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Abstract

We study Hardy spaces on C!' and Lipschitz domains in Riemannian manifolds.
Hardy spaces, originally introduced in 1920 in complex analysis setting, are in-
valuable tool in harmonic analysis. For this reason these spaces have been studied
extensively by many authors.

Our main result is an equivalence theorem proving that the definition of Hardy
spaces by conjugate harmonic functions is equivalent to the atomic definition of
these spaces. We establish this theorem in any dimension if the domain is C!, in
case of a Lipschitz domain the result holds if dim M < 3. The remaining cases
for Lipschitz domains remain open. This result is a nontrivial generalization of flat
(R™) equivalence theorems due to Fefferman, Stein, Dahlberg and others.

The material presented here required to develop potential theory approach for
C' domains on Riemannian manifolds in the spirit of earlier works by Fabes, Jodeit
and Riviere and recent results by Mitrea and Taylor. In particular, the first part
of this work is of interest in itself, since we consider the boundary value problems
for the Laplace-Beltrami operator. We prove that both Dirichlet and Neumann
problem for Laplace-Beltrami equation are solvable for any given boundary data
in LP(0R2), where 1 < p < oco. Same remains true in Hardy spaces hP(9) for
(n—1)/n<p<l1.

In the whole work we work with Riemannian metric g with smallest possible
regularity. In particular, mentioned results for the Laplace-Beltrami equation re-
quire Holder class regularity of the metric tensor; the equivalence theorem requires
g in CH1L,
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CHAPTER 0

Introduction

The concept of Hardy spaces arose between 1910-20 in the context of Fourier
series and complex analysis in one variable. The important feature of the Hardy
spaces is that they naturally extend the interpolation scale of the LP spaces, 1 <
p < oo to all p > 0. Classically, the theory works only in one complex variable, as
the attempts to extend the Hardy spaces to several complex variables ran into a
lot of trouble. For a long time this had blocked all attempts to extend the deeper
properties of Hardy spaces to several variables.

Around 1960 Elias Stein and Guido Weiss [28] realized that the several complex
variables was a narrow generalization of Hardy spaces for the purposes of Fourier
analysis. Their idea was very simple, yet completely changed the subject. They
realized that the important feature of an analytic function of one complex variable is
that both its real and imaginary parts are harmonic functions. In several variables,
the gradient of a harmonic function is a system (uq,us, ..., u,) of functions on R™
that satisfies the Stein-Weiss Cauchy-Riemann equations

du;  duy, Oup,
Ory, Oy’ ; dr. 0-

This idea led to the development of Hardy spaces on R™. Hardy spaces at-
tracted the interest of many mathematicians and become a centerpiece of harmonic
analysis. The reason for this success is clear, these spaces are extremely useful tool
for studying various problems in harmonic analysis, partial differential equations,
and probability.

The ‘hallmark’ property of Hardy spaces is the multiplicity of definitions. On
R™ several definitions of Hardy spaces can be given which are equivalent and there-
fore can be used interchangeably. It was Charles Fefferman and Elias Stein who first
discovered this feature in [17] and used it to prove that singular integral operators
are bounded on Hardy spaces for all p > 0.

The usefulness of having several equivalent definitions cannot be overempha-
sized. Different mathematical problems requires different approaches and the fact
that one can use the most convenient definition in the appropriate setting makes
work much easier.

In particular, as presented in [26], the Hardy spaces h?(R™) can be defined
in terms of atoms; via harmonic functions in the upper half space R?fl using a
certain mazimal function and finally, for (n —1)/n < p < 1 also using the conjugate
harmonic functions in Rff_“.

The success of Hardy spaces on R” led to several successful attempts to gen-
eralize this concept further. For example, Fabes and Kenig in [15] introduced the
Hardy space 2! on a boundary of a C!' domain in R™ and established an equivalence

1



2 0. INTRODUCTION

theorem in this setting. Namely, they proved the equivalence between atomic and
maximal function definitions.

The settings where Hardy spaces can be defined can be extended further.
Namely given any n-dimensional compact Riemannian manifold M and an open
subset 2 on M with Lipschitz boundary, we can without complication modify the
atomic definition of Hardy spaces from R™ and define the Hardy space AP on the
boundary of the set Q (cf. Chapter 1 of this work).

The natural and important question arises - whether the other two characteri-
zations of the Hardy space can also be modified and whether they yield the same
space.

The main goal of this work is to provide an answer to this question. Namely,
in the main result we show that the definition using conjugate harmonic functions
adapted to our setting is equivalent to the atomic definition provided the metric
tensor on M is of class C1! and the boundary 0Q is C'. If dim M < 3 we have
this result even for Lipschitz domains.

This result for the standard Laplacian on R™ was obtained by Dahlberg in [7].
He also asked what happen for n > 4 for Lipschitz domains (cf. problem #2 in
[7]). This question remains open.

At this point it is important to say that our results on manifolds are not a
straightforward generalization of the flat R™ case. Two major obstacles hamper
such approach.

The first problem is the basic nature of a Riemannian manifold - the existence
of a curvature. In contrast, the flatness of R™ give rise to important features of
harmonic functions which cannot be observed in the presence of nonzero curvature.
In particular, for a harmonic function u on R™, the function |Vul|? is subharmonic
(i.e. A(|Vu|?) > 0) for any ¢ > (n — 1)/n. It is straightforward to check that this
is not true for harmonic functions on manifolds. Hence a different approach has to
be developed, using weaker notions transferable to manifolds.

The second obstacle was to develop further the techniques of boundary layer
potentials on C! domains in Riemannian manifolds.

The boundary layer techniques have been successful in the treatment of the
Laplace equation and certain other constant coefficient elliptic partial differential
equations on C! and Lipschitz domains in Euclidean space. The first successful
result in this direction for the Dirichlet problem for the classical flat Laplacian was
in the paper by Dahlberg [6]. The idea of the paper was to use certain estimates
on the harmonic measure. The breakthrough for the C' domains followed in the
paper by Fabes, Jodeit and Rivére [14] who showed the solvability of the Laplace
boundary problem in LP, 1 < p < oo for both Neumann and Dirichlet problem, as
well as the Dirichlet regularity problem, i.e., with boundary data in the Sobolev
space HMP,

Finally, the question whether similar results can be obtained for a Lipschitz
boundary was affirmatively answered for flat Laplacian and restricted range of p
by Dahlberg and Kenig in [10] and Verchota in [30]. Related questions for the
system of elastostatics on Lipschitz domains were considered by Dahlberg, Kenig
and Verchota in [11]; the Stokes system on Lipschitz domains is considered in [16]
by Fabes, Kenig and Verchota. Of interest is also work by M. Mitrea, D. Mitrea
and Pipher [20] on vector potential theory on nonsmooth domains in R3.

Recently, a very successful approach generalizing these techniques to the Lapla-
ce-Beltrami equation on Riemannian manifolds for Lipschitz domains has appeared
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n [22], [23] and [24] by M. Mitrea and M. Taylor. In [25] the authors also stated
several results about the solvability of the Laplace-Beltrami equation in LP, 1 <
p < oo and in the Besov spaces for 2 with C! boundary.

In this work we develop approach for C' domains similar to the work [14] by
Fabes, Jodeit and Riviere. We are particularly interested in the optimal range of
p for which solvability and regularity of the solution of Laplace-Beltrami equation
in LP and Hardy spaces AP with Dirichlet and Neumann boundary data can be
established. For the sake of completeness of the exposition we also state the results
(obtained by different techniques) from [25] for LP, 1 < p < co. The results for the
Hardy spaces are new.

Let us mention one somewhat unexpected impact of this work. In Appendix
B we introduce a Banach space D%P. We originally introduced this space mainly
for technical reasons to prove one particular result necessary for the main exposi-
tion. However, as we discovered in our subsequent works [12], [13], which consider
semilinear elliptic problem for Lipschitz domains on Riemannian manifolds, the
usefulness of this space does not end there. In some instances it can be success-
fully used instead of the Sobolev space H*P(2), when the use of Sobolev space is
inconvenient or impossible.

To bring this introduction to an end, we briefly describe the organization of
this paper. In Chapter 1 we give basic definitions and state results necessary for
our work that can be found in the literature, Chapters 2 and 5 are devoted to the
question of compactness of layer potential on C' domains. In Chapters 3, 4 and 5
we present solvability of the Dirichlet, Neumann and Dirichet regularity problem
for C' domains in Riemannian manifolds, respectively. These results are of interest
in themselves and therefore we spend considerable space to present them. Finally,
the main result on equivalence of definitions of the Hardy space is presented in
Chapter 6. The work also has two appendices containing material outside the main
flow of the exposition. Appendix A presents various results on variable coefficient
Cauchy integrals and Appendix B contains material on the actions of the operator
(A — V)~ on functions from the space D%? already mentioned above.

Acknowledgments. Presented material is an outgrowth of my Ph.D. dissertation
that I wrote as a student of Michael Taylor at the University of North Carolina at
Chapel Hill. T am very grateful to him for his guidance and support to me while
working on my thesis. His knowledge and deep insight helped me to sharpen my
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I have had the good fortune to benefit from conversations with Alan McIntosh
from Australian National University and Marius Mitrea from University of Missouri
at Columbia. I want to thank them for answering my emails with questions and
helping me to overcome certain obstacles I came across. Their contribution is
acknowledged at appropriate places.

Finally, I would also like to thank the anonymous referee and the editor William
Beckner for their valuable suggestions that improved overall organization of this

paper.



CHAPTER 1

Background and Definitions

1.1. Notation, terminology and known results

We recall the setting of the papers [22], [23] and [24], which is used throughout
this work. Let M be a smooth, compact Riemannian manifold, of real dimension
dim M = n, with a Riemannian metric tensor, which is assumed to be of Holder
class C*. (For some results we will have to assume higher regularity of the metric
tensor.) That is, M is covered by local coordinate charts with the components g,

of the metric tensor being of Holder class C“. The Laplace-Beltrami operator on
M is defined by

(1.1) A:HYY (M) — H (M), (Au,v) e —/ (du, dv) dVol,
M

where H*P, s € R, p € (1,00), denotes the usual class of L? Sobolev spaces on M.
Here, the metric tensor determines the pointwise inner product on T, M and the
volume element dVol. In local coordinates

(1.2) Au = g7129,(g"* g1/ Oyu).

Here we use the summation convention, take (g7%) to be inverse matrix to (g;x)
and set g = det(g;x). For V. € L*°(M) we introduce the second order, elliptic
differential operator

(1.3) L=A-V.

We assume V' > 0 on M and also V > 0 on a set of positive measure in each
connected component of M \ 2. Here Q C M is assumed to be open, connected
and with C! boundary.

Our goal is to use boundary layer methods in the treatment of the Dirichlet
boundary problem

(1.4) Lu=0in Q, u‘ag = f e LP(0Q),
and the Neumann boundary problem
(1.5) Lu=0inQ, dyul,,=ge L’(09).

Here 0, = 0/, is the normal derivative on 9f2. Here and hereafter, all boundary
traces are taken in the nontangential limit sense, i.e., given a function u defined
and continuous on €, set

(1.6) u|aQ(x) L i u(y), x € 09,

Yy—x
yev(x)

4



1.1. NOTATION, TERMINOLOGY AND KNOWN RESULTS 5

when this limit exists. In (1.6) y(x) C  is a nontangential approach region with
“vertex” at x; cf. [22] for more details. Furthermore,

def
(1.7) &,u’{m(gﬂ) = (v, du|BQ>7

where v € T*(M) is the (outward) unit normal to 5.
Now using the approach in [22] under our hypothesis on V', the operator

(1.8) L:H Y (M) — H"(M)

is an isomorphism, for each p € (1,00). Denote by E(z,y) the integral kernel of
L7 so

(1.9) L tu(z) = /M E(z,y)u(y) dVol(y), r e M.

For a function f : 9 — R define the single layer potential

(1.10) Sflx) = - E(z,y)f(y) do(y), = & 0%,
where do is the natural area element on 0f). Similarly, we define the double layer
potential by

(L.11) piw) = [ 2Ly doty), w09

aq Oy
The following results on the behavior of these potentials were demonstrated in [22],
extending previously known results for the flat Euclidean case.
Define Q; = Q and Q_ = M \ Q, note that Q4 are C! domains. Given
feLP(O9), 1< p< oo we have, for a.e. x € 99,

(1.12) Sfloq, (@) = Sflsg_(x) = Sf(2),
and
(1.13) D (@)] g, () = (£37 + K) [ (@),

where for a.e. z € 99

Sf(x) = /a E@)f) doly).
(1.14) ki) =Py, [ 3—5<x,y>f<y> do(y).

Here P.V. f o indicates that the integral is taken in the principal value sense. More
concretely for a fixed smooth background metric which induces a distance function
on M we can talk about balls on 9. P.V. |, o is defined in the sense of removing
such small geodesic ball around the point x € 02 and then passing to the limit.
Furthermore for a.e. x € 90

(1.15) 0,51y, (2) = (FL + K) f(2),
where K* is the formal adjoint of K. Moreover, the operators

(1.16) K, K*: LP(0Q) — LP(39), 1<p< oo,



6 1. BACKGROUND AND DEFINITIONS

and
(1.17) S LP(0S)) — HP(09Q), 1<p< oo,
are bounded and we have nontangential maximal function estimates

(1.18) (VS llzron) < Collfllray,  1(Df) [Izro0) < Coll fllzr o),

for 1 < p < co. Here and hereafter, if u is defined on 2 then v* will denote the
nontangential maximal function of u, defined at the boundary points by

(1.19) u*(x) = sup{|u(y)| : y € y(2)}, x € 0N.

The major difference between the treatment in the Lipschitz and the C! case is
that in the C! case operators K, K* : LP(9€)) — LP(92) are compact for p € (1, 00)
and hence the operators

(1.20) +iI+ K, +11+ K*: LP(0Q) — LP(09)

are Fredholm in this range of p. In the Lipschitz case establishing the Fredholm-
ness of these operators is a major obstacle which reduces the range of p in which
solvability of (1.4) and (1.5) can be established.

In order to establish compactness of the operators K, K* we need to understand
the structure of the singularity in the kernel E(x,y) of L~! along the diagonal. The
main result of [24] in this direction is the decomposition of this kernel as

(1.21) E(z,y) = g(y)""/*{eo(z — y,y) + er(w,9)}
where:

(1.22) eo(r —y,y) = Cy (Z 9ik(Y)(zj — y;) (@K — yr)
Here C), is a suitable constant and the residual term e (z,y) satisfies

|61(.’IJ, y)| S CE‘x - y|—(n—2—a+5)7
(1.23) |Vaer(z,y)| < Cela —y|~(n71mate),

) —(n—2)/2

where « is the Holder coefficient of continuity of the metric tensor g and € > 0.

1.2. Hardy spaces and layer potentials

To bring this chapter to an end, we discuss several definitions which are of
importance to us. By AiP(92) we mean the localization of the atomic Hardy space
1P (09). We recall that a function f € L*>(99Q) is an p-atom for (n—1)/n <p <1
if

(1.24) supp f C B,(zg) NN
for some xg € 99, r € (0,diam €], and
1
(1.25) ||f||Loo(aQ) < =1)/p’ o f do=0.

Then g € LP(0R) is said to belong to AL (0Q) provided it can be written in the
form

(1.26) g= Z a,f,, f, an p-atom, Z lay|P < oo.

v>1 v>1
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There is a “norm” defined by

(127) Hthst(é)Q) = inf (Z ‘ay|p)1/p ‘9= Zal/fw fv a p-atom

v>1 v>1
Then we can set
(1.28) WP (09) R (09) + C = WP, (09) + LU(09), Vg € (1,00],

where C consists of functions on 92 that are constant on each connected component
of Q. Under f — ¢f this space is a module over C"(9), for any r > (n—1)(p~1 —
1). If (n —1)/n < p < 1 then AP(0N) is only a quasi-Banach space and its dual is

(1.29) (FP(OQ))* = C*(0Q)  fora=(n—1)(p~" —1).

As usual, by C* we denoted the space of Hélder continuous functions on 9f). The
dual of the Banach space h!(92) is bmo(952).

Now we can briefly discuss layer potentials on #P(9€2), (n —1)/n < p <1
following the supplement B of [23]. Using the decomposition (1.21) of the kernel
E(z,y) we can apply Proposition A.8. of the appendix on the V. eq(z — y,y),
provided the Hélder coefficient « is bigger than (n — 1)(p~! — 1). Also e;(z,y)
satisfies (1.23) hence using analysis similar to (B.5)-(B.6) in [23] for this term we
can show:

PROPOSITION 1.1. For max{?-1 —n-l.1 <4 <1

n > atn—1
(1.30) (VS lro0) < Cllfllne o),

uniformly for f € hP(0Q). In particular if the metric tensor on M is Lipschitz
(1.80) holds for (n—1)/n <p <1.

Similarly according Proposition B.6 of [23] in our setting we can prove:

ProrosSITION 1.2. The operators

(1.31) K™ : iP(0Q) — RP(09),
and
(1.32) v AdS : RP(0Q2) — RP(09),

are well defined and bounded for each max{"=1 =11 <« p <1,

n > atn—1

Here we use notation (v A dS)f instead of 9,Sf since for p < 1 f € hP(9Q) is
in general only distribution. Now we treat double layer potential. We can establish
a weaker statement:

PROPOSITION 1.3. Assume that the boundary 0X) is of class C*t. Then the
operators

(1.33) D|8Qi : RP(0)) — AP (09),
and
(1.34) K : hP(0)) — hP(09Q),

are well defined and bounded for each max{™"-1 =11 < p <1,

n ) atn—1
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PROOF. Using the decomposition (1.21) and symmetry of E(z,y) we can write

ok 1 0 0
1.35 — = —1< — — — .
08) g =i {ghat )+ a0
The reason we need smoothness C''+® of the boundary is that evaluating a%yeo(x —
y, ) yields
0 "9 i
(136) a—]/yeO(x_yax) = _iz:; ayi€0(x_yax)y (y)a

where v¢(y) is the i-th component of the outer normal to the boundary 99 at y.
Hence assuming only C! boundary yields that v(y) is just a continuous function.
However, hP(0) is not a module over continuous functions which means that the
product v*(y) f(y) might not be in A?(9Q) for f € AP(09). So we really need the
assumption 9Q € C'T® and then everything works for max{ ”;1, ai;il} <p<l1.
Same is true for the other term in (1.35).

Now we can use Proposition A.7 on the first term in (1.35) and analysis similar
to (B.5)-(B.6) on the second term to conclude:

(1.37) I(Df(x)) ILr0) < Cllfllre00)-

Consider now f in L%(0Q), say. Then by the approach developed in [31] in R™
but working also for Lipschitz domains on manifolds since it uses only the ordinary
nontangential maximal operator together with cancellations based on integration
by parts we get

(1.38)  Df(x) € W(9Q) and [|Df(w)],q, lInra0) < CI(DF(2))"[|Lr00)-
Combining (1.37), (1.38) and (1.13) we have
(1.39) ”Df(x)‘aginhp(aﬂ) = |(£31 + K) f ()|l 002) < C|lflnw(00)-

From this (1.34) follows by a density argument.




CHAPTER 2
The Boundary Layer Potentials

2.1 Compactness of operators K, K*

The main goal of this section is to show that the operators K, K* defined in
the first chapter are compact on L? for 1 < p < oco. We will also establish similar
result for Hardy spaces AiP. In the second part, using this result, we will establish
invertibility of the operators

(2.1) +il+ K, +51+ K*: LP(092) — LP(09).

Recall the definition of K and K*. We have
oF

Kf(zx) = lim — (=, do(y),
flz) = lim P auy( y)f(y) do(y)
(22) K*f(z) = lim I8 (o) f(y) do(y).

e=0+ Jyeon r(z,y)>c Wa

where r(z,y) stands for the geodesic distance between x,y € M.

To prove the result we use the following idea. We approximate the set 2 by
a increasing sequence of open sets (2, such that Qp  Q, each ; has smooth
boundary, and for each point x € 92 there exists a small neighborhood U of z,
such that in this neighborhood there are smooth local coordinates in which

UnNQ={z= (" z,) €U :z, > pa)},
(2.3) UNQy ={z=(2",2,) €U : 2, > gr(z')}.

Here ¢ : R"™! — R is a C! function and ¢ : R*™! — R are C* functions such
that

(2.4) Or — @ and Vor — V.

Now we define operators Ky, K exactly as K, K* are defined in (2.2); the difference
is that we integrate over 0€);. We will show that these operators are compact on
LP(09)) and AP (0€;) and converge in the norm to K, K*, respectively.

In order to simplify the whole thing we decompose K, K*, K, K; using a
partition of unity (¢?) on M. We get that K can be written as a sum of
(2.5)

K= XJjKJ where: K9f(@) =l | 60" ()5, (2.9)f() doly),
and
(2.6) O ={(z,y) €0 x I :r(z,y) > e}

The other operators are decomposed similarly.

9
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Clearly, proving compactness of each K% would suffice. As we can see immedi-
ately, if U; NU; = 0 (where U; = supp ¢), then the compactness of such operator
is trivial, in fact it follows from the fact that the kernel of K i is not singular. Also
showing that K;’ — K" in the norm as k — oo is trivial. The problematic cases
are when U; NU; # 0, since the operator contains singularity that has to be taken
care of.

We can also assume that the partition of unity (¢°) we picked has the property
that on each U? U U (for all pairs 4,5 for which U; N U; # 0), the sets ©Q, Q) can
be written as in (2.3) in some smooth coordinate chart.

Recall now the decomposition of the kernel E(z,y) in (1.35). Using it we can
write

Kifa)= lim [ (@) ()2

60
e=0+ Jyeo. ,/ 61/y

+ lim ¢ (2)7 () e 2

1
e—0+ y€EO. / ay’q

= Ky f(a) + K3 f(2),

—y,)f(y) do(y)

) f(y) do(y)

(2.7)
.. . . 1 860
*1j T i
K™ f(z) = lim o, ¢'(2)¢’ (y \/— 3, &~ v ) () do(y)
w i [ S@0 0 G ) dot)
e—0+ y€O. 3% Yy Yy

= K" f(x) + K3V f(w).

Similarly, we can decompose K ,’CJ and K ,’:” for any k = 1,2, .... The key point here

is that the decomposition (1.35) of the kernel depends on chosen coordinates. This
is a very desirable property, because it will allow us to pick coordinates in which
the more singular piece K;'{ is arbitrary small for any k > 1. Hence if we prove
compactness of the other piece K ,’:g, we get that the operator K ,’:ij is compact for
any k > 1.
We deal with these matters now. We begin with K, *“ For the sake of simplicity
we drop indices 7, j for all operators and instead of ¢*(x )ng (y) we will write ¥ (x, y).
Assume first that the metric tensor g on M is smooth. This gives us that for a fixed
k € N we can pick smooth coordinates on some small neighborhood U of a point
z € 0 such that the following holds:
Q. NU={zeR": 2, >0} NU,
oy NU={zeR":2, =0} N,
(2.8) gin(x) = 0jn for z € 0,
v(z) = —% for x € 98.
One way to pick such coordinate system is to take C'*° vector field which on
0 coincide with inner unit normal vector to 9€2x. The flow generated by such

vector field parameterizes some small collar neighborhood of 9€).
In this coordinate system we see that

360x_ :—%x— > 0in(y) (5 — y5) .
5, TV T T, ) = R s s — 1) on — )
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Hence the kernel of the operator K %1 is equal to

2.9 K} (z,y) = Kpy(z, —1/2 Tn — Yn 5
(29) k1) ) @@ — ) — )

This gives that for z,y € 0Q Kj ,(z,y) = 0. Indeed, in this coordinates
x,y € 052 can be written as x = (2/,0) y = (y,0) for some z’,3y' € R*"! i.e., the
numerator of (2.9) is zero.

If the metric tensor g on M is not smooth, we proceed similarly. We can find a
sequence g of smooth metric tensors on M so that g — ¢ uniformly (in C7 for all
v < a)on M as p — oo. Then for each u we can pick a smooth coordinate system
on a small neighborhood U of any given point z € 92 by the process described
above for the metric tensor g*.

Since the metric tensor g is close to g, we get from (2.8) that

gin(x) = 0jn + hf, (), for x € 08,
(2.10) v(z) = —A“(x)m “(x)(a%l, 6%2, ey 52T for € 0.

> 0Ty —1

Here A is scalar and B a vector valued function. Also A}, (z) — 0, A* — 1 and
B# — 0 uniformly (in C7 for all v < a) on 08, as p — oo.

This means that for any given € > 0 we can find p big enough such that in the
coordinate system corresponding to ¢g* the kernel of the operator K ; has small
coefficients in the numerator. It follows by Proposition A.5 that the £(LP) norm
(1 < p < o0) of the Ky 1 is small (< ¢). Similar statement for Hardy spaces h?
follows from Proposition A.8. Finally, the same claim can be done also for the
operators Ky ;. The argument is very similar.

Now we turn our attention to the operators Ky, K3, K 2 and K;;Q. We treat
again only one of them, namely K5. The analysis for the operators K o is same,
since for less singular kernels there is no difference between treating 02 and 9€2.
Also the treatment of K3 and Kj , is close to the treatment of K>. The goal is to
establish the following:

LEMMA 2.1. Let U be a small neighborhood of a point x € ). Consider any
smooth coordinates on U and decompose the kernel E(x,y) as in (1.35) in this
coordinate system. Let supp ¥ (x,y) C U x U. Then the operator

. a81
1) Kafte) =t [ el S ) ety

is compact on LP(00) for any 1 < p < oco. Similar statement holds also for the
operators K3, Ky2 and Ky ,.

PROOF. Define operators K; . the same way we defined the operator K5 in
(2.11) but without taking the limit liI(I)lJr. We claim that K5, — K5 in the norm
E—

of L{LP(0R)), 1 < p < 0o as € — 0+. To see this, let us estimate the difference
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(K2 — K2.)f in the L' norm and then in LP norm for p very big. We get:

(K2 — Kae) fllL o)

1/’( ) dey
= -/89 /ag(l ~xo.(@,y)) \/— v, ~—(y,2)f(y) do(y)| do(z) <
(2.12)
861
/asz /89 (1= xo.(@3)) F ayy l“)‘ |f(y)| do(y) do(x) <
861
SO/@Q (1 fxog(-,y))a—%(y,.) o \/7 y)| do(y) < CAE)|f ]l o0,
I(K2 — Ky €)f||Lp Q)
w( ) 861 P

do(x) <

<)
[5}9]

(2.13)

< (/m (/ma Yo, (2,)) \g—@) q
r/q
<

Here ¢ = p/(p — 1), i.e., for p big ¢ is close to 1. In (2.13) we used the Holder
inequality and then the estimate (1.23) on the L* norm of the gradient of e;(.,.)
which gives that V eq(x,y) belongs to L? for ¢ close to 1. Thus the functions A(.)
in (2.12) and (2.13) tends to zero as € — 0. Interpolating between (2.12) and (2.13)
yields that Ko .f — K> f in L” norm for any 1 < p < oo.

The second claim is that the operators K3 . are compact for any € > 0. From
this compactness of Ky follows. The operators K;. are compact, because any
operator of the form

(2.14) Tf(z) = /a ke, f ) doty)

[, 0o UEE SR .0 1w) dotw)

p/q
do<y>> T <w>><

(1 =Xxo.(, ~))a—u(-7x) £ 1170 00y do(@) < CAE U FIT 1 o0y

L9(9Q)

with kernel k(z,y) continuous on 9§ x 92 is compact in L(LP(0)), 1 < p < oco.

In our case the kernel k(x,y) = f/(x—y) gff (y, z)xo. (x,y) is not continuous at the

points (z,y) where the geodesic distance r(z,y) = . But this is not a problem, since
the characteristic function xo_ of the set O, can be approximated by a sequence of
continuous functions

(2.15) Xk : 002 x 002 — R, supp xx C O, k=1,2,...,

with the property that xi(z,.) — xo.(z,.) in any L1(0f), ¢ < oo uniformly

in x € 0f). Hence the operators with continuous kernels \/(ﬁ b (z,9)xk(z,y)

converges in the operator norm to Ky . as k — oo. O

As we already indicated an immediate corollary of this lemma is:
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COROLLARY 2.2. Let U be a small neighborhood of a point x € 0S2. Consider
any smooth coordinates on U and decompose the kernel E(x,y) as in (1.35) in this
coordinate system. Assume also that supp ¥(x,y) C U xU. Pick any k € N. Then
the operators Ky 1, K2 (and hence Ky ), as well as, the operators Kj, |, K, 5 (and
hence K};) are compact on LP(0Sy,) for any 1 < p < oo. l

PrROOF. We have shown that for any given € > 0 there is a special coordinate
system on U in which the operator norm of K}, ; and Kj; 1 is less than €. By Lemma
2.2 in the same coordinate system the operators Ky » and Kj; , are compact. These
two things together guarantee that Kj = Kj 1 + K2 and K| = K;; | + K , are
compact. 7 7

Now pick any smooth coordinate system. Lemma 2.1 still applies, that is the
operators I?;/Q and IF‘/ k.2 obtained by the decomposition (1. 35) in this coordinate
system are again compact. Hence also Kk 1= K — Kk 5 and Kk 1=K — I?;;JQ are
compact, because they can be written as a difference of two compact operators. [

So far, we dealt mainly with LP spaces. The case of Hardy spaces hP is similar
but slightly more complicated. We begin with the following lemma.

LEMMA 2.3. Let (n—1)/n<p<landr > (n—1)(p~t —1). Assume that
the function K : 09 x 9 — R is continuous on 92 x 02 and Holder continuous of
modulus v in the second variable, i.e., the function y — K(x,y) is in C" uniformly
for x € 9Q. Then the operator

/ K(x,y)f(y) do(y),
(2.16) T : RP(0QY) — hP(00)
is well defined, bounded and compact.

PrOOF. We first show that for f € AP(0€2) we have T'f € L>(99Q). Actually,
this is a trivial observation. We just have to realize that the duality (1.29) and the
fact that r > o = (n — 1)(p~! — 1) imply

(2.17) ITf(@)] < ClIK (2, o=l fllne @) < CIK]

ol fllme a9,

for (n —1)/n <p < 1. If p=1 we replace the C* norm by bmo in (2.17).
(2.17) means that T'f € h?(9€2) boundedly, since L>(092) C hP(02). Now we
look at the compactness of T'. Take any x,y,3’, z € 09 and examine the expression

(218) K(amy’)—K(w,y)—K(z,y/)—i-K(z,y).

Let us for simplicity denote the geodesic distance on 92 between two points z,y
by |z — y|. Using the continuity of K in the first variable we get

(2.19) K (2,y') = K(z,y) — K(2,9) + K(z,9)| < 2w(|x - z[).

Here w is the modulus of continuity of K. Similarly using the Holder continuity of
K in the second variable we get

(2.20) K (z,y") = K(z,y) — K(2,y) + K(2,9)| < Cly’ —y".
Combining (2.19) and (2.20) for any 6 € [0,1] we get
(221)  |K(z,y) — K(2,y) = K(2,9) + K(2,9)| < Cly’ =y w(lz — 2))'7*
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In particular choosing 6 = < we have for some ¢ > 0

(2.22) K (2,y") — K(z,y) — K(2,9) + K(2,9)| < Cly’ — y["w(|lz — 2[)".
This proves that the function G(z, z,y) = K(x,y) — K(z,y) could be written as
(223) G(.T,Z,y) :w(|$—2’|)sT(Z‘7Z,y),

where the function T'(z, z,y) is C* Holder continuous in the y variable uniformly
for all x, z. From this we get
(2.24)

Tf(x)-Tf(2)| = ‘/89 G, 2,9)f(y) do(y)| < Cwlle—2|)°|T(x, 2, )l oo | fllne 00 -

If p = 1 we replace the norm C'* by bmo. Since our sequence (f,,) is bounded in
hP(00Q) we get by (2.17) and (2.24) that

(2.25) ITfullL=@o) <C  and  |Tfu(x) = Tfn(2)] < Cw(|z — 2[)°.

This means (T'f,,) is sequence of uniformly bounded and equicontinuous function.
By the Ascoli theorem it has a subsequence which converges in C(02). Since
C(092) C hP(09) our subsequence is convergent also there. This concludes the
proof. O

Now we can prove a lemma analogous to Lemma 2.1.

LEMMA 2.4. Assume that 00 € C'. Let U be a small neighborhood of a point
x € 0. Consider any smooth coordinates on U in which we can write QNU as in
(2.8) and decompose the kernel E(x,y) as in (1.85) in this coordinate system. Let
supp Y(x,y) CU x U. Then the operator

1 861
2.26 K =1 d
(226) @)=ty [ vt s ) ) do)
is compact on RP(0QY) for any max{ u=t s L} < p < 1. Similar statement holds
also for the operators Kj, o. If we also assume that the boundary S is of class
C' we have the same statement for the operators Ko, K.

PROOF. The assumption 02 € C' implies that the part of the boundary 9Q N
U can be written as z = (2/,p(2')) where 2’ € R*~! and ¢ is a C* function.
Hence, there is a number m such that [Vy| < m. By e, we denote the vector
(0,0,...,0,1) € R™. Observe that if we take T = = + te,, then

(2.27) r(z,z) = r(T,00) = t, for any x € 02 and ¢ small.

Here r(.,.) again means the geodesic distance on M.
For € # 0 we define the operator K;E from AP (0Q)) to kP (0N) by

(2.28) K f(z) = (z +een, y) f(y) do(y).

\ / 8
We claim that for ¢ # 0 Lemma 2.3 apphes and hence K3 2 < is a family of compact
operators from AP (99) to 1P(0S), provided max{”=1, p—— L} < p < 1. Verifying
this is not difficult. By Proposition 2.4 of [24] the kernel E(z,y) is CLT® of the

loc
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diagonal. Hence (1.21), (1.22) and (1.35) give us that the kernel of K3 is contin-
uous and of class C'* in the second variable provided € # 0, i.e., we stay away from
the singularity.

The claim of Lemma 2.4 will be established if we prove that K3 is a limit of
K3 . in the norm of L(AP(052)) as € — 0.

For this we need a little more regularity on e;(z,y) than follows from (1.23).
We get it by rereading the proof of Lemma 2.5 in [24]. Namely, let |z — y| = 2p,
we want to estimate e (z,y) on {x : |x — xo| < p}. We shift coordinates so xg = 0
and introduce dilation operators

(2.29) u,(x) = u(pz), |z] < 1.

If u(z) = e1(z,y) for || < p, then (2.76)-(2.80) of [24] yields

(2.30) ||up||Hs,q(Bl/2) < C(s,q,é)p‘<n_2_a+5), Vs<1l4+a, g<oo, d>0.
Hence for any § > 0

(2.31) IVatspllga=s, 5 < Csp™ 27T,

We actually do not need Holder regularity of the order of @ — §. Therefore by
possibly making & > 0 smaller so that o — d > § we can get

(2~32) ||V:rup||c5(31/2) < Oép_(n_2_a+6)-
This means that for |z — 20| < 1|zo — y| we get
(2.33) Vaer(2,y) = Vaer(zo,y)| < Csleg —y|~" 717020 o — o,

In our setting we want to take xg,y € 9Q and x = ¢ + ev(xg). So, by (1.23)
even for |z — zo| > $|zo — y| (2.33) remains true, because then |z — zo| = |z — y|.
Indeed, in this case

[Vaer (@,y) = Vaer(w0,y)| < Cllv —y| =710 4 farg — g~ (0717040 <
SC\xo _ y|—(n—1—a+6) < C|$O _ y|—(n—1—a+26)|x0 _ y|5 <
(2.34)
SC‘QTO _ y|—(n—1—a+26)|x _ 370|6-

Finally, (2.33) and (2.34) allow us to estimate the difference between the kernels

Ky and Ky .. We get

T=(2,y)| =[K5 o (2,y) — K5 (2, y)| =

1 661 861
frg JR—— P <
Y(z,y) ) | (z +cen,y) 0. (z,y)] <
(2.35) <Csel|x — y|~(nmLmat2d),

This is the estimate we sought. As we have observed before an operator with
a kernel T'(z,y) which has singularity of the order |y — x|_("_1_°‘+25) on diagonal
maps FP(09) into itself boundedly. Notice also that off the singularity the operator
T. is continuous in the first variable and of class C“ in the second one. As we
let ¢ — 0+ the constant Cse® goes to zero and hence the family (T.).o goes to
to zero in the operator norm. This establishes the lemma for K3. The proof for
the operator Ky goes exactly as the proof above. The additional assumption that
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99 belongs to C1T¢ is required in this case, because h?(9Q) is not a module over
C(09), but it is over C*(9NQ). O

As a corollary we get:

COROLLARY 2.5. Let 9Q € C' and U be a small neighborhood of a point
x € 0N0). Consider any smooth coordinates on U in which we can write Q NU as
in (2.3) and decompose the kernel E(x,y) as in (1.85) in this coordinate system.
Assume also that supp (x,y) C U x U. Pick any k > 1. Then the operators K3,
Ky, Kj 5 (and hence Kj) are compact for any max{"T_l, ai;il} <p<l.

If we also assume 02 € C'T* then the operators Ko, K1, Kio (and hence
Ky) are compact on hP(0Q) for the same range of p.

The final point that will establish compactness of the operators K, K* is the
convergence Kj — K and K; — K*, as k — oo. First, we again consider the
technically easier LP case.

PROPOSITION 2.6. Assume that the metric tensor on M is of class C*. Let
1 <p<ooand O € C*. Then the operators

(2.36) K,K*: LP(0Q) — LP(09)
are well defined, bounded and compact.

ProOOF. We do the proof for the operator K only. By Lemma 2.2 it suffices to
show compactness of K. To simplify the notation we put ¢g := ¢ and Ky := K;.

Recall, that we have localized the problem to some neighborhood U where (2.3)
and (2.4) hold. By Corollary 2.2, the operators K1 are compact on LP for any
k=1,2,... and 1 < p < co. The another way to look at these operators is to think
of them as operators on LP(R"~!). This can be done by putting

(2.37)
1

Kp1f(a') = lim . (', ox(2), (v only )))m><

< Oco (2" =9 pr(2’) — or(y), (2, wk(x’)))wi(y’)> FWIVIW ee(y)) dy,

»
i=1 Oz

for k = 0,1,2,.... We have that (2.37) is a compact operator on LP(R"~1!) if
and only if K}, ; is compact on L?(92). Here vi(y') is the i-th component of the
outer normal to the curve 98, at the point (v', r(v')), g—?f is a partial derivative of
eo(z,y) with respect to the first variable and g is the metric tensor on 02, inherited
from M. Also clearly, because v}, depends continuously on the metric tensor g;; and
on Vg, as k — oo, vi — v uniformly in ¢/, where v{(y’) is the i-th component
of the outer normal to the curve 92 at the point (v, ¢o(y’)). The same could be
said about g(y',¢x(y')), i-e., 9(¥'swr(y')) — 9(¥',po(y')) uniformly in y" because
of (2.4).

The advantage of looking at f;ﬂ instead of K ; is that 7k,1 act on the same
space for each k. Now, Proposition A.4. of Appendix A which is a modification of
a result of A. P. Calderon in [2] and Theorem 4 of [3] used on (2.37) gives us the
convergence of K 1 to K in the £(LP(R"~1)) norm for 1 < p < oo.
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Subsequently, the operator FOJ is compact on LP(R"~!) and therefore the
operator K7 = K1 is compact on LP(99). O
Now, a similar statement for Hardy spaces.

PROPOSITION 2.7. Assume that the metric tensor on M is of class C*. Let
1<p<ooanddeC. Let max{"T_l, af_;il} <p<1and Q€ C Then the
operator

(2.38) K* - BP(99) — hP(9)

is well defined, bounded and compact. Moreover if the boundary 9 is of class C'+
same is true about the operator

(2.39) K : hP(89) — 1P(99).

PrOOF. We again do our work for only one of these operators, namely K*.
First, we pick © to be a smooth vector field on M transverse to 02 pointing inside
0. Flow F; generated by such vector field allows us to identify 09 with 09 (at
least for k big), since for such k the vector field © is also transversal to 9§ and
therefore for each point x € 02 there is a exactly one point Fix € 982 for a certain
t and vice versa. Via such identification, for any f € iP(92) the function fpy can
be thought of as a function on 9§, and moreover fpy € hP(0Q). Here pp = dd;
is the Radon-Nikodym derivative of surface measures we consider on 92 and 0€.

Fix f € h?(09Q) with norm bounded by 1 and consider u = Sf for f € h?(99Q)
and x € Q. For simplicity consider just the case when V = 0 in 2. The other case
V # 0 is similar. By (1.15) and (1.34) we have that

(2.40) fo=0,8f = (-3I+K*)f € m?(5Q).

We want to apply Proposition A.8. In order to do that, we again localize the
operator K* onto a neighborhood U by a partition of unity. Then Proposition A.8
applies to the main piece Veg(x —y,y) in the decomposition (1.35) of the kernel of
K*, while the contribution of the remaining term Ve (x,y) dealt with using (1.23).
This yields

(2.41) I1(V(Se(for) = S))*llLraa) < ks as k — oco.

Here Si is the corresponding single layer potential on 2 and g, \, 0 as £ — oo
does not independent on f, as long as, f is bounded in the norm by one.

The estimate (2.41) should be understood in the following sense. The gradient
V(Sk(fpr)) is defined on Qy, whereas V(Sf) is defined on 2. Hence, if we want to
compare their maximal functions, we have to do is as in Proposition A.8. For any
point zp € § there is a unique z( € Q) for which

(2.42) zy = Fuwg  for some t > 0,

where the flow F; is as above. So, if v(xg) is a nontangetial approach region to  at
xo, then +'(z() = F:(v(x0)) is a nontangential approach region to Qy at x(. Hence,
if we take V(Si(fpr)) at 7' (xf) where it is well defined, pull it back to y(xg) via
the flow, we finally get two objects V(Sk(fpr)) and V(Sf) well defined on y(xo).
Then we can compute (2.41).
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0
ov

(2.43) (2 (Sk(for) = S))* |l Lron) < ek, as k — oo.

Again the meaning of (2.43) should be clarified. With a point zg € 9 fixed a%(xo)
is a well defined vector at zy which could be simply extended by a parallel transport
to a neighborhood U of xy. This means

(2.44) 2 (Sk(for) = SF)

is well defined on 2 N U and thus we can evaluate the maximal operator in (2.43).
If a%k denotes the outer normal to 9€; from the assumption about our domains
Q. we get that it can be written as
0 0

(2.45) 3—Vk = Ak% + BiVr,,

In particular, we take the normal derivative we get from (2.41)

where Vr, denotes a tangential derivative with respect to 9y, Ay is a real and By,
a vector valued function and A; — 1 and By, — 0 in the L*> norm as k — oo.

Combining (2.45) with (2.43) and the fact that from (2.41) we get a uniform
L? bound on V1, Sk(fpr) we conclude

(2.46) 1 (Sk(for) = &SN iromy S chy ask — oo

for a sequence (e}, )nen converging to zero. (2.46) is again understood in the sense
explained above, i.e., via the flow F;. In particular, we have

(247) (52 (Su(for)" € L7,

and hence due to result of Wilson [31] it follows that

(2.48) g Sk(fr) € TP (0,),
or
(2.49) o a0 Sk(for) € hP(09).

This means that (2.49) and (2.47) are equivalent. Hence (%(Sk(fpk)) o ACII)N
could be seen as a function on 9 in LP and therefore again due to [31] this is

equivalent to
(2.50)

s 5o (Sk(fPr) = 55 (SHllne o0y = Gy (Sk(for) = 5, (S e (on) < €f — 0.

Notice that

@251)  LKi(fo) ~ K*f = (-5 + Kp)(fpi) — (51 + K*)F.

Combining (2.50) and (2.51) finally yields
(2:52) |15 (for) = K™ fllm o) = |15 a9 (Sk(for)) = 55(SHllrra0) < €} — 0.

This is the desired result. Now the compactness of K} gives us compactness of
K*. O
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2.2 Invertibility of i%[ + K, i%[ + K~
In the second part of this chapter we apply Propositions 2.6 and 2.7.
PROPOSITION 2.8. Let 9Q € C*. The operators
+il+ K, +11+ K*: LP(6Q) — LP(6) 1 <p < o0,
(2.53) +il+ K*: WP(0Q) — hP(09) max{®t, n=L} <p <]

a+n 1

are Fredholm of index zero. If 09 € C1T* then also
(2.54) +il+ K : RP(09Q) — hP(99)
is Fredholm of index zero for the same range of p.

PROOF. Since i%[ is Fredholm and K, K* are compact the Fredholmness of
the operators (2.53) and (2.54) is guaranteed. The claim that these operators have
index zero then follows from the fact that any compact perturbation of identity has
index zero. (]

THEOREM 2.9. Assume the same as in Proposition 2.8. The maps

4K, L+ K LP(09) — LP(09) 1 <p < o0,
(2.55) 31+ K, 31+ K*: hP(0Q) — hP(0Q) max{2-L Ll<p<i

n ’a+n 1

are isomorphisms. If V. > 0 on a set of positive measure in ) then —%I + K,
—%I + K* are also invertible in this range of p. If V.=10 on Q then

— I+ K*: LE(0Q) — LH(09Q) 1 <p < oo,
(2.56)  — 31+ K*: KL (09) — hE,(09) max{™L b<p<1

’oz+n 1
are isomorphisms where LE(9SY) consists of LP functions integrating to zero.

ProOF. The special case of (2.55) when p = 2 has been established in Propo-
sition 4.1 of [22] for the operator é[ + K*. Duality gives the same result for the
other operator. Now let max ”nl, P 1} < p <1, we want to show invertibility
of (2.55) in hP(0€2). It suffices to show that the operators 11 + K*, 11 + K have
dense range in AP (0€2). But this is a consequence of the fact that the invertibility
of this operator for p = 2 implies that the range of %I + K*, %I + K contains all
L?(09) functions. The space L%(92) is dense in AP(992).

Now for any p > 1 since L? C A' and on A'(92) these operators are invertible
(hence their kernel is zero), it follows that operators (2.55) have zero kernel in LP
and therefore are invertible.

Now, let V' > 0 on a set of positive measure in 2. Again the case of invertibility
of operators 7%1 + K, 7%1 + K* for L?(99) has been established in Proposition
4.6 of [22]. By the same argument as above We are again able to prove that these
operators have dense range in any A?, — L a+n 1} < p < 1. Then the fact
that LP C k' for p > 1 and injectivity on A' establishes the invertibility on LP.

Finally, let V = 0 on Q. Again the L? case is dealt with in Proposition 4.6 of
[22]. It follows, that in this case both the kernel and cokernel of —31 + K* in L?
contain just the constants. By a density argument then the kernel and cokernel of
—%I + K* contain the constants in any LP and AP space we consider. Take again any
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max{"T_l, ai;il} < p < 1. If we show that the cokernel of this operator in i (9N2)
is exactly one dimensional we will be done. The argument goes exactly as above;
the range of —11 + K* contains LZ(99) and therefore is dense in 1%, (99). From
this we also get that the kernel of —3I + K* contains only constants in h*(92),

and hence also in LP(02) for any p > 1. O

From Theorem 2.9 by duality we also get:

THEOREM 2.10. Assume that 9Q € C*. For any 0 < r < min{1,a} the maps

(2.57) I+ K: CT(09Q) — CT(69)

and

(2.58) 11+ K : bmo(9) — bmo(99)

are isomorphisms. If 9Q € C'7 the same result is true about
(2.59) I+ K*: C7(09Q) — C"(69)

and

(2.60) T+ K*: bmo(8) — bmo(09).

If V> 0 on a set of positive measure in ) then —%I + K* is invertible on
bmo(99Q) and C™(99), granted 0 < r < min{l,a} and N € CH. IfV =0 on Q
then

(2.61) YA & cr(asz)/u) o C’“(@Q)/(l)
and
(2.62) “1T 4 K5 bmo(99) / (1) — bmo(9Q) / (1)

are isomorphisms. Here CT(BQ)/(I) means a Banach space C"(092) modulo con-
stants.

PROOF. The only remaining part is to establish (2.61) and (2.62) since these
results does not follow immediately from duality. Nevertheless duality gives us that
—%I + K* on C" and bmo is Fredholm of index zero and the previous result for LP
gives that its kernel and cokernel contains only constants. O



CHAPTER 3

The Dirichlet Problem

3.1. L? boundary data

We retain all hypothesis on M, Q and L = A — V we made before. Let us
explicitly assume that the metric tensor is of class C'* for some 0 < o < 1.

THEOREM 3.1. Let 02 € Ct. Given f € LP(99), 1 < p < oo there exists a
unique function u € CLT%(Q) satisfying

loc

(3.1) Lu=0inQ,  u*eLPOQ), = f e LP(0Q),

U‘OQ

the limit on OS2 taken in the nontangential a.e. sense. Moreover, u is representable
in the form

(3.2) u="D((31+K)7'f) inQ,
and there is a uniform estimate

(3.3) lu* || Leo0) < Cpll fllLro0)-

PRrOOF. By Theorem 2.9 %I + K is invertible and therefore the function «
defined by (3.2) due to (1.13) and (1.18) solves (3.1) and satisfies (3.3) for any
1 < p < oo. If p= oo the same argument as used in Proposition 5.7 of [22] shows
that the L? solution of (3.1) with f € L>°(99) satisfies

[ull oo () < Ifllzo< a9

It remains to establish uniqueness. For p > 2 —¢ this is done in Proposition 9.1
of [23]. Before we prove uniqueness for our range of p we first need to do a little
more work.

Let © be a smooth vector field on M which is transversal to 02 and points into
Q. Denote by F; the flow generated by ©® on M and introduce domains €2; for ¢ > 0
small by mapping 2 onto €2; via the flow F;. Clearly Q2 and €); are diffeomorphic
and €, t \, 0 are increasing domains Q; CC Q approximating Q so that v; the
outer unit normal to 99 converges in C! to v the outer unit normal to 9 as
t 0. Now let g = F}¢ denote the metric tensor on M that is the pull-back of
the original metric g under F;. Also let A; denote the Laplace operator on M for
the metric g; and doy the surface measure on 92 induced by this metric tensor.
Set ve(x) = Ffv(x) = v(Fex) and Ly = Ay + V.

Let u be any function solving (3.1) with boundary data u|aQ = 0. If we show
that u = 0 on €, the uniqueness in Theorem 3.1 will follow. By interior regularity

u € CLT*(Q) and therefore ul oo, 15 a continuous function for all ¢ > 0. Hence,

also ut’ oq 18 continuous. It has been established in [22] that for such functions the

21
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solution given by (3.2) coincides with the classical solution (Poisson integral) to the
problem:

(3.4) Lu=0inQ, weC@Q), ul,,=/fecC(09),
which is unique. Hence we get that
(3.5) wy(z) = u(Fx) = Dy((31 + Ky)~ Ut|aﬂ for x € Q and ¢t > 0,

where D; and K; are defined as in the chapter 1, with the metric tensor g.. We
want to establish the following lemma.

LEMMA 3.2. For any 1 < p < oo the operators K; converge to K and the
operators Dy converge to D in the LP norm as t \, 0. More precisely

K — Killcizeoo),ro0) — 0 ast\,0,
(3.6)
and for any x € Q: ID(x) — D)l £(Lr (090),R) — 0 as t \, 0.

Moreover, the same is true in the Hardy space norm hP for max{®=—=
p < 1, provided 00 € C1t,

1<

n ’a+n 1

ProOF. The results from Chapter 2, namely an equivalent of (2.52) for the
operator K gives us this result for Hardy spaces. Consider therefore just the LP
case. From the proof of Proposition 2.6 it follows that in the decomposition (2.7)
of the operator K = K7 + K5 we can concentrate on the part K> only, since the
convergence (3.6) of the part K; has been established there.

We have to clarify what norm on LP(92) we have in mind, since 9 is now
equipped with measures do and do;. However with the assumption of having a C*
boundary 99 and a C* metric tensor, the Radon-Nikodym derivative p; = do;/ do
of do; with respect to the original surface measure do is continuous and tends to
1in L™ as t \, 0. (For the Hardy spaces the assumption 9Q € C*< gives us
pt € C%, ie., we can freely multiply and divide by p;, since AP(99Q) for our range
of p is a module over C%).

This implies that all norms on LP(9€Q) and h?(9)) with respect to the measures
do and do; are uniformly equivalent. We can write the operator K5 ; on 0f) as

1 661
&Y ]:tx al/}-ry

Our first claim is that the norm of an operator

.2; ]lm
yE@Q a<r(3c,y)<9 \/ -: ix (91/; tY

could be bounded in LP or A? norm by Cs® for some § > 0 small (§ and C in-
dependent of t). Showing this is trivial. It can be established that the kernel of
the operator (3.8) is bounded by Cs’|x — y|~("~1=a+20) by (1.23). However, as
it was already shown an operator with such kernel maps L? to LP (and AP to hP)
boundedly with a norm depending on p and the constant C's’. The other part of
the operator (3.7), i.e., when we subtract (3.8) from (3.7) has much better kernel
without singularity. Using the fact that V,ei(z,y) is C® off the diagonal we get

67 K=t [ (Fiv. Fia) F()or ) do(y).

+— (Fy, Fex) f(y) pe(y) do(y)
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1 661
—— (R, Frx) f(y)pe(y) do(y)—
‘/yeaﬂ;r(x,y)>s \/ g(]:tx) ay]'—ty( ! ! ) ( ) t( ) ( )

(3.9) - / L9 o) i(y) doly)| <C.t| £
yeIr(z,y

)25 V/9(x) Oy
Putting these two things together yields
(3.10) (K2 — Ka) f|| < (Cs” + Ct®)| £]I-

Notice that the second constant Cs depends on chosen s > 0. Nevertheless, (3.6)
follows from (3.10). The proof of the other part of (3.6) for D is much easier since
x € () means that the integral we have to consider is not singular. We leave it to
the reader. O

Once having (3.6) it follows that for ¢ € [0,¢], € > 0 small there are constants
C4,C5 > 0 independent on t such that

(3.11) Cillflleroo) < 1(GT+ Ki)fllzran) < Collfllro0)-
(This estimate hold also for AiP). Take now

(3.12) gn = (31 + Kiyn) ] g

By (3.11) and we can estimate:

(3.13) lgnllLra0) < C||U1/n‘39||m(an) ~ (w1 /)" e o) < l|lu™| Lro0)-

It follows, that the sequence (g, ) is bounded in LP. Since p > 1, there is a subse-
quence, that we also denote by (g, ), which is weakly convergent in L?(9f). Let g
be the weak limit of (g,). For € ) fixed using (3.5) we get

(3.14) u(F1/n) = D1ynlgn)(@).

The left hand side of (3.14) converges to u(x) as n — oo, since u is continuous
inside the domain Q. Meanwhile, due to the weak convergence of g, and (3.6) we
immediately get that the right side of (3.14) converges to Dg(x). Thus,

(3.15) u(z) = Dyg(x) for all z € Q.

This means that u|aQ = (%I+ K)g. However, we assumed that u|aQ = 0. This and

invertibility of %I + K gives that g = 0. By (3.15) then v = 0 on Q. This finishes
the proof. 0

3.2. Hardy space boundary data

The existence and uniqueness can be also established for Hardy spaces in a
spirit similar to the LP case.
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THEOREM 3.3. Let 00 € C'** and the metric tensor g on M be of class
C*. Given f € hP(0R2), max{”Tfl7 aiil} < p < 1 there exists a unique function
u € CLT¥(Q) satisfying

loc

(3.16) Lu=01nQ, u* e LP(09),

ul,g = f € WP(99),

the limit on O) taken in the montangential a.e. sense. Moreover u is representable
in the form

(3.17) u=D((31+K)7'f) inQ,
and there is a uniform estimate

(3.18) lu*[lra0) < Cpll fllnra0)-

PROOF. It remains to establish the uniqueness, since the existence of a solution
in the form (3.17) satisfying (3.16) follows from results above. Assume therefore
again that u’ s = 0. We look at the proof of a uniqueness given above for L?.
Instead of (3.12) take now

(3.18) fr = U1/n] yg-

Define a family of maximal operators u*! as follows.

(3.19) ut(x) = sup |u(y)l, for x € 0N2.
Y€y (x)
yéQt

Clearly u*' < u* and u*' < u*! if and only if 0 < t < . Since u’aﬂ =0 it
follows that u*!(x) — 0, as ¢ — 0+ for almost every z € 9. This and the fact
that u* € LP(0Q) gives us that |[u™*||L»90) — 0, as t — 0+.

Now, given the definition of f,,, we have that f,, € A?(0Q) and

(3.20) | fullneo0) < Cllw™*|| e 00y, for any ¢t > 1/n.

Hence, as n — oo the norm || f,[|s»(90) goes to zero, or equivalently

(3.21) fn — 0in RP(0Q)).

Now let g, = (31 + K1 ,,) "' fn. Using (3.6) for Hardy spaces implies that
(3.22) gn — g =0 in AP (0N).

With this in hand the final point is that

(3.23) w(Fi/mz) = D1/n(gn)(x) — Dg(x) =0, as n — oo.
Really,

1D1/n(gn)(x) — Pg(z)| < [D(gn — 9)()] + [(D1/n — D)(gn)(2)| <
(3.24)
<ID(gn — 9)(@)| + [|1D(x) = D1/n (@)l (10 002),R) |90l (00) -

Lemma 3.2 guarantees that the second term converges to zero. The first term also
goes to zero, since the kernel of D for fixed € Q) is of the class C* in the second
variable and g, — g — 0 in AP(9Q) by (3.22).

This was the only missing ingredient to establish (3.23). Since the left hand
side of (3.23) converges to u(x) we conclude that u(z) = 0. O
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3.3. Holder space boundary data
Finally, we have similar result in Holder spaces C".

THEOREM 3.4. Let 0Q € C' and let the metric tensor on M be of class C1+*
for some o > 0. Then for any r € (0,1) and f € CT(0R), the L? solution of the
Dirichlet problem

(3.25) Lu =0 in Q, u* € L?(09), ul g =1
has the property that
(3.26) ueC"(Q) and |ul or@ S Cllfller@o0)-

Furthermore, u = Dh in  for some h € C"(9R2) with ||h[|cr0) = ulcr @) -
PrOOF. In the light of Theorems 3.1 and 2.10 we only need to check that

(3.27) D:C"(0Q) — C"(Q) is bounded for any 7 € (0,1).

As it is well known, this will follows from the estimate

(3.28) dist(z,0Q)' ~"|VDf(z)| < C||fllcr(o0) uniformly for z € Q.

This estimate has been proven in [23] for Lipschitz domains, thus our theorem

follows. (]
REMARK. At this point we would like to make a small remark on a Dirichlet

problem

(3.29) Lu=fonQ, ul,,=0,

where we assume that f € LP(Q2) for some p > 1. Later in Chapter 8, we will need
the fact that u; = u‘ o0, 1S @ uniformly bounded family of functions in LP and that
(3.30) luellLe o0 < Cllf (-

Seeing (3.30) is not difficult. Define a new function F' on M by extending f
onto the whole M, i.e.,

(3.31) F(z) = {

Clearly ||F||zo(ary = || fllLr (). Let U = L™1(F), where L™ is defined by (1.9). On
QLU-=f. Alsoby (1.8) U € H'"?(M) and therefore U has LP traces on 92 and
09, for t > 0. Moreover

(3.32) 1U] g0, o002y < CIU v any < Ol fllLo@)-

The constant C' in (3.32) does not depend on ¢ > 0. (3.32) also works for U|OQ.
Consider now the following boundary problem

(3.33) Lw=0onQ, w|aQ = —U|39 € LP(09).

f(z), for x € Q,

0, otherwise.

The boundary problem (3.33) is solvable for all 1 < p < oo by Theorem 3.1.
Moreover, this theorem also gives us the following estimate on w™*:

(3.34) [w*|Lr a0y < CHU|39HLP(BQ) < C|fllze ()
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The last inequality comes from (3.32). It also follows from (3.34) that
(3.35) ||w|3QtHLP(8Qt) < Ollw*|lzrao) < Cllfllze)-

Now clearly u = U + w solves (3.29) and the claim (3.30) follows from (3.32)
and (3.35). O



CHAPTER 4
The Neumann Problem

4.1. L? boundary data

In this chapter we look at the Neumann problem. First, we again treat the LP
case.

THEOREM 4.1. Let 90 € C, g € LP(09Q) and 1 < p < oo. IfV =0 on Q
assume also faﬂ g do = 0. Then the Neumann problem
(4.1) Lu=01n Q, ayu\m =g, (Vu)* € LP(09)

has a solution satisfying

(4.2) (V)| e o0y < CollgllLra0)-

If V> 0 on a set of positive measure in () then the solution u is unique. If V =10
on Q then u is unique up to an additive constant. Moreover, u is representable in
the form

(4.3) u=8((-3I+K*)"1g).

PRrROOF. From the results above it follows that u given by (4.3) solves (4.1).
The uniqueness for the Neumann problem was established in Proposition 5.5 of
[23]. O

4.2. Hardy space boundary data

Now we turn to the Hardy spaces A(902) for 1 — p > 0 small. Recall the
setting from the proof of Theorem 3.1, i.e., let © be a smooth vector field on M
transversal to 0 and pointing into €. Define F;, g, doy, 14 etc. as in that proof.
If u € CL (), we say that d,u = g € hP(9Q) for some (n—1)/n < p < 1, provided

. aut _ @
(44) }{% o0 8—1/tw dO't = /aQ g?l) dO’, V’l/J eC (89),

where o = (n — 1)(p~* — 1) > 0. Let us also mention that the jump formula (1.15)
remains valid since it holds for p-atoms.

THEOREM 4.2. Let 9Q € C', g € hP(09) and max{"L "L} < p < 1. If

n ' atn—1

V =0 on Q assume also g € h% (0Q). Then the Neumann problem
(4.5) Lu=01n Q, 8Vu|aQ =g, u € Cp.(Q), (Vu)* € LP(09Q)

has a solution satisfying

(4.6) (V)| Le00) < Collgllaea0)-
27
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If V> 0 on a set of positive measure in €, then u is unique. If V=0 on ) then u
is unique up to an additive constant. Moreover, the solution u is representable in
the form

(4.7) u=38((-3I+K*)"1g).

PROOF. Again by previous results, (4.7) is well-defined, solves (4.5) and satis-
fies the estimate (4.6). Therefore we can concentrate on the question of uniqueness.
Assume therefore that u solves (4.5) with g = 0.

For a moment, consider the case when V = 0 on Q. Recall that p; = do;/do.
Using self-explanatory piece of notation emphasizing the dependence on the metric
tensor, we claim that

(4.8) Gu € hP(0R, doy) = G p, € WP(0Q, do), Vi >0,
and
ou
ou t %«
vy <C d -
‘ 9P| o (062, Hayt B (852,dov) I(gradsue)* |l 00, do)
(4.9) < C[(Vu)*[ e (a0,

uniformly for ¢ > 0. The first membership (4.8) together with the second and
third estimate in (4.9) follows from [31]. The second membership and the first
inequality in (4.9) follow from Appendix A of [23]. In the case V > 0 on a set
of positive measure in  all work for & = u — [, E(.,y)V (y)u(y) dVol and we get
similar conclusions.

To finish the proof we need to establish an analogue of Lemma 3.2.

LEMMA 4.3. For any max{ ”n e 1} < p <1, the operators K converge
to K* and the operators S; converge to S in the norm as t \, 0. More precisely

sup K f — pe(BF 2 f)lnomy — 0 as £\,0,

I £lI=1
(4.10)
and for any x € Q: sup \Sf(m)—St(fi)(x)\HO ast ™\, 0,
Il flI=1
u?nl&‘vmsf( ) = VaSi(f5)(2)] = 0 ast\0.

PROOF. We recall that (2.52) applies and validates the first line of (4.10). As
far as the operators S; are concerned, since V. E(x, y) is of class C* off the diagonal,
and we have

(411) (VS)@) = [ VeBa)i) doly)  ze
we will get (4.10) for a fixed z, by Hélder continuity of V. E(z,y). O

Once having Lemma 4.3, let us assume first that V' > 0 on a set of positive
measure in 2. Take
8u1/n

4.12 = .
(4.12) Gn 1 m
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Since g,, € C(Q), the uniqueness result for (4.1) in L? gives
(413) u(}—l/nx) = St((_%l + Kr/n)ilgn)‘

Then (4.9) implies that the sequence (gnp,) is bounded in AP(0SY, do). In fact,
if (Vu)*! is defined exactly as in (3.19), we get that (Vu)*!' — 0 in LP(09), as
t — 0+. This and (4.9) then gives us that g,p, — 0 in FP(0Q), as n — 0.

We put f, = (—%I—&—Kf/n)_lgn. By Lemma 4.3 then f,,p, — f = 0in k?(0Q).
With this in hand the final point is that

(4.14) W(F1jnx) = S1/n(fn)(x) = Sf(x) =0, as n — oo.
Actually, also
(4.15) Vu(Fijnx) = VS (fn)(x) = VS f(x) =0, as n — oo.

Here (4.14) and (4.15) are established by techniques used in Theorem 3.3 (using
Lemma 4.3). We do not repeat these arguments. Hence u(xz) = 0 for all z € Q.

Similarly, if V' = 0 on Q (4.14) does not hold, since (4.13) is no longer true,
but (4.15) can still be established. That is, Vu(z) = 0 at any point z € Q. We
conclude that u is a constant function. t

4.3. Holder space boundary data
Finally, it is also possible to establish the Neumann problem in Holder spaces.

THEOREM 4.4. Assume that the metric tensor on M and the boundary 02 are
of class CY*< for some a > 0. Then for any r € (0,a) and g € C™(09Q), the L*
solution to the Neumann problem

(4.16) Lu =0 in Q, 6yu|8Q =g
belongs to C1+7 (). Moreover, the estimate

(4.17) [ullcrin @y < Cllglleron)

holds. If V> 0 on a set of positive measure in S then u is unique. If V=0 on
then u is unique up to an additive constant.

PROOF. As in Theorem 3.4, it remains to show that given the assumptions, the
single layer potential S maps C"(99) into C*T"(Q2) boundedly for any r € (0, 1).
This will follow from the estimate

(4.18) dist(z, 0Q)' " |V2S f(2)| < C||fllcr a0 uniformly for z € Q.

To see this we fix a function f € C®, a point z € Q and select p € 9Q such
that d = dist(z, 02) = dist(x,d). Since, V(S1) € L, without loss of generality
we can assume that f(p) = 0. Now, for a large constant C' we split the domain
of integration into {y € 90 : dist(y,p) < Cd} and {y € 90 : dist(y,p) > Cd}.
In the first subdomain, the kernel of resulting integral V2D (which is essentially
V2E(z,y)) can be majorized by Cd™, while in second subdomain we majorize the
kernel by Cdist(y, p)~". This works in the present context due to the decomposition
(1.21), as well as, the estimates

(4.19) (V2e0)(z,9) = O(]2]™™) as z — 0 uniformly in y,
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and
(4.20) (V2er)(w,y) < Celw — y|~"71F9),

for any € > 0. (4.20) can be found in [21]. Finally, the fact that |f(y)| <
C dist(y,p)" is used. O



CHAPTER 5

Compactness of Layer Potentials, Part 11
The Dirichlet regularity problem

5.1. Preliminaries

In this chapter we return to the topic studied in the first part of Chapter 2 -
the compactness of the operator K. This time we would like to prove that K is
well defined, bounded and compact on HYP(92), where H'?(9Q) is the Sobolev
space (Hardy-Sobolev space if p < 1).

In general, for (n —1)/n < p < 1 we define the Hardy-Sobolev space HP(92)
by

(5.1) HYP(0Q) = {f € WP(9Q) : Vf € BP(0Q)}.
Here
(5.2) Vf=Vrf

is the tangential gradient of f (with respect to 9). By the embedding theorem
(which remains to hold even though p < 1 as can be seen using atoms) in this case

(5.3) fe HY(0Q) = f € L1(0Q) for some g > 1.
For 1 < p < oo the Sobolev space HP(9Q) is defined similarly, i.e.,
(5.4) HYP(0Q) = {f € LP(0Q) : Vf € LP(00)}.
Again (5.4) guarantees that
1 1 1
(5.5) f e L109Q), for - = - ——.
q p n
Our approach as before is going to be a direct analysis of the kernel of the
operator K. From now on, let us assume higher regularity of the metric tensor
on M; namely we require that g € C'** for some o > 0. A result from [21]
(Propositions 2.5 and 2.8) gives us that in the decomposition (1.21) of the kernel
E(z,y) we have for any € > 0
(5.6) ViVier(w,y)| < Celz —y| (" 3HHE+),
for each j,k € {0,1}.
By (5.3), for our range of p Corollary 2.2 applies and gives us that
(5.7) K : H"?(0Q) — L%(09Q)

is well defined and compact for some g > p. Hence, it suffices to deal with the
tangential derivatives of K; the goal is to show that

(5.8) VK : H'?(0Q) — LP(09Q)
31
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(LP replaced by A when p < 1) is well defined and compact. Here V means gradient
on 0N).
Fist we look at a very special case, namely we would like to show that

(5.9) VK1 e L>®(09).
Here 1 represents a constant function equal to 1 on 92. Recall that from the
definition of K:

(5.10) K1(z) = P.V. / oL
1¢]

— d =1 — d .
o o) =tim [ S8y doty
Here O, = {y € 09Q;]x — y| > ¢}. For a fixed x € 99, consider the region
Q. ={y € Q; |z —y| > e}. Clearly, Q. = O U S,, where S. = {y € Q; |z —y| = ¢}.
We want to compute

. OF
(5.11) 613& s, a—yy(fl?vy) do(y).
It follows from (5.6) that the contribution of the second term (with e;) to (5.11)
goes to zero, as € — 0.
On the other hand, for x fixed, we can pick coordinates arbitrarily, in particular,
we can achieve that g;;(z) = 6;;. Hence near z, g;; ~ ¢;; and thus

0 - yi—xié‘

5.12 — & .
(512 o, ~ 2=~y 0y,

This makes the first term of (1.35) look like:

9 —(n— —(n—
—Cplz —y|" "D = K|z —y| "V,

1 0 ol )
— ey —y,x) =
Vg(x) Oy ’ Y vy

Also notice that, for almost every x € 010, S. is essentially half of the surface of a
sphere centered at z of radius . This means that for almost every = € 02

(5.13)

E
(5.14) al—i>%1+ /SE g—yy(x, y) do(y) = const.
A careful computation reveals that this constant is equal to =. Therefore
1 oF
(5.15) Kl(z) = - + lim —(z,y) do(y).

On each set Q. the function 87]”; is not singular. Integration by parts and (5.15)

yield:

(5.16) Kl(z ):%ﬂg% [ 8B, ) dvolty).
Since A, E(z,y) — V(y)Elx,y) = Ly E(z,y) = 6,(y), we get that
(5.17) . +/ V(y)E(z,y) dVol(y).
Thus

(5.18) V. K1(z) = /Q V(y)V.E(z,y) dVol(y).
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By (1.23), it is clear that (5.18) is bounded. This proves (5.9).
Recall that the operator K could be decomposed into two parts K; and Ko
(see (2.7)). Hence, we can write

(5.19) VK1 =VK;l+ VK>l

The two integral operators on the right hand side must be understood just in a
formal sense or as distributions. There is no guarantee that VK1 or VK51 are in
some LP(99), for p > 1. Nevertheless, their sum belongs to L>(992).

5.2. Compactness and invertibility of K on Sobolev space H'"?

First, concentrate on the remainder K5 where we would like to show the fol-
lowing:

LEMMA 5.1. Let 00 € C' and U be a small neighborhood of a point x € O5).
Consider any smooth coordinates on U and decompose the kernel E(x,y) as in
(1.35). Let supp ¥(x,y) C U x U. Consider the operator

_ 1 Oa
(520) KQf(x) - 61—1>I(I)1+ €O, ¢(xay) \/m aVy (ya

We claim that for any (n —1)/n < p < oo there is ¢ > p and ¢ > 1 such that:
(a) Ko is compact from HYP(OS) to L4(99) and
(b) the operator f — VKaf — fVKsl is compact from HP(9Q) to L1(09).

z) f(y) do(y).

PRrROOF. Let us remark that the derivative V is taken in the tangential direc-
tions to 0Q. Part (a) is trivial and follows from Lemma 2.1 and the fact that
HYP(08) — L1(9Q) for some ¢ > p, ¢ > 1. To simplify our considerations, let us
denote by T5 the operator

(5.21) Tof = VKo f — fVEKs1.

Write K» given by (5.20) in local coordinates on U; that is U N Q can be written
as in (2.3). Using the notation z = (2, z,,) there 2’ € R"~! we get:

J— n o x/ x/ / / ;
KQf(x)/y'eRn_lw(( o), (0 oY) o

(5.22) 3 [a—%((y’,w(y’))» @ o) 1) T ).

Here the measure on R"~! do is obtained from L measure do on €. Observe that
f € LP(0Q, do) if and only if f € LP(R"!, do). Also g—zli means the partial
derivative of e (y,x) with respect to variable the y;, for i = 1,2,...,n, and v/ is
the i-th component of the outer normal to 9.

As we mentioned above, we know that if f € H*?, then by a Sobolev embedding
theorem f € L? with ¢ > p and g > 1. Pick ¢’ such that

/

(5.23) g>q >p and qd > 1



34 5. COMPACTNESS OF LAYER POTENTIALS, PART II

Then there is € > 0 such that f € HE’ql, again by the embedding theorem. Pick
any unit vector e € R"~!. We would like to show that the operator

a / / a /
Sl @) = (@) 5Kl (@)
(5.24)
i Bl '+ he) = Faf (@) = f@R3L(a! + he) + {2 K (a)

h—0 h

maps H? onto LY boundedly. This would guarantee that the operator 75 mapping
HYP(9Q) into L9 (99) is bounded and compact since the embedding of H?(8)
into H=7' (99) is compact.

Evaluating (5.24) using (5.22) we basically get that (5.24) can be written as
sum of two integrals. The first one has domain of integration |z’ — y'| < n and the
other one |z’ — 4’| > n. The first integral goes to zero as n — 0 and the second
integral as 7 — 0 converges to

a ! x/ / / 1
e [w(x @), (4l >>7g(m,’¢(z,))] x
> {g—;«yw», (ff:’,so(:v’)))vi(y’)] F() do (o)~

(5.25)

0 / xl / / ;
- ‘/y/eRn—I% [ZZJ((HC 790( )a (y a@(y )) g(x/’ @(zl))] x

> le (s o), (2, w(m’)))vi(y’)] f(@') do(y')+

i

+ /y,ERH_li/J((l“/, e(@), (v, Sﬁ(y/))m X

> {3865; (¢, (), (2, w(x’)))vi(y’)] [F () — f(2)] do(y).

The first two integrals apparently maps L? (8€2) onto L9 (9Q) boundedly. The
arguments is essentially same as in Corollary 2.2. On the other hand the kernel of
the third integral K (z,y) can be estimated using (5.6) which leads to

(5.26) [K(«,y)] < Cla’ —y' |71,

for any > 0. Also K is continuous off the diagonal {2’ = y'}. Now Proposition
A.17 gives that any operator with such kernel maps H=? (92) to LY (9Q). O

Consider now the same sequence of domains Q; C Q5 C ... approximating
Q1 = Qg as in Chapter 2, i.e., we have (2.3) together with (2.4). By K = K 1+Kj 2,
for k =0,1,2,..., we again denote the corresponding boundary operator to 9€y.
Consider also the operators

(5.27) Tpf =VEKipf — VKl =Tp1f +Tyoaf,



5.2. COMPACTNESS AND INVERTIBILITY OF K ON SOBOLEV SPACE HP 35

where T}, 1, Tj 2 are pieces of the operator T}, that corresponds to kernel decompo-
sition (1.35).

We can see that T 1f are well defined and map H'?(9Q) into LP(99) (c.f.
Proposition A.10). Indeed, if we look for example at the operator K1 = Ky 1 we
get

/GO anlj(x’ y) Zz v (y) Zj Gij (.’t) (‘rj - yj) f(y) da(y)

90\ (San@)es —u)e—) "

Now writing z as (', ¢(2')), where ' € R"~! we can formally compute gKlf—
ngll fori=1,2,...,n— 1. Looking at (5.28) we conclude that we get integrals
with kernels of three different types. The mentioned integrals are

/ b(x,x —y)g(y) f(y) do(y), b(z,z) odd and homog. of degree —(n — 1) in z

r
b(x,x —y)g(y) f(x) do(y), b(x,z) odd and homog. of degree —(n — 1) in z
r

(5.29)
/Fb(x,x —)gW[f(y) — f(x)] do(y), b(x,z) even and homog. of deg. —n in z.

Here, since 9 (z,y) can be decomposed as ¢*(x)¢’ (y), g(y) = 1’ (y)v*(y) is a con-
tinuous function. Because LP, p > 1 is a module over continuous functions we can
include g into f and Proposition A.4. takes care of the first two types of integrals.
For the third type we apply Proposition A.10. These two Propositions also gives
us that any slight C! alteration of the boundary I' does not change the resulting
integral much (in the norm). In particular our sequence of operators T, 1 converges
to Tp1 =T as k — oo.

If we put together this and Lemma 5.1, we can conclude that for any 1 < p < oo
the operators Ty, k = 0,1,2,... map HYP(9Q) to LP(9N).

Finally, we briefly discuss the compactness of the operator Ty, k > 1. As we
saw above, for each k = 1,2,... we can choose local coordinates such that the first
part T}, 1 of the operator T}, is zero, provided the considered metric tensor on M is
smooth. Thus by Lemma 5.1, T}, is compact in this case.

If g the metric tensor on M is not smooth we can still do what we did in Chapter
2, i.e., approximate g by a sequence g* of smooth metric tensors such that

(5.30) gt —g uniformly in C**7 for any v < o on M as 1 — o0.

Then arguing exactly as in Chapter 2 and using Proposition A.10 we get that we
can make the operator T} ; arbitrary small in its norm. This and the compactness
of T}, o from Lemma 5.1 yield that for each k = 1,2,... the operator T} is compact
from HY?(0Q) to LP(0R).

We summarize this result in the following Proposition.

PROPOSITION 5.2. Let 9Q € C* and 1 < p < co. Then the operator
(5.31) K : HYP(09) — HP(0Q)
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is well defined, bounded and compact.

ProOF. We know that the operators T}, ; are compact for k =1,2,.... Since
(5.32) 1Tk — T1llccae00),Lr(092)) — 0s as k — oo,

we have that 77 is compact. Then, by Lemma 5.1 T' = T} + T» must be compact.
Now, the operator f — fVK1 from HY?(0Q) to LP(9Q) is compact, since f €
HY?(9Q) and VK1 € L>®(09). Finally, VKf = Tf + fVK1 and hence VK is
compact from HLP(9) to LP(9). O

Now exactly as in Chapter 2 we can also prove the following.

PRroOPOSITION 5.3. Let 1 < p < co. Then the operator
(5.33) I+ K HYw(0Q) — H'7(59)

is well defined, bounded and invertible.

Proor. Clearly (5.33) is Fredholm. It also has index zero by the same argu-
ment as in Chapter 2. (]

Now we would like to establish following result which will be needed in next
chapter.

LEMMA 5.4. Let 1 < p < oo. Consider the double layer potential D on
HYP(0R). There exists a constant C = C(9Q, p) such that

(5.34) (VD) e a0y < Cllflla1000)-

PROOF. Once again we use (1.35). It follows, that we can write operator D as
D =D+ Ds. For xz € Q and zg € 002 we put:

(5.35)
Rf(z,20) =R1f(w,20) + Raf(x,70) =
= (VD1 f(x) = f(x0)VD11(z)) + (VD2 f () — f(z0)VD21(2)).

The dealing with Ry, with kernel %el(y, x), is very similar to analysis in
g(x
the proof of Lemma 5.1 for the part T of the operator T. We therefore skip this

step and just state the result:

(5.36) | sup [Raf(x,20)|llLr(a0) < Cllfllm1r00)-

z€v(wo)
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Now, We consider the maximal operator R1. Written in local coordinates the
kernel of Dl, l=1,2,...,n looks like

0 [ Kpy(x, v'(y) 325 9ij () (x5 — )
a—< Y y)) Z W9 y

n/2 +
9l (320 95 (@) (a5 = ) wn = )
an z,7) vi(y) Zj 95 () N
VI@ (o @) - ) —)
(5.37)
L Kut(z,y) 3 vi(y) X o (95 (@) (2 — l/j)n/2 N
90\ T (She @)@ — v — )
+I’(vnl/}(x, y) 3 v (y) 32 1 945 (@) gue (@) (x5 — y;) (@ — yk) N

90\ (S - w)e-w)

Kip(z,y) V(Y)Y k0 963 (%) 52 (g (@) (25 — y3) (e — yo) (1 — ye)
(@) > (n+2)/2
g i (%0 90 (@) (5 = ) — )

Hence, to estimate Rq(x, o) we apply Proposition 1.5 of [22] to the first, third and
fifth terms in (5.37). We conclude that a maximal operator with these kernels is
bounded by C||f||Lr(s0). We deal with the other two terms by invoking Proposition
A.12 of the appendix. Both are of the form b(z — y, x)g(y), where the function b is
even and homogeneous of order —n in z — y, smooth enough in this variable and
the function g is continuous. Thus according to Proposition A.12, for an operator

B
(5.38) Bﬂmaﬁ=¢ﬁww—ymwnﬂw—f@whwwx

where z ¢ T, xg € T we have following estimate on nontangential maximal function:
(5.39) I Su(P )\Bf(ﬂ?wo””m(an) < Cliglleslfllz» a0,
xey(To

where v(x) in nontangential approach region to the point xg. If we put (5.36) and
(5.39) together, we get:

(5.40) | sup [Rf(x,20)lllzro0) < Cllfllmrro0)-

z€y(zo)

Recall the relation between D and R. Let

(5.41) T f(z,z0) = VDf(x) — R(z,x0) = f(x0)VD1(x).
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The claim is that we have an estimate of the form (5.40) for 7. If this claim is true,
then for VD we get:

(5.42)
| sup |[VDf(@)|llLr0) <
z€v(z0)
< C| sup |Rf(377930)|||m(69) + || sup |Tf(33,300)|”Lv(aQ) < CHfHHlvP(aQ),
z&v(xo) z€v(zo0)

so (5.34) is indeed true. Hence, we only need to show that
(5.43) (VD1)* € L*™(09Q).

However, this is easy. For z fixed, we consider the regions Q. = Q\ B(z,¢), where
B(z,¢€) is a ball of radius € centered at x in some smooth coordinate system near
x. Clearly,

)

——(z,y) do(y),

(5.44) i) = | 5

and therefore integrating by parts we get:

(5.45) D1(x) :/Q AyE(x,y) dVol(y) +/8 OB

—(x,y) do(y).
B ayy( y) do(y)

If we limit ¢ — 0+, we get that the second (boundary) integral on the right hand
side of (5.45) converges to some constant (actually 1), independent of x. The
)

argument is same as in the proof of (5.14). On the other hand, A E(z,y) =
LyE(z,y) +V(y)E(z,y) and L,E(z,y) = 6,(y). Hence:

(5.46) Di(x) =1+ / V(y)E(z,y) dVol(y).
Q
From this VD1 € L*(Q), so (5.43) holds. O

5.3. Compactness and invertibility of K on Hardy-Sobolev space H?
Now we look at a result similar to Lemma 5.4 for Hardy spaces.

LEMMA 5.5. Let 90 € C! and (n —1)/n < p < 1. Consider the double layer
potential D on HYP(OSY). There exists a constant C = C(99Q, p) such that

(5.47) (VD) | e a0) < Cllflla1p00)-

PrOOF. This proof is very similar to the previous one, so we will be brief. Again
we can write the operator D as D 4+ D5 and also define the operator R = R + Ro.
Estimates for part Ry are again easy, using that f € H'P — L2 for some ¢ > 1.
The kernel of D; could again be written as (5.37) with first, third and fifth integrals
easily estimable using Proposition 1.5 of [22]. The remaining terms have again the
form b(z — y,x)g(y), where the function b is even and homogeneous of order —n
in x — y, smooth enough in this variable and the function g is continuous. Thus
according to Proposition A.16 for any operator B

(5.48) Bf(x,z0) = / b,z — 1)9(v) [ (9) — f(x0)] doly),

r
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where x ¢ T', zy € T, we have the following estimate on the nontangential maximal
function:

(5.49) [ Su(p )\Bf(w7wo)|||m(aﬂ) < Cllgllpe 1 f | z1r 00,
xEy(xo

where v(x) is a nontangential approach region to the point xo. Now, (5.49) easily
yields (5.47) exactly as in Lemma 5.4. O

PROPOSITION 5.6. Let 9Q € C' and (n —1)/n < p < 1. Then the operator
(5.50) K : H"?(0Q) — H"?(09)
is well defined, bounded and compact.

PROOF. We first show that (5.50) is well defined. To see this pick f € H1?(99)
and consider v = Df. Assume first that V = 0 on 2, i.e., function u is harmonic.
Lemma 5.5 yields that

(5.51) [(Vu)*|| r ) < Cllflla1000)-

As follows from [31], (5.51) gives d,u € AP (ON) and Vpu € AP(0N), Vo meaning
gradient on 0). However, u‘ a0 = (31 + K)f which gives
(5.52)

V2 (51 + K))llreon) = [IVrullpe ooy < CI(VW)* | o@a) < Clf || miroo)-

From (5.52) it follows that V7K maps H1?(9Q) into AP (), hence (5.50) is well
defined and bounded.

We turn to compactness now. Take again a sequence of smooth domains Q; C
s C ... approximating € for which in local coordinates we have (2.3) and (2.4).
Also as before, let K, be the operator (5.50) corresponding to the domain .

We already know that each K} is compact for £ = 1,2,..., provided the con-
sidered metric tensor g on M is smooth. If this is not the case, there is a sequence
of smooth tensors g* already considered earlier in this chapter that approximates g
well. An important point here is that although the Hardy space iiP (0€)) in general
depends on the metric on 9y, all metrics considered here (i.e. g* and g) generate
the same Hardy space.

Estimating the difference v}, = u — u* = (Dy — D})f (by Proposition A.16),
we get that (Vol)* — 0 in LP(99) as p — co. From that it follows (as in (5.52))
that

IV (Ky = K Do) <IVT((GT+ Kk = 51— Ki) )l o0,) <
(5.53) <Cl(Vo) Il o9, = 0.

So the compactness of K, follows, since K|\ — K}, in L(HYP) norm as p — 00.
Consider again © a smooth vector field on M transversal to 9Q2 which allows
us via its flow to identify 99y, with dQ. That is, we can think about f € HP(9Q)
also as a function from f € HYP(98y, doy), where doy, is the pull-back of the
surface measure from 9, onto 9. In the case of C' domains, the measures do
and doy are mutually absolutely continuous since the Radon-Nikodym derivative
Pk = d;;’“ is a continuous function and py — 1 uniformly in C'(99), as k — oo. Also

the norms of f on H?(d%y, doy) are comparable with the norm H“P (99, do).
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From now on, the proof somehow resembles the proof of Proposition 2.7. Take
again for simplicity just the case V = 0 on €. Pick f € H''?(9Q) of norm one and
let w = Df. Then u is harmonic and as in (5.51) we have

(5.54) [(Vu)*[|zr o) < Cll fllarr9)
and also for uy = Dy f (Dy is the appropriate operator on €y)
(5.55) [(Vur) (Lo o) < Cllf e @04),

with C independent of k.

By Proposition A.16 (and the partition of unity), the contribution of the main
piece VD, can be estimated quite easily. The remainder VD5 can be estimated
using (5.6). This yields

(5.56) ||(V(Dkf - Df))*HLp(aQ) < €k, as k — oo.

Here ¢ \, 0, as £ — oo is a sequence independent of f.
In particular, if we take the tangential derivative Vp = % we get

(5.57) V7 (Drf —Df))*||ra0) < €k as k — o0.

The meaning of (5.57) should be clarified. With a point z¢ € 05 fixed, V()
is well defined at xy. We extend it by parallel transport to a neighborhood U of
zo. This means

(5.58) Vr(Drf —Df)

is now well defined on 2 N U and thus we can evaluate the maximal operator in
(5.56). Again, as it is explained in Appendix A, for zyp € 9 there is exactly one
point z € §y, for which

(5.59) xy = Fixg  for some t > 0,

where F; is the flow generated by ©. Thus (5.56) is understood in a sense that
we pull back the whole domain of the operator Dy (f) (via the flow F;), such that
points zp and xf, coincide and then compute the difference (5.58) and from it the
maximal operator.

If V1, means the tangent derivative with respect to 9€), the assumption about
the domains 2, gives us that we can write

(5.60) Vr, = AV + Bovy,

where Ov;, means the normal derivative with respect to 9, Ay is a real and By, a
vector valued function. Moreover, Ay — 1 and By — 0 in the L® norm, as k — oo.

Combining (2.50) with (5.58) and the fact that from (5.57) we get LP uniform
bound on (VDy(By f))* we conclude exactly as in Proposition 2.7:

(5.61) |(V1, (Drf) = V(D)) Lr(00) < Eks as k — o0,

for a sequence (¢})nen converging to zero.
Hence due to result of Wilson [31] as before it follows that

(5.62) 5V, (D f) = Vo (Df)mwon) <€, ask — 0.
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Finally, this gives
HﬁVTkka — V7K fllne (00 ’“Hpivak(%I‘F Ki)f = V(51 + K)fllw o) =
(5.63) =[5- V1 (Dif) = Vo (Df)woa) < € — 0.
In the first line of (5.63) we used a simple observation
(5.64) l5-Vr f =V fllaraa) — 0.

(5.63) is the desired result. Now the compactness of Vr, K}, follows from com-
pactness of VK. ]

As a corollary we get:

PROPOSITION 5.7. Let (n —1)/n < p < 1. Then the operator
(5.65) M+ K HYw(0Q) — H'7(59)

is well defined, bounded and invertible.

5.4 Dirichlet regularity problem, Sobolev H'? (1 < p < o) data

In this section we establish the existence of a solution to the Dirichlet problem
with boundary data in H'?. The spirit of our argument is very similar to Chapters
3 and 4.

THEOREM 5.8. Assume 9Q € Cl. Let the metric tensor on M be of class
O, Given f € HYP(0R), 1 < p < oo there exists a unique function u € CZL*(Q)
satisfying

(5.66) Lu=0inQ,  (Vu)'eLP(09),  uly, =/

the limit on OX) taken in the nontangential a.e. sense. Moreover u is representable
in the form

(5.67) u="D((31+K)7'f) inQ,
and there is a uniform estimate

(5.68) [(Vu)*[|Leo0) < Coll fllareo0)-

REMARK. Using different methods it has been shown in [24] that in the range
1—e<p<2+e for some e = ¢(IN) > 0 the proposition above can be established
even for the metric tensor of class C“. Although we believe that same should be
true on C! domains for all 1 < p < oo, major technical difficulties prevented us
from establishing this result. In particular, the analysis presented in the previous
chapter becomes much more complicated. Let us also remark that it follows from
(5.68) that uw € HV9(Q), where ¢ = pn/(n — 1).

PROOF. Proposition 5.3 and Lemma 5.4 give us that u of the form (5.67) solves
(5.66) and satisfies (5.68). Uniqueness follows from uniqueness for Dirichlet problem
in Theorem 3.1. (]
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COROLLARY 5.9. The operator
(5.69) S : LP(09Q) — HP(0Q)

is invertible for 1 < p < co. In particular the solution to (5.66) can be also written
as a single layer potential

(5.70) u=38(S71f).

PROOF. Pick any f € H'P and assume that u solves (5.66). In particular,
we have d,u € LP. Using results from Chapter 4 for the Neumann problem, there
exists g € LP(99) such that

(5.71) u=8g.

Our claim is that f = Sg. Seeing this is actually not difficult, since f = u’aﬂ =
Si1g = Sg. Tt follows, that the range of the map (5.69) is the whole space H'P.
Now we argue that the kernel of S contains only zero. Assume that Sg = 0. Then
u = Sg solves (5.66) for f = Sg = 0. Uniqueness in Theorem 5.8 guarantees that
such w is identically zero. From that we have

oS
(5.72) 0=0,u= <8—yg> = (—3I1+ K*)g.
+

Clearly, if V' > 0 on set of positive measure this immediately gives g = 0 since
the operator —%I + K* is invertible. If V' = 0 on Q this implies g = const. If the
constant is not zero, it would follow that f = Sg = const # 0 which is contradiction.
Therefore g = 0.

This proves that operator (5.69) is invertible, since it is injective and its range
is the whole target space. (5.70) also follows. O

5.5. Dirichlet regularity problem, H'? ((n —1)/n < p < 1) data

In a spirit similar to the result above we also have:

THEOREM 5.10. Assume 0Q € C! and (n — 1)/n < p < 1. Let the metric
tensor on M be of class C1T. Given f € HYP(0R), there exists a unique function
u € Cfoto‘(ﬂ) satisfying

(5.73) Lu=0inQ, (Vu)* € LP(09), u‘{m =7,

the limit on OS) taken in the nontangential a.e. sense. Moreover, u is representable
in the form

(5.74) u=D((31+K)'f) inQ,
and there is a uniform estimate

(5.75) IVu™||Le o0y < Cpllfllarro0)-



5.5. DIRICHLET REGULARITY PROBLEM, H'P ((n —1)/n < p < 1) DATA 43

REMARK. The proof of Theorem 5.10 essentially follows the proof of Theorem
5.8. The only difference is that we use appropriate results for Hardy space instead.
These can be found in the previous chapter. There also is an analogue of Corollary
5.9 about invertibility of

(5.76) S:hP(0Q) — HYP(09Q) .
Thus our solution to (5.73) can be also written as

(5.77) u=3S8(S7f).



CHAPTER 6

Equivalence of Hardy Space Definitions

6.1. Preliminaries

In this chapter we present the main result of this work, the fact that the atomic
definition and the definition by conjugate harmonic functions of Hardy space are
equivalent even on Riemannian manifolds. The result is established for C' domains
in any dimension and for Lipschitz domains in dimension 3.

First we recall known result from R™. For further reference see [25]. Let
(n—1)/n < p < 1. Consider a harmonic function u defined on the upper half-space

(6.1) R = {(z,t) : x € R",t > 0}.

Assume also that u satisfies

(6.2) sup/ |Vu(z,t)Pde < oo,
t>0 JRn

where the gradient in the formula (6.2) is considered in both variables x and t.
Then u has well defined normal derivative d,u on 8Rﬁ+17 this derivative belongs
to AP, (R™) and

(6:3) 155 7z, ey = 1570 oens Iz, ey = (V) 1 oy §1>118/R [Vu(,t)[Pdz.

The goal is to obtain similar claim for variable coefficient setting on a smooth
compact Riemannian manifolds with a metric tensor of class C'':1.
Take u € CL () to be a solution to the Laplace-Beltrami equation

(6.4) Au=0in Q,

where () is an open domain in M with C! boundary.

We approximate 2 by a increasing sequence Q1 C Qy C --- C Q of C' domains
approximating 2 from inside. Assume also that on any small neighborhood of
a boundary point (2.3) and (2.4) hold. We say that such sequence of domains
approximates € in C1.

The condition analogous to (6.2) is

(6.5) sup/ [Vu(z)]P dop(x) < oo,
neN JoQ,,

where do,, is the surface measure on 9f),,.

First, we will give our argument for slightly “better” domains; namely consider
a continuous family €;, ¢ > 0 of domains defined precisely in Chapter 3. That is
Q, uy and doy are defined as in Chapter 3 by pulling back the metric tensor g

44
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using a flow F; generated by some smooth vector field ©® on M pointing inside €.
In this setting instead of (6.5) we require

(6.6) sup/ |Vu(z)Pdoy(x) = sup/ [Vue(x)|P do(z) < oo.
t>0 Joq, t>0 Jon

The result we establish is known in R” for a flat Laplacian. Dahlberg in [7]
proved that for n = 3 the condition (6.6) with p = 1 implies that d,u € Al (9Q),
provided  C R"™ is a Lipschitz domain with connected boundary. It not known
whether same thing remains true for n > 4 (c.f. problem #2 in [7]). If in addition
the domain is C* the answer is positive in any dimension.

New in our proof is the idea of replacing subharmonicity of [Vu|? by a weaker
notion of C-subharmonicity. As we will see later this brings several complications.

6.2. C-subharmonicity

Recall that for a flat Laplace operator on R**! and any harmonic function u,
the function |Vu|? is subharmonic, i.e., for ¢ > (n — 1)/n and |Vu| > 0 we have

(6.7) A(|Vaul?) > 0.

We would like to get similar result in our setting, i.e., for u which solves Au = 0
on M. Tt is clear that a statement like (6.7) will not work here, because in general
M is not flat. The solution is to define a new weaker variant of (6.7).

DEFINITION 6.1. Let O C M be an open set and F' a C1(0O) function. Let C
be a nonnegative constant. We say that F' is C-subharmonic on O, if for any test
function ¢ € C§°(0O), ¢ > 0 we have

(6.8) —(VF, V) + C(F,p) > 0.

REMARK 6.2. If the metric tensor and the function F are of class C? then the
definition 6.1 is equivalent to the statement

(6.9) AF +CF > 0.

Notice also that 0-subharmonicity of F' is just the standard subharmonicity i.e.
AF > 0.

From now on, we assume that the metric tensor g is of class C™!, i.e., the
gradient Vg is Lipschitz.

Pick a point z € O and take the geodesic coordinates centered at the point x
on some small open neighborhood of z. Compute A(|Vu|?) for u satisfying Au = 0.
At the point x we have

(6.10) gij () = dij, Okgij(z) = 0.

If the function u does not have enough regularity, we will understand all deriva-
tives in the computation bellow in the sense of distributions. Let (¢*) be a matrix
inverse to (g;;). Denote by X the gradient Vu. Using the summation convention

(6.11) X' = g"0;u, i=1,2,...,n.
Finally, denote by F' the function |Vul|?, i.e.,
(6.12) F = (g;X'X7).
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We get:
(6.13) g g 2o FE = g% g AR T (8,9, X X + 29:5 (01X X}
Hence
A(F3) =g~ 24 F*5 {0,(g"g"/*)F [(Or9ij) X' X7 + 2g;; (O X ) X]
+9" " 2 F [(03,9:) X' X7 + 2(019i;) (0 X ") X7
+29; (05 X)X + 29 (0 X ") (01 X7)]
(6.14)
+ 952 [(Orgij ) X' X + 295 (06 X") X7 [(019mn) X X™ + 205mn (9 X™)X™] }.

Now if we evaluate (6.14) at the point = using (6.10) we get

g q—4 1 . . . .
A(FE)=qF'= ) {F [5(8;39@)X2XJ + (X)X + (0 X")? | +

ik
(6.15) +(g—2) [(0X)X] }
Using the estimate from Chapter 7 paragraph 3 of [27] we have that
(6.16) > ((a-2) [(0:X)XT + F(0:X")?) = C,FIVX P,
ik

where slightly abusing notation |VX|?* = Zivk(akXi)Q. The constant
Cy= %(1 + (¢ —2)(%=1)) > 0 provided ¢ > (n —2)/(n — 1).

Now we have to deal with the residual terms. Fist of all we need to use the
assumption that w is harmonic. Using (6.11) we get

X' = (0kg™)Omu + g™ (87, u)

(6.17) ORX" = (079"™)Omu + 209" )0 + " (O w)-
Evaluating this at = gives

(6.18) RX" = (079"™)Omu + i

Now

0= Or(Au) = 0 (gl/gaj(gﬂglﬂ@u)) =
(6.19)
= (@49"/2) (05979 20) ) + g2 |07, (67 9"/)0h + g7 20 ]
Evaluating this at x gives

(6.20) OB pu = —3fj(gjkgl/2)8ku.

7

Now we plug-in (6.20) into (6.18) and then use (6.18) together with (6.16) to esti-
mate (6.15). We get

(6.21) A(F#) > qF "3 (C,|[VX|* + A(V?g, X, X)) ,

where A is certain trilinear form. Notice, that eventually we got that A(F%) is
actually a function, i.e., not only a distribution. This follows from the fact that
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on the right side of (6.21) we differentiate u at most twice, i.e., if we assume C'+!
regularity of the metric tensor, then u has two classical derivatives.
Now since Vg is Lipschitz, it follows that A can be estimated by

(6.22) [A(V?g, X, X)| < CIX %,

where C is some very big constant depending on V2g. Finally (6.22) together with
(6.21) gives (since F' = |X|?):

(6.23) A(F?) + K F3 > (Cuq)F*7 |VX|? > 0.

Let us remark that although A naturally depends on the chosen point z € O, it is
clear that the bound (6.22) can be done uniformly for all x, since the function A
depends only on the metric tensor g and its first two derivatives, hence provided
g € C%! everything works. Therefore we have established:

PROPOSITION 6.3. Let the metric tensor g on Riemannian manifold M be of
class CYt. Then for any ¢ > (n —2)/(n — 1) (n = dim M) there is a constant
K4 > 0 such that for any solution u to the equation

(6.24) Au =0 in O, O CM, O open,
the function |Vul|? is K4-subharmonic at any point x € O at which Vu # 0, i.e.,
(6.25) A(|Vul?) + K4(|Vul?) > 0.

6.3. The main step
We begin by defining a function F : 2 — RT by
(6.26) F(z) = |Vu(z)|.

The we claim that F' € LP(Q)), granted (6.6). Proving this is not difficult, if we
integrate (6.6) in ¢ between (0,¢], we get that F' € LP(C) where C is some small
inside collar neighborhood of Q. The C! regularity of v inside  gives us same in
O\ C.

Pick any ¢ such that (n—2)/(n—1) < ¢ < p. We see that F'? belongs a certain
space L"(Q2) with r = p/q > 1. On Q we can solve the Dirichlet problem

(6.27) —Av=F%in Q, =0,

7’|aQ

which gives us a solution v € L"(2). Actually v has slightly better regularity that
just L™(Q). In general, we introduce the following notation. By Gf we denote a
unique function u that solves —Au = f, = 0. Hence, v = G(F?). Notice that
v > 0, since G is a positive operator.

By Proposition 6.3 we have that

“|aQ

(6.28) G=F1—-Kyp is subharmonic, i.e., AG > 0.

Here K, is the constant from Proposition 6.3 depending on ¢ and M.

Using the flow F; mentioned above, we can parameterize the collar neighbor-
hood of 9. For any x € C we can write z = (2/,t), where 2’ € 9Q and ¢ > 0 are
characterized by

(6.29) x=Fa.
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Denote by P! the solution operator to the Dirichlet problem
(6.30) Au =0 in Q, ulgg, =

whose properties has been studied in Chapter 3. Since the function G is subhar-
monic we claim that for each 2’ € 9Q, t > 0 and € > 0 we have

(6.31) Gt +¢) < P(G(., ) (e, 1)

Seeing this is not difficult. Clearly the both function coincides on 0f); and are
continuous there. Therefore P¢(G(.,€)) € C(Q;). This implies that both functions
are bounded on 9Q x RT. Now a variant of the maximum principle, since the
function on the left is subharmonic and the function on the right is harmonic gives
(6.31).

The assumption (6.6) and the remark that follows Theorem 3.4 (the observation
that v| o6, are uniformly bounded in the L” norm) give us that the functions G(., )
are uniformly bounded in L"(9), for some r > 1. Reflexivity of the space L"
therefore implies that we can find a function h € L"(09) such that G(.,e;) — h
weakly in L") as k — oo. As we saw in the proof of Theorem 3.1 this allows us to
pass to the limit k¥ — oo on the right hand side of (6.31) and gives

(6.32) G(z',t) < PY(h)(2',t)  Vt>0.

Notice also h > 0 and

(6:33) 1Al ooy < Csup [ [Vu(a)Pdsi(o),
t>0 J o,

since the norm of both functions defining G can be estimated by the right side of
(6.33). Another way to write (6.32) is

(6.34) |Vu|? < P°(h) + K,v = P°(h) + K,G(|Vul?).

Notice, that in the flat case (i.e., when K, = 0) the estimate (6.34) is enough
to bound the maximal operator of |Vul|?, since the bound on the maximal operator
of P%(h) is known from Chapter 3.

If K, > 0 this is no longer true, because we do not have bound on the maximal
operator of G(|Vu|?). But a nice thing about (6.34) is that it can be iterated, since
G is a positive operator. For example iterating (6.34) once gives

(6.35) Vul? < PO(h) + K,G(PO(h)) + K2G2(IVul).

Here G? = G o G. In general, the (n — 1)-th iteration of (6.34) looks as follows:
[Vul? <P°(h) + K,G(P°(h)) + K2G*(P°(h)) + -+

(6.36) +KP7IG N (PO(R) + K2G™(|Vul9).

The key is to realize that starting with |Vu|? € L"(Q) for some r > 1, the operator

G smoothness things out, that is, there is an integer n for which G"(|Vul?) is a

continuous function on €. Naturally, the maximal operator of continuous function

on ) can be estimated trivially. On the other hand, (3.3) gives us estimate on the

maximal operator of the harmonic function P°(h). By invoking Theorem B.10 we

get an estimate on the maximal operator of G/(PY(h)) for i = 1,2,...,n — 1. This
gives



6.3. THE MAIN STEP 49

(Vu)* < CLP (W) + (GPO)) /7 + -+
(6:37) G PO ()Y + (G ([Tl ) ),

and therefore

(6.38) / (Vu)*)? do < C([[AllLr@0) + 1 FLr@) < Csup/ [Vu(z)[Pdoy ().
o2 t>0 J o,

We briefly comment on the equivalence of conditions (6.5) and (6.6). The
crutial point in the argument above is that the constant C, in Theorems 3.1 and
3.3 is independent of ¢, i.e., the estimates (3.3) and (3.18) remains valid for any ;.
This follows from Lemma 3.2. We claim that same can be said about the domains
Q1 C Qo C ..., provided they are chosen as described at the beginning of this
chapter. The proof uses the fact that there is £ € N such that for n > k we have 1-
1 correspondence between the points on 0€2,, and 92 via the flow F;. Hence, we can
compare the measures do, and do and get that the Radon-Nikodym derivative
Pn = dj; is a continuous function converging to 1 in C'(9€2) norm as n — oo. This
is enough to establish a lemma analogous to Lemma 3.2 for the domains €, (for
p > 1). Having this, the other key element of our argument was the limiting process
(6.31) for e — 0. We can repeat the same for the domains €, (only the notation will
be a bit more complicated). Thus, same conclusion follows even for condition (6.5).
The final comment is that the numbers (6.5) and (6.6) are comparable. Really, take
any Q; C Q, and use (4.2) when p > 1 and (4.6) when (n —1)/n < p <1 to get
for such Q; C .,

/aﬂt [Vu(z)|Pdoi(z) < / |(Vu)*(2)[Pda(z) ~

o0
(6.39)

=[(Vu)*|| e, < [(Vu)*[lLe) < C Sup/ [Vu(z)]” doy(z).
neN JoQ,,

And vice versa for different domains where €,, C Q;. This establishes

PROPOSITION 6.4. Let (n —1)/n < p < oo and let Q1 C Qy C --- C Q be
an infinite sequence of C' domains increasing to € that approvimates Q in C*.
Suppose that a function u € Clloc(Q) is harmonic, i.e., it solves Au =0 on Q and
satisfies

(6.40) sup/ |Vu(z)P dop(z) < oo.
neN JoQ,,

Then such function has well-defined values of Vu on 02 and moreover

(6.41) (Vu)* € LP(09Q) and ||(Vu)*||’£p(am R~ sgg /as) [Vu(z)P doy,(x).

PRrOOF. Everything else except inequality > in (6.41) has already been estab-
lished. However, since this inequality hold trivially, the Proposition follows. O



50 6. EQUIVALENCE OF HARDY SPACE DEFINITIONS

6.4. The equivalence theorem on C' domains
If p > 1 we can immediately claim:

THEOREM 6.5. Let 1 < p < oo and let the metric tensor on M be of class C1.
Assume also that u € CL (Q) is harmonic in Q C M, where § is an open set with
C' boundary.

The function g = % belongs to LP(9R) if and only if

(6.42) sup/ |Vu(z)|P dop(x) < oo,
neN JoQ,,
for a series of C' domains Qy C Qy C Q3 C ... increasing to ) that approzimates
Q in C'. Moreover,
(6.43) 9l 0my ~ s> [ [Vul@)P? doo)
neN JoQ,

PRrROOF. The “if” part of the theorem follows from the uniqueness result for
the Neumann boundary problem established in Theorem 5.5 of [23] in conjunction
with Theorem 4.1 of this paper. The “only if” part follows from Proposition 6.4.0]

Before we produce a result analogous to Theorem 6.5 for (n—1)/n < p <1 we
need to prove the following.

PROPOSITION 6.6. Let (n —1)/n < p <1 and let the metric tensor be of class
C*% for some o > 0. Assume also that u is a harmonic function in Q C M where
Q is an open set with C* boundary. Then (Vu)* belongs to LP(0SY) if and only if
the function g = g—g belongs to WP (0)) and u can be written as

(6.44) u=3S8((—iI+ K*)g).
The equality (6.44) is understood modulo constants.

ProoF. By Theorem 4.2 if the function g belongs to AP(0€2) then u of the
form (6.44) solves Au = 0 and also (Vu)* € LP(9). This does the “only if” part.
The “if” part of the proposition requires to show that given (Vu)* € LP(9Q) we
have g = 9% € hP(09). Once having this define we v = S((—1 + K*)g). The

ov
uniqueness result in Theorem 4.2 implies that v = v modulo constants.
The argument that g = % € hP(0Q) uses again the approach developed in

31]. Given a harmonic function with (Vu)* € LP(99), the function g = 2% is in
, g ED;
1L (09), since it can be decomposed into p-atoms.

Propositions 6.4 and 6.6 finally yield the main result of this chapter for C*
domains.

THEOREM 6.26. Let (n —1)/n < p <1 and let the metric tensor on M be of

class CY1. Assume also that u € CL () is harmonic, i.e., it solves Au = 0 on

Q C M, where Q is an open set with C* boundary. If

(6.45) sup/ |Vu(z)P dop(z) < oo,
neN JoQ,,
for an series of C' domains Qy C Qy C Q3 C ... increasing to Q that approrimates

Q in CY, then g = % belongs to hP(00Y); the function u can be written as u =
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S((=31+ K*)g) (modulo constants) and the h*(9Y) norm of g is comparable with
(6.45), ie.,

(6.46) 90 oy = 310 [ [Fula)P do ).

neN JoQ,,
Conversely, if g € b, (99Q) then the harmonic function u = S((—1I+K*)g) satisfies
(6.45) for any series of C* domains Q1 C Qo C Q3 C ... increasing to Q and
approzimating Q in C1. Also

(6.47) memwwmmzm/\wwwmm
neN JoQ,

6.5. The equivalence theorem on Lipschitz domains

Finally, we would like to consider the case when the boundary 0f2 is only
Lipschitz. As follows from the results in [22], [23] and [24], on Lipschitz domains we
can solve the Dirichlet problem on 95 for initial data f € LP(0Q) with 2—¢ < p <
oo. If we consider the Neumann problem, same is true for initial data g € LP(99)
forl<p<2+eand geP(0Q) forl1—e<p<1

A second look at the proof above reveals that we had to solve the Dirichlet
problem for Laplace equation with L"(9€2) boundary conditions. Here the number
r is given as r = p/q, where (n —2)/(n — 1) < ¢ < p. Thus if this r is sufficiently
close to 2, the proof above would work even for Lipschitz domains. For Hardy
spaces, this happens when dim M = 3. For simplicity we formulate our results only
for domains €2;.

THEOREM 6.27. Let the metric tensor on M be of class C*'. Consider any
1 <p<oo. Let u e CL (Q) be harmonic on Q& C M, where Q is an open set with
Lipschitz boundary. If

(6.48) sup/ |Vu(z)|P do(z) < oo,
>0 Joq,

then the function g = % belongs to LP(9Q) and

(6.49) 915 0my ~sup [ [Vuta)P daio)
t>0 Joaq,

PrOOF. There are two cases: If 2 < p < oo the technique described above
based on subharmonic majorization and the solvability of LP Dirichlet problem
works. If 1 < p < 2 the idea is, that granted (6.31), the natural estimate ac-
companying the H'P regularity problem for Laplacian used on each approximating
domain §2; yields

(6.50) 1(Vulg,) e 00 < C,

with C' independent of ¢ > 0. (See [23]). This naturally, yields |[(Vu)*||Lra0) <
C < o0, as desired. The argument for 1 < p < 2 is due to Marius Mitrea, to whom
I am very grateful for pointing it out. O

As indicated, when dim M = 3 we also have:
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THEOREM 6.28. Let dim M = 3 and let the metric tensor on M be of class
CYt. Assume also that u is a harmonic function in ), where Q is an open set with
Lipschitz boundary. Then there exists € = €(0) > 0 such that for 1 —e <p <1
we have the following. If

(6.51) sup/ [Vu(z)|P do(z) < oo,
>0 Joq,

then g = % belongs to hP(0NY); the function u can be written as u = S((—31+K*)g)

(modulo constants) and the AP (08Y) norm of g is comparable with (6.32), i.e.,

(6.52) 90 oy 500 [ [Futa)P doi(a).
t>0 J o,

Conversely, given g € I (8) the harmonic function u = S((—4I+K*)g) satisfies
(6.32). Also

(6.53) Mmmwwwmmwmj|wwwmw
t>0 Joq,

Whether the claim holds for dim M > 4 remains to be seen. We suspect, that
the restriction on dimension of M in Theorem 6.28 is not necessary. However, our
proof obviously such restriction requires.



APPENDIX A
Variable Coefficient Cauchy Integrals

In this appendix we would like to establish certain results about Cauchy inte-
grals on Lipschitz surfaces. These results are used throughout this work. Recall
first Theorem 1.1 of [22] which was obtained using results of Coifman, McIntosh
and Meyer [5].

THEOREM A.1l. LetT be a Lipschitz graph in R™ of the form x,, = ¢(x1,...,2n)
for some Lipschitz function ¢ : R*™1 — R . There exists N = N(n) such that if
k € CN(R™\ 0) is an odd function (k(—z) = —k(z)) and homogeneous of de-
gree —(n — 1), then k(x — y) is a kernel of an operator K bounded on LP(T') for
1< p< oo, of norm

(A1) 1Kl zry < Cp,T)l[k]sn-1]len

Here LP(T) is defined using the surface measure (i.e. (n—1) dimensional Hausdorff
measure) on I' and the constant C(p,T') depends only on p and |V| Le.

If we write the operator (A.1) in coordinates we obtain
(A.2) Kf(z) =PV, LG ¢(@) = o) f(WV1+ VeI dy.

Now want specifically emphasize the dependence of (A.2) on the function ¢,
namely write K? instead of just K. The main goal of this appendix is to establish
that

(A.3) ¢ — K¢

is a continuous map from Lip(R"~!) to £(LP). Here Lip(R"~!) means a Banach
space of Lipschitz functions with the norm ||@[/p= + ||V@| L. We want to show
that

(A.4) K% = K% 2oy < C([Vérll) 1 — doll Lipn—1)-
We use the work [5] and the method of rotations to establish (A.4).

THEOREM A.2. Let T' be a Lipschitz graph in R™, as in Theorem A.1. Let
A : R™ — R be another Lipschitz function. There exists N = N(n) such that, if
ke CN(R™\ 0) is even, i.e., k(—z) = k(z) and homogeneous of degree —n, then

(A.5) K(z,y) = k(z — y)(A(z) — A(y))
is a kernel of an operator bounded on LP(T') for 1 < p < oo, of norm
(A.6) 1K z(zry < Clp, D)IVA|l Lo [[E]sn-1 ][ o

Here LP(T") as before is defined using surface measure. Again the constant C(p,T")
in fact depends only on p and ||Vl p=.

53
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Now, our result follows from Theorem A.2.

PROPOSITION A.3. There exists M = M(n) such that if k € CM(R™\0), then
the map (A.3) is continuous, i.e., (A.4) holds.

PROOF. Pick any ¢1, ¢o from Lip(R"~!). We want to estimate the difference
K% — K?. We do it in several steps. First define ¥*(x) = (1 — \)¢y + Agy for
0 < XA < 1. Look first at the operator

(A7) BYf(z) =PV, k(z —y, 0 (@) = v ) f()V1+ Vel dy.

Rn—1

Clearly, by Theorem A.1, B* is a family of uniformly bounded operators. Formally,

%B)‘f(x) —P.V. /RM %k(az — 4,07 (@) = YA (y)x
(A.8) (2 — 1) (x) = (P2 — 1) (W) F(Y)V 1+ [Vr[? dy.
Hence

4 B t(a) =PV, / Dby @) - v )

dA On
Y (e W A

where T is the Lipschitz surface given by graph of ¥ and %k(z,zn) is partial
derivative with respect to the last variable. The functions (EZ for i = 1,2 are defined
by ¢;(z) = ¢;(a’), where x = (2, z,,) € R", i.e, 2’ are the first n — 1 coordinates of
x.

Now since k is odd and homogeneous of degree —(n — 1) the function gk must
be even and homogeneous of degree —n. Thus Theorem A.2. applies and gives us

f V1+[Veil?
V 1+ VA2

<

| B> fll 1o ry <C(p, TNV (2 — 1)l Lo K] gn— || onr .
L (TN

(A.10) <C|V(¢2 = d1)llze= I f [l Lo )
where C' is independent of A and depends only on ¢; and ¢5. Therefore we get

(A.11) |IB' = B zomn-1) < C[[ V(2 — ¢1)| =
Now we can evaluate the difference K¢ — K%z,

(A.12)
[(K = K?)fllLer < |[(B® = B")fl|z»

Py [ ke 0a(o) - MW TF 0T - VI 90T dy

<CV(p2 = o1)ll=llfllze + CIF(VI+ Vo2 = V1+ [Vl
<C[[V(¢2 = ¢1)llLe= I o-

This finishes our proof. O

Lpr
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As in [22], we can establish a variable coefficients variant of Proposition A.3.
The following Proposition corresponds to Proposition 1.2 of [22].

PROPOSITION A.4. There is M = M(n) such that the following holds. Let
b(x, z) be odd in z, homogeneous of degree —(n — 1) in z, and assume D3b(x, z) is
continuous and bounded on R™ x S"~1 for |a| < M. Then b(z,x —y) is a kernel of
an operator B?, bounded on LP(T') for 1 < p < oo where I is a graph of a Lipschitz
function ¢ : R*~1 — R. Moreover, the map ¢ — B®, if we look at B® as an
operator on LP(R"~1), is a continuous function from Lip(R™~1!) to L(LP(R™1)).

PROOF. There is no difference between our proof and the result in [22]. Using
classical spherical decomposition of b(z, z) we write

(A.13) bz,2) =) _bj(@)p;(z/|z])|=l =Y,

Jj=1
where we pick M big enough so that Proposition A.3. applies and
(A.14) Ib;ll e llpillen < C572
If kj(2) = p;(2/]2])]z| ="~ with ¢; odd, then by Proposition A.3 each operator
Kf is well defined on LP(R™~!) and continuous in ¢. This gives
(A.15) BYf(a') =Y _bj(a’, é(a") K] («"),

Jj21

where we use notation z = (2, x,,) with 2/ € R"~*. Using continuity of b; in = we
get for ¢q, o € Lip(R"1):

(A16) [bj (', ¢1(")) = bj(2", da(2”))| < w;(|1(2") = da(a)]) < w;(lld1 = Pl L)

Here w; is modulus of continuity of b;. (A.16) together with (A.14) allow us to

estimate the difference B — B?2 and yield desired continuity. O
We also have an analogue of Proposition 1.3. of [22].

PROPOSITION A.5. Under the hypothesis of Proposition A.4, b(y,x —y) is a
kernel of an operator B on LP(T) for 1 < p < oo. Again, if we view B? as an
operator on LP(R"™1), we get continuity of map ¢ — B? for ¢ € Lip(R™).

Now we briefly look at the case of Hardy spaces. We want to adapt proofs from
appending B of [23]. First, we prove an analogue of Proposition B.1 from [23].

PRrROPOSITION A.6. Assume as above that I is a graph in R™ given by a Lip-
schitz function ¢. There exists N = N(n) such that if k € CN(R"\ 0) is odd and
homogeneous of degree —(n — 1), then

(A1) K°5@) = [ o= )fw) doty), @ eR\T
r
satisfies the nontangential maximal function estimate

(A.18) 12 ) oy < Co, D) lklsn=llow || Fllnz, (o



56 A. VARIABLE COEFFICIENT CAUCHY INTEGRALS

for (n—1)/n < p < 1. Moreover, if ¢1, ¢2 are two Lipschitz functions with graphs
T'y, Ty, respectively, we also have

(A.19)
[(K# (£p) = P [)*|lLo(rsy < C(p,Ta) [kl sn-1llon V(61 = d2)ll Lo 1) | Fllnz, (ra)-
The function p here is the Radon-Nikodym derivative p = gg’;‘ of surface measures

doyi, dos on T'1, I's, respectively.

PRrOOF. Before we begin the proof we explain what exactly (A.19) means, since
there is some ambiguity. Fix a point g € I's and consider a nontangential approach
region y(xg). There is exactly one point z(, € I'; such that xy and z{ have same
first (n — 1) coordinates. We want to compare the maximal operator at xo with
maximal operator at z{, and we do it by shifting vertically the whole domain of
K (fp) so that zo and x, coincide. By doing this, we achieve that v(zg) = y(x})
and hence we can compute (K?1(fp) — K2 f)* at x9. We do this for any z¢ € Ts.
Naturally, in general the considered shift is different for different xy. In a special
case, when ¢1 = ¢o + ¢ for some constant ¢, we get that mentioned shift is always
by ¢ and naturally in such case we get (K%' (fp) — K?®2f)* = 0, which shows that
(A.19) works fine is this special case. Keeping the explanation above in mind, we
are ready to begin.

As in [23] consider normalized p-atoms, i.e., f € L>°(T';) satisfying

(A.20) supp f C B1(0) N Ty, Ilflloeryy <1, f doy =0,
s

and 0 € I'y. Since (A.18) has been established in [23] we concentrate on (A.19).
Clearly we can view the atom (A.20) also as an atom on a another Lipschitz curve
I'; (although the moment condition fF1 f doy1 = 0 will not be exactly satisfied there,
but it can be fixed by multiplying f by a function p (Radon-Nikodym derivative
doo

2>) which in this case is L> and [|p|[r ~ 1). Also || fpllse 0,y = [[f 5z, (rs)-
Clearly for any € > 0 there is R big such that

2| > R ==|K" (fp)(x)] < ela] ™",
(A21) I ()] < el
On Bg(0) the L? theory due to [5] gives

(A2 [ (k) ~ K )P dor < GV (61 - o))
T'2NBRr(0)

Here, we consider nontangential regions ~(z) approaching the curve I's from
above.

Combining (A.21), (A.22) yields (A.19) for atoms. Density argument brings
then (A.19) for any f € AP(T'2). O

Granted Proposition A.6 we can again establish variable coefficients extensions,
the argument is same as in Proposition A.4 of [23].

PROPOSITION A.7. There is M = M (n) such that the following holds. Let
b(z,z) be odd in z and homogeneous of degree —(n — 1) in z and assume that
D2b(x, 2) is continuous and bounded on R™ x S"~1 for |a] < M. Then

(A.23) Bf(z) = / b,z — 9)f(y) dofy), xR\,
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satisfies

(A.24) IBF) ey < C(T) S D26z, 2) || Lo R s sm=1) [ fll e 1)
for (n—1)/n < p < 1. Moreover, we also have for any two Lipschitz functions ¢1,
¢o with graphs 'y, T's, respectively

(A.25)
1(B#(fp) = B f)*||Le(ra) <

<C(I'z) Sup, [DZ0(, 2)|| Lo g x sn-1)w([|#1 = 2 Lip@n 1) a2, (r2)
[S2S
where p is as in Proposition A.6, and w is a modulus of continuity, i.e., a decreasing
function continuous at 0 with w(0) = 0. (A.25) is understood in the sense explained
at the beginning of the proof of Proposition A.6.

PROPOSITION A.8. In Proposition A.7, assume in addition that D%b(y, z) is
Hélder continuous on R™ x S"~1  of exponent r > (n —1)(p~' —1). Let Ty C T is
compact. Then

(A.26) Bf(x) = / b,z - 9)f () do(y),  xERM\T,
satisfies
(A.27) I(BF)* || o gy < C| S D26y, 2)llcr o)l f llae o).

|zj=1

for (n—1)/n <p <1 and f supported on T'y.
Moreover, we also have for any two Lipschitz functions ¢1, ¢po with graphs I'y,
Ty respectively, an estimate similar to (A.25) on any compact T'y C T, i.e.,

(A.28)
(B (fp)=B% )*||Lo(rg) < C| sup 1DZ0(y, 2) | crw(l 1=zl Lip@n-1)) | fllnz, (xo)
|2=1

where w and p is as in Proposition A.7 and (A.28) is understood in the sense
explained at the beginning of the proof of Proposition A.6.

Now, we prove a Proposition that will be essential in our arguments.

PROPOSITION A.9. There is N = N(n) such that the following holds. Let
g € L and let k(.) be an even function, homogeneous of degree —n, and k €
CN(R™\ {0}). Then the mazimal operator

(A.29) K* f(x) = sup
e>0

/ M) )~ @) oty

is bounded as a map from HYP(T) to LP(T) for 1 < p < oo, where I is a graph of
a Lipschitz function ¢ : R"~t — R . Here r(x,y) means the geodesic distance on
I'. In particular, the linear operator

(A30) K@ =PV, [ ko= e) ) - @) doty)

r
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is well defined and bounded as a map from HYP(T') to LP(T'). Actually, we have an
estimate

(A.32) IE? fllzory < C(n, D)|[Ell o (sn-1yllgllzoe Lz (ry-

Moreover, ¢ — K¢, provided we look at K® as an operator on R"™', is a
continuous function from Lip(R"™1) to L(HVP(R™™1), LP(R"1)).

PrOOF. Case n = 2 can be established using Theorem 4 of [3] following the
approach taken in the paper of Coifman, David and Meyer [4]. Namely with z,y €
I' C R? we get that

1) — ¢(y1)> ,

Tl — Y1

(A3 Kz —2) = Ko —yn,601) — 0lon)) = ok (1,2

where x1,y; € R. That is, our operator K* will become

. _ f(y) — f(z1) P(z1) — ¢(y1)
K fle) = >0 /ac1—y1>s ly1 — a1 ’ (17 1 -y )
(A3 o)V @) |

The functions f and g are now seen as functions on HYP(R), L>=(R), respectively.
This is exactly what is needed for Theorem 4 of [3] with one exception. Namely,
in [3] it is required that G(z) = k(1, z) is holomorphic in z, whereas our function
is only CV. However, later results, in particular [4], [8] and [9], showed that
holomorphicity is not necessary and can be replaced by sufficient smoothness. The
main idea of the proof is to write G in terms of its Fourier transformation. (I would
like to thank professor Alan McIntosh for this hint). Thus we have

(A.35) IE(f; 9)le @y < Cln D)[Ellen sn-n)llgllzes £l e o)

Using the standard method of rotation we get same estimate as (A.35) also for
n > 2. Then, (A.35) gives (A.32). Finally, the continuous dependence of ¢ — K¢
for ¢ € C(R"~1) follows from an argument similar to one used in Proposition A.3,
namely using the procedure outlined above one can show that also

(A.36) T(f.g9,A)(x) =P.V. /Fk(l‘ —9)9() [f(y) — f(@)] [Aly) — A(z)] do(y)

is well defined and
(A.37) 1T(f, 9, DllLery < Cn,D)l[kllon (sn-)[IV Al L= [lgllLo< || I w1y s

for A Lipschitz, f, g as before, and k odd, homogeneous of degree —(n + 1), and
smooth enough. This corresponds to Proposition A.2 which was needed in the proof
of Proposition A.3. (]

Now, by same technique as in Proposition A.4 (spherical decomposition), we
can also get:
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PROPOSITION A.10. Let T be a graph of a Lipschitz function ¢ : R*™! — R

There is M = M(n) such that the following holds. Let b(x,z) be even in z,

homogeneous of degree —n in z, and assume also that D3b(x, z) is continuous and
bounded on R™ x S~ for |a| < M. Then the operator

(A.38) B f(x) = / b,z — 1)9(v) [/ () — F(2)] do(y)

is bounded as a map from HYP(T') to LP(T') for 1 < p < co. In particular, we have
an estimate

(A39)  B?fllwr) SC(nar)lS\‘il?\/{”D?b(xaZ)||L°°(]Rn><5"*1)||g”L°°”fHHl’P(F)-

Moreover, if we look at B® as an operator on R"~', then ¢ — B? is a contin-
uous function from Lip(R"™1) to L(HVP(R™1), LP(R™™1)).

PROPOSITION A.11. There is N = N(n) such that the following holds. Let
k(.) be even, homogeneous of degree —n, and k € CN (R™\ {0}). Then the operator

(A.40) Kf (2, 20) = / k(o — )9(y) 1) — f(zo)] doly),

r

defined for x ¢ T' and g € T, satisfies the following estimate on nontangential
mazimal function:

(A.41) | sup [Kf(z,20)lllLer) < Cllgllzeelf ey

z€v(z0)
for any 1 < p < co. Here, y(x0) is the nontangential approach region to a point xg.
PrOOF. We can write (A.40) as follows. Let z € y(xp) and n > 0.

(K f(z, x0)] < / k(z = )llg@)I £ (y) = f(xo)| do(y)+

rn{ly—xzol<n}

+ 6z = ) = k(o = DllgWI17) — fao)] doly)+
r{ly—=zo|>n}

[ ko) 1)~ Sl dotw)]

Term | f(y) — f(20)| in first two integrals can be dominated by f (x0)|y — 20| where

—x 1
(A1) Feo=spas [ 90 doty)

Now, in the first integral, since = approaches xo from inside v(xg), we have
that |z — y| = |z — 0| + |y — zol|. It follows that

\y—x0|
|z — o™ + |y — o™

(A.44) [k(z = y)lly — x| <C

In particular, if we take n = |z — ¢/, then we can bound the first term of (A.42)
by CF" (). For the second term we have

|z — o]
A4 —qy) — — <C———
(A.45) lk(z —y) = k(zo — y)| < Clwo — T
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using homogeneity, and the fact that for |y — xg| > 1 = |z — 2| we have |z — y| =
|zo — y|. This gives that the second integral can be also estimated by CT*(Z‘()).
Finally, the third integral we estimate by

(A.46) K* f(x) = sup
n>0

/ k(o — 1)9) [F(y) — flao)] do(y) .
rn{ly—=zo|>n}

which belongs to LP(T") by Proposition A.9. Since also ||7*||LP(F) < CIV£llery,
all terms in (A.42) are bounded by C/||f||z1.»(ry. From this the claim follows. [

Now using the spherical decomposition we can establish:

PROPOSITION A.12. There is M = M(n) such that the following holds. Let
b(x, z) be even in z, homogeneous of degree —n in z, and assume that Db(x, 2) is
continuous and bounded on R™ x S"~1 for |a| < M. Then the operator

(AAT) Bf(z,x0) = / b,z — )g() [F(v) — f(w0)] doly),

defined for x ¢ T and xg € T, satisfies the following estimate on nontangential
maximal function:

(A.48) | sup [Bf(x,z0)ll[Ler) < CligllLee [ £l e

z€Y(x0)

for 1 < p < oo. Here, v(xg) is as before the nontangential approach region to a
point xg.

Now we look again at Hardy spaces to get an analogue of Proposition A.12.
First, we establish a lemma similar to Proposition A.11, with one additional com-
mutator term.

LEMMA A.13. Let 1 < p < oco. There is N = N(n) such that the following
holds. Let k(.) be odd, homogeneous of degree —(n + 1), and k € CN(R™ \ {0}).
Consider the operator

(A49)  Kf(x,x0) = /Fk(x —y)(AW) — Al)g(w) [f(y) = f(zo)] do(y),

defined forx ¢ T, zg € T, A: R"™1 — R Lipschitz and f, g as above. Here, we use
the notation x = (', z,,) € R”, with ' € R*~! and x,, € R. We have the following
estimate on the nontangential mazimal function:

(A.50) | sup )I’Cf(ﬂ?’wo)Hle(m < Cligle=lIVAl Lo 1 fll 227 (r)-

z€v(z0

PROOF. Since the proof of this lemma is virtually same as the proof of Propo-
sitions A.9 and A.11, we skip it. O

In particular, taking k(z) even homogenous of degree —n we get that Lemma

A.11 applies to 62 k(z). Lemma A.11 yields an uniform estimate (independent of

e) of the type

(A.51) | sup [T f(z, @0)llLery < Cllgllzee [VAL= £l 1o (),

z€v(z0)
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where

T f (. 20) = / ol g+ enc(Ale') — Al))x
(A.52) 9) [f(y) — f(zo)] [A(y") — A(z)] do(y).

Here e, = (0,...,0,1) € R™ is a unit vector. If ¢ > 0, (A.52) simply means
that we do not integrate over the surface I', but over a surface which we call T
obtained from I' by a shift by €A in the e, direction. Because of this, the domain
of this operator is R™ \ I'®, i.e., for z( fixed we take nontangential approach region
Y(zo + encA(xo)).

Imagine now that we have two Lipschitz surfaces I'y, I'g in R™, given by two
Lipschitz functions ¢°, ¢!'. For a brief period we equip I'; by the measure taken
from Iy by vertical projection. Hence we can identify functions on LP(T';) with
LP(Ty). We put A = ¢1 — ¢o. It follows that the surface I'?, defined above, is
simply a graph of the Lipschitz function (1 —¢)¢® + e¢'.

Take the kernel k£ as in Proposition A.11. We want to estimate the difference

(A.53) I sup |(K" = K%) f(z, 2o0)lll Lo (r)-

zey(wo)

Here K¢ for ¢ € [0,1] is an operator defined by (A.49) corresponding to T,
with measure taken from I'g. (A.53) is understood as in Proposition A.6. That
is, for a fixed point g € I'g and its nontangential approach region ~y(xg), there is
exactly one point Tg € I'; such that the first n — 1 coordinates of xy and 7y are
equal. We compare the maximal operator at xo with maximal operator at =y by
shifting vertically the whole domain of X! f(z,Zo) such that the points x¢ and zg
coincide. By doing this, we achieve that the nontangential approach regions ~y(zo)
and (o) coincide, hence we can compute ((K! — K9)f(z,20))* at zo. Naturally,
the considered shift is different for different x. The precise way to write (A.52) is

(A.54) I sup [(K'f(z + enAlxg), 2o + enA(zg)) — K°f(x, 20)| |l Lo (r)-

z€v(x0)

However, for simplicity we stick to the notation introduced in (A.53). In a special
case, when ¢y = ¢1 + ¢ for some constant ¢, we get that the above shift is by ¢, and
(K = K9 f(x,20))* = 0. Now (A.51) guarantees that

(A.55) I sup [ f (2, z0)lllzoqry < Cllgll= VAl L= | Il (r)-

zey(wo)

From this estimate for (A.53) follows. The final point is, that changing the measure
on I'y back to its natural surface measure produces an additional term estimable
easily, since it could be included into function g. This establishes:

LEMMA A.14. Let 1 < p < oo. There is N = N(n) such that the following
holds. Let k(.) be even, homogeneous of degree —n, and k € C™ (R™\{0}). Consider
two surfaces in R™, Ty, T'y given by Lipschitz functions ¢°, ¢' and on each of them
an operator

(A.56) K f (@, z0) = . k(x = y)g(y) Lf () = f(w0)] do’(y),
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where i € {0,1}, © ¢ Ty, zg € T;. If y(x0) is a family of nontangential approach
regions for xo € Iy, then the following estimate on the nontangential maximal
function for the diference (K* — K°)f(x,xz0) holds.

(A5T) || sup [(K' =K°) f(2,20)lllLr(re) < CIV(@" = ") LoellgllLoe | £l rranro)-

z€v(z0)

Finally, the previous lemma is used to establish the desired result for Hardy
spaces.

PROPOSITION A.15. Let (n —1)/n < p < 1. There exists N = N(n) such
that the following holds. Let k € CN(R™\ 0) be even, homogeneous of degree —n,
and consider two surfaces in R™, T'g, 'y given by Lipschitz functions ¢°, ¢*. For
1= 20,1 consider the operator operator

(A.58) K f(,20) = - k(z = y)g(y) [f(y) — f(xo)] do’(y),

defined for x ¢ T'; and xo € T'y. Then for each i, K is well defined for f € HVP(T;).
Moreover, if v(xg) is a family of nontangential approach regions for xy € Ty, then
the following estimate on the montangential mazimal function for the difference
(Kf — KYf) (2, 20) holds:

(A.59)

I sup (K1 f = K°F) (@, o)l Lo ro) < Cw(l|@" = @°llipn-1)) gl | Fll 1o ro)s

z€(wo)
where w is as before a decreasing function continuous at 0 with w(0) =0 (modulus

of continuity).

PROOF. As in [23], we just have to consider normalized vector p-atoms, i.e.,
take f € HVP(I'g) satisfying

(A60) supp Vf C B1(0) Ny, \|Vf||Loc(p0) <1, Vf dog =0,
To
and 0 € T'g. Here the third condition is actually not necessary and follows from
the fact that outside Bj(0) the function f must be constant. Hence, we can look
at f as a function on another Lipschitz curve I'1, where it also satisfies conditions
similar to (A.60). (With possibly larger estimate on the L norm of Vf).
Now, for any € > 0 there is R big such that

|20 > R =|K" f(z,20)] < elgllz= 2",

(A.61) KO f (2, 0)| < ellgllzee |2~

On Bgr(0) the L? theory from the previous lemma leads to an estimate

/ [ sup (K'f — K F) (@, 20) Pllgll e doolao) <
FoﬂBR(O)

z€vy(xo)
(A.62) <Cp w(ller = ¢oll Lip@n—1))llgll Lo
Combining (A.61), (A.62) yields (A.59) for vector atoms. Density argument
brings then (A.59) for any f € HP(I'g). O

Finally, by spherical decomposition we obtain the following:
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PROPOSITION A.16. Let (n —1)/n < p < 1. There exists M = M(n) such
that the following holds. Let b(x, z) be even in z, homogeneous of degree —n in z,
and assume that D2b(x, z) is continuous and bounded on R™ x S"~t for |a| < M.
Consider two surfaces in R™, Ty, T'y given by Lipschitz functions ¢°, ¢, and on
each of them an operator

(A.63) B'f(x,x0) = /F b(z,x = y)g(y) [f(y) — f(wo)] do'(y),
where i € {0,1}, x ¢ Ty, zp € I';. We claim that each of them is well defined on
HYP(T;), and

(A.64) | sup B f(z,2z0)lllLe(ri) < Cllgllzee | f e,
z€vy(zo)
where v(xo) is a family of nontangential approach regions for xy € T'y.
Also for the difference (B f—BCf)(x,z0) understood in a sense explained above
we get:
(A.65)

| sup )I(Blf = B°f) (@, 20)lLr(ro) < Cw(llo" = 6% ipn-1))lgllLoe [l Il er1v(ro)s
zey(xo

where w is as before a decreasing function continuous at 0 with w(0) = 0.

At the end, we would like to present a result somewhat similar to Proposition
A.10 but for less singular kernels.

PROPOSITION A.17. Let I' be as before a bounded graph of a Lipschitz surface
given by ¢ : R"™Y — R. Let the kernel b(z,y) be a continuous function off the
diagonal {x =y}, and let for any § > 0 we have the following growth condition on
b(x, z) near the diagonal:

(A.66) |b(z,y)| < Cslz — y|~"71F9).

Then for any 1 < p < oo, the operator
(A67) BI@) = [ b [F5) = f(@)] doty)

is bounded and maps H®P(I') to LP(T), for any € > 0. In particular, we have an
estimate

(A.68) 1Bf ey < Cllfl=vr)-

PRrROOF. Clearly, if we establish the result for p = 1 and p = oo, by interpolation
we have it for all p. Consider first the case p = co. If f € H=>°(T"), then clearly
for some § > 0, f € C?%(T"). This allows us to estimate:

5@ < [ el -y =L doy)
(A.69) < Ol fllesry / b y) |z — [ do(y).

The last integral in (A.69) is finite due to (A.66). We get
(A.70) B ()] < CT,0)|f sy < O, b,6)[1f - (r-
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Now, consider p = 1. If 0 < ¢ < 1, then the Besov space B}(I') can be
characterized as the space of all functions f for which the following number (norm)
/() — f(2)]
A7) fls = 1l + / W =T (@) do(y)
rJr [z =yl

is finite. In particular, if f € H®!, then f € B} for any 0 < § < . Hence if we
take § = %5 we get:

Bl = [ \ [ b )~ s da<y>\ do(z)
(A72) < / / b )| f @) — f(@)] doly) do(x)
< Cs //||my|n D do(y) do(x) < O, 0,0l (r)-

We used (A.71) to estimate the last term. This concludes our proof. t



APPENDIX B

One Result on the Maximal Operator

In this appendix we study the actions of (A — V)~! on functions f whose
maximal operator f* belongs to LP(952). The main result, Theorem B.10 is crucial
in Chapter 8 of this work. The approach we present here has been generalized
recently, see [12] and [13] for reference.

The whole proof is highly technical, for this reason, we split it into several
auxiliary lemmas and Propositions. The general setting of this appendix is exactly
same as before, i.e., M is an n-dimensional Riemannian manifold with metric tensor
of regularity C, 2 C M is a connected domain with Lipschitz boundary, L = A—-V
is the considered operator on M with an inverse L~! which can be written as

(B.1) L u(z) = /M E(z,y)u(y) dVol(y).

Recall, the estimates on the kernel of FE given by (1.21), (1.22) and (1.23). In
particular, it follows that

(B.2) |E(z,y)| < T2
where | — y| means the geodesic distance of the points  and y on M (slightly
abusing the notation).

LEMMA B.1. Let x € M be an arbitrary point and r > 0. Consider a geodesic
ball B, (z) of radius r around x and assume that f € L>(M) is a given function
with support in B,.(x), bounded in absolute value by one. Let u be the solution to

(B.3) Lu=f onM, i.e., w=L"'f.

There exists a constant C' > 0 independent on [ and x such that for any y € M

T"_l

ProoF. We prove (B.4) in two steps. First we consider y € Bs.(z). We
estimate |u(y)| using (B.1). Assume for simplicity that r > 0 is small enough, such
that we can consider just one coordinate chart centered at x that contains the ball
By (z). In this chart we can also assume that x is the origin. We integrate over
(n — 1)-dimensional shells S, = 0B,(y) centered at y. Simple estimate using (B.2)
gives

3r
(B.5) u(y)| < C / /S sz) ap.
65
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n—1

Since the surface area of S, is of the order of p"~', (B.5) gives us

3r
(B.6) u(y)| < C / pdp < Cr?.
0

By possibly enlarging the constant C' in (B.6) we can see that (B.6) and (B.4) are
equivalent for y € Ba,. ().

Now we consider y outside the ball By,.(z). Denote by e the distance between
y and B, (z). We integrate the same way we did in the first part over S,. However,
it is clear that in this case S, intersects the support of f only for p > . Moreover,
the surface measure of such intersection can be estimated by Cr™~!. This leads to

|<C/ /smB gc)|2—y|"2 dolz) dp <
(B.7) <c/

Now since ¢ & | — y| — r we get that for |z — y| > 2r (i.e., y ¢ Ba.(x))

<ol

en—3 :

(B.8) ex|r—y|l+r
This implies that the estimate (B.2) works for such y. O

Our next step is an estimate on the LP(9€) norm of (L~ f)*, for f as in the
previous lemma.

PROPOSITION B.2. Assume that r > 0 is small. Let f € L>(M) be a function
on M bounded in absolute value by one with support in B, (x)NQ, where x is a point
on the boundary 9. Let u= L1 f be as before. Then for1 <p < (n—1)/(n—3),
the following estimate on the LP morm of the nontangential maximal operator u*
holds:

(B.9) Hu*HLp(aQ) < Crml

PROOF. Since r > 0 is small, we can find a small neighborhood U of x such
that in this neighborhood there are smooth local coordinates in which

(B.10) UnNQ={z=(2",2,) €U : z,, > (")},

where ¢ is a Lipschitz function with Lipschitz constant bounded by L. Here L
does not depend on the chosen point z € 9f2. Take a collection of nontangential
approach regions 7y(z) to any point boundary point z = (2/,p(z’)) € 02 whose
vertex at z is sharp enough. Namely, we require that any half-ray with vertex at z
that lies whole in v(z) has “steepness” (absolute value of its slope) at least 2L.

Given such collection, it follows that we can find a universal constant & (in-
dependent of ), such that we can split points z € 99 into two distinct sets. If
z = (Z,¢(7)) € 00 and |2/ — 2’| < kr then (z) might intersect B,.(x). At such
point we estimate u*(y) by Cr?, by (B.4). On the other hand if |2’ — 2’| > kr then
the distance between any point w € 7(z) and x is greater or equal to %|Z’ —
This means that for such z we can estimate u*(y) by

rn—l

(7' + k71|zl _ x/l)nfd

(B.11) u'(y) <C
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Now we take the L? norm of u*. On By, (z) N 02 we get

(B.12) / (u*(y))? do(y) < Cr—1p?P = Opn+2r—L,
By (x)N0Q

Similarly, off By, (z) N 09 we get

A n—1 p
w ()P do(y) <C / (r—) do(y) dp <
[ woraze [ (ahs) e

n—2

A
B.13 <C WH)/ P dp.
(1 Y e

Here S, is a (n — 2)-dimensional shell defined by
(B.14) S, =00N0B,(z).

In (B.13) we have also used that (n — 2)-dimensional surface area of such shell is
of the order p"~2. We further estimate the integral in (B.13):

4 p? 4 (n—3)
B.14 dp < C n=2-p(n=3) g4,
( ) /(; (/r + kflp)p(n,?)) p — /0 p p

Ifp<(n—1)/(n—3) then n —2 — p(n — 3) > —1, hence (B.14) is finite (and
independent of r). Finally, we put (B.12), (B.13) and (B.14) together to get

(B15) [lu*[zo(on) < CO™ 42 4P D)r < Q2D gty < opn o,

In the final estimate in (B.15) we used again that p < (n—1)/(n—3), and therefore
2+ (n—1)/p>n— 1. This concludes our proof. O

Let z = (2, z,) be any point in the coordinate chart (B.10). We put

(B.16) v(z) = {w = (W, w,) €U : wy < 2, and |2/ — w'| < 2L|z, — wnl}.

Here L is as before a bound on the Lipschitz constant of 9§2. So our region v(z) is

an open downward opening cone with vertex at z. If we compare v(z) and (z) we
can see that these two cones are symmetric with respect to the hyperplane z,, = z,
inU.

DEFINITION B.3. Consider a coordinate chart (B.10) and a set A C 9 on this
chart which is open in 9Q2. We say that a set A C €2 is a P-image of A and write

(B.17) A =Pim(A4),
provided the set A satisfies the following conditions:

(a) The set {z = (7, ¢(z')) € 0N : Fw = (2, w,) € A} (a projection of A onto
090) is A.

(b) 2= (2, 2z,) € Aif and only if z € Q and v(z) N 9N C A.

REMARK. The property (a) follows from (b). It also follows, that if z € A then

v(z)NQ C A.

Now we establish a connection between the set A from the previous definition
and Proposition B.2.
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PROPOSITION B.4. Let the set A be as in the definition B.3 and A = Pim(A).
Consider u = L™1f, where f € L*>(M) is a function on M bounded in absolute
value by one, with support in A. For any 1 < p < (n —1)/(n — 3), there is a
constant C), (independent on A) such that

(B.18) [ul[ze(a0) < Co(A),
where o(A) is the (n — 1)-dimensional (surface) area of A on 9.

PrROOF. We will do our proof in several steps. Given any point z € A, we
assign to it a positive “height” number h(z) > 0 as follows. In the coordinate chart
we can write x as (2, z,). Define

(B.19) h(z) =sup{t e R :y = (2/, 2, + 1) € A}.
Now clearly, h(z) > 0 for € A, and the whole set QN~F(a’, x,, + h(x)) is contained

in A. Here, ~(.) is the cone defined by (B.16). The set
(B.20) V =00n75(2', z, + h(z))

is an open neighborhood of z on 09). Also, V C A. Using the fact that the surface
0) is Lipschitz we can also establish a relation between h(x) and (V). Namely,

there are two positive constants ¢; and co depending only on the Lipschitz character
of 99 such that

(B.21) ci(h(@)" ! < o(V) < eo(h(z)) L.
An immediate consequence of this observation is, that the number
(B.22) H = sup h(z)

z€A

is finite, since the surface measure of A is finite. Denote by H the hyperplane
(B.22) {z=(2/,0): 2’ € R"1}.

On the chart (B.10) we consider a projection P : U — H which assigns to any point
x = (¢, x,) the point P(z) = (2/,0) € H.

We divide H into a union of (n — 1)-dimensional disjoint cubes with sides of
length 2H/L. Let us denote this collection of cubes by C;. Let Dy C C; be a
collection of all cubes from C; that contain a point £ € H for which there is an
x € A such that P(z) =7 and h(z) > H/2.

Each cube from C; \ D; we split further, such that we get 2"~! cubes with side
H/L. The collection of these cubes we denote by C2. Now let Dy C Ca be all cubes
from Cs containing a point Z € H, for which there is an = € A such that P(x) =7
and h(z) > H/4. From here we continue inductively. At each stage we split all
cubes from C,, \ D,, into 2"~! new cubes with sides half of the previous one. Then
we put into D,, are cubes from C,, containing a point = € H, for which there is an
x € A such that P(z) = 7 and h(z) > H/2".

By D we denote the union of all D, i.e., a cube belongs to D if and only if it
was selected at a certain stage of the process defined above. The set D is countable
and therefore we can order its elements into a sequence D1, Dy, D3, . ... Denote by
C; the preimage of a cube D; on 912, i.e.,

(B.23) C; = 00N PH(Dy).
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The collection of all C; we denote by C.
There are several important observations to make. The first one is,, that the
collection C covers A. From this obviously

(B.24) o(A) < o(UC) =D a(Cy).
i=1
Also, since 02 is Lipschitz, there are positive constants cs and cg4, such that for all
1€N
(B25) Cg)\nil(Di) S O'(OIL') S C4>\n71(DZ‘).
Here A" 7! is the (n — 1)-dimensional Lebesgue measure on H.
The other comment is that (B.24) can be reversed. Fix ¢ € N. Denote by r the

length of the side of D;. From our construction follows that there exists z € C; N A
such that

(B.26) h(z) > rE.

This means that the whole part of downward pointing cone 5(2/, ¢(z') + r£) (here
x = (a/, p(x'))) that lies in Q belongs to A, and also the set
(B.27) V =00n5(a' x, +rL)

is a subset of A. Now a simple geometric argument gives us that the surface measure
of the intersection of V with C; is at least Cr"~!, where the constant C > 0 depends
only on Lipschitz constant L of 9. This yields

(B.28) o(A) > Ca(UC;) = cia(a—).

The estimate (B.28) is crucial. For each ¢ we define a set E;. Let r; be the
length of the side of D;. Let Z; be the center of the (n — 1) dimensional cube D; in
H. We lift this point onto 99, i.e., we get a point z; = (z}, p(x})) € 9Q for which
P(z;) = z;. Finally, we set
(B.29) Ei={y=(yyn) : |y — 2i| < Lri and |yn — p(z})| < Lri},

so that FE; is an n-dimensional “cube” (naturally just in our coordinates) with center
at x; and side of length 2Lr;. This “cube” was carefully picked such that

(B.30) A;={we A: P(w) € D;} C E;.

In particular, the union of all E; covers A. Finally, we pick a ball B; with center
at x such that F; C B;. Clearly this all can be done such that

(B.31) Vol(B;) ~ rl.
Define functions f; by:
(B.32) fi=fxa, i=123...

Here the set A; is defined in (B.30) and x4, is the characteristic function of the set
A;. Obviously,

(B.33) =3
=1
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Finally, we put u; = L™'f;. Since A; C B; and f; satisfies all assumptions of
Proposition B.2, we get an L? estimate on u;

(B.34) l[uf Lo o) < CRY,
where R; is the radius of B;. Since r; ~ R; and 'r?_l ~ o(C;) we get that
(B.35) i lr o) < Co(Ch).

Finally, we write u = L™ f as u = _ u;, hence (B.35) and (B.28) give us

(B.36) [u™llze(a0) < Z llu; l|lr o) < CZU(Ci) < Co(A).
i=1

i=1

This concludes our proof. O

Finally, the previous Proposition gives us the following.

THEOREM B.5. Assume that f : M — R is a function with support in Q0 whose
nontangential mazimal function f* belongs to L*(99Q). Consider the solution to

(B.37) Lu=f onM, i.e., u=L"1f.

Forany1 <p < (n—1)/(n—3) the nontangential mazimal function of u; u* belongs
to LP(0NY) and there exists a constant Cp, = C(p, M,Q) > 0 such that

(B.38) [u* e @0) < Coll F¥llL100)-

Proor. Consider the sets
(B.39) A, ={z € d: f*(x) >i}.

Here, if we want to be completely precise we should consider a partition of unity on
0f) and sets A; is each coordinate chart corresponding to this partition separately.
This is because on two different charts the nontangential approach region v(x) to a
point x € 92 might slightly differ. This also means that the sets A; would slightly
differ on such two charts. Nevertheless the definition (B.39) is “generically” correct.

Since we took open nontangential approach regions v(.), it follows that each
set A; is open. The fact that f* € L*(9Q) is equivalent to

o0

(B.40) Z o(A;) < oo.

i=1

Now we write the function f as a infinite sum »_ f; with functions f; defined
as follows.
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(B.41)
f(z), if -1 < f(z) <1,
fo(z) =4 1, if 1< f(z),
-1, if 1 < —f(x),
0, if | f(z)] <1,

flo)—i, ifi< f(z)<i+l,

Fi@) = f@)+i, ifi<—f@)<i+l, i=1,2,3,...
1, if i+ 1< f(z),
-1, ifi+1<—f(x).

Notice, that for each f; we have |f;] < 1. There is a connection between the
support of each function f; and the set A;. We claim that

(B.42) supp f; C Pim(4;).

Seeing this is quite easy. Consider one coordinate chart (B.10). If x = (2, z,,) €
supp f; then clearly |f(x)| > i. Take any point z from the intersection of 9 with

downward opening cone y(x). The claim is, that such point is in A4;. Indeed, since
x € y(z) we have that f*(z) > |f(z)| > ¢. From this the fact that z € Pim(A;)
follows immediately.

Now we can proceed. Define u; = L™ f;, fori =0,1,2,.... We use Proposition
B.4 to estimate u; for each i. This yields

We estimate ug using the well known fact that given fo € L°(M) ug = L™ fy is a
continuous function, hence bounded. This finally gives us:

(BA4) [u oo < 3 ulfler < Cp S o(An) ~ 1+ /8 o =141 o

This ‘almost’ establishes the desired estimate (B.38). The unwanted term ‘14’
comes from estimating norm of ug. However, a simple scaling argument (using lin-
earity of L™1) gives us that u = - L~ (K f), hence ||u*||1» < %(1 + K| f*[) L1 a0)-

As we let K — oo (B.38) follows. O

THEOREM B.6. Let Q C M be a domain with C' boundary. Assume that
f:Q — R is a function whose nontangential mazimal function f* belongs to
LY(09). Let u be the solution to the following Dirichlet problem boundary problem
on §2:

(B.45) Lu=f inQ, u|(,m =0, u* € L*(99).
Then the solution u exists and is unique and moreover, for any 1 < p < (n —
1)/(n—3) the nontangential maximal function of u; u* belongs to LP(0Q) and there

exists a constant Cp, = C(p, M, Q) > 0 such that

(B.46) lu* || e a0y < Cpll £l L1 (502)-
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If Q is a domain with Lipschitz boundary, all above remains true, provided
n <35.

PROOF. The proof is based on Proposition B.5. Define a function F' on M by
extending f onto the whole M:

x), for z € Q
(BAT) Fle)= { (J)c,( ) otherwise.
Let U = L~1(F). On Q, clearly
(B.48) LU=f —and  [[U"rro0) < Collf* L1 (00)-
Consider now the following boundary problem

(B.49) Lw=0o0nQ, w|,,=-U|,,€L’ON).

(B.49) is solvable for all 1 < p < oo, provided € has a C' boundary (see Theorem
3.1). If 09 is Lipschitz, (B.49) is solvable for 2 — e < p < oo (see [22], [23] and
[24]). The solution to (B.49) satisfies the following estimate on w*:

(B.50) [w*|| 90y < CIU| yollzro) < CIU* [|ra0) < CIF (|00

Finally, u = U 4+ w solves (B.45) and the estimate (B.46) follows from (B.48)
and (B.50). O

Using interpolation methods we can get more general variant of Theorem B.6.
Denote by D the following set

(B.51) DYP = {f:Q —R; f*c LP(09Q)}, for 1 < p < oco.

REMARK. We use the notation D°P, with first index always zero, because we
want to maintain consistency with the papers [12] and [13], where more general
spaces D*P are defined.

We claim that D°P equipped with the norm

(B.52) [fllpor = I[f*llzr 00

is a Banach space for any p € [1, x].

Seeing this is not difficult. Clearly, ||.||po.» satisfies all properties of a norm.
We only need to check the completeness. If (f,,)nen is a Cauchy sequence in DP,
then

(B.53) I fn = fmllzeon)y < 1(fa = fm)*llzra0) — 0, as m,n — oo.

Pick any € Q. Consider any y € v(x) N IQ. We have for such y:
(B.54) |fo(@) = fa(@)] < |(fa = fr)" ()],

and therefore
(B.55)

(@) = fm(2)] < C/T) oo [(fn = fm)" (W)l do(y) < Cll(fn = fim)"llLro2) = 0.
y(x)N
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This means that for any x the sequence (f,(z))nen is Cauchy, hence convergent.
This allows us to define

(B.56) f(z) = lim f,(x), for x € Q.

n—oo

Take now any € > 0 and find k, such that for any pair n,m > k, the difference
(fn — fm)™ has the LP(99Q) norm less than . For such k we define functions g,, by

(B57) gn:(fn_fk)*7 n=kk+1,....

Let g = liminf g,,. By the Fatou’s lemma the LP norm of g is less or equal to €.
n—oo

For any y € 90 and = € y(y) we have |f.(z) — fr(z)| < gn(y). Hence by taking
liminf on both sides of this inequality we get that

(B58)  [f(@) ~ fila)| = lim |fule) ~ fi(x)| < liminf g, (5) = o(y)
This gives
(B.59) (f = fu)"(y) = sup |f(z) = fu(@)] < g(y),

z€Y(y)

and therefore

(B.60) If = fellpor = [[(f = fi)*llzr o) < ll9llLro0) < e

This proves compleatness.
Our next goal is to study complex interpolation on the spaces D%?, 1 < p < oo.
Recall quickly a simple case of complex interpolation scheme we would like to use.
Let E, F be Banach spaces. Suppose that F is included in F and the inclusion
F — F is continuous. If O is the vertical strip in the complex plane,

(B.61) O={2€C; 0<Rez<1},
we define

He r(O) = {u(z) bounded and continuous on O with values in E;
(B.62) holomorphic on O: |Ju(1 + iy)||r is bounded for y € R}.

For 6 € [0, 1] we put

(B.63) [E,Flo = {u(0);u € Hg r(O)}.

We give [E, Flp the Banach space topology, making it isomorphic to the quotient
(B.64) Hp,r(Q)/{u: u(d) = 0}.

For convenience we use the convention: [E, Flg = [F, E]1_s.

PROPOSITION B.7. For0 <60 <1 and1 <p; < py < o0,

(B65) [DOJH , Do,pz]e _ D07q,
where py1, po and q are related by

1 1-6 0
(B.66) 1_ b

q D1 b2
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PRrROOF. Given f € D%9, we define

(B.67) u(z) = | £ (@) f(a);

u by convention zero when f(x) = 0. The number c¢ is chosen such that u belongs
to Hpo.r po.rs (O), which gives D4 C [DPr, DP2]y. This proves one inclusion.

The other inclusion follows from the following argument. Since MO is sub-
linear and maps D%Pi boundedly into LPi(99Q) for j = 1,2, a real interpolation
gives us that M maps (D%P1, D%P2), . into LI(0N), thus, (DOP1, DOP2), o —
D%4, Now, according to well-known connection between the complex and the real
methods of interpolation, [DPr DOP2]y < (DVP1 DOP2), hence the inclusion
[DYpr DYP2], C DO follows. O

Next, we establish that for s > (n — 1)/2 the operator L~! maps D% into
DY = [(Q).

THEOREM B.8. Assume that f : M — R is a function with support in Q and
f €D% for some s > (n—1)/2. If u solves

(B.68) Lu=f onM, i.e., uw=L"f,

then w € L®(M). In particular u|Q € L*°(Q). Moreover, there exists a constant
C=C(M,Q) >0 such that

(B.69) lull oo (ary < ClIf* |l poss-

PROOF. The main idea of the proof is very similar to what we did before.
Therefore we will be brief. Consider first that || f|| o (as) < 1 and supp f C A. Here
A =Pim(A) for some A C 90 open. Then we have

(B.70) z)| </ |E(z,v)f(y)| dVol(y / |E(z,y)| dVol(y).

By (B.2), |E(z,y)|? € LY(M) for any 1 < q < n/(n — 2). Hence, by Holder
inequality we can further estimate (B.70). This gives:

B )| < ( [ 1B dVo1<y>>1/q ([ dVo1<y>)1/p < C(g)Vol(4).

Here 1/p + 1/q = 1, which gives that (B.71) is true for any n/2 < p < co. Finally,
if A =Pim(A), then

(B.72) Vol(A) < Co(A)™/ (=1,

This inequality follows from the decomposition that has been described in details
in the proof of Proposition B.4. We decomposed the set A into disjoint countable
union of sets C; (which were essentially n — 1 dimensional ‘cubes’), such that for
each C; there is a n-dimensional ball B; with the property diam(C;) ~ diam(B;)
and A C |J B;. From this

Vol(A4) < CZ diam(B CZ diam(C;)" < CZ ”/(n 1)

(B.73) < Co (U Ci)n/(n 1) _ CJ(A)"/("_D.
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Combining (B.71) and (B.72) finally yields
(B.74) ul| oo (ary < C(p)a(A)™"P=P) . for any n/2 < p < .

Let s > (n—1)/2 and f € D%*. We can decompose f in a way that resembles
(B.41). Let

(B.75)
1), if 1< fa) <1,
go(z) =¢ 1, if 1 < f(x),
~1, if 1< —f(x),
0, if [ £(2)] <t
flz) —it/s, if i/ < f(2) < (i +1)Ye,
gi(z) =4 flz)+i'ls, if it/ < —f(z) <@+ 1YVe, i=1,23,...
(i + 1) — /s, if (i 4+ 1) < f(x),
G D)Vl DY < — f(a).
If we put:
_ L 9i L
(B.76) fo = g0, fl—(iH)l/s_il/s, i=1,2,...,
then for each f; we have |f;| <1, and
(B.77) f=fh+> [(¢+1)1/5 —l/s| §,.
i=1
Moreover,
(B.78) supp f; C Pim(4;),
where
(B.79) Ay ={zed: f*(x)>i*}, i=1,2,3....
Also || f*] 1e00) & > o(A;). The estimate (B.74) can be applied to each function

fi,i>1. Also (i + 1)1/ — /s ~ /5= This yields

(B.80)
||L71fHL°°(M) < C«Zil/sfla(Ai)n/(nP*P)

p(n—1)—n
(=9pn=1)\ pn=1) n/(np—p)
<C (E is}p(n,l>,i>) o=y ( > U(Ai)) .

In the last estimate was obtained by Hoélder inequality. The number in the last line
of (B.80) is finite, provided

(1-s)p(n—-1)
s(p(n — 1) —n) <-1

If we simplify (B.81) we get that p should be chosen such that

(B.81) . (I-s)p(n—1) < —s(p(n—1) —n).

(B.82) p<s
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Clearly, for s > (n—1)/2, it is always possible to find p for which n/2 < p < s-"5.
Then we have a finite estimate on the norm of ||L™1 || o (ar)- O

Now, we interpolate between the results in Theorem B.5 and B.8.

COROLLARY B.9. Assume that f : M — R is a function with support in €2
whose nontangential mazimal function f* belongs to L™(092), 1 < r < oo. Consider
the solution to

(B.83) Lu=f onM, ie., w=L"1f.

Foranyl <p< %, provided r < (n—1)/2, and p = oo otherwise, the non-
tangential mazimal function of u; u* belongs to LP(0Q) and there exists a constant
Cp = C(p, M, Q) > 0 such that

(B.84) ™| ey < Cpll f* L (8902)-
In particular, for r < oo, p can always be taken such that p > r.

ProoOF. We interpolate between

LV DO DO withg < P
n—3
—1 .10, 0,00 : n—1
(B.85) L™ D" — D% with s > 5
It follows, that we have a sequence of continuous maps
. —1 - ~
(B.86) DO L (D01 pOs), £ [0, DO, L PO

for any 7 < m

Corollary B.9 we can be used to substantially improve Theorem B.6.

THEOREM B.10. Let Q C M be a domain with C' boundary. Assume that
f:Q — R is a function whose nontangential maximal function f* belongs to
LP(0Q), for some 1 < p < co. Then the Dirichlet problem

(B.87) Lu=f inQ, uf,, =0, u* € L'(09),

has a unique solution u whose nontangential mazimal function u* belongs to L1(0)
foranyl <qg< #, provided p < (n—1)/2, ¢ = 0o otherwise. In particular,
always q > p. Moreover, there exists a constant C = C(p,q, M,Q) > 0 such that

(B.88) lu*|| Laan) < Cllf* |l Lro0)-

If Q is a domain with Lipschitz boundary, all above remains true for dim M =
n <5. Ifn>5, (B.87) is solvable for any 2(:—;31) —e < p < oo wheree > 0 depends

on the given domain . Also the estimate (B.88) remains true.

PROOF. Basically, all said in the proof of Theorem B.6. can be used. Only
questionable case is ¢ = oo, but in such situation we apply Proposition 5.7 in [22].00
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