by contradiction. If there is no such a constant then we can find a
sequence {u,} C W?(E|p) such that

||'U/U||Wp,2(E‘D) = 1, HPUVHL2(F|D) < 27V,

Because the unit ball in a separable Hilbert space is weakly compact, we can assume
that the sequence {u, } weakly converges to a section uq, € Wg”Q(E| p). Clearly we
have Pus, = 0 in D and hence u,, = 0 by the discussion above. But the Garding
inequality yields

1 <277 + Xolluv|lp2(g,p) for every v

and hence, because the inclusion W2?(E|p) — L?(E|p) is compact, and thus u,
strongly converges to us in L*(E|p), we obtain

ool 22 ) = A5
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contradicting u., = 0.
Thus we proved that the Hermitian form

/ (Pu, Pv),dx
D

defines in the Hilbert space Wg’vz(E| p) a scalar product which is equivalent to the
original one. Therefore for every ¢ € W72(E|p) there is a unique solution of

A S

[ (Pu, Pv)ydx = () for every v e WP2(E|p)

Moreover, by the regularity theorem for elliptic systems, if ¢ € Wm’Q(E| D), the
solution u of (3.2.1) belongs to W22(E p) N W?T™2(Ep).
Given w € Wm’Q(E|D), with m > p, the map

D(Ep)>v — /D(w,Av)xd:U

extends to a continuous anti-C-linear functional on W#?(Ep) and defines an el-
ement ¢ € W™= 2P2(E|p). If u is a solution of (3.2.1) for w, then ¢ = w —u €
Wm’Q(E|D), Ay =01in D, and Bjy = Bjw on 0D.

The proof of Lemma 3.2.2 is complete. [J

Using the lemma, we obtain the fundamental solution ®y in Y by subtracting
from ® the solution ~ of the Dirichlet problem

A(x)y(z,y) =0, z €Y,y €Y,
P (z,y) = 2 B(x,y), z€dY,yeY, (0<j<p—1).

J J
ony, ony,

The solution smoothly depends on y € Y and one easily checks that &y = ® —~
satisfies the conditions sets in the statement.

We turn now to the proof of the regularity of ~.

The fact that v € C*(Y x Y) follows from the regularity up to the boundary
of the solution of a Dirichlet problem with smooth data. The regularity of ~ in
Y x Y is a consequence of the interior regularity of solutions of elliptic systems and
the existence and uniqueness results for the Dirichlet problem in Sobolev spaces of
negative order (cf. [LiMg], ch. 2, §6).

Let p be a defining function for Y. For every nonnegative integer r, define the
spaces

E'(Ely) = {u € L*(E\y) : p*'D*u € L*(E)y) for |a| < r}.

They are Hilbert spaces with the norm

HUHET(E‘Y) = Z ”plalDauHLZ(E\Y)‘

lo| <r

Then Z7"(E)y) is defined as the strong dual of Z"(Ey): it can be identified to
a subspace of D'(E}y) because D(E|y ) is dense in Z"(E|y) for every integer r > 0.
The definition of Z"(£y) for general r € R is obtained by interpolation.
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Next we introduce the Hilbert spaces
D" (Y) = {u € W (Ely) : Aue 27 (B},

endowed with the graph norm, for » > 0.
By the trace theorem (Theorem 6.5, p. 187 in [LiMg]) the map

C™(Ey) 3 u— &5 (Bju) € &'—;(C®(Ejay))
uniquely extends to a continuous linear map
Dy (Y) 3 u— @85 (Bju) € &g (W /722 (E|oy))
where r 4+ 1/2 ¢ 7Z and in this case the Dirichlet problem

Au=f inY,
%u:wj on Y, for 0 <j<p-—1,
ue DY)

has a unique solution for f € 27"72P(E}y) and ¢; € W ""I7V/22(E 5y)) (this is
Theorem 6.6, p. 190 in [LiMg]).

To apply the general result to our special situation, we note that for every fixed
€ > 0, and every multi-index «

Y >z — Dy®(x,y)

defines an element of W2~"/2-1el=¢.2(E 1) and A(z) = Dyé(z —y) ® Idg belongs
to E"/2_|O‘|_€(E|y), uniformly for y € Y.

Having fixed «, we choose 7, > 0 with 7, < 2p —n/2 — || and 7, + 1/2 &€ Z.
Since {Dy®(x,y)|y € Y} is bounded in D" (Y), also 8‘5:?; Dy®(x,y)ly € Y} is
bounded in &@W e =I"1/22(E 5y ) .

If 7, is a solution of the Dirichlet problem

A(z)yalz,y) =0, z €Y,y €Y,

%%(:c,y) = aijj D;q)(a:,y), redY,yeY, (0<j<p-1).

Yol y) € DA (Y),

then D?7, is a bounded function of y € Y for every multi-index 3 while  belongs
to a compact subset of Y. Since v, = Dyvy(x,y) for y € Y, the last part of the
statement follows. [

Remark 3.2.3. In fact, one could prove more precise regularity of v outside of
diagonal of 9Y x 9Y, together with bounds for the growth of its derivatives when
(x,y) approaches the singularities (cf. [Shi], p. 145 ). However, the results obtained
above suffices for our purposes.

We fix a domain Y with a C*°-smooth boundary 0Y such that D € Y € X. Let
ST2(Y\D) (m > p) be the Hilbert space of functions v € Sx"?(Y\D) such that

% =0ondY (0 <j<p-—1). We obtain a linear isomorphism

~m __ Rt _ _ m—q—
SXAHY\D) 3 v —— BEZ((Bjv)op € &g (W™~ 122(E)yp)).
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Composing (R*)~! with the trace operator
m R - - .
W™2(E|p) 3 u —— @3 (Bju)op € BH_y (W™ I 22(E5p))

we obtain a continuous linear map
W™2(E\p) > u— S(u) € SK*(Y\D).

For u € WP2(Ep), f € L*(Fip), and g € L?*(Fjy\p) we introduce now the
following notations:

Grute) = =3 | <@ P )@y w0, Biu >, ds (z € Y\OD),

Gy S(u)(x) = — 3 | < (C PPy (@9), BS(w) >, ds (2 € Y\0D)
‘=0 /oD

Ty f(z) = /D <P )y (2, y), fy) >y dy (@ €Y,

Tyg(z) = /Y\D <'P*(y)®y(2,9),9(y) >, dy (x €Y).

Because (B;S(u))jap = (Bju)jap (0 < j <p—1), we have Gyu = Gy S(u).
In order to prove the Theorem on the limit of iterations of the integrals Gy and
Ty P, we consider, for u,v € W™2(E p)(m > p), the Hermitian form

P = u v xXr u v xX.
(3.2.2) H! (u,v)—/D(P , Pv)ud +/Y\D(p5( ), PS(v))ad

PROPOSITION 3.2.4. The Hermitian form HY (., .) is a scalar product in W™?*(E|p) J]

PROOF. The coefficients of the operator P are C*°(Y) - functions, therefore,
PS(u) € W™=P2 (Ejy\p). Then, since (.,.), is a Hermitian metric, to prove the
statement it is sufficient to prove that H]f (u,u) = 0 implies u = 0 in D.

If HY (u,u) = 0 then u € STA(D), S(u) € Sp*(Y\D), and, by definition
(Bju)jop = (B;jS(u))jop (0 < j < p—1). Then Theorem 3.2 of [T4] implies
that there exists a section { € Sp(Y) such that tp = u, 4y 5 = S(u). Then

U e SP3Y) and g;’“-[ =0for 0 <j<p-—1ondY. Therefore f =0 in Y (by

J
the representation formula proved in Theorem 1.1.7), and in particular u = 0 in D.

0

Lemma 3.2.5. Let (T'f)” = (Tf)p, (Tf)" = (T'f)x\5- Then for every f €
WP2(Fp) we have

(Bj(Tf) )jop — (B;(Tf)")jop = 0,

(‘C;P(Tf) ) jop — (‘C;P(TF)")jap = ("C5 f)jop-



108 CHAPTER III. ITERATIONS OF GREEN’S INTEGRALS

PROOF. Using Stokes’ formula we obtain for ¢ 0D and f € WP2(E|p) :
(3.2.3)

11w = [ <80, P >y dy - [ DXZJ < "B (y)®(x ), 'C," () (9).

Because P*f € L2(E| D), the first integral in the right hand side defines a section
in W?P2(Ey ). Indeed the fundamental solution ® is a pseudo-differential operator
of order (—2p) on X. Thus it does not contribute to the jumps of the derivatives of
Tf on 0D up to order (2p —1). The statement of the lemma is then a consequence
of the jump formula (1.3.5), after nothing that {—C;'P*, tB;-‘}?;é is the Dirichlet
system corresponding to the Dirichlet system {B;,‘C’ P}?;é with respect to A in
Lemma 1.1.6 (see Theorem 1.4.4). [

Remark 3.2.6. In particular, if f € W?2(F|p) has compact support in D, then
TfeW?*P2(Ey).

Let (Tyg)" = (Ty9)y\5> (Iyg)™ = (Tyg)|p, and introduce similar notations
for Ty f (f € L*(Fip), g € L*(Fiy\p)) -

LEMMA 3.2.7. Letr >0,0D € C? (q=1ifr =0,q=ocifr >0). Then there
exist a positive number c(r) such that for every f € W™?(Fp) and g € W™?(Fjy\p)

H(TYf)_H%/VPJrT»?(Em) < C(T)HfH%/VT»?(F‘D)?

1Ty Y iz ) < O o)

1Ty ) Bymsnao ) < Mg Wpmsirny oy
PROOF. By Proposition 3.2.1, v = ® — ®y is smooth in (Y x Y) U (Y x Y).
Then

L*(Fp)> [ — /D <'P*(y)v(z,y), f(y) >y dy € CF(Ey)

and

L*(Fy\p) 2 9 — o P (y)y(x,y), g(y) >y dy € CF(Ep)
are linear and continuous maps. Therefore the proof of the estimates is reduced to
the proof of the analogous estimates for T" substituting 7Ty .
When 0 < r < 1/2, the estimates hold true because 'P*®(z,y) is a pseudo-
differential operator of order (—p) on X and for general » > 0 by nothing that it

has moreover the transmission property relative to every relatively compact open
subset of X with a smooth boundary (cf. [ReSz], 2.2.2 and 2.3.2.4). O

Remark 3.2.8. The lemma, together with the preceeding remark, implies that
Ty f € WP2(E)y) for every f € L?*(F|p). Indeed we can approximate f € L*(F|p)
by smooth sections with compact support in D in the L?-norm. By the jump
Lemma 3.2.5, (Ty f)~ and (Ty f)" agree with their derivatives up to order (p — 1)
on 0D when f is smooth with compact support in D and hence by continuity the
same is true when f € L*(F|p).
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PROPOSITION 3.2.9. For every u,v € WP»2(E|p), f € L*(Fp)

H;(Tyf,v) = / (f, Pv),dx,

D

H;,D(gyu,v) = / (PS(u), PS(v))zdx.
Y\D

PROOF. By integration by parts we obtain (cf. Lemma 1.1.6)

/D (f, Pv)ydx — / (P* f,v)pda =

D
(3.2.4)

p—1
= Z/ < *Fijv,tC;f >, ds for every f € WP’Q(F|D), v E Wp’Q(E|D)
‘= Jop
and analogously

(3.2.5) /Y |, (PSt) PS()ude = —; /8 <G BS(). CPS(W) >, ds =

~1
= —Z/ < (%p,Bj)v,'C;PS(u) >, ds for every u,v € WP2(E|p).
= Jop

Let u € WQp’Q(E|D>7 v e Wp’Q(E|D), and apply formula (3.2.4) for f = Pu.
Then we obtain, using (3.2.4) and (3.2.5)

p—1
Hf(u,v) = Z/ap < (%p,B;j)v,'CyPu—"C;PS(u) >, ds + /D(P*Pu,v)ydy.
7=0

Let f € D(F|p). Then we can substitute Ty f for u in the formula above, to
obtain

H;f(Tyf, U) = /D(P*PTyf, v)ydy+

‘f‘Z/ < *FijU,tC;P(Tyf)_ — th*P(Tyf>+ >y ds.

By Remark 3.2.6, Ty f € W??(E|p) and thus the second summand in the right
hand side of the last equality equals to zero. Because

P*PTy f(x) = P*f(z) (z € D),
we get

HP (Ty f,0) = /D (P*f,v0)ydy = /D (f, Pv),dy.

Since D(F|p) is dense in L?(F|p), this formula holds for every v € WP2(E|p)
and every f € L*(Fp).
Finally, (3.1.2) implies that

H;,D(gyu,v) = Hf(u — Ty Pu,v) = / (PS(u), PS(v))ydy. O
Y\D
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LEMMA 3.2.10. For every u € W™2(E|p) (m > p)
u(x),z € D,

(Ty Pu)() + (Ty PS(u))(x) = { R

PROOF. Since Y C X, Theorem 1.1.7 implies that
—/ Gp("P*(y)@(2,y), S(u)(y)) +/ <P (y)@(2,y), PS(u)(y) >y dy =
a(Y\D) Y\D
{ S(u)(z),z € Y\D,
L o,ze x\(Y\D).
On the other hand, if v = ® — &y then for every fixed point x € Y the integrals
[ GrCP wn@) Sw) and [ <P, PS)) >y dy
a(Y\D) Y\D
are well defined. Then, since *A(y)y(z,y) = 0 for (z,y) € Y x Y, Stokes’ formula
yields for z € Y

- / Gr(*P*(y)y (2, ), S(u)(y)) + / <P (y)y(z, ), PS(u)(y) >y dy = oI
o(Y\D) Y\D

Therefore, since 8;“1(]”) =0on 9Y

0,z € D,
326)  (TyPS)(a) - (GrS(u)) = { e e D,

Finally, (Bju)sp = (B;S(u))jap by definition, hence Gyu = Gy S(u). Now
adding (3.1.2) and (3.2.6) we obtain the statement. [J

LEMMA 3.2.11. The Hilbert spaces SX°*(D), Sx*(Y\D), EBf;é Wm_j_l/Q’Q(Fj|8D)I
are topologically isomorphic.

PrROOF. Lemma 3.2.2 implies that for every @u; € @Wm_j_l/Q’Q(Fjw[)) there

exist (unique) solutions u € SX"*(D) and S(u) € gZL’Q(Y\E) of the interior and
exterior Dirichlet problems. Therefore, in order to prove the statement of the lemma
it is sufficient to prove existence of constants ¢; > 0 (1 < i < 4) such that for every
@Uj c @Wm—j—l/Z,Z(FjaD)

p—1
ClHUHIQ/Vm’Z(E‘D) < Z ||Uj||%/vmfj—1/2,2(pj‘w) < CQHUH%/VWZ(EW)
j=0

p—1
(3:27) sl S)3mamyn ) < D 513 s sr2gr ) < AlSE@ maco .
j=0

The existence of the constants cs, ¢4 follows from the continuity of the restriction
maps
- ,2 —j—1/2,2
R™: SHD) — @W™ I TVRE(F )

RY: SRAY\D) — eW™ 7 V22(Fy )

where R™u = @®(Bju)|sp, RTS(u) = &(B;S(u))sp (see [EgSb], p.120). Since
R, RT are one-to-one (see Lemma 3.2.2), the existence of constants ¢y, cg follows
from the open mapping theorem. [
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PROPOSITION 3.2.12. The topologies induced in WP2(E\p) by HE(.,.) and by
the standard scalar product are equivalent.

PROOF. Since the coefficients of P are C*°(Y)- functions then there are con-
stants cs, cg > 0 such that for every u € W?2(E|p)

(Pu, Pu)y <5 ¥ (D%, Du)y, (PS(u), PS(w)), <cs »  (DS(u),DS(u)),.
la|<p la|<p
On the other hand, Lemma 3.2.11 (see (3.2. 7)) implies that for every u € WP2(E,p),
we have ”SW)”IQ/VP»?(EY\B) < (c3)7 1 Zp [ —— 2(Fy )" Then, since the
restriction mapping R~ (see proof of Lemma 3.2.11) is continuous, we have ||S ()3, 2 (B, SI

cz(c3)—1Hu”%Vp,2(E‘D). Hence

Hy (u,u) < (e5 + cocz(ca) ™) [ullfynap p)-
Conversely, Lemmata 3.2.7 and 3.2.10 imply that
/2 ullfyeor ) < N1y Pulliyezs,,) + 1Ty PS@) e g, <

< AO1Pul3a () + AOIPS@) sy, oy = (O HE (),
which was to be proved. [

In the following theorem 5%2(5/\3) stands for the subspace of W?2(E|p) which
consists of functions u € W?2(E|p) such that PS(u) =0 in (Y\D).

THEOREM 3.2.13. In the strong operator topology in Wp’Q(E|D)
lim GY = TI(S52(D)),

lim (Ty P)” = I1(S%*(Y\D)).

PROOF. First, Propositions 3.2.9 and 3.2.12 imply that (3.1.A) and (3.1.B) hold
for the Hermitian H;,D(., .) defined in (3.2.2) and the operators Gy, Ty P. Second,
Proposition 3.2.9 implies that kerTy P = S%Q(D). Third, Proposition 3.2.9, (3.1.2)
and Lemma 3.2.10 imply that Gyu = 0 if and only if S(u) € S%*(Y\D). Hence the
theorem follows from Theorem 3.1.2. [J

Remark 3.2.14. Let the operator P satisfy the so-called Uniqueness Condition
in the small on X, i.e. Pu =0 in a domain D C X and v = 0 in an open subset
of D imply v = 0 in D. Then, if 9D is connected, the Uniqueness Theorem for
the Cauchy problem for systems with injective symbols (see [ShT2], Theorem 2.8),
implies that g%Q(Y\ﬁ) = Wy ’2(E| p). For instance, the Uniqueness Condition
holds if the coefficients of the operator P are real analytic.

Remark 3.2.15. Lemmata 3.2.7, 3.2.9 and 3.2.12. implies that the operator
Ty : LQ(ﬂD) — WP’Q(E‘D) is the adjont operator (in the sence of Hilbert Spaces
Theory) to the operator P : W??(E|p) — L*(F|p) with respect to the scalar
product H'(.,.) in W»?2(E,p) and the standard scalar product in L*(Fp).

Though we can not constract such a scalar product in Wm’Q(E| p) in general, we

will do it for SZ:Q(E‘ Br) and a matrix factorization P of the Laplace operator A,
in R™ in §3.8. &
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§3.3. Solvability conditions for the equation Pu = f

In this section we will use Theorem 3.2.13 to investigate solvability of equation
Pu = f. In particular, when Pu = f is solvable we will obtain an expression of the
solution by means of a series that can be computed from the data.

Let P € do,(E — F) be an elliptic operator of order p, as in §§3.1, 3.2. We
formulate now

PrROBLEM 3.3.1. Letr > 0, 0 < m < p+r, and f € W”’Q(F‘D) be a given
section. It is required to find a section u € Wm’Q(E‘D) such that Pu = f in D.

We denote by Ry the series
Ry =) GyTy.
pn=0

For every r > 0 we set

domRY" ={g € L*(F\p) : Ryg converges in the WP?(E|p) — norm,
and P(Ryg) € W"™2(F\p)}.

Then Ry defines a linear operator Ry : domRY" — WP?2(E,p). This series will
play an essential role in our investigation of equation Pu = f.

PROPOSITION 3.3.2. Let (S%(D))* be the orthogonal complement of the sub-
space SB*(D) in WP2(E,p) with respect to HF (-, ). Then Im(Rgf’o)) = (S%Q(D))L.I

Proor. If f € dongf’O) then Ry f € WPVQ(E|D), and, since Gy is continuous
(see Proposition 3.1.1),

(33.1)  GyRyf=Gy lim > Gy f = Tim > G Ty f =Ry f —Tv f.
pn=0 pu=0

Therefore
v—1

(3.3.2) GYRyf=Ryf—) GYTvf.
pn=0

Passing to the limit for ¥ — oo in (3.3.2) we obtain that lim, .. G} Ry f = Ry f —
Ry f =0, ie. II(S%*(D))Ry f = 0 and therefore Ry f € (S%*(D))*.
Conversely, if u € (S%%(D))* then (3.1.4) and Theorem 3.2.13 imply that

u = Ry Pu. By Proposition 3.1.1 and Corollary 3.1.3 we have Pu € dongf’O).

Therefore (S%2(D))* ¢ Im(RPY). O

In particular Proposition 3.3.2 implies that Im(Rgf’r)) C (S%*(D))*.

By formula (3.1.4) the series Ry defines the left inverse of P on (S%Q(D))L.
In the following proposition we find a condition for Ry to be also a right inverse
operator of P.
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PROPOSITION 3.3.3. ker R =0 if and only if PRY") = Id

(p,r) -
|domRyY

PROOF. If f € domR¥") then Ry f € WP2(Ep) and PRy f € domR{"" by
(3.1.4). Because Rgf’r) is a left inverse of P on (S%*(D))* and, due to Proposition
3.3.2, Ingf)’T) C (8%2(D))*, we obtain Rgf’T)PRgf’r) = Rgf’r). From this identity
we deduce that PR%? SRR d| dom R if Rgf) ™) is injective, while the converse
statement is obvious. [

PROPOSITION 3.3.4. ker R = ker Ty N domR{™ (r > 0).

PRrOOF. Clearly ker Ty C ker Rgf) ") The opposite inclusion follows from (3.3.1).
0

The following theorem is rather trivial because we have proved in §3.2 that the
operator Ty : L?(F|p) — W?2(E|p) is the adjoint operator (in the sense of Hilbert
Spaces Theory) to the operator P : WP2(E p) — L*(Fjp) with respect to the
scalar product HF(.,.) in W?2(E|p) and the standard scalar product in L*(F|p)
(see Remark 3.2.15).

THEOREM 3.3.5. Let r >0, m =p and f € W"?(Fp). Then Problem 3.5.1 is
solvable if and only if

(1) f C domRY";

(2) [p(g, fadz =0 for every g € ker Ty NW"2(F|p).

PrROOF. Necessity. Let Problem 3.3.1 be solvable. Then Proposition 3.1.3 and
Theorem 3.2.13 imply that Pu = PRy Pu for v € WP?(E|p), i.e, (1) holds. On

the other hand, due to Proposition 3.2.9, for every g € LQ(F|D) we have:

/ (9, f)oda = / (9, Pu)ode = HE (Tyg, ),
D D

i.e. (2) holds.
Sufficiency. Since, under the hypothesis of the theorem, Ry f € Wp’Q(F| D), by
Proposition 3.3.2

(333) Ry f = VII_)II;O M{;Ryf + Ry PRy f = Ry PRy f.

In particular, (f — PRy f) € ker Ry NW"™2(Fp), and, due to Proposition 3.3.4,

(f—PRy f) € ker TyﬂWs’q(E|D)r’2(F’|D>. On the other hand, using the hypothesis
of the theorem, we conclude that

/D(f_PRYfaf—PRyf)xd:E:O.

Therefore f = PRy f, i.e. Problem 3.3.1 is solvable. [

Let us assume now that P is included into some elliptic complex of differential
operators on X:

(3.3.4) o=(EB) L o=(F) L5 0=(6)
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for a trivial vector bundle G = X x C! and P! € dop, (F — G). The assumptions
mean that
P'oP =0

and that

UP(P)(QZ,C) UP1 (Pl)(m7<)

is an exact sequence for every z € X and ¢ € R™\{0}. According to [Sa] (cf. also
[AnNa]) this is possible under rather general assumptions on P.
Then the condition P! f = 0 is necessary in order that Problem 3.3.1 be solvable.
Let, as before, { B; }?;S be a Dirichlet system of order (p—1) on 9D, {C; }?;S be

the Dirichlet system associated to {Bj}g»’;é as in Lemma 1.1.6, and let, for » > 0,
H"%(D) = {g € WT’Q(F]D) such that P*g =0, P'g =0 in D, weakly satisfying I

the boundary conditions (tC;g)WD =0,0<j<p-1}.

We call the $™2(D) harmonic spaces (for complex (3.3.4)). By the ellipticity as-
sumptions, (D) C C*°(Fp). It is not difficult to show that for the Dolbeault
complex this definition of the harmonic space $%2(D) is equivalent to the one given
in [Kohn] (see also [H61)).

Let us denote by M»#(D) the set of all f € W"?(Fp) for which Problem 3.3.1
is solvable:

N2(D) ={f € W"2(F|p) : there exists a section u € W™?(E|p)
such that Pu = f in D}.

We obtain:

PROPOSITION 3.3.6. We have

(1) M2(D) € SFE(D) (m > 0);

(2) fD(g, f)edx =0 for every f € M52(D) and every g € H™2(D) (m > p);
(3) M2(D) C domRYy:" (m > p);

(4) ker Ty NN2(D) =0 (m > p).

PrOOF. (1) is trivial, because (3.3.4) is a complex; and we have proved that
(3) holds in Theorem 3.3.5. To prove (2), we fix f € M"2(D) and a section u €
W™2(E|p) such that Pu= f in D.

For e > 0 weset D. = {z € D : dist(x,0D) > €}. Since the differential
complex (3.3.4) is elliptic, H™2(D) C C*(F|p). Hence, for every g € H"?(D), we
have:

[ @110 = [ (0. Pusdo =ty [ (9. Pu)sdo

D e—0 DS

= lim (/ (P*g,u)dz —/ Gp*(*Eu,g)xdac) =
=0 \Jp. aD.

p—1
= gi_r)r(l)Z/aD < (%p,Bju),'C5g >, ds = 0.
Jj=0 €
Therefore (2) holds.
Finally, if f € ker Ty N 9N:2(D) then (due to Proposition 3.3.4) f € ker R} N
N"2(D). Therefore 0 = PRy f = f. O
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THEOREM 3.3.7. Letr >0, m=p and [ € WT’Q(F|D). Then Problem 3.3.1 is
solvable if and only if

(1) f e Sp¥(D)NdomRy";
(2) [plg, fadz =0 for every g € H7?(D).

PrROOF. The necessity follows from Proposition 3.3.6. In order to prove the
converse statement we will use the following lemma.

LEMMA 3.3.8. $"2(D) = ker Ty N Si(D) (r > 0).

PROOF. Let f € $™*(D). Then f € C*°(F|p). But for every f € kerP* N
C>®(Fp) N L*(Fp) and = € Y\@D we have:

Ty f(z) = /D <'P*(y)®y (z,y), f(y) >y dy =lim [ <'P*(y)®y(x,y), f(y) >, dy =|

e—0 Dg

p—1
(3.3.5) = lim /a)D Z <'Bj(y)®y (z,y),'C; f(y) >y ds.

£ j:O

Therefore, since the weak boundary values (‘C7 f)|ap equal to zero (0 < j < p—1),
the last limit in (3.3.5) is equal to zero.

Let us prove now the opposite inclusion. Since ®y is a bilateral fundamental
solution of the operator P*P in Y then ®y (z,y) = ®y (y,z) is a bilateral funda-
mental solution of the operator *(P*P) on Y. In particular, for every v € D(E|*D)
we have

v(y) = /D < ®y(z,y), (P*P)(z)v(z) >, dr.

For every given section f € L*(F|p) we can find a sequence {fn} C C(Fp)

such that limy .o fy = f in the L2(F|D)— norm. Assuime moreover that f €
ker Ty N W"™?(F|p). Then, for every v € D(E/;) we have

/D <'P*(y)v(y), f(y) >, dy = Jim <'P*(y)v(y), fn(y) >y dy =

—)OOD

—Jm [ <) [ <Oy @), (PP @)ole) 2 dn fnl) >y dy =
D D

N—o0
x

= lim < Ty fn(x),"(P*P)(x)v(x) >, dx.
N—oo Jp

By Lemma 3.2.7, Ty : L?*(Fjp) — W?2(E|p) is continuous and therefore {T'fx}
converges in the W?2(E|p)-norm to Ty f = 0. This shows that

/D < P*(y)uy). f(y) >y dy = 0 for cvery v € D(Fp).

Hence P*f = P'f = 0if f € kerTy N S;f(D). Note that regularity theorem for
elliptic systems gives in particular ker 7y N S;;f(D) C C*(F|p).
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To complete the proof, we only need to show that (in the weak sense) (*C5 f)jap =|j
OondD (0<j<p-—1)for fe€kerTy N S;?(D). To this aim, we prove that

lim < v(j),tC;‘f(y) >, ds =0
e—0 8D5

for every v0) € C  ( FY).

comp

Let v19) € Coomp(F}). Then we fix a domain  with D € Q € Y, and find a

section v € D(E[,) such that 'Bjv = vY) on dD, and *Bfv = 0 on OD, if i # j
(see Lemma 1.1.5). Again we use representation formula:

v(y) = /Q < @y (z,y), (P*P)(z)v(z) >, d.

Since P*f = 0 and f € C*°(F|p), arguing as before we have

lim <v(j),tC;f( ) >y ds—hm/ Z<tB* "Crfy) >, ds =
¢=0Jsp. dD. =y

= lim <'P*v,f>,dy= / <'P*,f>,dy=
e—0 Dg D

= lim < Ty fn(z),"(P*P)(z)v(z) >, dz.

N—o0 (9]

Lemma 3.2.7 implies that limy_..c(Ty fn) o converges in W??(Fq) to (Ty f)|q-
Due to Proposition 3.2.1 and Remark 3.2.8, Ty f = 0 in D implies Ty f =0 in Y.
Therefore

lim < v, 'C5 fy) >y ds = 0.
e—0 (9D5

The proof of the lemma is complete. [

Now we turn to the proof of Theorem 3.3.7. Using foormula (3.3.3), the hypoth-
esis of the theorem we see (as in the proof of Theorem 3.3.5) that (f — PRy f) €
ker RY"NW"2(Fp). Now, due to Proposition 3.3.4, (f— PRy f) € ker Ty NS} (D).

On the other hand, using Lemma 3.3.8 and the hypothesis of the theorem, we con-
clude that

/(f_PRvaf_PRYf>xd$:0
D
Therefore f = PRy f, i.e. Problem 3.3.1 is solvable. [

As one can see from the proof of Theorems 3.3.5 and 3.3.7, if the equation Pu = f
is solvable in W?2(E|p) then we obtain a formula for a solution of the equation:

u=Ryf=> GyIvf.
v=0

In the case where P = 0 and Gy is the Martinelli- Bochner integral such a formula
was obtained by Romanov [Rom2].
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We conjecture that when the Poincare lemma (local solvability) is valid for an el-
liptic complex, a solution in W?2(E,p) can be found for every datum f in W?2(F|p)
satisfying the integrability conditions. If this is the case, the formula above pro-
duces rather explicitely a way to obtain a solution by successive approximations.

Remark 3.3.9. Proposition 3.3.2 and Theorem 3.2.13 imply that the solution
u = Ry f of Problem 3.3.1 belongs to (S%*(D))* where (S%%(D))" is the orthog-
onal (with respect to H/['(.,.)) complement of SP3(D) in W?P2(E|p), and is the
unique solution belonging to this subspace.

We note that the general term Gi-Ty f of the series Ry f is infinitesimal in
WP2(Ep) for every f € L?(Fp). This is a consequence of the theorem on it-
erations.

PROPOSITION 3.3.10. For every f € L*(Fp), lim,_o Gy Ty f = 0 in the WP2(Ep)|j
norm, i.e. Ty f € (S%*(D))*.

PRroor. It follows from Proposition 3.2.9 that

HZ})D(Tyf,v) = /D(f, Pv),dx =0,

if ve S%*(D). O
We also have

PROPOSITION 3.3.11. Let f € L*(F\p). Then a necessary and sufficient condi-
tion for the convergence of the series Ry in Wp’Q(E|D) is the convergence of the
series

(3.3.6) D NGETY ffvve(m -
pn=0

PROOF. Since the scalar product Hzf (.,.) is equivalent to the usual one in
WP2(E p) the convergence of the series (3.3.6) is equivalent to that of the series

> HI(GYTy £, G4 Ty f).
pn=0

Then the statement follows because Gy is non negative and self-adjoint with respect
to the scalar product HF'(-,-). O

x

§3.4. On the Poincare Lemma for elliptic differential complexes

We investigate now conditions for the vanishing of the cohomology groups
r T,2 r,
H(W"*(Fip)) = Spi(D)/9,*(D)

of the complex (3.3.4).
From Theorem 3.3.7 and Proposition 3.3.6 of the previous section we have
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COROLLARY 3.4.1. H(W"?(Fp)) =0 (r > 0) if and only if

(1) S;;’?(D) C domRY";

(2) H™2(D) = 0.

Remark 3.4.2. We note that conditions (1) and (2) of Corollary 3.4.1 are ap-
plied not only to the domain D but also to the compatibility operator P'. Indeed,
the ellipticity of the complex does not guarantee that the P! is the right compati-
bility operator. For example, the complex

0 — C=(A%) 2 0oo(A2) 224, oo (pl) L 0

0
in R?, with d° = (‘9§1 >, d' = (2 -9 and the Laplace operator As, is

— 8—3327 T 81}1
ox
elliptic. However the Poincaré Lemma is not valid for this complex.

Let us clarify the conditions in Corollary 3.4.1.

PROPOSITION 3.4.3. S;;’?(D) C domRY" if and only if the natural map i :
9H™2(D) — HW™*(F\p)) is bijective.

PRrOOF. It follows from statement (4) of Proposition 3.3.6, that the natural map
i:kerTy N S;f(D) — H(W™2(F|p)) is always injective.

Assume now that S}f(D) C dom,Ry. Then formula (3.3.3) and Proposition
3.3.4 imply that, for every f € S;f(D), the section (f — PRy f) belongs to ker Ty N
S;;?(D). Obviously, (f — PRy f) belongs to the same cohomology class as f. By
Lemma 3.3.8, H™2?(D) = ker Ty N S;;’?(D). Then the map ¢ is surjective and, due
to Proposition 3.3.6, is also injective.

On the other hand, if the natural map i : $™2(D) — H(W"™?(F|p)) is surjective
then, again using Lemma 3.3.8, for every f € S;;?(D), there exist sections f €
ker Ty N S;;?(D) and u € WP2(E|p) such that f = f + Pu. In particular, due
to Proposition 3.3.4, we obtain that Ry f = Ry(f + Pu) = Ry Pu. Now using
Corollary 3.1.3 we conclude that the series Ry Pu converges in the W#?2(Ep)-
norm. Hence Ry (f + Pu) also converges in W?2(E|p)-norm. Therefore, since
PRy f=PRyPu=Puand Pu=f—f € W™2(F|p), we obtain that f € domR%".
U

The triviality of the cohomology group H (W"VQ(F| p)), implies, in particular,
that the range Im(PP") of the map PP" : WP2(E|p) — W"?(Fp) is closed in
WT’Q(F| p). In the following statement Im(PP:") stands for the closure of the range
Im(PP") in W™2(Fp).

PROPOSITION 3.4.4. The range Im(PP") is closed if and only if Im(PPT) C
domRY" (r > 0).

PROOF. Let f € domRY:". Then f — PRy f belongs to ker Ry by (3.3.3). Since
ker Ry = ker Ty by Proposition 3.3.4, we obtain that domRY:" = ker Ty @& Im(PP").

If we assume that Im(PP") C domRY:" we obtain a sum decomposition

(3.4.1) Im(Prr) = (ker Ty N Im(PP7)) & Im(PP").
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On the other hand, if f € (kerTy N Im(PP") then there exists a sequence
{uy} € WP2(E|p) such that limy_.oc Puy = f in the L?(F|p)-norm. Hence, due
to Proposition 3.2.9,

(3.4.2) £ Z2(m ) = Nligloo/D(f, Puy)zdz = lim H] (Ty f,un) =0.

Therefore
(ker Ty N Im(PP7)) =0

and, by (3.4.1), the range Im(PP") is closed.
Conversely, by (3) in Proposition 3.3.6 we have Im(PP") = M»?(D) C domRY"
and therefore the conclusion is obviously necessary. [

Decomposition (3.4.1) becomes clearer if we remember that Ty = P* where
P* . L*(Fp) — WP??(E|p) is the adjoint (in the sense of Hilbert spaces ) of
the operator P with respect to the scalar product HF(.,.) in W??(Ep) and the
standard one in L?(Fp) (see Remark 3.2.15).

Using the integrals Ty and Gy we obtain simpler conditions for the first coho-
mology group of the complex (3.3.4) to be trivial in the case r = 0 and m = p.
This is the case where solutions can be obtained with maximal global regularity.
This applies for instance to the de Rham complex, but does not to the Dolbeault
complex (see Example 3.6.4).

To simplify notations we will write Im(P) instead of I'm(PP:°).

PROPOSITION 3.4.5. H(L?*(Fp)) = 0 if and only if

(1) the range Im(P) of the map P : WP2(E p) — L*(F|p) is closed in L*>(F|p);

(2) $%2(D) = 0.

PROOF. Necessity. Let H(L*(Fp)) = 0 then S%f(D) = Im(P). Hence, since
Sg,’f (D) is a closed subspace of L?(F|p), Im(P) is closed. The necessity of condition
(2) of the theorem follows from Proposition 3.3.6.

Sufficiency. Let the range Im(P) of the map P : W»2(E|p) — L*(F|p) be closed
in L*(F|p). Then the continuous map

P: (S33(D))* — Im(P)

is one-to-one. Now, since Im(P) and (S%*(D))"') are closed subspaces of L*(Fp)
and Wp’Q(E| p) respectively, the open map theorem implies that there exists a
positive constant ¢ such that

”U”WP’Z(E‘D) S CHPUHLZ(F\D)

for every v € (S%7%(D))™L).
Therefore the Hermitian form

7P
H, (u,v) = /D(Pu,Pv)mdx

is a scalar product on (S%*(D))*; and the topology induced in (S%7(D))+ by this
scalar product is equivalent to the original one.
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Let f be a section in S%f(D). Then the integral
| G.Pwds e (5300 )

defines a continuous linear functional on (S%7(D))+). Now, using Riesz represen-
tation theorem, we conclude that there exists u € (S%*(D))* such that

(3.4.3) /D (f, Pv)gda = / (Pu, Pv),dz

D

for every v € (S%Q(D))i. But then (3.4.3) holds for every v € WP2(E|p).
Furthermore, since for every w € Cg°(F]p) the section (¥ z'w) belongs to Wp’Q(E|D),I
we have

/ <'P*w, f >, dr = / (f, P(x 3 w))zdz = 0,
D D

ie. P*(f — Pu) =0in D. Thus, since f € S%f(D), we conclude that (f — Pu) €
kerP' Nker P* N L*(F|p) C C=(Fp).

Finally, if we prove that the weak boundary values (*C;(f — Pu))sp = 0 then
(f — Pu) € $°2(D) and, due to condition (2) of the theorem, Pu = f in D.

To this aim we fix a section v0) € Coomp(F}) and find a section v € D(El%)

such that ‘Biv = v on 9D, and ‘Bfv =0 on D, if i # j (see Lemma 1.1.5). Tt
is clear that (x5'v) € W?2(E|p). Therefore, using (3.4.3) we obtain that

lim <v(j),t0;(f—Pu) >, ds =
e—0 8DE

p—1
zlim/ <'Bfv,'CI(f — Pu) >, ds =
B> -,

e—0 ‘
€ =0

= [ <Pt - Puy sy dy = [ (5= P PO o)y =0,
D D

The proof of the theorem is complete. [
COROLLARY 3.4.6. H(L*(F|p)) = 0 if and only if
(1) Im(P) C domR%°;
(2) 92*(D) =0.
Proor. It follows form Propositions 3.4.4 and 3.4.5. [

THEOREM 3.4.7. The following conditions are equivalent:
(1) H(L*(Fp)) = 0;
(2) there exists a constant C > 0 such that for every g € S%f(D)

l9llz2(r ) < CllTy gllwez(gp);
. 0,2
(3) there exists a constant C > 0 such that for every g € Spi (D)

l9llz2(r ) < ClIPTy gl L2(ry)-
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PrOOF. Let H(L*(F|p)) = 0. Then S} (D) = Im(P) = Im(P). Hence, be-
cause Ty : L?(F|p) — WP?2(E|p) is the adjoint (in the sense of Hilbert spaces ) of
the operator P with respect to the scalar product HF(.,.) in W??(Ep) and the
standard one in L?(F|p) (see Remark 3.15), the ranges of P and Ty are closed (see,
for example, [H61], Theorem 1.1.1), i.e. statement (2) holds.

If (2) holds then the range Im(7y ) is closed. Therefore, from Remark 3.2.15 and
Theorem 1.1.1 of [H61], the range Im(P) is closed. Moreover (2) and Lemma 3.3.8
imply that $%2(D) = 0, i.e., due to Proposition 3.4.5, condition (1) is satisfied.

Finally, Lemmata 3.2.7 and 3.2.5 imply that S(Tyg) = (Tyg)". In particular
this means that

H] (Tyg,Tyg) = / (PTyg, PTyg)zdz = | PTygl12(p,)-
y

Therefore Proposition 3.2.12 implies that (2) and (3) are equivalent. [

EXAMPLE 3.4.8. Let {E?, P’} be a short elliptic Hilbert complex of operators
with constant coefficients:

0 — c=(E°) L5 o= (EY) L5 0= (E?) — 0

(see [T5], [AnNa]). Then, for any domaind D with connected boundary 0D € C*°,
H™2(D) =0 (r > 0).

Indeed, since the complex is elliptic, P! is an operator with surjective symbol.
Then, according to [T6], for a section f € 5%12 (D) and a convex domain G (with
D € G € R") one can find a sequence {fy} C COO(E‘lG)ﬂSpl(G) such that fy — f
in the L?(E[},)-norm. Because G is convex and {E’, P'} is the complex of Hilbert,
there exist sections uy € CO"(E‘OG) with Puy = fn in G. Hence f = limy_ o Puy
in the L?(E|';,)-norm. Now, arguing as in the proof of Proposition 3.4.4 (see (3.4.2)),
we obtain $°2?(D) = 0.

Since H™2?(D) C $H°2(D), we conclude that $™?(D) = 0.

In particular, f € domRY" N Sp1(D) implies the solvability of Problem 3.3.1 (cf.
[Rom2] for the Cauchy-Riemann system in C?).

e

63.5. Applications to a P- Neumann problem

In this section we show how Theorem 3.2.13 can be used to study a P- Neumann
problem associated to elliptic differential operator P € do,(E — F') (see also §3.8).

As in §1.1, {B; ?;S is a Dirichlet system of order (p — 1) on 9D and {Cj}g;é
the one which is associated to {B; }f;é as in Lemma 1.1.6.

PROBLEM 3.5.1. Let r > 0 and v; € W=PHH/22(F, 55) (0 < j <p—1) be
given sections. We want to find 1 € WP2(E|p) such that

P*Py=0in D,
'CiPY=1vjon 0D (0<j<p—1),
(P) € WH2(Fip).
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The equation P*Py = 0 in D has to be understood in the sense of distributions,
while the boundary values are intended in the variational sense :

(3.5.1)

p—1
/E)D Z < (xp;)Bjv,vj >, ds(y) = /D(Pw,Pv)ydy for every v € COO(E@).
§=0

In particular we obtain

PROPOSITION 3.5.2. A necessary condition in order that Problem 3.5.1 be solv-
able for given 1, € W”_p+j+1/2’2(Fj|aD) (0<j<p-—1) isthat

p—1
(3.5.2) / Z < (*F].)ij,ij >, ds(y) =0 for every v € S%Q(D).
oD .
7=0

PROOF. Indeed, because C>°(Ep) is dense in W?2(E|p), formula (3.5.1) ex-
tends by continuity to v € W?»2(E|p). O

PROPOSITION 3.5.3. Let ¢; = 0 (0 < j < p—1). Then ¢p € WP2(Ep) is a
solution of Problem 3.5.1 if and only if ¢ € S%Q(D).

PrOOF. Obviously, a section 1 € S%Q(D) is a solution of Problem 3.5.1 with
;=0 (0 <j <p-—1). Conversely, if 9 is a solution of Problem 3.5.1 with ¢); =0
(0 <j <p—1) then Ty Py = 0. Hence ¢ = Gy b = lim,, oo M¥9), i.e. 3 € S%*(D).
]

The operator P*P is a elliptic with C'*° coefficients, and the ranks of the symbols
of the boundary operators (tC]’?‘) are maximal in a neighbourhood of 0D. Never-

theless, since, in general, the space S%Q(D) is not finite dimensional, Proposition
3.5.3 implies that the boundary value Problem 3.5.1 may be not elliptic.
In the following theorem we set

Ty (o) = [ 3 < Bi)®am).byly) >, dsto)
j=0

THEOREM 3.5.4. Problem 3.5.1 is solvable if and only if the series ZZOZO gﬁf{/(@%)l
converges in the WP?(E|p)-norm and P~ g{ﬁﬁ(@lbj) e W"3(Fip).

PROOF. Let Problem 3.5.1 be solvable and let ¢» € W2(E|p) be a solution.
Then Ty (@vj)) = Ty P, and, due to Theorem 3.2.13, the series Ry Py = ZZOZO g)’ﬁﬁ(@d)j)l
converges in the W#?(E|p)-norm. Moreover, by Theorem 3.2.13, P 377 GLTy (0);) :I
P'QZJ S WT’Q(F|D).

Conversely, assume that the series 377 GLTy (@) converges in the WP2(E, D)-I
norm, and that P Y- 2, Gy Ty (®¢;) € W7™2(F|p). Let us we set ¢) = > o gﬁTy(GB@Dj).I
Then P*P = 0 in D. Hence to prove that i is a solution of Problem 3.5.1 we
need only to prove only that tCJ’FPw =1;ondD (0<j<p-1).
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We note now that

Oy = Gy Z g{ﬁﬁf{@% Z gy TY (@) T;(@l/)j) =1 — ﬁ(@¢j>~

n=0

Hence we obtain, using (3.1.2) and Stokes’ formula :
Ty (®;) = Ty Py = Ty (&'C*Py) in Y.
Finally (1.3.5) implies that
(1 —'C; P)op = ("C; PTy (®(1h; — 'C; PY))7)jop—

~('C;PTy (2 — 'C;PY)) D)jop = 0.
Theorem 3.5.4 is proved. [

PROPOSITION 3.5.5. Let ¢, € W‘p+j+1/2’2(Fj|3D) (0<j<p-—1). If Problem
3.5.1 is solvable then the series

)= (Gy) Ty (an;),

converging in the WP2(E|p)-norm, is the (unique) solution of Problem 3.5.1 be-
longing to (SP2(D))*.

PROOF. See the proof of Theorem 3.5.4. [

In the case where P = 0 (the Cauchy-Riemann system) in C" such a formula
was obtained by Kytmanov (see [Ky], p.177). For the matrix factorizations of the
Laplace operator see §3.8.

In the remaining part of this section we will show how the P-Neumann problem
3.5.1 connects to the solvability of the equation Pu = f and to the closedness of
the image of the operator P.

Let us first investigate criterions for f € domRY" (see Theorem 3.3.7). To this
purpose we consider the following problem.

PROBLEM 3.5.6. Given a section v € (SP2(D))-NW™P2(E|p), find a section
¢ € WP2(E|p) such that
{ Typcp =,
(Pp) € W™2(Fip).

THEOREM 3.5.7. Let f € W™?(F|p) (r > 0). The following conditions are
equivalent:

(1) f € domRY";
2) for every v € S¥*(D) we have
A

flo dx(H,) (ExTy f,v))

T—x < 00,
dEx (T r
P2 5 € w3 (Fip);

(3) The P-Neumann Problem 3.5.1 is solvable for {¢; = (*C;P(Ty f)*)jap}0<j<p—1)
(4) Problem 3.5.6 is solvable for v =Ty f.
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PROOF. (1) < (2). The statement follows from the following chain of equalities:

Zgy Tyf) = lim Z/ NAEN(Ty f) =

v—1 v
—dim [ > NAEN(Ty f) = lim (L= W)AENTY )
0, _

00 v—oo [ 1—A

(1) & (3). Lemma 3.2.10 and Theorem 3.2.13 imply that

Ryf=> GYTyf=TyPTyf+> GYTyP(S(Tyf)) =

n=0 n=0

=Ty PTyf+ Y GYTyP(Ty [)*) =Ty PTv f + Y G4 Ty (&'C; P(Ty f)™).
n=0 pn=0

But this means that the series > 77 gﬁTNy(eBtC;‘P(Tyf)ﬂ converges in the WP’Q(E|D)—I
norm, and P Y77 o g)’ﬁﬁf(@tC’;P(Tyf)Jr) € W"2(F|p) if and only if f € domR}".
Therefore the statement follows from Theorem 3.5.4.

(1) & (4). Let f € domRy" then (3.3.3) implies that (f — PRy f) € kerTy N
W7™2(F|p), that is ¢ = Ry f, because ker Ty = ker RY" by Proposition 3.3.4.

Conversely, if (4) holds then Theorem 3.2.13 implies that the series Ry Py =
Ry f converges in the W??(E|p)-norm, and PRy f = PRy P = Py € W"?(Fp).
Therefore f € domRY".

The proof of Theorem 3.5.7 is complete. [J

Remark 3.5.8. We emphasize that the Neumann Problem 3.5.1 is the P-
Neumann problem associated with the differential complex { E*, P*} (see, for exam-
ple, [T5], p. 136) at step ¢ = 0. However, as a rule, in order to solve the equation
Pu = f, the P-Neumann problem was studied in the case i = 1.

PROPOSITION 3.5.9. Let u € SP2(D)* and ¢; = (*CyPS(u))jop (0 < j <
p — 1). Then the necessary condition (3.5.2) for the solvability of Problem 3.5.1
holds, i.e. for every v € Sf_—,’Q(D) we have

p—1
/ Z < (xp; Bjv,; >, ds(y) =
oD =5

PROOF. Indeed, formula (3.5) implies that

/a Z<*FBU¢g>de( /8 Z<*FthC*PS( )) >, ds(y) =

D] =0 D] =0
_ / (PS(u), PS(0)),dy = —HT (u,v) = 0
Y\D

for every v € S%*(D). O

Because S(Ty f) = (Ty f)t, Propositions 3.3.10 and 3.5.9 imply that condition
(3.5.2) bholds for ;= ({C3 P(Ty ) V)ap (0<j < p—1).

Now let us see the connectlon between the P-Neumann problem and the closed-
ness of the range of the operator P.
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PROPOSITION 3.5.10. Im(Ty) = Im(Ty P) = (S%*(D))*.

PROOF. Proposition 3.3.10 and Lemma 3.2.7 imply that Im(Ty) C (S%(D))*.
Because (S%%(D))* is a closed subspace of W?2(E\p), Im(TyP) C Im(Ty) C
(Sp*(D)*

Conversely, formula (3.1.2) and Corollary 3.1.3 imply that

v=>Y GyTyPv="> (Id—TyP)"Ty Py
v=0 vr=0

for every v € (S%%(D))*). Therefore (S%*(D))* C Im(Ty P) C Im(Ty). O

PROPOSITION 3.5.11. The range Im(Ty) is closed if and only if the range
Im(Ty P) is closed.

PrOOF. Let Im(Ty P) be closed. Then, due to Proposition 3.5.10,
(S%3(D))* = Im(Ty P) = Im(Ty P) C Im(Ty) C (S%*(D))*.

Hence the inclusions are equivalent and the range I'm(7Ty ) is closed.
Conversely, if the range Im(Ty) is closed then Proposition 3.4.7 and Theo-
rem 1.1.1 of [H61] imply that the range Im(P) is closed. Therefore Im(Ty P) =

Im(Ty P) because Ty is in this case a topological homomorphism. [

PROPOSITION 3.5.12. The range Im(P) is closed if and only if the P-Neumann
Problem 3.5.1 is solvable for all &; € @W ~PHIHL/22(F, 1) satisfying (3.5.2).

PROOF. Let ®v; € @W PHHT/22(F, 50, Then Ty ($1);) € WP2(E|p) (see
book [ReZs], 2.3.2.4). Moreover, if @1); satisfies (3.5.2) then, due to (1.3.5), we
have

p—1
H (Ty (@), v) = / Z < xp, Biv, 'CI PTy (&)~ — 'CF PTy (&) >, ds =
oD i—g

p—1
/ Y <xpBuw, >y ds =0
0

D i—o

for every v € S%?(D). That is, Ty(dv;) € (S%*(D)):. On the other hand,
if Im(P) is closed then, according to Propositions 3.4.7, 3.5.10, and 3.5.11, and
Theorem 1.1.1 of [H61] Im(Ty P) = (S%*(D))*. In particular it means that there
exists a section ¢ € WP2(E|p) such that Ty Py = Ty(@¢j). Therefore, from
Theorem 3.2.13 and Corollary 3.1.3, the series

Y GYTyPp = Gy Ty (ev);)
v=0 v=0

converges in the W??(E|p)-norm. Now using Theorem 3.5.4 we conclude that
Problem 3.5.1 is solvable.

Conversely, let v € (S%*(D))*. Then (*CxPS(v)jgp € W PHTY22(F;5p),
and, due to Proposition 3.5.9, (@thPS(v))WD satisfies (3.5.2). Hence, if Problem
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3.5.1 is solvable for all ®v; satisfying (3.5.2), there exists a section ¢ € SZ’Q(D)
such that ($'C5 Py)jap = (8'C;PS(v))sp- In particular, from Lemma 3.2.10, we
have

v =Ty Pv+ Ty PS(v) = Ty Pv + Ty (&'CI PS(v)) = Ty P(v + 9)).

Therefore Im(Ty P) = (S%*(D))*, i.e. ImTy P is closed, and, due to Proposi-
tions 3.4.7, 3.5.11 and Theorem 1.1.1 of [H61], Im(P) is closed. [

x

§3.6. Examples of applications to P-Neumann problems

Using Proposition 3.5.12 we can obtain a result on the solvability of the P-
Neumann Problem 3.5.1 in the case where P is determined elliptic.

COROLLARY 3.6.1. Let P be a determined elliptic operator in X such that the
operators P and P*P have bilateral fundamental solutions on X. Then Problem

8.5.1 is solvable for every @&y; € W PTIHV22(Fy 50 satisfying (3.5.2).

PROOF. According to Corollary 1.1.9, for every f € L?(F|p) there exist a
WP2(Ep) solution of the equation Pu = f. In particular, Im((P) is closed, and
therefore, the statement follows from Proposition 3.5.12. [J

We note that in Corollary 3.6.1 we obtain maximal Sobolev regularity for the
solutions of the boundary value Problem 3.5.1. However the nullspace of the prob-
lem may be not finite dimensional (see Proposition 3.5.3) and hence this may be
not an elliptic boundary value problem.

EXAMPLE 3.6.2. Let P = A be Laplace operator in R". Then P*P = A? and
hence the operators P and P* P have bilateral fundamental solutions in X.

Let D € R™ be a domain with C'"*°-smooth boundary 0D. As a Dirichlet system
on D we can take the system {By = 1, B; = 8%}. Then, by simple calculations,

the system {Cy = _5%701 = 1} is the system associated to {By = 1, By = E%} in
Lemma 1.1.6 Therefore Corollary 3.6.1 implies that the problem

A% =0in D,
—E%A@b =19 on 0D,

Ay = 1p1 on 0D,
Y € W22(D)

is solvable for all (complex valued) data 1 € W~3/22(9D), ¢, € W~1/22(9D)
satisfying

/ (Mﬂy)@ — (y)Z—Z(y)) ds(y) = 0 for every harmonic W*?(D)— function U.I
oD
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EXAMPLE 3.6.3. Let P be the Cauchy - Riemann system on the plane C! = R?,
ie. P= 8%1—1—\/—18%2. In the complex form with z = z14++v/—1x2,Z = 1 —v/— 122,
2o VT, = A - VTR we have P =22, P = 22
Then P*P = —A is the Laplace operator in R? and hence the operators P and
P* P have bilateral fundamental solutions on X.

Let D € R? be a domain with C*°-smooth boundary dD. As a Dirichlet system
on 0D we can take the system {By = 1}. Then, setting

{ p(z) = —dist(z,0D), x € D,
p(z) = dist(x,0D), x ¢ D,

the function p belongs to the class of functions defining the domain D (D = {z € X :
p(x) < 0}), |dp| = 2521(3%)2 = 1 in a neighbourhood of D and the system
{Cy = 2%} is the system associated to {By = 1} in Lemma 1.1.6. Therefore
Corollary 3.6.1 implies that the problem

—AY=01in D,

4829 — 4 on 9D,

v € WH2(D)

is solvable for all (complex valued) data 1) € W~1/22(9D), satisfying
Yo(y)v(y)ds(y) = 0 for every holomorphic W?(D) — function v.
oD
The problem above is nothing but the @ -Neumann problem for functions in C'.
Consider now situation where the operator P is overdetermined (elliptic).
EXAMPLE 3.6.4. Let P be the Cauchy - Riemann system in C" = R?" (n > 1),
0 0
e TV o
% i _éag” ) d 9 1.9 d
zj =y —Vltnyg, 57 = 5(a; tV-la5) s o = 2las — Volgg o) we

ie. P = . In the complex form with z; = z; + v —12,4;,

0 0
oz1 _ 921
have P =2 [ - (= 20), P* = =2 o (= 20). Then P*P = —A is the
o) 0
9z, 0zp

Laplace operator in R?” and hence the operator P*P has a bilateral fundamental
solution in X. However, due to the removability theorem for compact singularities
of holomorphic functions in C", the Cauchy-Riemann system in C" has no right
fundamental solution.

It is known that if the domain D is not pseudo-convex then the range I'm(P):
W12(D) — [L?(D)]™ may be not closed. But even in a strictly convex domain D
we can not achieve maximal global regularity for solutions of the equation du =
f e [L(D))".

Indeed, let D be the ball B(0, R) in C? with centre at 0 and radius 0 < R < oo.

0 _
Then f = ( 1 ) € [L*(D)]? and the function u = 72~ € L*(D) is a solution
R—Z1
of the equation du = f in D. Because
ou Z9

9z (R— 21)2 # L*(D)
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we conclude that u ¢ W2(D). B

Assume that there exists a function v € W12(D) satisfying v = f. Then
v = u+ h where h is a holomorphic L*-function in the ball D and £~ € L*(D).
Hence

0

v
|| ||L2(D) l@me—>0||

0 0

u 2
||L2(D ) ||8—zl||L2(D8)+

1 ou  Oh . 1 ou , Oh .

On the other hand,

v .
||L2(D ) — lzm5_>0(||

1 ou , Oh |

4 D. 621(821)

1 (R=e)*~|zf? ou , Oh /—1dz
= / / / a () 2 rdrdz; Ndz, =0
2v—1 Jizi<R—e zal=r 021 021" %2

because —Lg_; (g—zhl) are anti-holomorphic with respect to z; and hence

dzNdz =

Ou_ Oh dzs
/le|—7~ 8_a(a—,zl>g =0(0<r<R).

Therefore we obtain

ov 0

. oh
Ha—ZlHL%D) = llme—@(”

u 2
HL2(D )+ Ha—ZlHB(DS)) <0

contradicting H%H%Z(D) = o0.

Thus we proved that for every ball D = B(0,R) C C? there exists a closed
differential (0, 1)-form f with coefficients in L?(D) for which there is no W12?(D)-
solution of the equation du = f (cf. s. 3.8.2 below and [Sh6] for th Sobolev spaces
and [Ke] for an analogous result for Holder spaces).

Now using results of [Kohn] (on triviality of the ”harmonic” spaces $% 2( ),
Proposition 3.5.13 and Lemma 3.5.5 we conclude that the image Im(9) : W'2(D) —|
[L?(D)]? is not closed.

Let p be as in Example 3.6.3 then p belongs to the class of functions defining the
domain D (D = {zx € X : p(x) < 0}), |dp| = 2521(%)2 = 1 in a neighbourhood

of 9D € C* and the system {Cy = 2(8z feeey 86;’3 )} is the system associated to
{Bp =1} in Lemma 1.1.6.
Therefore, even if D is a ball, the boundary value problem

—AY =01in D,
4y g);; gg = 1y on OD,

is not solvable in W12(D) for all (complex valued) data 1y € W~1/22(dD) satis-
fying

Yo(y)v(y)ds(y) = 0 for every holomorphic WY2(D) — function v.
oD
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The problem above is nothing but the 0 -Neumann problem for functions in C".
Results about the solvability of this problem could be found, for example, in [Ky].
It is easier to prove that we can not achieve the maximal global regularity in
the case where boundary of D is more ”"flat”. For instance, if D is the bidisk in
C? with centre at 0 and radius 0 < R < oo, then arguing as before one sees that
0
for f = ( 1 ) € [L3(D))? (1/2 < 6 < 1) there is no W12(D)-solution of the
\ (R—21)°
equation Ou = f in D.

82
8m1
EXAMPLE 3.6.5. Let X = R" and P = . Then P*P=—-Y" 2% Tt
82 7j=1 83;_
8 2

is clear that P*P has a bilateral fundamental solution on X but the operator P
has only a left one.

However, it is not difficult to see that in every domain D, where we can find a
solution with maximal (global) regularity of the equation grad(u) = f in D, we can
also solve with maximal (global) regularity the equation Pu = f. For instance, we
can do it in every convex domain with 0D € C2.

As a Dirichlet system on 0D we can take the system {By = 1,B; = E%}. If
the function p is as in Example 3.6.3, then p belongs to the class of functions

defining the domain D (D = {z € X : p(z) < 0}), |dp| = Zyzl(g—;j)Q =1lina

neighbourhood of 0D and the system of boundary differential operators

dp 0 dp 0 ap\° op \°
Co= ey — C: = — —
{Go (@xl ory’ 7 Oxy 8mn) ’ ! ((03@1 "\ Oz, L
is the system associated to {By =1, B = 6%} in Lemma 1.1.6.
Therefore Proposition 3.5.12 implies that the problem
(Y 88—;¢ —0in D,

=5 8p8w_¢0 on 0D,

j=1 0z; 9%

S (52)* 5% = b1 on 9D,

Jj=1

[ € W22(D)

is solvable for all (complex valued) data 1 € W=3/22(9D), ¢, € W~1/22(9D)
satisfying

/E)D <¢o(y)@ — Y1 (y) ZZ( )> ds(y) =0 for evey 5%2(D) — function v

in every convex domain D with a C'"*°-smooth boundary 9D.
Obviously, S3(D) consists of all polynomials of the form

Zakzmkmz+2b x;+c

k#i
where ay, ;,bj, c € Ch.

x
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63.7. Applications to the Cauchy and Dirichlet problems

We have proved the solvability of the Dirichlet problem for an determined elliptic
operator P*P = A € dogp(E — E) in Lemma 3.2.2. Let us now obtain a formula
for the solution of this problem. In the following proposition Gy (©;) stands for
the integral

Gy (@) (z /a Z < () @y (2, y),; >, ds.

PROPOSITION 3.7.1. Let the operator P satisfy the Uniqueness Condition in the
small on X and 0D be connected. Then, if 1; € Wm_j_l/Q’Q(Fﬂ@D) (0<j<
p—1,m > p), the series

Y= (TyP)" Gy (a¢),
vr=0
converging in the W2 (E|p)-norm, is the (unique) W™?(E|p)-solution of the Dirich-}
let problem for the operator P*P and the data ¢; (0 <j <p—1).

Proor. We proved in Lemma 3.2.2 that for sections ¢, € Wm_j_l/Q’Q(FﬂaD)
(0 < j < p—1) there exists a unique solution ¢» € W™?2(E,p) of the Dirichlet
problem. Theorem 3.2.13 and Corollary 3.1.3 imply that

v = lim (TyP)"y+ ) (TyP)"My =
v=0

= lim (TyP)"y + Z (Ty P)" Gy (&¢;).
v=0

On the other hand, under the hypothesis of the proposition $%2(D) = Wg- (Ep)
(see Remark 3.2.14), and therefore lim, o (7y P)"¢ = 0, i.e.

Y= (TyP)" Gy (o),

v=0
which was to be proved. [

This formula may be useful in cases where the Green function is known for a large
domain Y (for instance where Y is a ball in R, A is the usual Laplace operator
and D € Y is a domain with connected boundary, for which the Green function is
not known).

We consider now the degenerate Cauchy problem for the operator P with the
Cauchy data given on the whole boundary (i.e. S = 0D) (cf. Problem 2.4.1 and
Theorem 2.4.2).

PROBLEM 3.7.2. Let ¢; € Wm_j_l/Z’Q(FﬂaD) (0<j<p-—1,m > p) be given
sections. It is required to find a section i € Wm’Q(E|D) such that

{P¢:0in1),
Bjp =1 on D, (0<j<p-—1).
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PROPOSITION 3.7.3. Let u € W™2(E,p). The following conditions are equiva-
lent:

(1) ue Sp*(D);

(2) Gyu =wu in D;

(3) Ty Pu=0in D.

PRrROOF. Formula (3.1.2) implies that (2) and (3) are equivalent. Let Gyu = u in
D then, due to Theorem 3.2.13 u = (lim, o, G¥%) € S%(D). Since u € W™2(E|p)
we conclude that v € Sp°*(D). O

PROPOSITION 3.7.4. Let u € SX'*(D). The following conditions are equivalent:
(1) ue Sp*(D);

(2) Gyu=0in Y\EL

(3) Ty Pu=0in Y\D.

PrROOF. Formula (3.1.2) implies that (2) and (3) are equivalent. Let Ty Pu = 0
in Y\D then, TPyu = 0 in D and the statement follows from Proposition 3.7.3.
O

COROLLARY 3.7.5. Letp; € Wm=I=1/22(F;15p) (0 < j < p—1). Then Problem
8.7.2 is solvable if and only if Gy (P1;) = 0 in Y\D.

PROOF. If Problem 3.7.2 is solvable and ¢ € Sp°?(D) is the solution then
Gy (&) = Gy¢. Using Theorem 1.1.7 we conclude that Gy (1) = 0 in Y\ D.
Conversely, if Gy (®¢;) = 0 in Y\ D then (1.3.5) mplies that

(BjGy (®v5) 7 )jop =

(3.7.1) (BiGy (&%) )jop — (BiGy (8¢5) )jap =5 (0<j <p—1).
We set now ¢ = Gy (@1;)~. The Theorem on boundedness for potential (co-
boundary) operators in Sobolev spaces (see [ReSz], 2.3.2.5) implies that ¢» € SX*(D).J]

On the other hand (3.7.1) implies that Gy = Gy (1)), i.e. Gyt = 0 in Y\D.
Therefore the statement follows from Proposition 3.7.4. [J

For the Cauchy-Riemann system and the Martinely-Bochner integral Corollary
3.7.5 was obtained by Kytmanov (see [Ky], p. 170), and for matrix factorizations
of the Laplace operator in R™ it was proved by one of the authors (see [Sh3]).

In [ShT?2] (see also Theorem 2.4.2) necessary and sufficient conditions for the
solvability of the Cauchy Problem 3.7.2 were obtained in terms of the Green oper-
ator G in the case where the coefficients of the operator P are real analytic or, if P
is determined elliptic, where the Uniqueness Condition in the small on X holds for
the operator P (see Remark 3.2.14). &

63.8. Examples for the matrix
factorizations of the Laplace operator in R"

In this section we illustrate the theorem on iterations on the concrete examples
(cf. [Sh3], [Sh6]). We consider the situation where X = R", E = R" x CF,
F =R"x C!, | >k, and P is a matrix factorization of the Laplace operator in R"
(see Definition 2.14.1.2).

Throughout of this section & = ¢, I, where ¢, is the standard fundamental
solution of the convolution type of the Laplace operator in R™ and G, T are the
corresponding integrals with kernel ®.
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§3.8.1 The operator G in W'2(Ep).

ExaMPLE 3.8.1.1. Let P is a matrix factorization of the Laplace operator in
R™, Y = X = R". Denoting by §Z’2(R”\E) the subspace of harmonic in R™\ D
functions which are zero at infinity, and then arguing as in §3.2 we obtain (cf. [Sh3])
that

lim G* = I(S%(D)).

V—00

lim (TP)" = H(W&’Q(Em)) + H(§%2(Rn\ﬁ>),

V—00

where §’IZ,’2(R"\5) is the space of functions satisfying Pu = 0 in R™\ D which are
zero at infinity.

EXAMPLE 3.8.1.2. A.V. Romanov (see [Rom2]) obtained Theorem 3.2.13 for

pP=2

in C" (n > 2). He had P*P = —Ag,,

(Gu)(z) = (Mu)(2) = o /{)DZ Y SO A

(n—1)! Zj Ou —
TPu)(:) = /ZK_Z‘%ag G A de

is the Martinelli-Bochner integral, where z; = x; + \/_acﬁn, G =Y +V—1Yjin,
z,y € R?" and d([j] = d{, A... A dCJ 1 /\dCJle .Ad(,,. In this case, if dD is con-
nected, the theorem on removable compact singularities of holomorphic functions
implies that Sp°*(C"\D) = {0} (m >1).

ExXAMPLE 3.8.1.3. If P be the gradient operator in R"™ (n > 3) then P*P =

_Ana
/ Z Yt B ayj],
oD ly — x|
y; —x; Ou
T Pu)( / —(y)d
( aDZ\y—xmy v

where @, is the area of the unit sphere R™. In this case Sj"*(D) = C', and, if 9D
is connected, Sp*(R™\D) = {0} (m >1).

EXAMPLE 3.8.1.4. Let z € RY™ (n > 1), ¢; = 2, + V=12 42n, 81% = %(% _
o) 0 __ 1/ 0 9 .
15:7) o5 = 350 +V-1577) (1< < 2n), and let

0 0 Q1
Qj=2<_8% Q) Q=

9G4 n 9g; Qn




§3.8. EXAMPLES FOR THE MATRIX FACTORIZATIONS OF THE LAPLACE OPERATQB3H
Then Q*Q = —I2Ay, and, if r; = y; + vV—1y 42, (1 <j <2n), y € R*", and

N (=12t ldg Adgli) (=)™ 1dgli + n] Adg
D(q’”‘((—1>3“+j-1dmdq[j+n] (—1)~1dglj] A dq )

(Gu)(r) = ZDQJ( BT ) MO

@jn = Tj4n) G =75 ) g—r[n

(TQU)(T) _ (—1)"(271 — 1)! i ( (_ q; — 7“1 thn —Cj+n> (Q )( )d /\d

TN T e T Titn) G5 —Tj g —r[*"

ExAMPLE 3.8.1.5. Let A? be the bundle of (complex valued) exterior forms of
degree q over R™ (A9 # 0 only for 0 < g < n); let d, € do1(A? — A?T!) be the
exterior derivative operator, and d; € doi (A?Tt — A9) be the formal adjoint oper-
ator of d,. Then for the "laplacians” of the de Rham complex (dyd, +dy—1d;,_;) €
doz(A? — A?) we have (dyd, +dy—1d;_1) = Ij(q)An (see [T5], p.85). Therefore the

dq
dy_y
Laplace operator in R™. The space SZ}’%Q (D) is the space of the differential forms

operators P, = ( ) € doj(A? — (A9 A971)) are matrix factorizations of the

of degree ¢ whose coefficients are harmonic W?(D)-functions.
Let n =3 and ¢ = 1, D = B; be the unit ball in R3. Then | =4, k = 3 and

9 o

o 8$1 0
0 0 __9
P _ (9.%3 8$1
a 0 9  _ 0
(9.%3 8$2
_ 90 _90 _ 0
8$1 8$2 8$3

It is easy to check that the vector z € SP* _(B1) belongs to Sm *(R"\B;) with
S(u) = Z5 and m < 0. Hence ker G = S"ZQ(R”\Bl) # 0 in this case.

z|3
ExAMPLE 3.8.1.6. Let A"? be the bundle of (complex valued) exterior forms
of bidegree (t,q) over C", A% # 0 only for 0 < ¢ < n, 0 <t < n. Let 9y, €
doy (A%? — AB9+1) be the Cauchy- Riemann operator extended to forms of bidegree
(t,q), and let aﬂ;q € doy (A9 — A9) be the formal adjoint operator of 9; ,. Then

for the ”laplacians” of the Dolbeault complex (gzqgt,q +5t7q_15:7q_1) € doy(AH1 —
A7) we have c(t,q)(gzqdq + gt’q_lgzq_l) = I;(1,q)Q2n (see [T5], p.88). Therefore

0

the operators P, , = +/c(t,q) (g*t’q ) € doy(AM? — (AH9T1 AB971)) are matrix
t,q—1

factorizations of the Laplace operator in R?". The space Sgt*f P, (D) is the space

of the differential forms of bidegree (¢, q) whose coefficients are harmonic W2(D)-

functions.

In Example 3.6.4 we have seen that we can not obtain solutions of d-problem
with maximal global regularity. Let us obtain a formula for solutions (as in §3.3)
with loosing some global regularity.

In the following theorem D is a bounded domain in C* (n > 1), and G; 4, Tt 4
are the integrals defined by (3.1.1) for P = P; ; and ® = I;(; q)p2n.
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THEOREM 3.8.1.7. Let D be a strictly pseudo- convex domain with a boundary
0D € C* (or a pseudo -convexr domain with a real analytic boundary). Then for
any 0- closed form f € W1’2(ATB}+1) the series u = ZZOZO g;qutyq (g) converges

in the WLQ(AT’S)— norm, and

Op.qu = f, 5:,q_1u =0

where (g) € W1’2((Afg+1,/\fg_l)).

PROOF. In view of the hypotheses on the domain D, results established in [Kohn]

imply that for any 0- closed form f € W1’2(Afg+1) there exists a unique solution

Nf e W2’2(Afg+1) of the 0- Neumann problem, and 5,5’(1(5:7qu) = fin D. It

is clear that (ainf) € W1’2(Afg+1), and Pt’q(gquf) = (g) Then Corollary

3.2.4 implies that
(0; o Nu) = limy, oGl (0, N F)+ > Gl Tig ( {;)
pn=0

and the series f converges in the Wl’z(Afg)- norm. Therefore one easily obtains

w= (B, Nf) = limy, oGl o (0 ,Nf) and Prqu = Py 4(9, ;N f) = (é ) O

From the proof one can see that the statement holds if for the form f € WO’Z(ATB]H)I

there exists a form u € Wl’z(Afg) such that 9; ,u = f, gr’q_lu =0.

Remark 3.8.1.8. Proposition 3.2.5 implies that the series u is the unique solu-
tion of the d-equation which belongs to N%2(D) & (S};fq (D))*, where the orthog-
onal complement is understood in the sense of the Speéial scalar product Hp(.,.)
in Sx%; (D) (cf. §3.2).

In the case when f is a (0,1)-form Theorem 3.8.1.7 was obtained by A.V. Ro-
manov [Rom2]. In this case the theorem holds for a pseudo -convex domain D with
oD e C*.

Similar results can be stated for the de Rham complex and for a convex domain
D. We consider now interesting case in which D may be non convex.

DEFINITION 3.8.1.9. We say that the Cauchy data v(q) for u € Wl’Q(A?E)Ll) with
respect to the operator d; are equal to zero if, for any w € D(A"79), f@D Gas (w, u) :I
0.

In the following theorem ﬁq“(A'qgl) = {v € Wl’z(Afgl) Ddgpv = djv =
vg(v) = 0} are the harmonic spaces and G,, T; are the integrals defined by (3.1.1)
for P = P,, and ® = I,

THEOREM 3.8.1.10. Let D be a bounded domain in R™ (n > 3) with a boundary
0D € C? and let f € Wl’Q(ATIgl) be a closed form such that [, (g,f)z = 0 for



§3.8. EXAMPLES FOR THE MATRIX FACTORIZATIONS OF THE LAPLACE OPERATQRB5H

any g € g)qH(A“Igl), Then the series u = ZZOZO ghr, (g) converges in the

WLQ(AT]D)— norm, and
u=f d,_ ju=0

where <£> ewh 2((Afg1,A|qD1)).

PRrOOF. This follows from [T5] (p.136) like Theorem 3.8.1.7 from [Kohn]. O
Remark 3.8.1.11. If D is convex then $7(A/,) = 0 for ¢ > 0.

63.8.2 The operator G in the space S;,LQAn(BR>-

We denote by Bgr the ball in R" with centre at zero and radius 0 < R < oo, by
oy the area of the unit sphere 9B; and by do the standard volume form on 0Bg.

Let SffAn (Br) be the closed subspace of W*2(E|g,) (s > 0) formed by vector
functions with harmonic components.

For s > ¢, we provide W*?(E|g,,) with the scalar product (cf. 2.8.2)

(u, v S;fAn(BR) /|<RZ uj, ;) SR (Br )(u CAS SIkA (Br))-

Hence, for s € Z, S;fAn (BRr) is a Hilbert space with the induced from WS’Q(E‘BR)
Hilbert structure. Moreover, from Proposition 2.8.2.3, the scalar products define a
topology, equivalent to the original one in S;;QAR (Br) (s >0).

Now, for a vector u € S?;QAn(BR) we denote by Gu its Green’s integral in Bg
associated with the operator P and the standard fundamental solution ¢,,(x) of the
Laplace operator in R":

Gu(x) = Ri}_n Tim. . (ZW(%—%)) > Py, ‘yu_(yzzwda(y) (|2 # R).

J=1

It follows from [ReSz], that the integral G defines a bounded linear operators
(s > 0)
G : S7% (Br) — S3 (Br).
In this section we are interested in the spectrum of the operators G, in SffAn (Br) I

We follow in this section the approach of Romanov for the Martinelli-Bochner in-
tegral and s = 1/2 (see [Rom1]). For this purpose we will use the following lemma.

LEMMA 3.8.2.1. For every homogeneous harmonic polynomial h, of degree v >
0 wn R™ we have

(3.8.2.1) Gho = hg, Ghy(z) = <Z Pz ) {Phy)(@) (v >1).

+2v — 2

PROOF. Since P is a matrix factorization of the Laplace operator in R™, we have

i=1 j=1
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Hence R ;
Gh,(z) = — V(y)ndU(y)—
On J|y|=R ly — z|
1 hy (y)
() o | P, do(y) =
(Z; ) Ron Jiy=r (; ’ ”) ly — "
R2
= PB(x,y)h(y)do(y)
R? = |2 Jiy=r
Doz B
.8.2.2 ==t P hy(
(3.8.2.2) R? — |2]2 |y\:Rq3 z,y)( Z 3 Yi do(y)
where P(x,y) is the Poisson kernel for the ball Bp:
1 R?—|z|?
%('xagﬁ - RO’n |x—y|“ :

Because the Poisson integral gives the solution of the Dirichlet problem for the
ball Br, we conclude that

R? R2h,(z)

(3823) m et m(w7y>hlj<y)da<y) = R2 _ ‘513'|2

On the other hand one easily checks that the function (cf. Lemma 2.8.2.1)

|2 — R? > oy

H(v. i — 2. h(r)
R e )

is the harmonic extension of the function y; h) (y) from OBpR to the ball Bg. There-

fore
RQi‘x|2 Hl‘Bwy ijyj do(y) =
y

Qi Prwi) Q2 Pizy) hu () «
(3.8.24) = TR + T (ZP :c) Ph,(z).

Now, using (3.8.2.2), (3.8.2.3) and (3.8.2.4) we see that (3.8.2.1) holds. [

We extract from Lemma 3.8.2.1 an information about the spectrum of the oper-
ator Go.
LEMMA 3.8.2.2. There exists an orthonormal basis {h(yi’R)} in S(I)’;QAn(BR) (v >

0,1 <1< k(n+25!_(2)_(;;r”_3)!) consisting of homogeneous harmonic polynomials

ghl(ji,R) — )\I(ji,R)hl(/i,R)7 0< )\l(/i,R) <1.
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PROOF. Let us denote by Sk () the vector space of all the k-vectors of homogo-
neous harmonic polynomials of degree v. It is a finite dimensional vector space

with dimSk(v) = k(HHZQTQL)_(;)TV_B)! (see [So]). Lemma 3.8.2.1 implies that

915, wv) : Sk(v) — Sk(v)

is a bounded linear operator.
Since Si(v) is finite dimensional, it is a (complex) Hilbert space with the scalar
product (.,.)r2(B,). On the other hand, due to Lemma 3.8.2.1 and Stokes’ formula,

(90)" () (Z Pi“m) %dy =

=1

(ghlj7gl/)L2(BR) — (hV7gl/)L2(BR) _/
ly|[<R

R2 (thanV>L2(BR)

(3.8.2.5) = (hy, gV)L2(BR) - (n+2v —2)(n+2v)

In particular, this means that the operator Gg, (,) is selfadjoint. Hence we conclude

that spectr Gs, ) C [-m, m], where m is the operator norm of Gg, (,).
k(n+2v—2)(n+v—3)!
vli(n—2)!

vectors of the operator Gig, () (corresponding to eigenvalues )\l(,i’R)), which form an
orthogonal (with respect to (.,.)r2(p,)) basis in Sy (v).

For v = 0,.hgi) = VR"V,1;, )\(()i) =1 (1 <i < k), where 1; is k-vector with
components 17 = §;; and V;, is the volume of the unit ball in R™.

Let v > 1 (v > 2 if n = 2). Because Si(v) is finite dimensional, it is a (complex)
Hilbert space with the scalar product (cf. §3.2)
(3.8.2.6)
Helhg) = [ (Pa) )(Ph) )y |

Br

Rn\BR

Since the space Si(v) is finite dimensional, there exist eigen-

(PS(9,))* (4) (PS (k) (w)dy (hy € sk<u>>|

where S(h,) = % is a harmonic function outside of the ball Br with
zero at infinity and S(h,) = h, on 0Bg. Then, due to Proposition 3.2.9

(3827) He(Ghing) = [ (PS(0,)")PS(h))w)dy,

R™\Bg
and, in particular, 0 < Hp(Gh,,h,) < Hp(h,,h,). Hence we conclude that 0 <
AP <1 (1< < dimSy(v)).

For the case n = 2, v = 1, we have )\gi) =1- ,ugi)/2, where ugi) are eigenvalues
of the symmetric block-matrix Q = ( {k Pl*PQ), Q| = maz|gnn| < 1, ie.

PP I
0< A <1,

Because of Lemma 2.8.2.2 it is possible to choose in the space S?;QAH(BR) a
basis {?L(VZ)} with ) € Sk(v) and 1 < i < dimSy(v). Therefore, because spherical
harmonics of different degrees of homogeneity are orthogonal in S(I)’;QAn(B R), We
can choose an orthogonal basis {h(yi’R)} (v>0,1<i<dimSg(r)) in S(I)’;QAn(BR),
consisting of the eigenfunctions of the operator G. [
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LemMa 3.8.2.3. hY) = VR 2RI and A = A0 = AP A0 = 1 if and
only if PRy = 0. Moreover, b\ is an orthogonal basis in S}SJLQAn(BR) (s >0).

Proor. This is an immediate sequence of the homogeneity of the polynomials,
formulae (3.8.2.6), (3.8.2.7) and Proposition 2.8.2.3. [

The following theorem was proved for the Martinelli-Bochner integral in the ball
and s = 1/2 in Romanov ([Roml]).

THEOREM 3.8.2.4. The operator Gs = S;°A (Br) — SI A, (Br) is a bounded
linear selfadjoint operator with spectr Gs C [0 1]

PROOF. According to Lemmata 3.8.2.2, 3.8.2.3, for a vector u € S}ZQAH(BR), we
have
oo dimSy (v)

Gu sy, o0 =2 2 W@ G ) 20
oo dimSy (v)
2 i i
1915, oy =25 20 OOPICE @I, gy < Il o

because 0 < /\,(j) < 1 for the eigenvalues of the operators G,. Here C’,Si)(u) are the

Fourier coeflicients of u with respect to the orthogonal system {h(yi)}. Therefore G,
is a selfadjoint operator with spectr G, C [0,1]. O

Because of the orthogonality and the completeness of the system {hl(,i)}, 0<
)\(VZ) < 1 are the only eigenvalues of the operators G;.

Remark 3.8.2.5. In a similar way, using the topological isomorphism between
the Hilbert space S5 (Bg) and the space of harmonic W*2(E rn\ B, )-functions

p I A p IR™\Br
(s > 0, n > 3), one can also easily obtain information on the spectrum of Green’s in-
()

tegral G(©) = Ggn\ p,. For this it is enough to note that the system {(,, (z), |;|Ln+§f) 5 }I

k(n+2v—2)(n+v—3
(1< i< Koezvo2)ws)

, v > 1) is the system of eigenvalues of the operator G(*):

h(i) (1 . )\(1)) h(")
(C) . c v o 14 14
g Pn = 07 g <|$|n+2y_2> - |x|n+21/—2 ’

In the case n = 2, it is necessary to consider the integral G(¢) in the space of har-
monic Wloc (Elr2\B R) functions, regular at infinity with respect to the fundamental
solution 9 (see [Tal, p.45). O
EXAMPLE 3.8.2.6. Let P =V,, (n > 2) be the gradient operator in R" (I = n,
k =1). Then, due to Lemma 3.8.2.1 and Euler formula for homogeneous functions,
for every homogeneous harmonic polynomial h, we have
n+v—2
h, = ———h,.
Ghy n+2v—-2"

Arguing as before, we obtain that the multiplicity of the eigenvalue % <

1is (”HVV!—(?EZ;’!V_S)! < oo and that spectr G consists of the eigenvalues

the limit point 1/2, if n > 3.

In the degenerate case n = 2 the spectrum spectr G consists only of two eigenval-
ues: 1/2 (eigenvalue of the infinite multiplicity corresponding to v > 0) and simple
eigenvalue 1 (corresponding to v = 0), i.e G is not compact. [

n+v—2
n+2v—2 —

nt+rv—=2
nia,—s and
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EXAMPLE 3.8.2.7. Let P = 20 be the (doubled) Cauchy-Riemann system in
C™ (m > 2) written in the complex form with the complex coordinates z;, Z;
(1<j<m). Then n=2m,l=m, k=1 and G is the Martinelli-Bochner integral.

Romanov (see [Roml]) studied the spectrum of the operator G in the Hardy
spaces H?(B1) (2 h'/?2(Bg)) and H?*(C™\B;) (= h'/?2(C™\Bg)). He proved

that harmonic homogeneous polynomials

hpr = Z Z cagzafﬂ

laf=r[B]=t

with multi-indices a = (a1, ..., ), 8 = (B1, ..., Bn) and degree of the homogeneity
v =r +t, are the eigenvalues of the operator G:
m+7r—1
ghrt - mhrt7
and that we can always choose an orthogonal basis {h,} (r >0, t > 0) in H2(B)
(=2 h'/22(BR)) consisting of polynomials of the type hy.;.

One easily checks that this implies that all rational numbers of the interval [0, 1]
are eigenvalues of infinite multiplicity of the Martinelli -Bochner integral G, and
that spectr G5 = spectr ggc) = [0, 1]. In particular, the operators Gs and ggc) are
not compact.

In the degenerate case m = 1 we have n = 2,1 = 1, £k = 1 and G is the
Cauchy integral. The spectrum spectr G consists only of two eigenvalues (both are
of infinite multiplicity): 1 (eigenvalue corresponding to z”, v > 0), and 0 (eigenvalue
corresponding to z¥, v > 0), i.e G is not compact.

Kytmanov [Ky] proved that the (doubled) singular Martinelli-Bochner integral

Gy(2) = 20(2) (= € OBy)
defines a selfadjoint bounded linear operator in the Lebesgue space L?(9B;), with

m+r—t—1

Byt = ————— .
ol = 1

Hence all the rational numbers of the interval (—1, 1] are eigenvalues of infinite
multiplicity of the singular Martinelli-Bochner integral G, and spectr G, = [—1, 1].
O

Now we will use the information about the spectrum of the operators G, :
SffAn (Bgr) — S}SJLQAn(BR) (s > 0) to obtain Theorem on Iterations (cf. §3.1, §3.2).
Due to Theorem 1.4.4, for u € S;fAn(BR) (s > 0) there exists weak boundary

value Pusp, belonging to the Sobolev space W*=%/22(E55,.). Let us denote by
7 Pu the single layer potential:

P = tim [ S E | a0 (Puw)io )

By Stokes’ formula we have

u(x),r € Bp,

(3.8.2.8) (Gu)(x) 4+ (TPu)(x) = { 0.2 € X\Bp
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for every u € SffAn (Br). Therefore the integral 7P defines linear bounded opera-
tors 75 P from S;,LQAn(BR) to S;”fAn (BR).

In particular, it is possible to consider iterations G¥ = GoGo---0G , (TP)" =
(tP)o(tP)o(...)o(7P) (v > 1 times) of the integrals G and 7P in these spaces.

As before, §%%(Bp) is the closed subspace of Sfl’fAn (BRr) consisting of solutions of
the system Pu = 0 in Bg. Then II(S%*(Bg)) stand for the orthogonal projections
from Si’fAn (Bgr) to S3*(Br).

Since S}SLQAn (BRr) is topologically isomorphic to SffAn (R™\BRg) (n > 3), we as-
sociate u € S}SI’CQAn(BR) a (unique) vector function S(u) € Sfl’fAn (R™\Bg) with
u = S(u) on OBR.

In the case where n = 2 we associate u € S;;LQATL(B r) a (unique) vector function
S(u), harmonic in R?\Bg, regular at infinity with respect to ¢, (see [Ta4]) and
such that v = S(u) on 0Bp.

Then we can consider S3*(R™\Bg) = {u € Si’fAn (Br): PS(u) =0in R"\Bg}
as a closed subspace of S;;QATL(BR) and TI(S%*(R™\Bg)) stands for the orthogonal
projection from S‘;];QATL(BR) to S5 (R™\Bg).

For the Martinelli-Bochner intefgral and s € Z . this fact was mentioned in [Ky].

THEOREM 3.8.2.8 (ON ITERATIONS). Let s > 0. Then

lim G,” =I1(S%*(BR)), lim (7,P)” = (S5 (R™\Bgr))

V—00 V—00

in the strong operator topology in S}SI’CQAn(BR).
Proor. It follows immediately from Theorem 3.1.2 and Theorem 3.8.2.4. [

Let us consider, for s > m > s — 1 the linear closed densely defined operator
PS,m : W372(E|BR> - Wm72(F1|BR)'

And let now dom P, ,, = {u € W*2(Ep,) : (Pu) € W™2(F|p,)}. It is easy to see
that dom P ,, is a Hilbert space with the scalar product

(u, U)Ws,2(E|BR) + (Pu, P'U)Wm,Z(F‘BR) (u,v € dom Ps ).
Let T be the following integral:

n

Tfa)= - /B S P -2y | Y ay (f € 1(Fisy).

ly — x|

=1

The integral T' defines bounded linear operators T,,, : W"?(Fig,,) — W™ 12(E g,
(see Lemma 3.2.7). Hence the composition TP defines a bounded linear operator
T Ps . : dom Py, — Wm+1’2(E|BR).

Now we can define an extension G, of the operator G; : SffAn (Br) — S}SLQAH (Bgr)

for u € dom Ps ,,,. Indeed, if u € dom P, then there exists a sequence uy €
C*(E5,) such that

Jmlu = unllweem ) +I1Pu = Punl[jwme,,) = 0.
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Then, for u € dom P ,,, we set

Gou = Jim Ro, /y| _r (ZP ) ZPJ Yi —x|nd"(y)'

Stokes’ formula and the continuity of the operator T,,, imply that, for u € dom P,

(3829) gsu = lim (UN - TPUN) =u-—- (TmPs,m)u-

N—oo

Hence the operator G, is well defined and does not depend on the choice of the
sequence uy.

LEMMA 3.8.2.9. gu = Gu foru € S;;LQAn (Br) Ndom Ps .
PRrooF. It follows from Stokes’ formula, that T'Pu = 7Pu for u € SffAn (Br)N
dom Py ,,,. Hence (3.8.2.8) and (3.8.2.9) imply that Gu = Gu. [

Then Lemma 3.8.2.9 and Theorem 3.8.2.8 imply the folowing result (similar to
Corollary 3.1.3).

COROLLARY 3.8.2.10. For every u € dom Ps ,,, we have
uw = lim Q”u+ZQ“TPu— lim (T'P) U+Z TP)* Qu)

V—00 V—00
pn=0 pn=0

where the limits and the series converge in the WS’Q(E‘BR)—norm.

Now we obtain a formula for solutions of Pu = f in Br whenever they exists in
dom Py ,, (cf. §3.3).

COROLLARY 3.8.2.11. Let f € W™?(EFp,) such that Pv = f in Bgr with v €
dom Ps , (s —1 <m <s). Then the series

(3.8.2. 10)
00 dimSy, (v) (i)
(n+2v—-2)(n+2v)Cy (QTf)
ZGqu TF+> Y e o,
v=1i=1,Pn{’+0 L2(B)
where o
COGTf) =
- o
Ro, (n+2v)(n+2v — wi=r \ = ay |y[n2v =2 iYj

are the Fourier coefficients of the vector ng with respect to the orthogonal basis
{h( )} in SlkA (Br), converges in the W*2(E,g,,)-norm and Pu = f in Bg.

Proor. The formula

0o oo dimSy(v) ) /5,
u=Y G'Tf=TFf+Y > wh@

#=0 v=1 =121
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follows from Corollary 3.8.2.10 and the fact that
(3.8.2.11)  I(SE*(Bg))GTf = lim GY(GTf) = lim GY(GTf —G*Tf) =0.
In order to finish the proof we note that, according to (3.8.2.5),

1PR 120 5,

0 =Mn+2v-2)(n+2v). O

We emphasize that the coeflicients 5 in (3.8.2.11) do not depend on s and m.
In the next section we discuss in detail the existence of W*?(E|g,,)-solutions of the

equation Pu = f and obtain a formula for its solutions with data in W™?(Fp,,)
(m > 0).

§3.8.3 On the solvability of the system Pu = f in Br in a ball.
Asin §§3.3, 3.4, in this section we obtain a criterion for the existence of WS’Q(E|BR)—I
solutions of the system (cf. §3.3, §3.4).

Pu= fin Bg

and a formula for its Wl7:C+1’2(E|BR)—solutions with the datum f € W™?2(Fg,)
(m >0).

Because P is a system of partial differential operators with constant coefficients
and injective principal symbol, it can be included into an elliptic Hilbert compati-
bility complex

(3.8.3.1) 0—Cc=(E) L c=(F) L5 o~@) B

with P° = P. This means that P! is a differential operator with constant coeffi-
cients of order p; > 1,
PtlopPi=0

and that

ck 2O apy (PH(C) N

is an exact sequence for every ¢ € R™\{0}.
One easily sees that the condition P! f = 0 is a necessary one for the solvability
of the equation Pu = f.

Let us denote by Sgl’QP* (Br) the following closed subspace of W™2(Fipg,,):

Szlfp*(BR) ={g € Wm’Q(F]BR) : Plg=0, P*g=01inBg)}.

LEMMA 3.8.3.1. The system {Ph(Vi)}Ph“);Ao is an orthogonal basis in the Hilbert

space Sgl’QP* (BRr). Moreover there exist constants Cy(m,n), Ca(m,n) > 0 such that

Ci(m, n)HPh(ui)H%/Vmﬂ(F‘BR) < VQmHPh(Vi)H%Z(ﬂBR) < Ca(m, n)HPh(Vi)HTQ/Vm’Z(FBR)'
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Proor. It follows from the Stokes’ formula and Lemmata 3.8.2.1, 3.8.2.2 that

(P, Phi)) 125 ) =/|| R(h(” <Z Py wm> PR (y)do(y) =
’y:

m=1
=n+v-1)(1- )‘(yi))(hz(/i)v hg))L2(F|BR)'

Therefore the system {Ph,(j)} is orthogonal L*(Fipg,,).
On the other hand, using the Stokes’ formula and the homogeneity of the poly-
nomials, one easily has, for v > m,

> (D*PhY), D*PhI ) p2py = (v—m) > (D°PhY), DPPhD) 1255, =
|a|=m |Bl=m—1

(v—m)(n+v+p—2m+1)
Rn+u+v—2m+1

> (D°PLY), DP PRI 12 -
|B|=m—1

This formula implies immediately the orthogonality in W'2(F|p,) and arguing by
induction we obtain the orthogonality in W™2(F|g,) (m € Z).

The estimates follows immediately from the calculations above.

Since the compatibility complex (3.8.3.1) is elliptic, for every g € SZLIQP*(BR),

there exists v € Wl?c“ *(BpR), satisfying Pv = g in Bp (see, for example, [AnNa]).

In particular, for every 0 <r < R, v € Si’fAn (B,),

oo dimSk(v)

”—Z Z ) (0, 7)h ),

where the series converges in the W*?(E g )-norm (and hence, due to Stiltjes-
Vitaly Theorem, uniformly together with all the derivatives on compact subsets of
B,),
oo dimSy(v)
= Z Z ¢ (v, r)Ph(V.
v=1 ;1M1
(@ )(

Because of Lemma 3.8.2.3, the coefficients ¢’ (v,7) do not depend on r. More-

()(

and do not depend on v. Hence the statement of the lemma holds. [

over, due to the orthogonality the system {th(/)}w)#l, v,r) depend only on g

Now, for m > 0 (m ¢ Z) we provide the space SglfQP* (Br) with the Hermitian
form

(w0)sre ) =2 D KWK (9™ (1.9 € Spi%. (Br)),

pl ,P*

where K. (i)( f) are the Fourier coefficients of the vector-function f with respect to
the orthonormal basis {Ph{”} in S% p-(BR).
The following proposition follows from Lemma 3.8.3.1 and Proposition 2.8.2.3.
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PROPOSITION 3.8.3.2. For every m > 0, the Hermitian form (., .)S?,QA (Br) S
k=n

a scalar product in S}Zin (Br) defining the topology, equivalent to the original one.
Moreover, the system {Ph’(j)}Ph,(f);éO

SIT{ZP* (Bg) and there exist constants Cy(m,n), Co(m,n) > 0 such that

1s an orthogonal basis in the Hilbert space

Cl(m7n)Hth(/i)”%/Vmﬂ(FmR) < VQmHth(j)HQL?(F‘BR) < Ca(m, ”)||Ph1(j)||%Vm,2(F‘BR)-

In the following corollary K @ (f—PTf), are the Fourier coefficients of the vector

f — PT f with respect to the orthogonal system {Ph’(j)}Ph,(f);éO in L*(F|p,):

((f = PTF), Ph) 2,
PR |

KY(f - PTf) = -
L2(Fpy)

COROLLARY 3.8.3.3. For every f € Wm’Q(F|BR), with P1f = 0 in Bg the

vector-function

w=Tf+> Y  KP(f—PTHRY,

v=1 ;1 AP 21

where the series converges in WS’Q(E|BT)-n0rm for every 0 < r < R, satisfies

PROOF. Since T : W™?(F|g,) — W™t12(E|g,), using Stokes’ formula one
easily checks that
P*(f — PTf) =0, P}(f — PTf)=0in Bg.

Moreover, Proposition 3.8.3.2 implies that, for every m > 0,

(= PT). PHisiripy) _ (= PTO). PO wmisthing) 1y o

(1) (2)

Now, arguing as in the proof of Lemma 3.8.3.1, we obtain that the statement of
the corollary holds. [

THEOREM 3.8.3.4. Letm > 0 and 0 < s < m-+1. Then the following conditions
are equivalent:
(1) forevery f € W™2(F|g,), with P' f = 0 in By there existsu € W**(E|g,,) ]
satisfying Pu = f in BR;

(2) ,
v T
Z Z R2v, 28 Cy’ (G ‘f ) -
1 -\

v=1i=1al 1

for every f € Wm’Q(F|BR), with P'f =0 in Bg.
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(3)

Z Z RQVVQS

v=1 =191

. 2
K((f - PTf)| < oo

for every f € W™2(Fg,), with P'f =0 in Bg;
(4) there exists a constant Cy; > 0 such that

max _ < O for every v > 1, 1 <i < dimSy (v);
Az 1 — AW

(5) there exists a constant Cy > 0 such that

min HPh(j)H%Q(FB )2 Cov®572™ for every v > 1, 1 < i < dimSk(v).
th,”;éo |B1

Proor. If for every f € Wm’Q(F|BR), with P! f = 0 in Bp, there exists a section
u € W*2(E|p,), satisfying Pu = f in Bp then, according to Corollary 3.8.2.11,

the series

(1)~
Z Z Cy (ng)hl(f)

N
v=1 =1 a0 #1 1=

converges in the W*2(E g, )-norm for every f € W™2(Fg,), with P! f = 0 in Bg.
Therefore, (see Proposition 2.8.2.3 and Lemma 3.8.2.3)

2

oo dimSg(v) i) /53

3 Zk R2v, 2 o (GTf)
_ 1— /\(i)

v=1 =1 a0 £1 v

for every f € W™2(E,p,), with P! f =0 in Bg, i.e (1) implies (2).
Because of the orthogonality and the homogeneity of the system {Ph,(f)},

() (e
% = K{(f = PTf), (Ph) #0 in Br).

Hence (2) and (3) are equivalent.
Let (3) holds. We fix f € Wm’Q(E|BR), with P'f = 0 in Bg. Then, according
to Corollary 3.8.3.3, the vector-function

u=Tf+) >,  KP(f-PTHRY,

v=1 ;1AM 21

satisfies Pu = f in Br and, with a constant Cy(s,n) > 0 depending only on s and
n (see Proposition 2.8.2.3),

HUHXQ/VS’Z(E‘BR) < ||Tf||%[/s,2(E,BR)WL
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1 14 S
+7Cl(s,n) Z Z R?"1?

v=1 ;1 AP 21

. 2

i.e. (3) implies (1).
Condition (5) implies that, with a constant C(m,n) > 0 depending only on m
and n (see Lemma 3.8.2.3 and Proposition 2.8.2.3),

Z Z RQVVQS

v=1i=1al 1

K9(f - PTf)

)2§

oo dimSg(v)
1 () 2 v, 2m %
<S> Y KD = PTH| B PR |, <
S RN

) DD DI VTR 24

v=1 ;1 AP 21

2 PRO2
PR Bz ) < 00

i.e. (5) implies (3).
Further, Proposition 3.8.3.2 and Corollary 3.8.3.3 imply that the image I'm P of
the operator
P:Sp, (Bipg) = Spip- (Fipg)

is closed. Then (1) yields that there exists a constant Cy > 0 such that

HUH%/VSﬁ(E‘BR) < CO”PUH%/V"%?(F‘BR)

L L
for every u € <Sf52(BR)> , with (Pu) € W™?2(F|g,,), where (S;Q(BR)> is the
orthogonal complement of S%(Bg) in S;,LQAn(EI Br) (cf. [HO]). In particular,
CO RQU prm

< th(f)H%vw(ElBR) < COHPhl(f)H%A/w(F‘BR) < muphwuig(ml)

RQVVQS
02 (57 n)

for every h{ with A 1. Therefore (1) implies (5).
Finally, (3.8.2.5) implies that (4) and (5) are equivalent. [

COROLLARY 3.8.3.5. One can find a finite number a > —1 (depending on the
operator P) that, for every f € Wt52(Fig.) (s >0, a+s > 0) satisfying P'f =0
in Br, there exists a W2 (E|g,)-solution u to Pu = f in Bg.

PROOF. It follows, for example, from Lemma 2.8.2.1 and Proposition 3.8.2.5
that the system {h,(f)} is a basis in the space C*(Eg,) N S,a, (Br) of harmonic
vector-functions in Br belonging to C*(Eg, ). Then, for every u € Cpa (Bgr),

the series

u=) > CPwh

v=0 =1
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converges in C*°(E 5, ), and the series

) dim Sy (v)
w= > CPwhy

v=1i=1,Pn{" 0
converges in WS’Q(E| By) for every s > 0. According to Sobolev Embedding The-
orems, u; € Cq(E|§R) for every ¢ > 0, i.e. u; € COO(E|§R). Hence one easily
conclude that the series u; converges in COO(E|§R).

It is known (see, for example, [AnNa]) that, for every g € C*°(F 5, ) satisfying

Plg =0 in Bg, there exists a vector v € C*(Eg,) with Pv = g in Bg. Therefore
the operator

_ L . ]
Py : (CF(Bgr)) —{g€ C*(Fig,): P'g =0, P*g=0in Bg}

(where (C%(Br)) * stands for the closure of the linear span of the system {hl(f) } pnio 750'
in C’OO(E|§R)) is injective, surjective and continuous. The Open Mapping Theorem

for the Frechet spaces implies the inverse operator P! of P, is continuos too.
Now, using Theorem 3.8.3.4, one easily concludes that there exists such a finite
number @ > —1 (depending on the operator P) that, for every f € W *2(Fp,)
(s >0, a+s > 0) satisfying the integrability conditions, there exists a W*?(E|g,,)-
solution u to Pu = f in Bg, unless the operator P! is not continuos. [J

Corollary 3.8.3.5 can be proved using Ehrenpreis Fundamental Principle (see
[Bi])-

EXAMPLE 3.8.3.6. Let n1 > 1, no > 1, ) be [; X k matrix factorization of the
Laplace operator in R7' and g be l3 x 1 matrix factorization of the Laplace operator

n RZZ. Then the operator
P (1 Qm >
.y ® lk

is a matrix factorization of the Laplace operator in R™11"2,

We assume that either the dimension of the vector space Sg(R™ ) or the dimen-
sion of the vector space S;(R™?) is not finite. Then, Theorem 3.8.3.4 implies that,
for every m > 0 and s > m + 1/2, the image Im(P ) of the operator

Py WH2(E|g,) —» W™2(Fip,)
is not closed (cf Example 3.6.4 and [Ke] for the Cauchy-Riemann system).

Indeed, let the dimension of the vector space Sg(R™ ) be not finite. We fix an
cigenfunction hy (y) of Green’s operator G, corresponding to a ball in R™ and to an
eigenvalue M # 1. Because the dimension of the vector space Sg(R™ ) is not finite,
for any number N > 0 there exists a number v > N such that Qh,(z) = 0 in Bg,
and therefore there exists a harmonic homogeneous polynomial b, = 711 (y)hy(x)
in R™+72  with

1 ny + ng + 2v

11— Av—Fl B (n1 -+ ’n2><1 — X1> ‘
Due to Theorem 3.8.3.4, Im(Ps,,) is not closed for every s > m + 1/2.

The proof for the case, where the dimension of the vector space S,(R"?) is not
finite, is similar. [J

gPhV+1 - )\V—i—lhy—i—h
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EXAMPLE 3.8.3.7. Let n =3, R*=C. xR,, [ =2, k=1,

Kl
p:(2gz).
oz

According to Example 3.8.3.6 we can not guarantee the existence of W*?2(Bpg)-
solutions of Pu = f for all data in W™2(F|p,) satisfying the compatibility condi-
tions if s > m + 1/2. However we can do it for s =m + 1/2.

Indeed, one easily checks that harmonic homogeneous polynomials of the type

hy= > aVhy

r+t+N=v

(where h,; are the polynomials from Example 3.8.2.9) are dense in h*?(Bg). More-

over,
1+ N + 2r

hy, = ”

G 1+ 2v

Now Theorem 3.8.3.4 implies that for all W™2(F|p,)-data satisfying the compati-

bility conditions there exist W™+1/2:2(Bg)-solutions of the equation Pu = f. [
As in §3.5, we can easily apply the spectral decomposition of the operator G

and Theorem 3.8.3.4 to the following P-Neumann Problem (cf. also [Ky], §§17-19).

PROBLEM 3.8.3.8. Let ¢ € Wm_1/2’2(E|aBR) be a given vector, m > 0 and
0< N <m+1. It is requared to find u € WN’Q(E|BR) such that

Anlyu=0in B
(3.8.3.2) { = on

(>i, Pra;) Pu=1 on Bg.
It follows from the Stokes’ formula that the condition

(3.8.3.3) / (RS (y)(y)do(y) = 0 for all b with Ph{) =0
ly|=R

is necessary, for Problem 3.8.3.8 to be solvable. Because the dimension of Sp(R"™)
can be infinite, in general, Problem 3.8.3.8 is not an elliptic boundary value problem.
In the following corollary 71 stands for the integral

F)) =5 [ onle—u))dots)

and C (T9) stands for the Fourier coefficients of the vector 7¢ with respect to the
orthogonal basis {h{” } in S(I)’;QAn(BR) (because 1 € Wm~1/22(E 55, ), using 2.3.2.5
in [ReSz|, we conclude that 7 € S?ZZ:Q(BR))-

COROLLARY 3.8.3.9. If Problem 3.8.3.8 is solvable for every € Wm_1/2’2(E|aBR),I
satisfying (3.8.3.3), then one of the conditions in Theorem 3.8.3.4 hold with s = N
and

(n+2v—2)(n+2v) Gy (TY) , )
(3.8.3.4) u = E E - hy’,
Rn+2v ||Ph(V)||%2(B1)

v=1"i=1,Pn{"#0
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1
18 its unique solution in <Sg’2(BR)) . Back, if conditions of Theorem 3.8.3.4 hold

with s = (m+N+1)/2, Problem 3.8.3.8 is solvable for every ) € WmV22(E55.),
satisfying (3.8.3.3).

ProOOF. Since 7Pu = ﬁb for a solution u of Problem 3.8.3.8, using Corollary
3.8.2.9 one easily concludes that formula (3.8.3.4) holds.

Let Problem 3.8.3.8 be solvable for every ¢ € Wm_l/Q’Q(E|3BR), satisfying
(3.8.3.3). Then, it is easy to see that (3.8.3.3) holds for v = (31, Pra;) f €
Wm=1/22(E p,) with f € ng?P* (0BR). Denoting by u € Sﬁin(BR) a solution
of Problem 3.8.3.8 for such a vector v, we obtain that 7Pu—7 (Y., Pfx;) f = 0.
Because of Lemma 3.8.2.1, Propositions 3.8.2.5 and 3.8.3.2, f = Pu, i.e. the con-
ditions of Theorem 3.8.3.4 holds with s = N.

Back, because ¢ € W™ =1/22(E 55, ), there exists a function v € S;Zﬁn(BR)

i
such that vjpp, = . Condition (3.8.3.3) implies = v € <S}?’2(BR)> . Hence we
can decompose v with respect to the orthogonal basis {h(yi)} Ph) 0 in this space.

Denoting by C’l(,i)(v) the corresponding Fourier coefficients, we set

- o dim Sy (v) (n + 2y) Cz(/i)<v> h(i)
EaD DD DR Tl .
e N AN v llZ2(By)

One easily calculates that u = u is a solution of Problem 3.8.3.8, if condition (5) of
Theorem 3.8.3.4 holds with s > (m+ N +1)/2. O

COROLLARY 3.8.3.10. For every i € C™(E|spy), satisfying (3.8.3.3), there
exists u € CFP (BR) satisfying (3.8.3.2).

In the case where P is the gradient operator in R”, Problem 3.8.3.8 is the Neu-
mann Problem and (3.8.3.4) is a classical formula for its solutions (cf., for example,
[V1], p. 426-428). For the Cauchy-Riemann system see [Ky], p. 181). e

e
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Index of Notations

R"™ ——numerical real vector space of dimension n with the coordinates (z1, ..., z,)

C™ — — numerical complex vector space of dimension n with the coordinates
(2150 2n)s 2§ = Tj +V/—1Tj4n, © € R?"

7, — — the set of integer numbers

Z — — the set of non negative integer numbers

Z' — — the product of n copies of Z,

la| = a1 + ... + a, for a multi-index a = (a1, ..., ap) € Z1

1; € Z — — the multiindex with (1;); = 0 for j # 4, (1,); =1
=% . a% for x € R", o € Z7}

B(x,r) — — the ball in R with centre at « and the radius r
X — — open subset of R™

E =X xCF, F =X x C!— — trivial vector bundles over X
E* — — the dual bundle of £

(.,.)2 — — Hermitian metrics in the fibers of E or F' (we do not indicate the
dependence on E or F' for the simplicity of notations)

< f,g>s = Zf g;(x)f;j(x) — — the natural pairing E* @ £ — C

dx — — the volume form on X

0= (%, ey 81) — — the differentiation vector in R™
1 T1
D — - =+/-10, or an open connected relatively compact subset of R"”
=l glel

D% =v—-1 oz{1...0zn"

F; ——11

% p —— isomorphism between the bundles £ and E* (we often will drop the index
E) -9

do,(E — F) — — vector space of smooth partial linear differential operators of
order < p between the bundles £ and F' — - 9

pdo,(E — F) — — vector space of pseudodifferential operators of order < p

between the bundles E and F
P(z, D) — — differential operator in do,(E — F), P(z,D) = |, <, Pa(z)D"
with matrices P, (z) of smooth functions on X ——9
o(P)(z,C) =3 |4)=p Palz)¢* with ¢ € R" — — the principal symbol of P ——9
P'(z,D), *P(x, D) — — the transposed operator of the operator P — — 10
P*(z, D), — — the (formal) adjoint operator of the operator P —— 10
A = P*P — — the ”Laplacian”, associated with the operator P
® — — (bilateral) fundamental solution of the operator P*P — — 11
®y — — Green’s function of the operator P* P for the domain ¥ € X — - 103
L — — (left) fundamental solution of the operator P — — 12
Sp(o) — — space of local solutions of the system Pu=0ono C X —— 10
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Sp (o) = Sp(o) NW™I(E),)
Gp — — Green’s operator associated with the operator P — — 10

G — — Green’s integral associated with the operator P — — 12, 101

G(®f;) — — Green’s integral associated with the operator P and densities f;
(0<j<p-—1)—-29,53, 65, 77, 83, 94

Gy —— 107

Ty — - 107

Ry — - 113

{B;};—o — — Dirichlet system of order s —— 11

{Cj}g;é — — Dirichlet system associated to the operator P and the system
{B; }f;é with respect to Green formula — — 11

HP(.,.) - - special scalar product in W??(E,,) associated with the operator P
- - 107

S(u) — — 107
0, — — area of the unit sphere in R"
Ci.(Els), C°(E)q) — — classes of s times continuously differentiable sections

(functions) on sets o 2 C X— -8, 9
Ci(E\,), E(E|;) — — class of infinitely differentiable sections (functions) on a

loc

setc C X —-—-8,9

Cs°(E|s), D(E|;) — — the space of infinitely differentiable functions with compact
support on aset c C X —— 8,9

D'(E)|,) — — the class of distribution sections on an open set 0 C X

E'(E),) — — the class of distributions with compact support on o C X

LY(E\,), L}, .(E|,;)~ — Lebesgue spaces — — 9
wm™a(E,), W;»9(E|,) — — Sobolev spaces — 9

B#49 — — Besov space — — 38, 53

C™* — — space of C™-functions with derivatives up to order m satisfying the
Holder condition with degree 0 < A < 1

M — — Martinelli-Bochner integral — — 13, 15, 100, 134, 141

h(yi) — — spherical harmonics — — 66, 138

P, — — tangential operator associated with P — — 86

{b,} — — basis with double orthogonality — — 42, 46, 55, 57, 71, 91
®



