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Chapter 1

Introduction

In this thesis, we apply the method of layer potentials to prove that there
is a unique solution to the Dirichlet problem for Laplace’s equation in C'-
domains. We assume that C''-domains are subsets of R d > 2, they are
bounded and they have connected boundaries. In addition, we assume that
the boundary data of the Dirichlet problem belong to the Lebesgue space
LP(OD, o) with 1 < p < co. We will solve the Dirichlet problem by following
the work of E. B. Fabes, M. Jodeit Jr. and N. M. Riviere [8]. In the end
of this thesis, we will also discuss how the method of layer potentials can be
applied to the Dirichlet problem for Laplace’s equation in Lipschitz domains
with L?-boundary data by following the work of G. H. Verchota [18].

The Dirichlet problem

The Dirichlet problem is a boundary value problem. To formulate a boundary
value problem we need a domain, a partial differential equation and a bound-
ary condition. By a domain, we mean an open and connected subset of R,
d > 2, whereas, by a C''-domain we mean a domain whose boundary is given
locally by a graph of a continuously differentiable function. Throughout this
thesis, we denote C'-domains by D and their boundaries by 0D.

The partial differential equation we have chosen to associate to the Dirich-
let problem is Laplace’s equation:

d

Laplace’s equation is perhaps the most fundamental partial differential equa-
tion. It can be used to model steady-state phenomena in physics, for example
in electrostatics and fluid mechanics and it is a special case of other impor-
tant partial differential equations like Poisson’s equation, the heat equation

1



2 Chapter 1. Introduction

and the wave equation. Moreover, its solutions are harmonic functions that
are important in many areas of mathematics. For more information on appli-
cations of Laplace’s equation, see [10]. For the basic properties of harmonic
functions, see [7].

Finally, we need a boundary condition. Suppose that a function g belongs
to the Lebesgue space LP(0D, o), where o denotes the surface measure of 9D.
Formally, the boundary condition can be given as follows

U’BD =Jg.

However, restricting the values of the solution u onto the boundary 9D does
not make sense, if the function v is not defined on the boundary. This will be
the case when we try to find a layer potential solution. Clearly, we have to
find a way to interpret the boundary condition meaningfully. For example,
solutions can be assumed to be continuous up to the boundary or one can
apply the trace theorem [7]. Unfortunately, neither of these approaches do
not meet our needs: the former assumption is inconsistent with the LP-
boundary data and the latter does not give us tools for finding solutions to
the Dirichlet problem. Instead, we require that solutions achieve boundary
values almost everywhere on the boundary in the non-tangential sense. This
means that we approach the boundary along certain cones.

Later on, it turns out that we have to make some modifications to the
Dirichlet problem to achieve the uniqueness of the solution. Nevertheless, for
now, we content ourselves to formulate the Dirichlet problem in the following,
incomplete manner.

Problem 1.1. (Dirichlet problem). Let D be a bounded C'-domain with
connected boundary and suppose g € LP(9D) for some p € (1,00). Find a
real-valued function u, defined in D, that satisfies the following conditions:

Au=0 in D
u=g¢g on JdD.

The method of layer potentials

We will solve the Dirichlet problem by applying the method of layer poten-
tials. In short, the method of layer potentials is a procedure that allows
us to reduce a boundary value problem into a problem of solving a certain
boundary integral equation. In the case of the Dirichlet problem for Laplace’s
equation, the first step of the procedure is to take a density f € L(0D) and
to define a double layer potential

Kf(z) = [)Dwf(w)da<w), z € RI\D.

wa [ — w|?



The terms density and potential originate from physics in which, for example,
electric potentials and charge densities are of interest. In the equation above,
wg denotes the surface area of the unit sphere S ! and v(w) denotes the
inward-pointing unit normal vector of the boundary 0D at a point w € 0D.
Moreover, (-,-) is the Euclidian inner product. The double layer potential
with an arbitrary density satisfies Laplace’s equation inside a domain D.
Thus, by defining the double layer potential we have transformed the original
problem into finding a suitable density f.

The second step of the procedure is to approach the boundary 0D non-
tangentially and establish the following jump relation for the double layer
potential:

1 1 —
lim Kf(z) :—f(z)+—/ Mf(w)da(w), a.e. z € 0D.
T () 2 wa Jop |z —wl|?

On the left-hand side of the above identity, we have approached the boundary
non-tangentially along the cones I" (2). The jump relation together with the

boundary condition leads us to a boundary integral equation

1 1 (v(w),z —w)
—f(2) + — —— " f(w)do(w) = g(z), a.e. ze€dD.
5100+ o [ P ) dow) = ()
If we were able to solve the density f from the boundary integral equation,
we would obtain the double layer potential solution to the Dirichlet problem.
The third step of the procedure is to ensure that the integral in the
boundary integral equation is well-defined at least in some sense. This is
not a trivial matter in the case of a C'-domain, because the above integral is
strictly singular. Fortunately, it turns out that the integral can be interpreted
in the principal value sense. The corresponding operator
1 _
K [M0D) = [/0D), K f(z) = pv [ &whz=w)

Wd Jop |z — 7~U|d

f(w) do(w),

will be called the boundary integral operator and we can use it to represent
the boundary integral equation in the operator form:

(%[%—K)fzg.

The fourth and the final step of the procedure is to invert the above
equation. More precisely, we must prove that the operator %I + K is invertible
in LP(0D). In C'-domains, this can be done by applying the Fredholm theory,
because it turns out that the boundary integral operator K is compact.
In Lipschitz domains, the Fredholm theory is not applicable, because the
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boundary integral operator K is not necessarily compact. Thus, one has to
find a new method for proving the invertibility of the operator %] + K.

To prove the invertibility of the operator %[ + K we have to study a single
layer potential

Sf(x) ! /8 fW) _ tow), e RN\ OD.

" wald=2) Jop |z —w]*2

The single layer potential satisfies Laplace’s equations in R\ 0D but there
is no jump on the boundary. Instead, normal derivatives of the single layer
potential satisfy a similar jump relation as the double layer potential. For
example, we will find out that

ln (v(:), VS ) =3 () + . [ DT

f(w) do(w)
z€T? (2) Wad |'LU o Z|d

for almost every z € 0D in the non-tangential sense. As before, the integral

on the right-hand side of the above identity can be interpreted as a principal

value operator

1 (v(2), w—2)

K*: LP(OD) — LP(OD), K*f(2)=p.~v.—
(D) = 1X0D), K f(z) =pv - | PR

f(w) do(w).

The operator K* turns out to be the adjoint of K. This is a crucial observa-
tion because to prove the invertibility of the operator %[ + K, it suffices to
show instead that the operator %I + K* is invertible. This can be done by
applying the properties of the single layer potential and the second Green’s
formula.

Finally, it is worth mentioning that although the method of layer po-
tentials implies the uniqueness of the double layer potential solution for the
Dirichlet problem, there may be other solutions that are not in the form of
the double layer potential. To rule out these other solutions one has to mod-
ify the Dirichlet problem by adding a further condition on it. Then, by using
the properties of Green’s function, it is possible to prove the uniqueness of
the Dirichlet problem.

Overview

The main part of this thesis is divided into seven chapters. All of these
chapters share a common feature: they aim at building up arguments which
allow us to deduce that the Dirichlet problem has a unique solution and that
the solution can be obtained by applying the method of layer potentials.



The back part of this thesis contains the Appendix, the Glossary and the
Bibiliography.

In Chapter 2, we go through some preliminary results concerning C-
domains, bounded linear operators and maximal operators. These results
are supposed to help the reader to get into the subject and later on, also
convince from the validity of some rather complicated proofs.

In Chapter 3, we look into the vast theory of singular integral operators
and pick up what is necessary for the developement of this thesis. We begin
with some useful convergence results and then we establish basic properties
of the weakly singular integral operators. After these preliminary considera-
tions, we go into the Calderon-Zygmund theory of singular integral operators
which we apply to understand certain type of strictly singular integral oper-
ators. We will see that these operators are bounded by applying the strong
results of R. R. Coifman, A. McIntosh and Y. Meyer concerning the bound-
edness of the Cauchy integral along Lipschitz curves [3]. The boundedness
results will be generalized into higher dimensions by applying the method of
rotations.

In Chapter 4, we establish basic properties of the layer potentials. We
begin with the single layer potential: we show that the single layer potential
is a harmonic function and that there is no jump when crossing the boundary
of a domain. After we have dealt with the single layer potential, we continue
to study the double layer potential. We also prove that the double layer
potential is a harmonic function and we establish a result that gives insight,
why there is the one half term in the jump relations.

In Chapter 5, we prove that the boundary integral operators K and K*
are well-defined and compact in LP(9D). To do this, we have to consider
the corresponding operators in local coordinates. We prove that these cor-
responding operators are compact in LP(R?"!) and then we pass the com-
pactness to the operators K and K*. In the end of this chapter, we state a
further result that says that the boundary integral operator K is compact in
the Sobolev-type space L{(9D).

In Chapter 6, we establish jump relations for the double layer potential
and for the normal derivatives of the single layer potential. In other words,
we show that the boundary values of these potentials are given by jump rela-
tions that are related to the boundary integral operators. To succeed in this,
we introduce a concept of non-tangential maximal functions and prove that
the non-tangential maximal functions related to the potentials are bounded.
Then, with some further efforts and with the help of the boundedness of
the non-tangential maximal functions, we show that the double layer poten-
tial and the normal derivative of the single layer potential satisfy the jump
relations.
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In Chapter 7, we prove the main result of this thesis, which is the unique
solvability of the Dirichlet problem in C'-domains. First, we treat the exis-
tence part of the problem by proving that the operator %I + K is invertible
in LP(0D). After that, we treat the uniqueness part of the problem, which
leads us to consider the properties of Green’s function. We finish by demon-
strating ideas that allow one to generalize the method of layer potentials into
Lipschitz domains.

The Appendix contains some results and proofs that support the results
in the main text. The reason why these results and proofs are left to the
Appendix is that they would have unnecessarily slowed down the proceeding
of the text.

The Glossary contains the most essential symbols and notations. For
each symbol or a notation, there is a short description of its meaning and
the number of the page where the symbol or the notation has first been used
or defined.

The Bibliography contains the list of books and articles that are refer-
enced in this thesis. The reader is advised explore at least some of these
references: the most important reference is the article [8] of which results
this thesis tries to explain. Another important article is [19] or alternatively,
the dissertation [18]. The books [7] and [13] are recommended.

Few remarks on notations

The aim has been to create consistent and simple notational conventions.
The most important ones are being listed here. Throughout this thesis, D
will denote a C'-domain, except in the last section where D will also denote
a Lipschitz domain. The points on the boundary of the domain D will be
consistently denoted by z and w. The points in R\ 0D will be denoted
by x and y, but sometimes it is more convenient to use notations & and gy
instead and reserve the symbols = and y for the points in R?~!. For the sake
of simplicity, constants will be absorbed into a single constant that will be
denoted by C. Exceptions are made only if the constants are important for
the outcome or if the calculations become easier to follow.



Chapter 2

Preliminaries

In this chapter, we state some results concerning C''-domains, bounded linear
operators and maximal operators. The purpose of this chapter is to provide
background information on the subjects that are necessary for understanding
this thesis.

2.1 Properties of C''-domains

We begin this section by defining a concept of a C''-domain.

Definition 2.1. We say that a domain D is C* if for each point z € 9D
there is a Cartesian coordinate system, a radius » > 0 and a continuously
differentiable function ¢ : R4~! — R with a compact support such that

DN B(z,r) ={(z,t): 2 € Rt > p(2) } N B(z,7).

To clarify the above definition, a domain is C! if it can be represented
locally as a graph of a continuously differentiable function. Moreover, for
each z € 0D, the Cartesian coordinate system can be selected such that
z =0, ¢(0) = 0 and Vp(0) = 0. This is because the coordinate system
can be translated to the point z € 9D and then rotated such that the t-axis
points in the direction of the inward-pointing unit normal vector v(z). The
following lemma states that an inward-pointing unit normal vector exists at
every point on the boundary of a C''-domain.

Lemma 2.1. Suppose that D is a C'-domain, let B C R? be a ball and
suppose that ¢ € CL(RI™Y) is the corresponding boundary function. Then
the inward pointing unit normal vector at a point z = (x,p(x)) € 0D N B is
given by

v(z) = (=Vep(x), 1)/ 1+ V().
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Proof. Vectors 7j(z) = (1;1(2),...,74(2)), j =1,...,d —1, that are defined
by
1, ifk=j
Tie(2) =4 Ojp(x), ifk=d
0, otherwise

form a basis of the tangent plane of 0D at a point z = (x,¢(z)) in the
coordinate system of B. By calculating, we see that

(v(2),7;(2)) =0

for every j = 1,...,d — 1. Thus, the vector v(z) is perpendicular to the
tangent plane of D at a point z. Moreover, if we take a positive number
h > 0 such that z + hv(z) € B, then also

z+hv(z) € {(y,t) :y Rt > p(x) ).

From the definition of a C'-domain, we obtain z + hv(z) € D. We conclude
that v(z) is the inward pointing unit normal vector at z. O

One of the reasons why the authors of [8] managed to use the method of
layer potentials in C''-domains was that the boundary of a C*-domain can be
covered with a finite number of balls such that the corresponding boundary
functions have arbirarily small Lipschitz norms. Small Lipschitz norms made
it possible to apply results of A. P. Calderén [2] for proving properties of
boundary integral operators. For more information see Chapters 3 and 5.

Lemma 2.2. Suppose that D is a bounded C'-domain and v > 1 is a con-
stant. Then, for every number m > 0, there is a finite cover of balls { B;}I,
for D and functions ; € CY(RI¥™1), i =1,...,n, such that

DNAyB; = {(x,t) : 2 € Rt > ()} Ny B; (2.1)
and
Villoo := sup{|Vs(z)| : 2 € RT} <m (2.2)
for everyi=1,...,n.

Proof. Let z € 0D. Then for some radius R, > 0, we have
DNB(z,R.) = {(x,t) -z € R ¢t > . (2)} N B(z, R.),

where ¢, € C}(R?!). We may assume that the coordinate system is chosen
such that z = 0 and ¢,(0) = Vg,(0) = 0. Because z — |Vy,(z)| is a
continuous function, then for some radius R, > 0, we have

sup |V, (z)] < m.
|z| <R,
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Now, it is possible to choose a function ¢, € CL(R?"!) such that it satisfies
a condition [|¢,||s < m and

DNB(z,R) ={(x,t) -z € R ¢t > p.(2)} N B(z, R.).

In fact, we could have chosen a smaller radius r, := R./~. Consequently,
[¢2]lcc < m and

DN B(z,yr) = {(x,t) -z € Rt > . (2)} N B(z,yr).

To complete the proof, we notice that the boundary 0D is compact in
R? and {B(z,r.) : 2 € D} is a cover for dD. Thus, there exists a finite
cover balls {B;}"_; and functions ¢; € C§(R*™!), i =1,...,n, such that they
satisfy the conditions (2.1) and (2.2). O

The above lemma gives us a reason for the following definitions.

Definition 2.2. Suppose that U is an open subset of R4, We say that
a function p : U — 9D is a local parametrization of 0D, if the function p
determines a homeomorphism from U into p(U).

Definition 2.3. Suppose that D is a bounded C'-domain, {B;}", is a cover
for 0D and ¢; : R — R, i = 1,...,n, are continuously differentiable
functions such that

B;iNoD = B;N{(x,t):x € Rt > ¢;(x) }.
Also, assume that functions
pi:U;— BiNoD, pi(x)=(z,¢i(x)), i=1,....n
are local parametrizations of 9D. Then we say that
Fop = ({Bi}. {ei} {pi}. {Ui})iss,
is a family of local characteristics of the boundary 0D.

When we are dealing with functions that have singularities on the bound-
ary of a domain, we must be careful when we approach the boundary. One
way to be careful is to define certain cones on the boundary and then ap-
proach the boundary along these cones. We call this a non-tangential ap-
proach. Now, let us define the cones.
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Definition 2.4. Suppose that D is a C'-domain. An infinite cone with two
components, an aperture a € (0,1) and vertex at z € 9D, is defined by

To(2) = {z e RY: {v(2), 2 — 2)| > alz — 2| }.
A distinction is made between an interior cone
I (2) ={x € R*: (v(2),7 —2) > alr — 2|}
and an exterior cone
I(z) ={x € R": (v(2),2 —2) < —alz — 2| }.
Remark 2.1. Notice that cones satisfy the property: if « < fthenI'y C I',.

If we wish to study boundary values of the layer potentials, we have to
approach the boundary non-tangentially. For this reason, we formulate the
following lemma that in many situations allows us to apply the dominated
convergence theorem and therefore deduce the existence of the non-tangential
limits.

Lemma 2.3. Suppose that D is a C'-domain, = € 0D and let To(2) be
a cone with an aperture o« € (0,1). Then there is a number § > 0 and a
constant C' > 0 such that

|z —w| > Clz — w|
for every x € T'y(2) N B(z,0) and w € 0D.

Proof. 1t suffices to assume that I',(z) is an interior cone because the proof
for the exterior cone would be similar. For convenience, we denote T, := T
in this proof.

We choose a number § > 0 and a cone ['g(z) with an aperture 5 € (0, )
such that I'g(z) N B(z,20) C D. Then we assume that x € I',(z) N B(z,9).
If we 0D NTg(2), then |z — w| > 20 and applying the triangle inequality,
we obtain

1
lr—w|>|z—w—|z—z|>|z—w|—0§> §|z—w|.
Thus, we may assume w € 9D N (I'z(2))°. Let £ € 0I'4(z) be a point that

satisfies

|z — &| = dist(z, 0T's(2)).
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Figure 2.1: Two cones on the boundary

Also, assume that a line passing through the points z and £ intersects the
cone I',(2) at a point . Because w is outside the cone I'3(2), we have

v =€ < |o— | (2.3)

Moreover, a geometric argument (see Figure 2.1) allows us to deduce

Sl = constant.
€ =l
Using the above properties, we get
€~ 2| <Cle—n < Cle — €] < Cla —wl. (2.4)

The triangle inequality and the inequalities (2.3) and (2.4) imply
o= 2] < Jo — €] + | — 2| < Cla — wl.
Once again, by using the triangle inequality, we get
lz—w| > |z —w|—|z—z2 > |z —w| — Clr —w|.

Finally, we obtain
|z —w| > Clz —w|,

which completes the proof. ]

One of the characteristics of C''-domain is that its boundary straightens
locally: the smaller the environment, the more the boundary reminds a plane.
This observation is realised below.
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Lemma 2.4. Suppose that D is a C*-domain. Then, for every z € 0D, the
following conditions hold:
|B(z,r)ND| 1 o(0B(z,r)ND) 1

R En A T e

Proof. (i) Because D is a C'-domain, there is a radius r > 0 and a function
¢ € C}(R41) such that

DN B(z,7r)={(z,t): 2 € R ¢t > p(x)} N B(z,r).

Assume that we have selected a coordinate system such that z = 0, p(0) =0
and V¢(0) = 0. Then, for each number m > 0, there is a radius r,, > 0 such
that

sup [Ve(r)[ <m

|z[<rm

and 7, tends to zero as m tends to zero. To prove (i), it suffices to show that

. |B(z,rm)nD| 1
lim = —.
m—0 | B(z,7m)] 2

For a number m > 0, we choose an aperture a,, = m/v/1 + m?. Accord-
ing to Lemma A.3, we have

|B(2,7m) NLa,, (2)] = Ca,, | B(z,7m)l,
where C,, tends to one, as m tends to zero. Consequently,

|B(2,7m) N Ty, (2)]

li =1
mo0 Bz,
and therefore
i BT 0T, (L BGr) DTGy
im = — = lim )
m—0 |B(2,7m)| 2 om0 |B(2,7m)|

Suppose that & € B(z,7,) NI, (z). Let us denote & = (x,t), where
z € R and ¢ > 0. From the definition of the cone I}, (z), we get

t=(w(2),T — 2) > an|t — z| = am/|x|? + 2. (2.6)

According to the mean value theorem, there is a vector ¢ € B(z,r,,) such
that

p(r) = ¢(r) = 9(0) = (Vp(§), z) < mlz|. (2.7)
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By combining the observations (2.6) and (2.7), we get
t > mlz| > p(x).
Therefore '
B(z,ry) NIy, (2) C B(z,1,) N D. (2.8)
With a similar argument as above, we could have deduced
B(z,rp) NI, (2) C B(z,1,) N D (2.9)
Now, using observations (2.5), (2.8) and (2.9), we see that
R e N
On the other hand, we know that
B(z,r,,)ND . |B(z,rym) N DS
L, | |(B,(z,7)*m)| L g, | TB(Z,imn |

v

1
5

=1.

Thus, the only option is

. |B(zyrm)ND| 1
lim = —.
m—0  |B(z,7m)| 2

(ii) Let us define a function u(y) = |y|?>. Then, using the first Green’s
formula (see Appendix), we have

2d|B(z,r)| = / Au(y)dy = / @(w) do(w) = 2ro(0B(z,7)).
B(z,r) 0B(z,r) v
With a similar argument, we obtain
2d|B(z,7) N D| = 2ro(0B(z,r) N D) + 2/ (w,v(w)) do(w).
B(z,r)NOD

Now, using the above identities, we have
B(z,r)NnD 0B(z,r)ND 1
[B(z1) | = o(9B(z 1) ) + d/ (w,v(w)) do(w).
|B(Z7 T)| O'(aB(Z, T)) Wal™ JB(z,r)ndD

The second term on the right-hand side tends to zero, as r tends to zero. We
see this by estimating

[t < [ jols) = (Tols)alas
B(z,r)NdD B(z,r)

< / ylle(ly])] dy
B(z,r)

< wgr® sup |e(s)|.
0<s<r
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In the above estimate, £(r) is function that tends to zero, as r tends to zero.
Finally, the above deduction and the part (i) implies

lim 0(0B(z,r)N D) ~ lim |B(z,7) N D| 1

r—0 U(@B(Z,T)) r—0 |B(Z,7“)| 2

This completes the proof. O

We turn our attention to functions that are defined on a boundary of a
C'-domain. To understand properties of such functions, we often have to
restrict these functions into a local setting. A tool that allows us to do such
a restriction is called a partition of unity. The following theorem is based
on [15].

Theorem 2.1. Suppose that G is compact subset of R® and { B;}"_, is a finite
cover of balls for G. Then there are functions (; € C(RY), i = 1,...,n,
that satisfy properties:

0<¢ <1, supp(G)C B and Y (=1

We say that the family of functions {(;} is a partition of unity subordinate
to the cover {B;}"_;.

In forthcoming situations we will need functions defined on 9D that sat-
isfy a Lipschitz condition and that are dense in C'(0D) and LP(0D). We
define such a class of functions below.

Definition 2.5. Let U denote an open subset of R*"!. The space C'(9D)
consists of functions f : 9D — R such that for every local parametrization
p:U — 9D of OD, a composition function f o p belongs to C1(U).

Lemma 2.5. Suppose that f € C*(OD). Then there is a constant M > 0
such that
1f(2) = f(w)| < M|z — w) (2.10)

for every z,w € 0D for which z # w.

Proof. Because D is a C'-domain, there is a family of local characteristics
({B:},{¢i}, {pi},{Ui})-, of the boundary 0D. Furthermore, there is a par-
tition of unity {(;}, subordinate to the cover {B;}" ;. Consequently, we
may write

f=2_ 16 (2.11)
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oD

Figure 2.2: Separation of the points z and w

It suffices to fix i € {1,...,n}, denote B := B;, ¢ := ¢;, p :=p; and U := U,
and show that a compactly supported function f := f(; satisfies the property
(2.10).
By considering the Figure 2.2, we see that if z € B‘NdD or w € B°NID,
then f satisfies the property (2.10). Thus, we may assume z,w € BN 3ID.
Because f € C}(0D N B), then fop e C}(U). In fact, fop is a Lipschitz
function in U. Consequently, there is a number M > 0 such that

[f(2) = )| = [(fop)(p~'(2) = (fop)(p~" (w))]
< M|p~'(2) = p~H(w)]
< M|z — w|.

This completes the proof. O

Finally, we introduce a tool that allows us to approach the boundary of
a C'-domain with smooth domains. Such a tool is called an approximation
scheme and it is due to G. H. Verchota [19].

Theorem 2.2. (Approximation scheme). Let D be a bounded C*-domain
and let {T'y} be a family of cones for 0D with a fized aperture o € (0,1).
Then the following properties hold:

(i) There are smooth domains €, j € N, such that Q; C D for every
j € N and the sequence {Qj}?i1 converges to D in the following sense:
there are homeomorphisms p; : 0D — 0%);, 7 € N, such that

sup |2 — py(2)] = 0,
z€0D
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as j tends to infinity and p;(z) € I, (2) for every z € dD.
(ii) There is a cover of coordinate cylinders Z C R? for D such that
ZNQ=Zn{(z,t):z € Rt > p(2)}
and
ZND=27Zn{(z,t): 2 € Rt > p(x)},

where ¢ € CH(R™™) and ¢; € CF(R!) and the sequence {¢;}32,
converges uniformly to .

(iii) There are positive functions J; : 0D — R, j € N and numbers m and
M, such that
inf |J;(2)]>m >0 and sup |J;(2)] <M < o0
z€dD z€0D
for all j € N and the sequence {J;}52, converges to 1 in LY(OD) for
every q € (1,00) and pointwise for almost everywhere on 0D. Further-
more, the change of variables formula

(@) doy() = [ (7 p,)(w)J,(w) dotw)

09; oD

holds for every f € L'(99;).

(iv) There are inward-pointing unit normal vectors v; : Q; — R? such that
for each q € (1,00) holds

v = vj opjllLeapy = 0,
as j tends to infinity.

The approzimations scheme described above is denoted by §2;  D. The
domain D can also be approximated from the outside by smooth domains
Q; O D. Such an approximation scheme is denoted by €2; \, D.

2.2 Bounded linear operators

In this section we study bounded linear operators and especially, compact
operators. We establish notations, definitions and theorems that we need in
further chapters. For a detailed discussion on bounded linear operators we
refer to [16].

Throughout this section, we assume that X and Y are Banach spaces and
that the operators will be linear. We begin by defining bounded operators
and we introduce the concept of the operator norm.
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Definition 2.6. An operator T : X — Y is bounded if there is a constant
C > 0 such that

ITflly <Cllfllx (2.12)
for every f € X. The set of bounded operators is denoted by B(X,Y).

Example 2.1. The identity operator I : X — X, I(z) = z is bounded.

Theorem 2.3. A set of bounded linear operators B(X,Y') associated with
the operator norm

1T = sup{IT'f[ly : lfllx <1}

is a normed vector space. Furthermore, the norm ||T|| is the smallest constant
for which the inequality (2.12) holds.

In the context of boundary value problems, we are interested in solving
problems of the type T'f = ¢. It is natural to ask, whether the solution f
depends continuously on the data g. For this reason, we need a concept of
invertibility.

Definition 2.7. An operator T € B(X,Y) is invertible, if there exists an
operator S € B(Y, X) such that T'S = Iy and ST = Ix. The operator S is
called an inverse of the operator T' and it will be denoted by 7.

The following theorems are useful when one wants to deduce, whether an
operator is invertible.

Theorem 2.4. Suppose T' € B(X) and |T|| < 1. Then an operator I +T is
invertible on X.

Theorem 2.5. If the operator T' € B(X,Y') is bijective, then it is invertible.
Next, let us define compact operators and state some of their properties.

Definition 2.8. A linear operator 7' : X — Y is compact if for every
bounded sequence {z;}32, in X, the sequence {T'z;}52, contains a convergent
subsequence in Y.

Remark 2.2. It is an immediate consequence of the above definition that
compact operators are bounded. Nevertheless, there are bounded operators
which are not compact. For example, the identity operator [ is not always
compact.

Theorem 2.6. Suppose that operators Ty, Ty € B(X,Y) are compact and
fy9 € X. Then the operator fT1 + g5 is also compact.
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Theorem 2.7. Suppose that T € B(X,Y'). If there is a sequence of compact
operators {T;}2, C B(X,Y) that converges to T in the operator norm, then
the operator T is compact.

Let G be a closed subset of R? and let p € (1,00). We are interested es-
pecially in bounded linear operators that are mappings from Lebesgue space
LP(G) to itself. We define a concept of an adjoint in this setting:

Definition 2.9. Let p,q € (1, 00) be conjugate exponents, i.e. p~t+¢~ ' =1,
let f e LP(G), g € LYG) and let (-|-) : LP(G) x LI(G) — R be a bilinear

form defined by
19 = | 1@

If the operators T' : LP(G) — LP(G) and T* : LY(G) — Li(QG) satisfy the
condition

(Tflg)={fIT"g)
for every f € LP(G) and g € L(G), then the operators T" and T are called
adjoints.

Theorem 2.8. Suppose that p,q € (1,00) are conjugate exponents and sup-
pose that T : LP(G) — LP(G) is a compact operator. Then the adjoint
operator T* : L4(G) — L4(G) is also compact.

Now, we are ready to introduce a theorem that is known as the Fredholm
alternative. The Fredholm alternative is a powerful tool for solving equations
of the type (I —T)f = g.

Theorem 2.9. Let p,q € (1,00) be dual exponents and assume that the
operators T : L*(G) — LP(G) and T* : LY(G) — L%(G) are compact adjoints.
Then only one of the following alternatives holds:

(i) The operators I —T and I —T* are bijective.
(ii) Equations (I —T)f =0 and (I —T*)f = 0 have non-trivial solutions.

As a consequence of the Fredholm alternative and Theorem 2.5, we for-
mulate a corollary that will be useful when we find solutions to the Dirichlet
problem via layer potential approach.

Corollary 2.1. Suppose that T : L*(G) — LP(G) is a compact operator. If
either of the equations

(I-=Tf=0 or (I-T)f=0

has only the trivial solution f =0, then the operators I —T and I —T™ are
wnvertible.
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Remark 2.3. The Fredholm alternative and its corollary can be generalized
to concern bounded linear operators that map between general Banach spaces

X and Y. See for example [4].

2.3 Maximal operators

In this section, we present some properties of certain maximal operators. We
begin by stating the boundedness property of the Hardy-Littlewood maximal
operator that we define by

M) =smp — [ 1f@)ldy, fe LR,

r>0 T JB(xr)

Theorem 2.10. Suppose that p € (1,00). The Hardy-Littlewood maximal
operator M satisfies an estimate

IMflle@ay < C|l fll Lo @ay
for every f € LP(R?) and for some constant C' > 0.

We are also interested in maximal operators that can be majorized by the
Hardy-Littlewood maximal operator. Suppose that N is a function defined
in R and {N.}.- is a family of functions that are defined by

xio =2 (2)

Then we define a maximal operator My by writing

N-(y — ) f(y) dy| .

R4

My f(z) = sup (N f)(2)| = sup

e>0

It depends on the function N, whether a maximal operator M y is majorized
by the Hardy-Littlewood maximal operator. To be able to formulate suffi-
cient conditions on N which allow us to majorize My by M, we first make
the following definition.

Definition 2.10. Suppose N is a function defined on R? and z,y € R%
We say that the function NV has a radially decreasing majorant, if there is a
function Ny such that the following properties hold:

(i) No(x) = No(y) whenever o] = [y,

(ii) No(z) < No(y) whenever |z| > |y|.
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(iii) |N(x)] < No(z) for almost every x € R%

By using the above definition, we formulate the following theorem that
can be found from [13].

Theorem 2.11. Let p € (1,00). Suppose that a function N has a radially
decreasing majorant Ny that is continuous and integrable in R?. Then the
estimate

My f(x) := sup [(Ne * f)(z)| < CM[(z)

e>0

holds for every f € LP(RY) and for some constant C > 0.

The properties of the above maximal operators will be needed in Chap-
ters 5 and 6. In addition, we will also need other types of maximal operators.
In Chapter 3, we will define a maximal operator for the singular integral op-
erators and in Chapter 6 we will need the concept of non-tangential maximal
operator. These other types of maximal operators will be discussed in detail
as we proceed.



Chapter 3

Singular Integral Operators

In this chapter, we study singular integral operators. We are interested
in singular integral operators because we come across them in the study
of boundary values of layer potentials. Especially, the boundary integral
operators K and K* are singular integral operators.

Let us state what we mean by a singular integral operator. Suppose that
G is a subset of R? and p is a measure in G. Also, assume that f € LP(G) for
some p € (1,00). We say that an operator T is a singular integral operator
if it can be represented in the form

Tf(z) = /G ke, ) f(y) du(y)

and the kernel £ : G x G — R has singularities on a diagonal x = y.
Furthermore, we say that a singular integral operator is either weakly singular
or strictly singular. An operator is weakly singular if the rate of singularity
does not reach certain critical level, whereas an operator is strictly singular if
it is not weakly singular. For example, the kernel ¥ of the boundary integral
operator K defined on a smooth domain satisfies an estimate

U (z,w)| < Clz —w]*™.

Here the rate of singularity does not reach the critical level and therefore
understanding the behaviour of such operators is relatively easy. Instead, the
kernel of the boundary integral operator K defined on a purely C'-domain
satisfies only an estimate

U (z,w)| < Clz — w2

Here the rate of singularity reaches the critical level precisely and therefore
understanding the behaviour of such operators is difficult.

21
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The definition of singular integral operators is somewhat vague because
in practice we do not immediately know, whether the integral exists and if
it does, then in what sense? To overcome this difficulty, we introduce the
concept of truncated operators

T.50) = [ k) s, = >0
where the truncated kernels are defined by

]{'5(1', y) = k($7 y)lB(z,s)c (y)

Truncated operators are well-defined because their kernels do not contain
singularities. By using the truncated operators we can ask, whether the
limit exists if we let € tend to zero. The following definitions give us two
ways of interpreting the convergence of a singular integral operator.

Definition 3.1. Let p € (1,00). We say that an operator T exists pointwise
for almost everywhere in G, if for each f € LP(G), the operator T satisfies
the conditions

lim [Tf(2) ~ Tof(@)| =0 and |Tf(x)| < o

for almost every = € G.

Definition 3.2. Let p € (1,00). We say that a pointwise convergent operator
T exists in LP(G), if for each f € LP(G), the operator T satisfies condition

lim ||Tf - TEfHLp(G) =0.
e—0

If an operator T exists pointwise for almost everywhere, then we call it a
principal value operator and we denote

Tf(x) :=p.v. / k(a,y)f(y) duly).
a

However, we are not usually able to tell immediately, whether a singular

integral operator is defined in the principal value sense. A tool that helps to

do this is the maximal operator T, defined by

T.f(z) = sup |T.f(z)|.
e>0
Unlike the principal value operator, the maximal operator is immediately
well-defined. Therefore, it is convenient to establish properties for the max-
imal operator first and after that, deduce properties for the principal value
operator.
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This chapter obeys the following structure. In Section 3.1, we establish
conditions that allow us to deduce convergence of a singular integral operator
in the sense of Definition 3.2.

In Section 3.2, we study weakly singular integral operators. We need
weakly singular integral operators because they help us to understand strictly
singular integral operators. For example, in Chapter 5 we manage to prove
that certain strictly singular integral operators are compact by approximating
them with a sequence of weakly singular integral operators. Finally, this leads
us to conclude that the boundary integral operators K and K* are compact.

In Section 3.3, we begin to study strictly singular integral operators. At
this stage, we restrict our considerations into singular integral operators that
map functions whose domain of definition is R. Such operators will be called
one-dimensional strictly singular integral operators. Our goal is to establish
boundedness result for a certain type of one-dimensional maximal singular
integral operator. Obtaining this result will be the most crucial step towards
understanding properties of the boundary integral operators K and K*.

In Section 3.4, we continue to study strictly singular integral operators.
This time, we consider operators that map functions whose domain of defini-
tion is R?~!. Such operators will be called multi-dimensional strictly singular
integral operators. The goal of this section is to establish boundedness re-
sults for certain maximal singular integral operators that are closely related
to the boundary integral operators K and K*. The boundedness results will
be established by the method of rotations. The method of rotations is a pro-
cedure that reduces the problem of the boundedness of a multi-dimensional
operator into problem of the boundedness of a one-dimensional operator.
By applying the method of rotations we are able to use results obtained for
one-dimensional strictly singular integral operators.

3.1 Convergence results

Let G be a domain in R?! or a boundary of a bounded domain in R? and
let 1 be a measure in G. Also, assume that p € (1, 00).

The purpose of this section is to establish sufficient conditions that allow
us to show that a singular integral operator 7" : LP(G) — LP(G) converges in
LP(G). A simple observation below helps us to establish these conditions.

Lemma 3.1. Suppose that the maximal operator T, satisfies the condition

| T f ey < Cm| fllzea)

for some constants C > 0 and m > 0 and for every f € LP(G). Then, for
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every A > 0, the following estimate holds

Cm?P
i € G @) > M) < S i
Proof. Let us denote A ={x € G: T, f(xz) > A }. Then

1 1 CmP
plA) < / T @) dp) < 1T iy < S I ey

This completes the proof. O

Next, we show that the boundedness of the maximal operator T, and
pointwise convergence of T" are sufficient conditions that imply convergence
of the operator T in LP(G).

Lemma 3.2. Suppose that T : LP(G) — LP(G) is a singular integral operator
that satisfies the following conditions:

(i) The maximal operator satisfies an estimate
1T fllzriey < Cllfllzr
for every f € LP(G) and for some constant C' > 0.
(ii) The operator T converges pointwise for almost everywhere in G.
Then the operator T' converges in LP(Q).

Proof. Suppose that f € LP(G). We notice that the condition (i) implies
that the truncations 7; belong to LP(G), because

T flley < NTefllzee) < Cllfllze) < oo

Let us write
I7F =Tty = [ T5(@) = Tf @) diGo)
To use the dominated convergence theorem, we estimate that

Tf(2) = Tof ()] < 2|1 f ()P

for almost every x € GG. The function on the right-hand side is integrable
because

/G T f @) dple) = ITuf ey < Ol Iy < 0.

Now, due to the dominated convergence theorem, we may pass the limit
inside the integral sign and therefore

lim |17 ~ 72 fll vy = 0,

which completes the proof. O]
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It is possible to weaken the conditions even more.

Theorem 3.1. Suppose T : LP(G) — LP(G) is a singular integral operator
that satisfies the following conditions:

(i) For every f € LP(QG) the mazximal operator satisfies the inequality
1T fllzriey < Cllfllzee-

(ii) For every g € CY(G) the limit
lim 7.g(z)

e—0

exists for almost every x € G.
Then the operator T exists in LP(G) and pointwise for almost everywhere.

Proof. Suppose f € LP(G) and g € C*(G). According to Lemma 3.2, it suf-
fices to prove that the operator T' converges pointwise for almost everywhere
in G. To prove this, we introduce an operator

AT f)(z) =limsupT.f(z) — limﬁiglf T.f(x)

e—0

and we show that A(7T'f)(z) = 0 for almost every =z € G.
The condition (ii) implies that A(Tg)(x) = 0 for almost every =z € G.
Therefore, we may estimate

AT [f)(x) = MTf)(x) = AMTg)(z) < 2T.(f — g)(=). (3.1)
Suppose A > 0. The estimate (3.1) implies that
{r e G ANTf)(x)>A}C{zeG:T(f —g)(x) >N/2}.

Then we use Lemma 3.1 to obtain

p{e e G AMTf)(x) > A}) < ||f 9llze

S
There exists a sequence {g;}52, of functions in C''(G) that converges to f,
because C'(G) is a dense subspace of LP(G). As a result, we have

u({z € G ATf)(z) > \}) = 0.

Let us take a sequence {;}32, of positive numbers that converges to 0. Then,
we see that

p({z € G: ANTf)(z)>0}) <U,u{xeG (Tf)(x) >\, }) =0.
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Thus, for almost every z € GG, we have
A(Tf)(x) = 0.

Finally, we note that

/G TH@)P du(z) < |Tof e < CllF i) < oo,

which implies that |T'f(z)| < oo for almost every z € G. O

It is helpful that it suffices to show the boundedness of the maximal
operator T, instead of actual operator 1. Moreover, we are able to assume
densities to be C!-functions instead of LP-functions. This makes it possible
to use the dominated convergence theorem in the forthcoming proofs.

3.2 Weakly singular integral operators

In this section G denotes either a closure of a bounded domain in R%! or a
boundary of some bounded domain in R?. We also assume that p € (1, 00).
We begin by defining weakly singular integral operators.

Definition 3.3. A singular integral operator 7' : LP(G) — LP(G) determined
by a continuous kernel £ is called weakly singular, if there exists a number
0 < a <d — 1 such that the kernel satisfies

[k(z,y)| < Cla —y|" o (3-2)
for every z,y € G for which = # y.

With the help of the following lemma we are able to prove that weakly
singular integral operators are bounded.

Lemma 3.3. Let T : L?(G) — LP(G) be a weakly singular integral operator.
Then the kernel k of the operator T satisfies the following conditions

|kl dute) <€ and [ kel duty) < 0
G G

for some constant C' > 0.

Proof. 1t suffices to show that at least one of the above conditions is true.
Suppose that z € G and € > 0. Let us denote

ks(ma y) = k‘(l’, y)lB(m,s)c(y) and és('r?y) = k(ma y)lB(r,s) (y)
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Then, we may estimate

/Ikxy|du /Ikwy|dﬂ /Ikwyldﬂ)

The first term on the right-hand side is bounded by some constant because
G is bounded. We estimate the second term as follows:

/Ik‘xy|dﬂ

Clz — y["** du(y)

( / |z — yl“‘“‘ddat(y)) dt
OB(x,t)

o(0B(z, t))t* T at

£

oL dt

)
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The above observations complete the proof. O

Theorem 3.2. Suppose that T : LP(G) — LP(G) is a weakly singular integral
operator. Then T is bounded on LP(G) and converges pointwise for almost
everywhere in G.

Proof. Suppose that f € LP(G) and € > 0. To show the existence of the
pointwise limit

Tf(z)=1lim [ ke(z,y)f(y)du(y),

e—0 Ie.

we must show that the function k(z,-)f is integrable for almost every x € G.
To do this, we write

k(2 y) f ()] = [k, )Yk, )71 F w))),

where p, g € (1, 00) are conjugate exponents. Then we use Holder’s inequality
and Lemma 3.3 to obtain

[ sl dut < ([ 1l >)1/p.

Now, Fubini’s theorem and Lemma 3.3 imply that

/ (/ k(z,y) f(y)] du(y ))pdu(m) < CIfIB ) < oo
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From the above estimate, we deduce that k(z,-)f is integrable for almost
every x € G.

Because k.(z,-)f has an integrable majorant for almost every x € G, the
dominated convergence theorem implies that the operator T" exists for almost
everywhere in G. Furthermore, the operator 7" is bounded on L”(G) because
there is a constant C' > 0 such that

Il < | [ ([ 1660 duty >) czu(m)]l/pscufum-

These observations complete the proof. O

We wish to show that weakly singular integral operators are compact. For
this reason, we introduce a concept of Hilbert-Schmidt integral operators that
are known to be compact. For a proof, we refer to [11].

Definition 3.4. We say that an integral operator T : L*(G) — L*(G) deter-
mined by a kernel k is a Hilbert-Schmidt if the kernel k satisfies the condition

/G/G ()] du(y) dp(z) < oo

Theorem 3.3. Hilbert-Schmidt operators T : L*(G) — L*(G) are compact.
Next, let us consider singular integral operators with bounded kernels.

Example 3.1. Suppose T : L*(G) — L*(G) is a singular integral operator
determined by a kernel k that satisfies the condition

lk(z,y)] < M < 0 (3.3)

for every x,y € G and for some constant M > 0. Then 7" is a Hilbert-Schmidt
operator.

Lemma 3.4. Suppose that T : LP(G) — LP(G) is a singular integral operator
determined by a kernel k that satisfies a condition (3.3). Then the operator
T is compact.

Proof. Suppose that ¢ € (1,2) and let r € (2,00) be the conjugate exponent
of ¢. Let ¢ > 0 and assume {f;}32, is a bounded sequence in LI(G). Let us
select a number X := A, and define functions

. f]( ): if |f](x)| > A
9i(@) = { 0, if | f;(2)] < A
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and
] i), i [ fi()] < A
i) "{ 0, if (=) <A

Then we may write
fi=9;+h

The sequence {h;}32, is bounded on L*(G). Thus, the sequence {T'h;}52, has
a convergent subsequence in L?(G). We choose a corresponding subsequence
{£i}521, but for simplicity, we do not distinguish between sequences and
subsequences.

If g € LY(G), then

179170 S/g‘/Gk(x,y)g(y)du(y) dp(x)

< [ ([ melswant) auto

< Cllgllzi ey

Let us denote
A ={zeG:|fjx)] >}

By choosing a suitable A\, using Hélder’s inequality, Chebyshev’s inequality
and the boundedness of the sequence {f;}52,, we get

19ill 1) < (11, ler@ 1 fillLae) < Cnl4;) < CAZT < /3.
Finally, by choosing a large enough N > 0, we see that
”Tfm - TanLq(G) < CHgm - gnHLl(G) + CHThm - ThnHL2(G) <ég,

whenever m,n > N. Because {T'f;}52, is a Cauchy sequence in a Banach
space L(G), we know that {7f;}52, converges. Thus, T' is compact on
Li(G).

With the above arguments, we could have deduced that the operator

T: LYG) — LY(G), Tf(:c):/Gk(y,fc)f(y)du(y)

is compact. Thus, according to Theorem 2.8, the operator T"is compact on
L"(G), because T : L"(G) — L"(G) is the adjoint of T O

By applying the above lemma, we are able to prove compactness of the
weakly singular integral operators.
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Theorem 3.4. A weakly singular integral operator T : LP(G) — LP(G) is
compact.

Proof. Let us use notations introduced in the proof of Lemma 3.3. Suppose
that T is determined by a weakly singular kernel k. We define truncated
operators

T.f(z) == / ke(z,y) f(y) dy, €>0.
e
The kernel k. satisfies condition (3.3) because
[ke(@, )l < Clo =y Apaee(y) < Ce ™7 < oo,

Thus, according to Lemma 3.4, the operators {71 }.~ are compact on LP(G).
Now, let us denote

Tof(z) = / (2, 9) () dun(y) = (T — ) f (z).

With a similar arguments as in Lemma 3.3, we estimate

[l <0 ama [ it gz <0
G G
Consequently, by applying the proof of the Theorem 3.2, we get

T = T2) fllzeie) = I Tefllne) < Ce¥ flloo),

where ¢ is a conjugate exponent of p. By letting ¢ tend to zero, we observe
that T is a limit of compact operators T, in the operator norm. Thus, the
operator T' is compact. ]

3.3 One-dimensional strictly singular integral
operators

In this section, we apply theory of Calderon-Zygmund operators to prove
results concerning a singular integral operator C defined by

CH(s) :p.v./ ! (p(s) _”(t)> F (M) F(t) dt.

rRS—1 s—1 s—1

In the above formula, p and ¢ are Lipschitz functions on R and a function
F : R — R is defined by

F(s) = (1+s%)7%2
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Our goal is to prove that the maximal operator C, is bounded and its operator
norm depends on the Lipschitz norm of a function p. Especially, we prove that
the operator norm of C, tends to zero as the Lipschitz norm of a function p
tends to zero. This property is crucial when we show that boundary integral
operators K and K* are compact on LP(0D). For more information see
Chapter 5.

For our needs, it suffices to restrict the study of Calderon-Zygmund oper-
ators into one dimension. By this we mean that we study operators that are
mappings from the Schwarz class .7 (R) into class of tempered distributions
' (R). After we have managed to show that the operators C and C, are
bounded, we may treat these operators as mappings from LP(R) to itself in
the sense of extensions.

This section obeys the following pattern. First, we define standard kernels
and we show that the kernel of the operator C is a standard kernel. With the
help of standard kernels we define Calderon-Zygmund operators and then we
ask, whether C is a Calderon-Zygmund operator? To answer to this question,
we apply results concerning the boundedness of the Cauchy integral along
Lipschitz curves. Finally, by using standard results of Calderon-Zygmund
operators, we conclude that the maximal operator C, is bounded and its
operator norm is majorized by a constant multiple of ||p'||sc-

Many parts of this section are influenced by the book of L. Grafakos [13].
Thus, the reader is advised to explore the book for the deeper understanding
of this section.

Definition 3.5. Suppose that k is a function defined on R?\ {(s,s): s € R}.
The function k is a standard kernel if there are numbers § > 0 and A > 0
such that the following properties hold:

(i) The function k satisfies
k(s,t)] < Als —t|7h (3.4)
(ii) If |s — &'| < 1 max{|s —¢t],|s' — t[}, then

Als —'|°

k(s t) — k(s 1) < . )
(s, t) — k(s',t)] < (st =5 1] (3.5)
(iif) If [t — ¢| < 2 max{|s — t|,|s — |}, then
Alt —|°
k(s,8) — k(s )] < A1 (3.6)

(Is =t/ + s —t])*
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Remark 3.1. If £ is a standard kernel with parameters § > 0 and A > 0,
we denote k € SK(d, A).

It is laborious to check whether a kernel k satisfies the conditions (3.5) and
(3.6). Fortunately, it turns out that it suffices to check two easier conditions.
The first condition is that the kernel k is antisymmetric, which means that
it satisfies

k(s,t) = —k(t,s).
The other condition is that there is a constant A’ > 0 such that

|0sk(s,t)] < A'|ls —t| 2. (3.7)

We formulate and prove a test for standard kernels precisely below, but first
we need to consider the following lemma.

Lemma 3.5. If the numbers s, s’ and t satisfy the condition
/ ]' /
’S - S | < 5 maX{"S - t’? ’8 - t|}7

then they also satisfy

max{|s — t|,|s" — t|} < 2min{|s —¢|,|s" —t|}. (3.8)
Furthermore, if a number £ is between s and s', then

1
€=t = 7 (s =t +]s" = 1]). (3.9)

Proof. We begin by proving the inequality (3.8). First, let |s —t| < |s" —¢].
Then it suffices to show that

|s" —t] < 2|s — .
Using the assumptions, we get
1
s —§'| < <[ —t].
2
Then the triangle inequality and the above estimate imply that
/ / 1 /
|s—t| > |s" —t| — |s— ¢ 2§|s —t|.
Second, let |s' —t| <|s —t|. Now, by using similar arguments as before,

we deduce that
|s —t| < 2|8 —t|.
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By combining the above observations, we obtain the inequality (3.8).
Next, we prove the inequality (3.9). We use the triangle inequality twice
to estimate

1 1
€=t = 5ls =t = s = &)) + 5(Is" =yl = [s" = &)

We know that the number £ is between s and s’. Thus, the above inequality
can written in the form

1
€=t = 5(s =t +]s" —t] = [s = ).
Furthermore, we use the inequality (3.8) to estimate

|s —§'| < %maxﬂs —t|,|s" —t|} <min{|s —t|,|s" —t|}
< (s =1l + 15 — 1)
The inequality (3.9) follows from the above estimates. O
Now, we are ready to formulate and prove the test for standard kernels.
Lemma 3.6. Suppose that a kernel k is antisymmetric and it satisfies con-

ditions (3.4) and (3.7). Then k is a standard kernel with parameters § = 1
and A = 16A".

Proof. According to the mean value theorem, there exists a number £ between
s and s’ such that

k(s 1) = k(s', )] < |0:k(S, )]s — &'
By applying condition (3.7) and Lemma 3.5, we see that

A’|s—s/|< 16A's — ¢|
€=t = (Is—tl+[s' —t])*

|k(87t) - k(slvt” <

Furthermore, we see that the condition (3.6) holds because the kernel k is
antisymmetric. O]

Next, we apply the above test to the kernel of the singular integral oper-
ator C.
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Lemma 3.7. Suppose that p, p : R — R are Lipschitz functions and suppose
that F': R — R is a function defined by

F(s) = (14 s%)7%2,

Then the kernel k defined by
ko) = 1 (A=A (220

s—t s—t s—t

is a standard kernel with parameters 6 =1 and A = 16(3 + 2d||¢'||2) | ¢ || so-
Proof. The kernel k is antisymmetric and it satisfies the estimate
k(s )] < [l locls — ¢

Therefore, it suffices to check the condition (3.7). Let us make some obser-
vations. First, we notice that |F(s)| <1 and |F'(s)| < d||¢'||s- We can also

calculate 5 (s) 0
pLs)—p / 1
i B S SV B BV _
52 (A2 < 2ls =
ol 1 ©(s) — (t) e )
— < — .
o | (B2 || < v il -

These observations imply that
105k(s, )] < (3 + 2d[[ &)1 llools — t172,
which completes the proof. O

Let us define Calderon-Zygmund operators.

Definition 3.6. Suppose that k is a standard kernel with parameters § > 0
and A > 0. A continuous linear operator T : .(R) — ./(R) is a Calderon-
Zygmund operator associated with a kernel k if the following conditions hold:

(i) For each f € C§°(R), whose support does not contain x, the operator
T satisfies

Tf(z) = / k() f () dy.

(ii) For each f € #(R) and for some constant B > 0, the operator T’
satisfies the estimate

1T fllz2ey < Bl fllz2m)-
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Remark 3.2. If the operator T is a Calderon-Zygmund operator with pa-
rameters 6 > 0, A > 0 and B > 0, we denote T' € CZO(9, A, B).

We wish to show that the singular integral operator C is a Calderon-
Zygmund operator. To prove this, we need the following theorem, first proven
by R. R. Coifman, A. McIntosh and Y. Meyer in their paper [3].

Theorem 3.5. Suppose that p,p : R — R are Lipschitz functions and let
F :R — R be a function defined by

F(s) = (1+ s%)7%2,

Then the singular integral operator C defined by

Cf(s) :p.V./ ! (p(s) _p(t)) F (M) F(t)dt

rRS—1 s—1 s—1

is bounded on L*(R) and it satisfies the estimate

ICH 2y < CllA llooll f ]2 (r)- (3.10)

With the help of Lemma 3.7 and Theorem 3.5, we conclude that the
singular integral operator C : ./ (R) — ./(R) is a Calderon-Zygmund oper-
ator. In fact, we can interpret C as a singular integral operator from L*(R)
to itself in the sense of the extension operator. We know even more: stan-
dard arguments of the Calderon-Zygmund theory imply that an operator
T € CZO(6, A, B) has a bounded extension that maps LP(R) to itself and
whose operator norm satisfies

11| < Cmax{p, (p — 1) }(A + B). (3.11)

Here we have assumed that p € (1, 00) and denoted the extension operator by
T. Calderon-Zygmund theory implies further that also the maximal operator
T, is bounded and its operator norm satisfies the estimate (3.11). For the
detailed discussion on this subject see [13].

Because we know that C € C'Z0(0, A, B), where the parameters are § = 1,
A=163+2d|¢I2)F llo and B = C||¢||, the above discussion allows us
to formulate the following theorems.

Theorem 3.6. Let p € (1,00). The singular integral operator C admits an
bounded extension from LP(R) to itself. The bounded extension, which is also
denoted by C, satisfies the estimate

ICf llzr@) < Cllp ool f o)

for every f € LP(R) and for some constant C > 0.
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Theorem 3.7. The mazimal operator C, : LP(R) — LP(R) is bounded and it
satifies the estimate

ICf o) < Cllo (ool f1l r ()

for every f € LP(R) and for some constant C > 0.

3.4 Multi-dimensional strictly singular inte-
gral operators

In this section, we study certain singular integral operators that map func-
tions from LP(R?!) to itself. Such operators are called multi-dimensional
strictly singular integral operators. The goal of this section is to establish
boundedness results for maximal singular integral operators whose kernels
are essentially of the form

A(r) — Aly)
[z = yl? + (p(x) — o(y))2]¥?’

where A and ¢ are Lipschitz functions from R?! into R. For example, one
of these kernels is defined by

k(z,y) =

(3.12)

k() = plx) = ply) = (Vo) —y)
T e =P+ (p(e) — ()

where p : R~! — R is a Lipschitz function.

To be able to establish such boundedness results, we apply the method of
rotations. The method of rotations is a procedure that allows us to reduce
the boundedness of the multi-dimensional singular integral operator into the
boundedness of the corresponding one-dimensional singular integral opera-
tor. Consequently, we are able to apply the results obtained in the previous
section. The method of rotations is formulated and proved below.

(3.13)

Theorem 3.8. (Method of rotations). Let p € (1,00), w € 0B(0,1) and let
n € R be a vector that satisfies (n,w) = 0. Suppose that T is a multi-
dimensional singular integral operator defined by the kernel k and suppose
that T is a one-dimensional singular integral operator defined by the kernel

k(s,t) = k(n + sw,n + tw)(s — )2,

If there is a constant C' > 0 that does not depend on either w or n and such
that the maximal operator T, satisfies the estimate

[Tegller@) < CligllLrm)
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for every g € LP(R), then the mazimal operator T, is bounded on LP(RI™1).
Furthermore, if there is a number my > 0 such that the mazimal operator
T. satisfies an estimate

179l o) < Cmollgll o)
for every g € LP(R), then the mazximal operator T, satisfies an estimate
| T f Nl Lo ra-1y < Cmol| f|| Lo wa-1y
for every f € LP(R*1).

Proof. First, we represent the truncated operators 7. in the form

T.f(x) = /83(0’1) (/:O k(x, x4+ tw) f(z + tw)t?? dt) do(w).

On the other hand, we can write

T f(x) = /8 o ( / k(1) (o + )02 dt) do(w).

o0
By combining these representations, we obtain

1 o)
T.f(x) = 5 /33(0,1) (ADE k(x,x +tw)f(z+tw)t dt) do(w).

Then, for each w € dB(0, 1), we define truncated operators
Rocf(s)i= [ Koo+ to)f(o+ )t d
[t]|>e

and the maximal operator will be denoted by R,. We use elementary esti-
mates to obtain

1
LI <5 [ Rf(@)]dotw)

8B(0,1)
We estimate further by applying Minkowski’s integral inequality [12]

1/p
Hﬂﬂmwwz</ uwwwm)
Rdfl
1 p l/p
< (/ —/ |Ryy .« f(z)| do(w) dx)
ri-1 |2 JaB(0,1)

1 » 1/p
= E [;B(O,l) ([Rldl ‘RWf(x)‘ dx) dU(w)

1
o [ RS lpany doo).
9B(0,1)
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Figure 3.1: The decomposition of the point x

If w € B(0,1) is fixed, then for each point z € R?"! there is a number
s € R and a vector n € R%! such that # = 1 + sw and (n,w) = 0. This
can be seen by choosing s = (x,w) and 7 = x — sw. The decomposition of a
vector x allows us to write

Rt s = [ IRs@Par= [ ([~ 1004 sopdas) an

On the right-hand side of the above identity the outer integral is taken over
planes that are perpendicular to the vector w. Let us define a function
g(t) := f(n+ tw). Then we observe that

R,cf(n+ sw) = / k(n 4 sw,n +tw) f(n +tw)(s — t) 2 dt

[t—r|>e
= Teg(s).
Now, the boundedness of the operator 7T, implies that
IR 5P ds = [ Tegle) < Cllaltoe =C [ 10+ s as.

According to the assumption, the constant C' > 0 does not depend on the
vector n. Therefore,

Rty < [ ([ 150+ 50 ds) dy < O

The constant C' > 0 does not depend on the vector w either. Therefore, we
get

1
7. sy € 5 [ Bl do(w) < Cll sy
8B(0,1)
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In addition, if there is a constant mg > 0 such that

[ Tegllr@) < CmollgllLer)
for every g € LP(R), then by following the above deduction, we obtain
| T f Nl Lo ra-1y < Cmol| f|| Lo a1y
for every f € LP(RI1). O

Next, we apply the method of rotations to multi-dimensional strictly sin-
gular integral operators whose kernels are of the form (3.12).

Theorem 3.9. Let p € (1,00). Suppose that A, : R — R are Lipschitz
functions and let T : /' (R¥™1) — " (R41Y) be a singular integral operator
defined by the kernel

Az) — Ay)
|z —y|> + (p(z) — @(y))?]9*

Then the mazimal operator T, satisfies the estimate

k(x,y) =

[T f Nl a1y < ClIV Alloo|[ f || o a1
for some constant C' > 0 and for every f € LP(R*1).

Proof. Let w € 9B(0,1) and let n € R¥! be perpendicular to w. We define
Lipschitz functions A(s) = A(n + sw) and @(s) = ¢(n + sw). Also, we recall
the function F(s) = (1 + s2)~%? and the singular integral operator 7 that
was introduced in Theorem 3.8. Then we write the kernel of the operator T
in the form:

k(s t) = (A(n + sw) — A(n + tw)) (s — t)42
) [|3—t|2—|—(90<77+8w) _90(7]+tw))2]d/2

L (A(s) = A@) Bs) = (1))
:s—t< s—t >ll+< s—t )]

L (A(s) = A) ps) — o)
:s—t< s—t )F( s—t )

According to Rademacher’s theorem, Lipschitz functions are almost every-
where differentiable [7]. Therefore, we have

—d/2

Al(s) = (W, VA + sw)) and & (s) = (w, Vio(n + sw))
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for almost every s € R. These observations allow us to estimate
A < [[VA]le  and ([ ]|oc < [[Vepllox-
Theorem 3.7 implies that the maximal operator 7, satisfies the estimate
[Tegll e ) < ClIVAlsollgl] o r)

for every g € LP(R). Especially, the constant C' > 0 is independent of the
vectors w and 7. Finally, we apply Theorem 3.8 to obtain

I TNl oary < CIV Alloo] [ fll o a1
for every f € LP(R?!) and for some constant C' > 0. O

We end this section by establishing two boundedness results concerning
multi-dimensional strictly singular integral operators that are related to the
boundary integral operators K and K*.

Theorem 3.10. Let p € (1,00). Suppose that p, : R — R are Lipschitz
functions and let T : S (R*Y) — (R be a singular integral operator
defined by the kernel

p(z) = ply) = (Vpy),z —y)
|z =yl + (p(x) — @(y))24*

Also, let us denote m := ||Vp||o. Then the maximal operator T, satisfies the
estimate

k(z,y) =

| T fll Lo a-1y < Coll f || r a1y

for every f € LP(R1) and for some constant C,, that tends to zero as m
tends to zero.

Proof. Let f € LP(R?1'). The idea of the proof is to represent the kernel
(3.13) using kernels of the type (3.12). To succeed in this, we make some
definitions. First, let us define Lipschitz functions A;, i = 1,...,d, by writing

z, ifi=1,.. .. d—1
Ailw) _{ p(z), ifi=d.

Second, we define functions v;, ¢ = 1,...,d, by writing

f =Oyply), fi=1,...,d—1
vily) = { 1, ifi=d
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Third, we define singular integral operators T;, ¢ = 1,...,d, that are deter-
mined by the kernels

Ai(z) — Aily)
[z —y> + (p(x) — @(y))?]%/2.

Using these definitions we are able to write

k'z(‘xay) =

d

E(zy) =) ki(z,y)vi(y)

=1

and then estimate .
T.f(x) <Y Ti(vif)(x).
i=1

Now, by applying Minkowski’s inequality and Theorem 3.9, we obtain

d
ITef o @ity < D 1T (i)l ooy

=1

d

<D ClIVAllsolvillooll Fll ey
i=1

< ClIVollooll fll o ma-r)

= CmeHLp(Rd—l).

The constant C' > 0 is independent of m. Thus, it is clear that the constant
C,, tends to zero as m tends to zero. O

Theorem 3.11. Suppose that p,p : R™1 — R are Lipschitz functions and
let T : .Z(R¥1) — " (R¥1) be a singular integral operator defined by the
kernel
k() = p(z) = ply) = (Vp(z).2 —y)
7 [lz = yl* + (p(x) = @(y))*]*?
Also, let us denote m := ||Vp|loo. Then the mazimal operator T, satisfies the
estimate

(3.14)

HT*fHLP(Rd—l) < Cm”fHLp(Rd—l)

for every f € LP(RYY) and for some constant C,, that tends to zero as m
tends to zero.

Proof. Let f € LP(R?1). Let us use notations of Theorem 3.10. Then we
may write
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Using the above identity, we estimate

d
T.f(z) < Z [0i| oo T f ()

Finally, we get

d
ITef loa1y < Y oilloo | Toef o a1y < Conll fll o

=1

Because (), tends to zero as m tends to zero, the proof is completed. O



Chapter 4

Layer Potentials

In this chapter, we study properties of layer potentials for Laplace’s equation.
We first study single layer potentials and then we proceed to study double
layer potentials. The reason why we are interested in layer potentials is
that they are good candidates for being solutions to the boundary value
problems for Laplace’s equation: they are harmonic and they obey certain
jump relations on the boundary.

4.1 Single layer potential
We begin this section by defining the single layer potential for Laplace’s
equation.

Definition 4.1. Let p € (1,00), z € R4\ 9D and w € dD. The single layer
potential S with a density f € LP(0D) is defined by

1 f(w)
S = d hen d > 3.
1@) = —g ||l dew). whead>
To simplify notations, we denote the kernel of the single layer potential by
1 1
O(x,w) = when d > 3.

wa(d — 2) |z — w|d=2’

In the special case d = 2, the single layer potential is defined by

1

Sfte) = o= [ to(le — wf(w) dofw)
T Jop

Then we denote the kernel by

1
O(z,w) = %logﬂx —w|).

43
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Example 4.1. Let us consider the single layer potential Sf defined on a
sphere in R? with a radius r > 0 and with a constant density f = p. Then
the single layer potential can be written in the form:

Sf(:r):ﬁ/ do(w) :ﬁ/zﬂ/” r2sin 6 df d
A Jopory lx —wl  4m Jo  Jy (|z|? + r2 — 2|z|r cos 6)1/2

With simple calculations, we get

 pr if |z] <r
5f@) = { pr(r/lal), if Jo| > 7

and
0, if |z| <7
—pr?(z/|z)?), if |z > 7.

vsfia) = {

Now, let us make some observations. First, we notice that the single layer
potential is harmonic outside the boundary:

ASf(z) =div(VSf(z)) =0, x€R*\9B(0,r).

Second, the single layer potential is continuous across the boundary. Third,
the single layer potential and its gradient decrease to zero outside the sphere.
More precisely, we have

[Sf(z)] < Cla|™ and  [VSf(z)| < Cla|™,
whenever |z| > r.

In general, the single layer potential satisfies the first two properties men-
tioned above. Furthermore, the third property can be generalized when
d > 3. However, the third property does not hold when d = 2. In the
following, we will show that these claims are true. We begin by proving that
the single layer potential is harmonic.

Theorem 4.1. Let p € (1,00). The single layer potential S with a density
f € LP(0D) is harmonic in R4\ OD.

Proof. The structure of the proof is as follows: first we observe that the
kernel of the single layer potential is harmonic. Second, we show that we can
pass the differentiation inside the integral sign.
Let z € R?\ D and w € dD. By differentiation we observe that
1 z—w

V. ®(x,w) = —

wa |t —w]?’
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Consequently, we get

AP (z,w) = div (V,P(z,w))

-2 <<x—w,vz (m»*ﬁ;{f—;ﬁ]))

1 x_w—d(x—w) N d
Wy " — w|t2 |z — w4

Because R? \ 9D is open, there is a radius r > 0 such that the ball
B(z,r) is contained in R?\ dD. Let {h;}52, be a sequence of real numbers
that satisfies |h;| < r. Then for all j € N, we have

Sflx+ hj;Z) —Sf(z) _ /8D (q’(ﬁﬁ + hjei’;;:) — %, w)) f(w) do(w),

where e; € R, i = 1...,d, are elements of the standard basis of R?. The
mean value theorem implies that for each j € N, there is a vector §; € B(z,r)

such that
O(x + hje;, w) — O(z,w) 0P(&;,w)
hj axz .

Furthermore, the function (z,w) — 0,,®(x,w) is continuous on a compact
set B(x,r) x 0D, which together with the inequality (4.1) imply that

O(z + hje;, w) —
hj

(4.1)

< ‘

q’“’“’)\ ()] < L)) (4.2)

The term on the right-hand side of the inequality (4.2) is integrable because
0D is finite and f € LP(0D). Now, due to the dominated convergence
theorem, we can pass the limit inside the integral sign:

0 5f(r) = i SHIHI) ZSI) _ [ O

o Jlim n f(w) do(w).

With a similar argument as above we see that

0? _ 0?®(x,w)
S S 1) - /a T ) dotu).

Finally, by combining the above observations, we obtain

ASf(z) = [ As®(z,y)f(y)do(y) = 0.

oD

This completes the proof. ]
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The singularity inside the integral prevents us from defining the single
layer potential on the boundary. However, we are able to define the boundary
integral operator S : LP(0D) — LP(0D) in the principal value sense

Sf(z) = pov. / B(2, w) f (w) do(w).
oD
We can define the above operator in the principal value sense because the
kernel ®(z,w) satisfies the conditions of Lemma 3.3. These conditions are
satisfied because the kernel ®(z,w) is weakly singular apart from the two
dimensional case. The two dimensional case is justified in Lemma A.4.

The following theorem states that the boundary values of the single
layer potential are obtained continuously from the outside values by a non-
tangential approach.

Theorem 4.2. Suppose that D is a Ct-domain in R? and {T'y} is a family
of cones for 0D with a fized aperture o € (0,1). Also, let p € (1,00) and
f € LP(OD). Then the single layer potential satisfies

i Sf(x) = ()

z€lo(z)
for almost every z € 0D.

Proof. First, let us assume that d > 3. Let {r;}32, be a sequence that
converges to z € 0D and whose elements belong to I',(z). If j € N is large
enough and if z # w, then we may use Lemma 2.3 to estimate

Cliw) _ Clf(w)

2y — ' = o= wf

| (), w) f(w)] <

= C|®(z,w) f(w)].

According to the proof of Theorem 3.2, the function ®(z,-)f is integrable for
almost every z € dD. Therefore, by the dominated convergence theorem, we
have

lim Sf(e;) = lim [ ®(e;,w)f(w)do(w)

:/ lim ®(z;, w)f(w)do(w)
P

= /aD O(z,w)f(w)do(w)
= S5f(2)

for almost every z € 0D.
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Second, let us assume that d = 2. We write

O(z;,w) = ®(xy, w)1{|x]._w|>1} (w) + (xj, w)l{‘w]._wkl}(w).

Then we apply Lemma 2.3 to estimate

[P (25, W) ey —wj <1y (w) f(w)] < Clog(|z = w)| + D] f (w)]

Furthermore, we have

|D(25, 0) Lja; —wi>13 (W) f(w)] < C[f(w)].

By combining the above estimates, we get

| @ (2, w) f(w)] < C([log(]z — w[)| + 1] f(w)].

With the help of Lemma A.4 and the arguments of Theorem 3.2, we can de-
duce that the right-hand side of the above estimate is integrable. Therefore,
the dominated convergence theorem allows us to pass the limit inside the
integral sign in a similar manner as before. Thus, the proof is complete. [

The rate of which the single layer potential and its gradient decreases
outside the boundary is given in the following lemma. In Chapter 7, we will
find this property useful when we consider the invertibility of certain integral
operators.

Lemma 4.1. Let p € (1,00), f € LP(OD) and d > 3. There is a radius
R > 0 and a constant C' > 0 such that the single layer potential S satisfies

[Sf(2) < ClaP™ and |VSf(2)] < Cla|'™,
whenever |x| > R.

Proof. There exists R > 0 such that D C B(0, R). Suppose that |z| > 2R
and w € 0D. Then we may deduce

1

sl <zl = R <z —w| + (jw] = R) < |z —w],
which implies that

|®(z,w)| < Clz[*? and |VO(z,w)| < Oz

Finally, using the above estimates, we see that

St = [ (ool dst) < o0

and

Cl | e
VS f(x)] = /aD VO (2, w)|| f(w)| do(w) < %

This completes the proof. ]
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Notice that the two dimensional case was not included in the above
lemma. However, it is possible to show that the single layer potential van-
ishes at infinity also in the two dimensional case for certain densities. For
details, see Lemma A.5.

We end this section by considering the normal derivative of the single
layer potential.

Definition 4.2. Let D be a C'-domain, let {T',} be a family of cones with
a fixed aperture o € (0,1) and let v(z) be the inward-pointing unit normal
vector of a domain D at a point z € D. The normal derivative of the single
layer potential is defined by

0
oVt

Sf(z):= lim (v(2),VS[(@))

z€l% (2)
on the condition that the limit exists.

Remark 4.1. It is also possible to define the normal derivative of the single
layer potential by approaching the boundary 0D from the exterior of the
domain D. In such a situation, we denote

0
ove

SFz) = lm (v(=), VS(2))

z€l'¢, (z)

and we assume that v(z) are inward-pointing unit normal vectors with respect
to the exterior of the domain D.

The existence of the above limits is not a trivial matter, because by
arguing as in Theorem 4.1, we observe

1 (v(z),w — )
v(2),VSf(z :—/ ~—— L f(w) do(w).
(). V1)) = o | G ) dow)
Due to strict singularity inside the integral, we cannot approach the boundary
0D without further considerations. It turns out that the normal derivative
of the single layer potential exists and it is related through a certain jump
relation to the boundary integral operator

1 (v(2),w — z)
K*z—.v.—/’—wdaw, e LP(0D).
f@) = [ T fw)dotw). S € 17(0D)
The jump relations will be established in Chapter 6, where we study bound-
ary values of the layer potentials more closely. Nevertheless, for now, we may
consider a jump relation in a simple example.
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Example 4.2. Suppose that S f is the single layer potential defined on sphere
in R? with a radius » > 0 and with a constant density f = p. Also, suppose
that z € 9B(0,7). Then, by using the calculations of the previous example,
we may deduce that

lim (v(2),VSf(z)) =0 and  lim (v(2), VSf(z)) = p.

Tz
x€l? (2) z€le (2)

Furthermore, we may calculate

p [ @ do(w) _1
\/BB(O,T) I (

K*f(2)

T 4r lw — 2|3 " Sar oB(0,) [W — 2| —of

By combining the above observations, we get the jump relations

0
ovt

0
ove

Sf(z) = —(%I — K*)f(z) and

Sf(z) = —GI + K")f(2).

For the jump relations in the general case, see Theorem 6.6.

4.2 Double layer potential

We begin this section by defining the double layer potential for Laplace’s
equation.

Definition 4.3. Let € RY\ 9D and w € dD. The double layer potential
IC is defined by

(Kf)() = — / ) WAL = 0) 1) do(w).

Wy |z — wl|d
To simplify notations, we denote the kernel of the double layer potential by

U(r,w) = wid<’/(’7;‘;)a_xx—‘dw>

In Chapter 7, we will look for a solution to the Dirichlet problem as a
double layer potential. This is possible because the double layer potential is
harmonic function.

Theorem 4.3. Let p € (1,00). The double layer potential K with a density
f € LP(dD) is harmonic in R%\ dD.
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Proof. Let x € R?\ 0D and w € dD. By differentiation, we get

VU, w) = — vw) o U(z,w).

walz —wd |z —w?

Then, with simple but somewhat laborious calculations, we obtain

AV (z,w) = div (V,V(z,w))
—d U(x,w) —d (

EEE

=0.

d—2 1—d

|z — w|?

\I/(x,w))

Because the kernel W(-,w) of the double layer potential is harmonic and
because the arguments of Theorem 4.1 allow us to pass the differentiation
inside the integral, we see that

AKf(z) = / AV (z,w) f(w) do(w) = 0.

oD

This completes the proof. n

In the previous section, we found out that a strict singularity made it
problematic to define the normal derivative of the single layer potential on
the boundary 0D. The same applies to the boundary values of the double
layer potential, because the kernel of the double layer potential is also strictly
singular. However, we can define a boundary integral operator
1 (v(w), z —w)

Kf(z) =pv.—

wi Jop |z —wl? flwydo(w), f e L*(OD),

in the principal value sense (see Chapter 3). In chapter 5, the boundary
integral operator K turns out to be well-defined and in Chapter 6, we will
find a connection between K and the boundary values of the double layer
potential. To establish this connection, we need the following lemma.

Lemma 4.2. The kernel of the double layer potential satisfies the property

1, if e D
lin(l) U(z,w)do(w) =< 1/2, if x € 0D
"0 fe—wl>r 0, if zeR\D.

Proof. First, suppose that x € R?\ D. Similar arguments as in Theorem 4.1
imply that the function y — ®(z,y) is harmonic in D. Therefore, the first
Green’s formula implies

0P (x,w)

/8D U(z,w)do(w) = o o) do(w) = — /D AyO(z,y)dy = 0.
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Second, suppose that x € D and let us take a radius » > 0 such that
B(x,r) is contained in D. Let us denote D, = D \ B(x,r). The function
y — ®(x,y) is harmonic in D,. Again, the first Green’s formula implies

0= / U(x,w)do(w) = / U(z,w)do(w) +/ U(x,w)do(w).
oD, oD 9B(zr)
If w € 9B(x,r), then v(z) is an outward pointing unit normal vector and

1 (v(w),z —w) 1
\If = -— =
(z,w) wg T —w|? ward—1

Thus, we have
/ U(z,w)do(w) = 1.
oD
Third, suppose x € dD. Let us write
/ U(z,w)do(w) = / U(z,w)do(w) — / U(z,w)do(w).
|lz—w|>r oD, OB(z,r)ND
Once again, the first Green’s formula implies

/ U (z, w) do(w) = 0.

T

Finally, we use Lemma 2.4 to obtain

: — lim o(0B(z,r) N D) 1
llir(l) U(z,w)do(w) = 11%0 @B 1)) 5

le—w|>r

This completes the proof. O






Chapter 5

Boundary Integral Operators

In this chapter, our goal is to establish certain boundedness, existence and
compactness properties for the boundary integral operators K and K* which
are formally defined by

Kf(z) = p_v,i w(w),z —w)

Wd Jop |z —wl|d

f(w)do(w), =ze€ 0D

and

K f(z) = p.v.wid - —<V(\fu),—wz; 2

f(w)do(w), z€dD.

To be precise, we will show that the corresponding maximal operators K,
and (K™*), are bounded on LP(0D). Then, by applying this observation, we
show that K and K* exist in LP(9D) and pointwise for almost everywhere on
0D. Finally, we show that the operators K and K* are compact on LP(0D).
Throughout this chapter, we assume that D is a C'-domain and p € (1, o).

This chapter is divided into two sections. In section 5.1, we consider
the operators K and K* in a local setting. This means that we define and
study the corresponding operators in local coordinates. In fact, we will prove
that such operators satisfy the same boundedness, existence and compactness
properties that we wish to prove for the operators K and K*. Because the
locally defined operators are mappings from LP(R?71) to itself, we may apply
results obtained for the multi-dimensional singular integral operators.

In Section 5.2, we pass the properties of the locally defined operators to
the boundary integral operators K and K*. Furthermore, we finally show
that K and K* are adjoints and we state a further result concerning com-
pactness of the operator K on a Sobolev-type space L}(9D).

93
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5.1 Operators in local coordinates

In this section, we study operators that are closely related to the boundary
integral operators K and K*. Before getting into details, let us take a closer
look at truncated operators K, and K in local coordinates.

Because D is a C'-domain we may take a ball B such that

BND=Bn{(z,t): 2 € R t > p(z)}

for some function ¢ € C3(R?1). If we take two points z,w € BN oD for
which z # w, then in the local coordinates x,y € R%"!, we have represen-
tations z = (z,¢(x)) and w = (y,¢(y)). Now we are able to represent the
kernels of the boundary integral operators K and K™ in the local coordinates
as follows:

Uiz w) = — 1 o(2) = o(y) = (Voly),z — y)
T wa /T NP 7 =y + (e(x) — ()27

and
W(w, 2) = — L ply) — plz) = (Ve(z),y — )

Wi \JT+ Vg@P [y =P + (p(y) — e@)7

These representations give us a reason to define kernels

_plx) —oy) —(Vely),z —y)
)= g+ () — () &)
and
k(2. y) = ply) — plx) = (Vo(r),y — x) (5.2)

[ly =z + (p(y) — p(x))?]?
Moreover, we define a set
E(x.e) ={y e Rt |z —yl* + (p(2) — p(y))* > € }.

If the function f € LP(0D) were compactly supported in B N 9D, then we
could represent the boundary integral operator K in the local coordinates:

Ko@) = = [ kan)lewo o). ¢0) dy.

Wd

By denoting
9(y) = fly. o)1+ [Ve(y) )2,
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we would obtain a representation also for the boundary integral operator K*
in the local coordinates:

K f(o.p(@) = (14 (9 @P) 7 [ K @ )ecoluow) do

The local representations for the boundary integral operators K and K*
hint that to understand K and K*, we have to study operators K and K*
determined by the truncations

Ref@) = [ ka)tewo0)f)dy

and

Ref@)i= [ Koo ) du

In fact, we will show that the operators K and K* satisfy similar bounded-
ness, existence and compactness properties that we would like to establish
for the boundary integral operators K and K*. In the next section, we will
show how these properties can be passed from the local setting into global
setting. _ B

To study the operators K and K*, we introduce some notations. Suppose
p,p € CLHRI!) and let us denote m := ||Vl and m := ||Vplloo. Also,
assume x € R%! ¢ > 0 and let us define sets

Flr,e)={yeR¥" i |z —y| >}
and
Fa(w,e) = {y € R : Jo —y| > o/VT 72 }.
We will be interested in operators having kernels of the type
ple) —ply) = (Vply)z —y)
(o) = A LIV ya). (53)
|z = yl? + (p(x) — ¢(y))?]

Especially, due to Theorems 3.10 and 3.11, we already know that the maximal
operators T, and (T*) determined by truncations

Tof@) = [ rloslro)f) dy (54

and

Tof@) = [ 7w lres o)) dy (5.5

are bounded on LP(R%1). We even know that the operator norms of T, and

(T*)* depend on m such that the operator norm tends to zero as m tends to
zero. We formulate this observation below.
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Lemma 5.1. Suppose that the maximal operator T, is determined by either
(5.4) or (5.5). Then

HT*fHU’(R"H) < CmeHLP(Rdfl)

for every f € LP(R¥1) and for a constant C,, > 0 that tends to zero as m
tends to zero.

We would like to prove a similar boundedness result concerning maximal
operators T, and (7*), determined by truncations

1.4) = [ rle)tenn @) dy (5.
Rd—1
and
1:7@) = [ e ) ) dv (5.7
Rd—1
This is done in the following lemma.

Lemma 5.2. Suppose that the mazimal operator T, is determined by either
(5.6) or (5.7). Then

HT*fHU’(R"H) < CmeHLP(Rdfl)

for every f € LP(R¥Y) and for a constant C,, > 0 that tends to zero as m
tends to zero.

Proof. Suppose that f € LP(R?!). For notational convinience, let us denote
E =E&(x,e), F = F(x,e) and Fy = Fam(z,e). If we take y € &, then we

may estimate

e < |z =y’ + (p(2) — ¢())* < (1 +m)|x -y,
which implies £ C Fj. This allows us to write

&= (FuNFg)U(Fan(E)) =Fa\ (FnnE).

We use the triangle inequality to obtain

T.f(x) < sup
e>0

JREN dy] +sup

e>0

[ o)

The first term on the right-hand side of the above inequality equals to T. f(z).
Furthermore, we may estimate

1
/fﬁmgc 7(z,y) f(y) dy‘ <2m (F /B(x’e) 1f(y)] dy) ‘
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As a result, we have
T.f(x) < T.f(x) + CmMf(x),

where M is the Hardy-Littlewood maximal operator. Therefore, Minkowski’s
inequality, the boundedness of the Hardy-Littlewood maximal operator and
Lemma 5.1 imply that

| T f 1l Lo a1y < || TsfllLoma-1y + C||Mf | poa-1)y < Coll f|l Lo @a-1y,
where the constant C,, > 0 tends to zero as m tends to zero. O

From the above lemma, we see that the maximal operators K, and ([? s
are bounded on LP(RY1). Still, we wish to establish existence and compact-
ness properties for the operators K and K*. To succeed in this, we formulate
and prove the following lemma.

Lemma 5.3. Let G be a domain in R*. Suppose that T is a singular
integral operator and {T;}52, is a sequence of singular integral operators that
satisfies the following conditions:

(i) Operators T;, j € N, exist pointwise for almost everywhere in G.

(ii) There is a constant C; > 0 such that

(T =T« flle(ey < Cillfllzre
for every f € LP(G) and the constant C; tends to zero as j tends to
nfinity.

Then the operator T' exists in LP(G) and pointwise for almost everywhere in
G. Furthermore, if operators T;, j € N, are compact on LP(G), then the
operator T is also compact on LP(G).

Proof. Suppose that x € G and f € LP(G). According to assumption (i), we
have

AT f)(x) := limsup T} . f(x) — liIEILi(:)nf T f(z) =

e—0

for almost every x € GG. Then, we estimate

AT f)(x) = AT = T;) f) (@) < 2T = Tj). f ().
Let A > 0. Then, by arguing as in the proof of Theorem 3.1, we observe that

Hr e G:ATf)(x) > A} < Cj”f”ip((;)
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Letting 7 tend to infinity, we get

AT f)(x) =

for almost every x € (G, which implies that the operator T converges point-
wise for almost everywhere in G. Moreover, Lemma 3.2 implies that the
operator T exists in LP(G).

Finally, assume that {7;}52, is a sequence of compact operators in L?(G).
We estimate

(T =T5)f ey < (T = T5)e f ey < Cillf e
Consequently, we have
T —Tj|| oy < C; — 0,

as J tends to infinity. Now, Theorem 2.7 implies that the operator T is
compact on LP(G). O

According to the above lemma, to prove existence and compactness prop-
erties for the operators K and K*, we have to construct sequences of compact
operators that converge respectively to K and K* in the operator norm. To
construct such sequences, we introduce a lemma proven in Appendix.

Lemma 5.4. Let ¢ : R — R be a continuously differentiable function
with a compact support. Then there are functions 1; € Ce(REY), j €N,
such that the sequence {1/1]}001 converges uniformly to ¢ and the sequence
{V;}52, converges uniformly to V.

Remark 5.1. If the function ¢ is merely Lipschitz, then the above Lemma
does not hold. For this reason we fail to prove the compactness of the bound-
ary integral operators on Lipschitz domains that are not C''-domains. To see
that the above lemma does not hold for purely Lipschitz functions, consider
a function that is defined locally by ¢(x) = |x|.

Now, suppose {1;}22, is as in Lemma 5.4, fix j € N and define kernels
i) = ¥i(y) — (V). 2 —y) _ (. 7).
[l =y + (o) = o)A

The kernels k; and k] are weakly singular (see Appendix). Therefore, we
know that the operators

kj(x7 y) =

[?]f(.%) = lim kj ('T? y)lf(w,e) (y)f(y) dy

e—0 Ie.



5.1. Operators in local coordinates 59

and
Kif(z) =lim [ K (z,y)le@e (y)f(y) dy

e—0 Ie

exist pointwise for almost everywhere in a bounded domain G C R and

they are compact on LP(G). By denoting p := ¢ — 1); and recalling kernels
7 and 7* that were defined by (5.3), we obtain

(R~ Bf(e) = [ rlenieea() ) dy
and
(R: = Ri) @) = [ 7@)tenam)f)dy
Then Lemma 5.2 implies

1K = ) flleey < (K = K fll o ga-ry < Cill flle (o

and
I(K* = K)o f ey < IK* = K)uflora-y < Cill fllre

for every f € LP(G) and the constant C; > 0 tends to zero as j tends to
infinity. Thus, we are ready to state the main results of this section.

Theorem 5.1. Let G be a bounded domain in R*" and let p € (1,00). Then
the operator K : L*(G) — LP(G), determined by truncations

Rof(e)i= [ b tso 0F W) v, 2> 0,
where the kernel k is defined by (5.1), satisfies the following conditions:
(i) The mazimal operator K, is bounded on LP(Q).
(ii) The operator K ezists in LP(G) and pointwise for a.e. in G.

(iii) The operator K is compact on LP(G).

Theorem 5.2. Let G be a bounded domain in R*~" and let p € (1,00). Then
the operator K* : L*(G) — LP(G), determined by truncations

Refta) = [ K@) tewoi)ds <> 0
where the kernel k* is defined by (5.2), satisfies the following conditions:
(i) The mazimal operator (K*), is bounded on LP(G).
(ii) The operator K* exists in LP(G) and pointwise for a.e. in G.

(iii) The operator K* is compact on LP(G).
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5.2 Properties of boundary integral opera-
tors

In this section, we show that the boundary integral operators K and K*
satisfy boundedness, existence and compactness properties. To do this, we
formulate and prove a lemma that allows us to pass the properties of the
operators K and K* to the boundary integral operators K and K*. Also, we
will find out that K and K™ are adjoints and the operator K is compact on
the Sobolev-type space LY(9D).

Before proceeding to the following lemma, the reader is advised to recall
Definition 2.3.

Lemma 5.5. Suppose that D is a C'-domain, p € (1,00) and let T be a
singular integral operator defined by

Tf(z) = / Oz, w) f(w)do(w), =cdD, fe IPAD),
oD
where the kernel © satisfies the estimate
9(z,w)| < Clz — w|™ (5.8)
for every z,w € D for which z # w. Suppose that

Fop = <{Bi}v {sz'}, {pi}> {Ui})?:l

is a family of local characteristics of the boundary 0D and letT;, 1 =1,...,n,
be singular integral operators defined by

Tole) = [ el nat)dy. « € Ui g€ (U,

Then the following statements hold:

(i) If for each i =1,...,n, the mazimal operator T; . satisfies the estimate

||7;,*9||LP(U1-) < OHgHLP(Ui)

for every g € LP(U;) and for some constant C' > 0, then the mazximal
operator T, is bounded on LP(0D).

(ii) If for each i = 1,...,n, the operator T; ezists in LP(U;) and pointwise
for almost everywhere in U;, then the operator T ezists in LP(OD) and
pointwise for almost everywhere on 0D.
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(iii) If for each i =1,...,n, the operator T; is compact on LP(U;), then the
operator T is compact on LP(0D).

Proof. First, let us make some observations that concern all the parts (i),(ii)
and (iii). There is a partition of unity {(;}!, subordinate to the cover
{B;}!,. Therefore, we may write

n

Tf(z) =) [ O:(zw)(fG)(w)do(w).

Let ({B},{¢},{p},{U}) be one of the members of the family .#5p. By
observing that

supp(f¢;) C B;NaD,

it suffices to assume f is compactly supported on BN oD and w € 0D N B.
Let us write

Tsf(z) = Tsf(’z)]-BcﬁaD(Z) + Tsf(z)lBﬂéD(Z) = Tl,sf(z) + T2,€f<z>

If z € B°NdD, then there is a number m > 0 such that |z — w| > m for
every w € supp(f). As a result,

|©(2, w)1penap(2)| < C < o0,

which means that T} is a weakly singular integral operator. According to
results in Section 3.2, we know that 7}, is bounded on LP(0D), T; exists
in LP(0D) and pointwise for almost everywhere on dD. Furthermore, T}
is compact on LP(9D). Therefore, it suffices to establish the corresponding
properties for the operator T5. This will be done below.

(i) If z € BN oD, then we may write z = p(x). Let us define a function

9(y) == (f o P) )1+ [Ve(y) ).
The function g satisfies an estimate
oy < © [ 105 0PI QL+ [To)) 2 dy
U
=C | f(w)[? do(w)

BNoD
= CHinp(aD)-
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Also, we use the function g to write
Tof() = [ O.(ew)f(w) dotw)
= [ ©@ (S o D)1+ Vel dy
=/@ (1)a(y) dy

T-(gop)(z).

Then, we are able to estimate

et liomy = [ [Tgo i P do(e)

=1/|ﬁg@n%1+¢Vw@n%”%m
U

< O Togl

<cwmw

< ClIf 1o

Finally, by applying Minkowski’s inequality, we get

1T fller@y < 1 Trsfller@py + T2 flle@ny < Cliflle@n)-
(ii) Using the notations of the part (i), we may write

| Taeg(x), ifz€ BNOD
Toef(z) = { 0, if z € B°NaD.

Because the operator T exists pointwise for almost everywhere on U, then
the operator T; exists pointwise for almost everywhere on dD. According to
part (i) and Lemma 3.2, the operator 75 exists also in LP(0D). From these
observations, we see that the operator 7" exists in LP(0D) and pointwise for
almost everywhere in 0D.

(iii) Suppose {f;}32, is a bounded sequence of functions in LP(9D) with
compact support in B N dD. Using the notations of the part (i), we write

. ng(ZE), if z€ BNoD
Tafj(z) = { 0, if € B°NaD.

We know that the operator 7 is compact on LP (U). Therefore, there is
a subsequence {g;,, }>°_; and function h in LP(U) such that

1795, = Bll 2y — O,
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as m tends to infinity. Then we define a function

[ h(z), if ze BNAD
h(z)_{ 0, if 2 € B°NAD.

Finally, we see that there is a subsequence {f;, }°°_; such that
172 fj. — PllLrop) = 0,

as m tends to infinity. We conclude that T3 is compact on LP(0D) and as a
result 7" is compact on LP(0D). O

The above lemma was formulated with the operators K and K* in mind:
the kernels of K and K* satisfy the condition (5.8) and we see that

V. (p(), ply)) = <(VO|];)(( >)’ (?yidp( )>1{|ﬁ<m>—ﬁ(y)|>s}(ﬁ(y))

_ ole) —oly) ~ (Velw).x 1) |
o — o + () — g o)

= k(z,y)lege)(y).

In a similar manner, we also see that

V. (B(y), () = k™ (2,y) Le(ae) (y)-

According to Theorems 5.1 and 5.2, we know that the operators K and K*
determined by truncations

KM@—A%@@ﬁ@Mw@

and
Ewwal%wwﬂ@mw@

satisfy boundedness, existence and compactness properties. Thus, Lemma
5.5 allows us to state the main results of this chapter.

Theorem 5.3. Let D be a C*-domain and let p € (1,00). Then the boundary
integral operator K : LP(0D) — LP(OD) defined by

1 (v(w),z —w)

Kf(z) = p.v.w—d f(w) do(w)

op |z —w|?

satisfies the following conditions:
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(i) The mazimal operator K, is bounded on LP(0D).
(ii) The operator K exists in LP(OD) and pointwise for a.e. on 0D.
(iii) The operator K is compact on LP(0D).

Theorem 5.4. Let D be a C'-domain and let p € (1,00). Then the boundary
integral operator K* : LP(0D) — LP(OD) defined by

iy — oy L[ ) w—2)
B P Ve

f(w) do(w)
satisfies the following conditions:

(i) The mazimal operator (K*), is bounded on LP(0D).

(ii) The operator K* exists in LP(OD) and pointwise for a.e. on dD.
(iii) The operator K* is compact on LP(OD).

With the help of the above theorems it can be seen that the boundary
integral operators K and K* are adjoints. This is proven below.

Theorem 5.5. Suppose that the numbers p,q € (1,00) are conjugate expo-
nents. Then K : LP(0D) — LP(0D) and K* : LY(0D) — L1(0D) are adjoint
operators.

Proof. Suppose f € LP(0D) and g € L1(0D). We use Fubini’s theorem to
see that

(K-flg) = . K.f(2)g(z) do(2)

- ( | v da(w)) 6(2) do(2)

= [ 1) ([ v o) dotw)
- [ fwKzg(w) dotw)
—(f|Kzg).

Because the operator K is bounded on LP(0D), by applying Holder’s inequal-
ity, we get

(K f)gllropy < 1K fllze@pyllgllza@py < Cllfllze@op)llgllLe@p) < oo.
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As a result, the dominated convergence implies that

(Kflg)= [ Kf(2)g(z)do(z)

oD

= lim K.f(2)g(z)do(z)

e—0 oD
= lim(K-f19g).

In a similar manner, we deduce that
(f1 K" g) = lim{f | KZg).
Finally, by combining the above observations, we get

(Kflg) = (fIK"g),
which completes the proof. O]

In the end of this section, we state a result concerning the compactness of
the boundary integral operator K on a Sobolev-type space L} (0D). We need
this result in Chapter 7, where we consider the uniqueness of the Dirichlet
problem.

Before we are able to state the result, we have to define the space L} (9D).
The definition of L}(9D) requires a concept of weak derivatives.

Definition 5.1. Suppose that U C R4"! is a domain and p € (1,00). A
function f € LP(U) has weak derivatives, if for each j = 1,...,d — 1, there
exists a function g; € LP(0D) such that the following property holds

[ oufdr == [ og;as

The above definition does not allow us to define weak derivatives of func-
tions that are defined on the boundary 0D. However, if we take a cover
{B;}I, for 9D as described in Lemma 2.2 and a partition of unity {{}",
subordinate to the cover {B;} ,, then for every f € LP(0D), we can define
functions

for every ¢ € C5°(R41).

(€)i(x) = Gz, 0i(x)) f(z, pi(x)).
Then we may test, whether these functions have weak derivatives in R,
Now, we define the space L}(9D) that turns out to be a Banach space [8].
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Definition 5.2. Suppose that D is a C'-domain, let {B;}!" | be a finite cover
of balls for 0D, let {¢;}!, be a partition of unity subordinate to the cover
{B;}; and let p € (1,00). The space L} (0D) consists of functions f that
belong to LP(OD) and for which the partial derivatives of ({f); exists in the
weak sense and V((f); belongs to LP(RI™1) for every i = 1,...,n.

Theorem 5.6. The space LY(0D) associated with a norm

1£llz2@py = 1 fllr@ny + Y IV (G| ogary

=1

1s a Banach space. Furthermore, the norms associated to the different cov-
erings and partition of unities are equivalent.

Finally, we state the desired result. A proof can be found on [8].

Theorem 5.7. Let D be a C'-domain and let p € (1,00). The boundary
integral operator K : L} (0D) — L} (0D),

Kf(z) = p.v.i v(w),z — w)

wa Jop |2 —wl|?

f(w) do(w)

15 well-defined and compact.



Chapter 6

Boundary Values of the Layer
Potentials

In this chapter, we study boundary values of the layer potentials. To be
precise, we study boundary values of the double layer potential and the
normal derivative of the single layer potential. The boundary values of the
single layer potential were already discussed in Chapter 4.

The reason why we discuss the double layer potential and the normal
derivative of the single layer potential in the same context is that both of
them satisfy certain jump relations. We are interested in these jump relations
because they determine boundary values of the double layer potential and
the normal derivative of the single layer potential. To be able to establish the
jump relations, we need the concept of the non-tangential maximal function.

Definition 6.1. Suppose that D is a C'-domain and {T',} is a family of
cones for 0D with a fixed aperture o € (0,1). Also, suppose that § > 0
and let u be a function defined in a domain D. The interior non-tangential
maximal function of u is defined by

u'(z) = sup{|u(z)| :x € D, |x — 2| <6, v €T (2)}, z€dD.

*

Similarly, the exterior non-tangential maximal function of u is defined by
ut(z) = sup{|u(z)| : x € R\ D, |z — 2| <,z €T%(2)}, z€adD.

The boundedness of the non-tangential maximal functions for the double
layer potential and for the gradient of the single layer potential play a crucial
role when we establish jump relations. Consequently, the following sections
will obey the following pattern: we first establish the boundedness result for
the non-tangential maximal functions. After that we apply the boundedness
result to obtain the jump relations.

67
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6.1 Boundary values of the double layer po-
tential

We begin this section by showing that the non-tangential maximal function
of the double layer potential is bounded.

Theorem 6.1. Suppose that D is a C'-domain and {T',} is a family of cones
for OD with a fized aperture o € (0,1). Also, letp € (1,00) and f € LP(0OD).
Then there is a number § > 0 such that the non-tangential maximal function

(Kf)u(z) ={IKf (@) : T € D, |z —2[ <6, & € T4(2) }

is bounded on LP(OD). In other words, the non-tangential mazimal function
satisfies the estimate

(K f)ello@py < Cl fllLe@p)
for some constant C' > 0 that is independent of the function f.

Proof. Suppose that z € 9D and r > 0. For notational convenience, we
define a non-tangential approach region

Ra(z,r) ={2 €R¥" :3e€ D, |-z <r 2 eT(2)}.

Because D is a C'-domain, then due to Lemma 2.2, there is a finite cover of
balls {B(z;,6;)}1; and functions ¢; € C3(R%1!), i =1,...,n, such that

B(z;,46;) N D = B(z;,46;) N {(x,t) : x € R ¢ > i(x) }

and o
IV < 5
for every i = 1,...,n. Furthermore, due to Theorem 2.1, there is a partition

of unity {¢;}*, subordinate to the cover {B(z;,d;)}",, which allows us to
estimate

(KP)u(2) < D (RAGH)-(2): (6.1)

From the estimate (6.1), we see that it suffices to consider the bound-
edness of the non-tangential maximal function for a fixed i € {1,...,n}.
Therefore, we denote ¢ := ¢; and B := B(z;,0;). We can also assume that
the function f is compactly supported in B because (; is compactly supported
in B. Now, we select 6 = min{d; : ¢ =1,...,n} and then we write

(K1)«(2) = (Kf)«(2)1aByenon(2) + (K f)«(2)13pnan(2)-
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Suppose that z € (3B)°N 0D and & € R,(z,9). If w € B, then we know
that |Z — w| > J, which implies

B 1
@) < - /B -

As a result, we have

(K f)«1sByenanllrop) < Cllfllzr@n)- (6.2)

Suppose that z € 3BNID and & € R,(2,0). Then z = (20, p(xy)) for
some o € R Also, we know that & € 4B N D, which means we have
a representation 7 = (z,t), where x € R4 and ¢ > ¢(z). The condition
T € I'y(2) implies that

{v(w), T —w)

D220 | )l dow) < Clflvony

t — (o) — (Vep(wo), © — T0)
(14 [Ve(xo)[?)1/2

From this we see that

> aflz =zl + (t = ()]

1/2 1/2

t — (o) > o (1+ [Veo(z0)]?)
+(Vp(z0),  — 20)
> alr — x| — [(Vp(20), 2 — 70)

[z = @ol* + (t = ¢(20))?]

> 2alz — o).

The above observations give us a reason to define a set

Ra(zo) = {(2,t) : 2 € Rt > p(z), t — (20) > 2ol — x| }

because then we can write Rq(z,8) C Ralzo)-
Let us write the double layer potential in local coordinates:

) = [ PR ) dotw)
_ L t—oly) = (Vely),z —y)
wq Jra-1 [Jo = y? + (L = p(y))?]?

By adopting notations

fy, o(y)) dy.

et = (Vely). 2 —y) R
k(x,t;y) = o=y T (= o(u)) T d g(y):=w; fy,0(y))

we can write

K1) = [ batg)ato)dy = Tt
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Furthermore, we estimate

(Kf)u(z) =sup{|Kf(Z)]: 7 € Ra(z,f)}
< sup{|Tg(z,t)| : (x,t) € Ra(x0)}
=: T.g(xo).

The above estimate hints that the boundedness of the maximal operator T,
might imply the boundedness of the non-tangential operator (K f)..
We show that the operator T, satisfies the estimate

||T*g||LP(]Rd—1) < C||9||Lp(Rd—1)UJ6

for every locally integrable function g € LP(R%1) and for some C' > 0. Let
us denote A := max{3|x — z¢|,t — p(zo)} and suppose (z,t) € Ra(xp). Then
we write

Tyt = [ ks [ ko)

|zo—y|>A

= Il + ]2.

First, we estimate the integral I;. Therefore, assume |zq—y| < A. Because
(x,t) € Ra(xo), we have an estimate

o 0] < 5t — (o).

Then, because « € (0, 1), we see that

A = max{3|x — zo|,t — p(x0)} < %(t — ¢(z0)),

which implies
t— olzg) > 22 (6.3)
—o(x —\. :
i) =g
By applying the triangle inequality, the estimate (6.3) and assumptions, we
get

5%e

t—oy) > (t — el0)) ~ (o) — @(v)] = TgA = Glao — 9| = GA

Furthermore, we estimate

£ = 0(v)] < (t = p(a0) + (o) — pw)] < (1475) A
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and

« la
[(Vely),x =) < 2 (e = x| + oo — 2]) < S
Now, by using the above observations, we see that
t— - - CA
(. £ y)| = [t =) = (Vely)z —y)| _ <ot

[z — g2+ (t — @(y))2]¥2. — (t —o(y))

Consequently, we have
i< [ ko) dy < CMg(ro)
B(zo,\)
Second, we estimate the integral 5. Let us write

b= [ k)~ ko t)g) dy
+ / (k(zo, t;y) — k(wo, ©(xo); y))g(y) dy
|zo—y|>X

+/‘ k(zo, ¢(x0); ¥)g(y) dy
|lzo—y|>A
= J1+ Jo+ Js.

To estimate the integral .J;, we first apply the mean value theorem and
then we use the properties of the maximal operators that were introduced in
Section 2.3. According to the mean value theorem, there exists a vector

E=x9+s(xr—xz), 0<s<l,
such that
k(z,t;y) — k(zo, L y)| = [Vok(E 5 y)|lx — 2ol. (6.4)

For this reason, let us differentiate

V(y)
|z —yl> + (t — ¢(y))?]
_dt—ey) (= —y)
[l = yl? + (t = ()] *!
d(Ve(y),z —y)(r — y)
[l —y[2 + (t — o(y))2 >+

With simple arguments, we estimate

Vak(z, t;y) =

/2

Vok(a tig) < C le —yP + (¢t — @) * < Cla -yl (6.5)
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Furthermore, we notice

fro — 31 = 1€ —y — s(z — 20)| < |E 3l + 2 — 20l < I~ 3] + 3ha0 ol
which implies
e (6.6)
Then, by using estimates (6.4), (6.5) and (6.6), we obtain
Clr — x| _ Clz — x|
€ —yl* = fzo—yl"

Before proceeding, recall notations and definitions concerning maximal
operators in Section 2.3. Assume & € R?! and let us define a kernel

k(x,t;y) — k(xo,t;y)| =

N(Zi’) - |fif|_dlB(0’1)c(i').
The kernel N has a radially decreasing majorant
Ng(.ﬁf?) - N(QAT) + 13(0’1) (Zi’)

that is continuous and integrable in R4~!. Thus, according to Theorem 2.11,
we have an estimate

sup (N * [g) () < CMy(z).

e>0

Before estimating the absolute value of the integral J;, we make one more
observation, that is

Yy— 2o
1B(a:o,A)c(y) = 1B(o,1)c< h\ )

Now, we are ready to estimate the integral .J;:
A< [ G ty) - ko t)llow)] dy
B(zo,)\)c

< Clx — o . ly — o] Lo (¥)]9(y)] dy
R~

B |z — x| / 1
- C ( )\ Rd—l )\dil

<C Na(y — x0)|9(y)| dy
Rd—l

< C'sup (N * |g[)(20)
A>0

< CMyg(xg).

Yy— o

A

y—
1B(0,1)c< 3 0>|g(y)|dy
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To estimate the integral J, we deduce similarly as above: according to
the mean value theorem, there exists a number 1 between t and ¢(z() such
that

k(0,8 y) — k(o (w0); y)| < |0ik(wo, m5 ) (£ — (20))- (6.7)
By differentiating and then by estimating, we find out that
—d _
k(0. t59)| < C [lzo — y2 + (t — ()] " < Clag—y[™. (6.8
Then we combine estimates (6.7) and (6.8) to obtain

t — p(x0)

k(zo,t;y) — k y)| <0 :
‘ (:C(]a 7y) (l’o,(p(.%o),y)‘ = |x0—y|d

We are ready to estimate the integral J5:

FARS / (o, ) — (0, 0 (0); )l lg(y)| dy
B(wo,)\)c

< C(t — () / ly — @o| Lo (¥)]9(y)| dy

Rd-1

- o (P25 (s gl
< Csup(Ny * [g]) (x0)

< CMyg(xo).

To estimate the integral J3, we write

J3 = /d 1 T(20, ¥) 1 r @0 (¥)g(y) dy =: Thg (o).
Ri—
Here, we have used notations from Chapter 5 and we have denoted

p(z0) — oY) — (Ve(y), 20 — )
[lzo — yI* + (p(w0) — @(y))?]4%

7(z0,y) =

Hence, according to Lemma 5.1, the maximal operator T. is bounded and
moreover, the integral J3 is majorized by 7.

By combining the estimates for the integrals Ji, J, and Js, we are able
to estimate the integral I, as follows

|Io] < C(Mg(wo) + Tug(w0)).
Likewise, by combining estimates for the integrals I; and I, we obtain

[Tg(w, t)] < |1i] + | L] < C(Mg(o) + Tog(wo)),
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which implies R
T.g(wo) < C(Mg(zo) + Tig(x0))-

By applying Minkowski’s inequality and the boundedness of the maximal
operators M and T, we see that

1Tl o a1y < Cligll Lo@a-ry

for some constant C' > 0.
We have nearly finished the proof because the boundedness of the maxi-
mal operator 7T, allows us to deduce:

H(Kuv*lgBmaDuiﬁaD)::]QDr<Kuv*<znplgBmaD<z>do<z>

<c [ [Tglan)pdng
-

= CIT.g Iy

< Cligllypga-ry

< Cllf1zrop)-

Finally, by combining the above estimate and the estimate (6.2), we conclude
that there is a constant C' > 0 such that

[(KF)eller@ny < Cll fllLe@)-
This completes the proof. O

We note that the above proof applies also for the non-tangential maximal
functions of the single layer potential. Thus, we get the following theorem.

Theorem 6.2. Suppose that D is a C'-domain and {T,} is a family of cones
for OD with a fized aperture a € (0,1). Also, letp € (1,00) and f € LP(0D).
Then there is a number 6 > 0 such that the interior non-tangential maximal
function

(SHuz) ={ISf(@)|: €D, |7 -2/ <3, T€T,(2)}
and the exterior non-tangential mazximal function
(S)i(z) ={ISf(@)| : 7 € RI\ D, & — 2| <6, & € T5(2) }

are bounded on LP(OD). In other words, the non-tangential maximal func-
tions satisfy estimates

1(SF)illeopy < Cllflleropy  and (SN vy < Cllf|loop)

for some constant C' > 0 that is independent of the function f.
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For the next proof, we establish some notations.

Notation 6.1. Suppose that {I',} is a family of cones for 0D with a fixed
aperture o € (0,1) and suppose that u is a function defined in R?\ 9D. If
z € 0D, then we use the following notations:

limsup u(z) :=lim (sup{u(z) 1z € D, |v — 2| <6, z € T (2) });
a:Eijfz) =0

limsup u(z) := lim (sup{u(z) : x € R\ D, |z — 2| < §, z € T (2) }).
Tz 6—0
z€l's, (z)
Notations for infimum are defined similarly.
With the help of Theorem 6.1, we prove the jump relation for the double
layer potential.

Theorem 6.3. Suppose D is a C'-domain and {T,} is a family of cones for
0D with a fized aperture a € (0,1). Also, let p € (1,00) and f € LP(OD).
Then the double layer potential satisfies the jump relation

i Kf(x) = (41 + K)f(2) (6.9)
€% (2)

for almost every z € 0D.

Proof. We prove this theorem in three stages. First, let us assume that
f € CYID). Let {z;}52, be a sequence in I',(z) converging to z € dD.
According to Lemma 4.2, we may write

Kf(x;) = f(2) +/ U(aj, w)(f(w) = f(2)) do(w).
oD
Because f € C1(0D), there is a constant C' > 0 such that
|[f(w) = f(2)] < Clw — z]|.

If we assume that j is large, then we may apply Lemma 2.3 and we obtain

[w— 2] < Clw — z|*.

W (2, w)|[f(w) = f(2)] < C

oy = wl?

Now, due to the dominated convergence theorem, we have

lin Kf(@) = £2)+ [ Wlauw)(f(w) = ) dofw)

€l (2)
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for almost every z € dD. On the other hand, the dominated convergence
theorem can be used to deduce

/ V(z,w)(f(w) = f(2))do(w) =lim [ W(z,w)(f(w) - f(2)) do(w).
oD =0 Jap

By recalling the definition of the operator K and Lemma 4.2 and then using
the above identities, we get

lim Kf(z) = (31 +K) f(2).

Tz
z€l'l (2)

Second, assume f € LP(OD). Because C'(OD) is a dense subspace of
LP(OD), there is a sequence of functions {f;}52, in C*(9D) such that it con-
verges to f in LP(0D). We already know that functions KCf; have pointwise
limits for almost everywhere in 9D. Thus,

AUCS)(2) = limsup (K f5)(x) — liminf (K f;)(2) = 0

zeT? (2) z€l (2)

for almost every z € 0D. By using the above observation, we estimate

AKS)(2) <2(K(f = f3))+(2)-

Now, the boundedness of the non-tangential maximal function of Kf and
similar arguments as in Theorem 3.1 imply that non-tangential limits of K f
exist for almost everywhere on dD.

Third, we ensure that (6.9) holds also when f € LP(9D). For this reason,
let us define a sequence of function {u;}32, on 9D by writing

uj(2) =5 ((2) — F(2) + (K (2) ~ Kf(2)
lim (K7 (@)~ Kfy ()
€l (2)

The operators K and (Kf). are bounded on LP(0D). Therefore,

;|| zeopy < CIf = fillzropy = 0,

as j tends to infinity. Hence, there is a subsequence {u,, }32, that converges
to zero for almost every z € dD. The functions u; were defined so that we
could write

lim K f(x) = 5 () + KF(2) + g (2).

Tz
z€l'y (z)
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Finally, letting £ tend to infinity, we have
1
lim Kf(2) = = f(z) + Kf(2)
T—2 2
€l (2)
for almost every z € 9D. ]

To the end of this section, we state a further result that we need in order
to prove the uniqueness of the Dirichlet problem. For a proof, we refer to [8].

Theorem 6.4. Suppose that D is a C'-domain and {T,} is a family of
cones for 0D with a fized aperture o € (0,1). Also, let p € (1,00) and
f € LY (0D). Then then there is a number 6 > 0 such that the non-tangential
maximal function

(VK[)i(2) = sup{|VK[f(2)| 1w € D, |z — 2| < 6, x € Ty (2) }
satisfies the estimate

I(VEf)elle@py < Clif ez

for some constant C > 0 that is independent of the function f.

6.2 Normal derivative of the single layer po-
tential
We begin by stating a boundedness result for the non-tangential maximal

functions of the gradient of the single layer potential. We omit the proof
because it is similar to that of Theorem 6.1.

Theorem 6.5. Suppose that D is a C'-domain and {T} is a family of
cones for 0D with a fized aperture o € (0,1). Also, let p € (1,00) and
f € LP(OD). Then there is a number § > 0 such that that the interior
non-tangential mazximal function

(VSF)i(z) =sup{|VSf(2)|:z € D, |x — 2| <6, v €T (2) }
and the exterior non-tangential maximal function
(VSF)e(2) =sup{|[VSf(2)|: 2 € RI\ D, |z — 2| < 6, 2 €T(2) }

are bounded on LP(0D). In other words, the non-tangential mazimal func-
tions satisfy the estimates

I(VSF)llzo@p) < Cliflze@py  and  [(VSF)illoon) < CllfllLoon)

for some constant C' > 0 that is independent of the function f.
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We will use Theorem 6.5 to establish jump relations for the normal deriva-
tive of the single layer potential. However, we first consider the following
lemma, in which we will use notations of Theorem 6.1. Especially, recall the
notation

Ro(z,r) ={7 € R¥" :5e D, |7 -z <r 7T (2)}.

Lemma 6.1. Suppose that D is a C*-domain and {T4} is a family of cones
for OD with a fized aperture o € (0,1). Also, let p € (1,00), suppose that a
function o belongs to L>®(0D,RY) and T is an integral operator defined by

To(#) = /M lolw). 2 =w) 4. zeD.

|7 —wl|?
Then there is a number § > 0 such that the non-tangential maximal function

(Te).(2) = sup{|(T0)(%)] : T € Ra(z,6)}

satisfies the estimate
(T 0)«llr@p) < Cllofloo

for some constant C > 0 that is independent of the function g.

Proof. Suppose that z € dD. There is a finite cover of balls {B(z;, d;)}i,
for D and functions p; € Cg°(R?™1), i =1,...,n, such that

B(Zl,451) NnD= B(Zl,451) N {(ZE,t) T E Rd_l, t> QDZ(Z') }

and o
Voilleo < =
Vil < &
for every i = 1,...,n. Furthermore, there is a partition of unity {¢;},

subordinate to the cover {B(z;,d;)} ,, which allows us to estimate

[e.e]

(To)-(2) < D (T (06))u(2)-

i=1

We fix ¢ € {1,...,n} and denote B := B(z;,0;) and ¢ := ;. Then we
may assume that the function o is compactly supported in B. We select
d:=min{d; :i=1,...,n}.

Suppose that z € (3B)°NID and T € R,(2,9). Then

70 o) < i [ Jetw)ldotw) < Ol
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As a result
(T 0)«1isB)cnon|| r@p) < Cll0]]oo-

Suppose that z € 3BNID and & € R,(z,0). Then we are able to denote
z = (z9,0(x0)) and T = (x,t), where x € R*! and t > ¢(z). Also, let us
denote ¢ := (p1,...,0q) and

. o xm_ym7 lfm:1,7d—1

By using the above notations, we define kernels

Am(xat§ y)
[z —y[* + (t — ¢(y))?]

km(z,t;y) = /2

and functions
Im(Y) = om(y, () (1 + [Ve(y) )/

for every m = 1,...,d. These definitions allow us to write

Furthermore, we have

(To)-(2) < D sup{|Tgm(w, t)] : (1) € Ralo)}

m=1

Assume that g € LP(R?1) and g is compactly supported in R4-1. We
show that B
HngHLp(Rd—l) < C”g”LP(Rd—l)
for every m = 1,...,d for some constant C' > 0. By arguing in a similar
manner as in the proof of Theorem 6.1, we deduce

Tng(ze) < CMg(xg) + sup
A>0

/ > km (0, ©(0); y)g(y) dy| -
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By denoting

Ty Em=1,.. . d—1
Bun(@) ‘{ o(z), if m=d,

we see that

Bm(l‘o) - Bm(y>
ke (20, 9(0); y) = 42
om0y = o olen) = o)

According to Theorem 3.10, maximal operators defined by

Toeg(wo) == sup
A>0

/— | Fom(@0, 9(x0);9)g(y) dy

are bounded on LP(R?"1). Consequently, we get

| Tngllr i1y < ClMgllo@a-1y + | Tnsgll o@a-1) < Cll gl o a1

Finally, we see that

d
(T 0)1ssronllrop) < C D 1Tl o@ery < Cllofloo-

m=1
This completes the proof. O

With the help of the boundedness of the non-tangential maximal functions
and the above lemma, we prove the jump relations for the normal derivative
of the single layer potential.

Theorem 6.6. Suppose that D is a C'-domain and {T',} is a family of cones
for OD with a fized aperture o € (0,1). Also, letp € (1,00) and f € LP(0D).
Then the normal derivative of the single layer potential satisfies the following
Jump relations:

(i) For almost every z € 0D

lm (=), VSF(@)) = (3T = K)f(2).

€l (2)

(ii) For almost every z € 0D

lim (v(2), VSf(2)) = —(51 + K")f(2).

z€l'é,(z)
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Proof. Proofs of the parts (i) and (ii) are similar [8]. Therefore, we consider
only the part (i). Furthermore, it suffices to assume that a density f belongs
to CY(OD) because we can argue as in the proof of Theorem 6.3.

Suppose that x € D, z € 9D and recall from the Chapter 4 that

<uuxVSf@»::11AD9491¥1ﬁ2fwomﬂw»

Wy lw — x|
Let us define functions

wa Jop  |w— ]

(f(w) = f(2)) do(w)

and .
)= L [ k=
d JoD

do(w).
With the help of these functions and Lemma 4.2, we write

(v(2), VS f(z)) = ua(z) + f(2)ua(z) — f(2). (6.10)
Similar arguments as in the proof of Theorem 6.3 yield
lim wui(x) = K*f(2) — f(2) (lim/ U (w, 2) da(w)) : (6.11)
:EE:EFZ?Z) ==0Jap

The function z +— v(z) is continuous on dD. Therefore, there is a se-
quence {v;}>2, in C*(9D,R?) that converges uniformly to v. Now, we write
the function uy in the form:

wlo) = = (v =) [ o))

o o T — ]
1 ) )

“ul o W)

N Y VC R R
ooy Tw-al

= ULj(ZE) + U2,j(x) + U3,j(x)'

First, let us establish pointwise convergence of the last term for a fixed
J € N. We know that vector v; satisfies Lipschitz condition and we can also
apply Lemma 2.3. Hence, we may estimate

{vj(2) = vi(w), w — )

< Clz — w4 < Clz —w|*
w — x|
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The above estimate justifies the use of the dominated convergence theorem.
As a consequence, we get

tin vy(o) = [ BB o)

x€T? (2) Wd |w o Z|d

for almost every z € dD. Moreover, the existence of the pointwise limits
imply that

A(vs ;) (z) = liI?ij v, (x) — ligjnﬁi?f vy () =0
z€l? (2) zel'y (2)

for almost every z € 9D.
Next, we prove pointwise convergence of the function us. Let us denote
g =1 on dD. Then, by applying Theorem 6.5, we estimate

1 =) (VSg)ullrop) < v = jllcl(VEG)ullron) < Cllv = vjlloo-

Consequently, the sequence {|v —v;|(VSg).}32, converges to zero in LP(9D).
In a similar manner, using Lemma 6.1, we are able to estimate

1(v2,5)ll 200y < Cllv = Vjloo-
These observations imply the existence of the subsequences
{lv = v [(VSg)1iZy  and {(va,)«}is (6.12)

which converge pointwise to zero for almost everywhere on dD. Then, by
estimating

A(uz)(z) < Avr,)(2) + Alvzz,)(2)

<

< [v(2) = v, (2)(VEG)i(2) + (v2,5,)+(2)

and using the pointwise convergence of sequences (6.12), we deduce that
A(ug)(z) =0

for almost every z € 9D.
We know even more, because for almost every z € 9D, we have

A1 +v2,5)(2) = AMuz — v37)(2) < A(u2)(2) + Avs ;) (2) = 0.
Therefore, we can define a function

Vi(z) == lim (01 + v2,5) (@)
€l (2)
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and then estimate by using Minkowski’s inequality
Villze@py < [I(v =) (VSg)s + (v2)sllLrop) < Cllv = vjloo-

With similar arguments as before, we are able to find a subsequence {V}, }7°,
that converges to zero for almost everywhere on 9D.
Now, we are ready to approach the boundary:

lim us(2) = Vi (2) + lim vy, (2)

€% (2) z€T? (2)
1 (v, (2) — v (w),w — 2)
=V. (2)+ —/ I LA do(w).
Jk( ) wa Jop |w—z\d ( )

By letting k tend to infinity and then using the dominated convergence the-
orem and Lemma 4.2, we get

1
lim wus(x) = = + lim V. (w, z) do(w). (6.13)
mgfz?z) =0Jop

Finally, by combining results (6.10), (6.11) and (6.13), we obtain

lim (v(=), VSS(x)) = —(A1 — K*)f(2).

T2
z€l'l (2)

This completes the proof. ]






Chapter 7

Unique Solvability of the
Dirichlet Problem

Our initial goal was to prove that there is a unique solution to the Dirichlet
problem for Laplace’s equation with LP-boundary data in a bounded C'-
domain with a connected boundary. In other words, we set ourselves a task
to prove that for each bounded C'-domain D with a connected boundary
0D and for each g € LP(0D), where p € (1,00), there is a unique function
u, defined in D, which solves the problem
Au=0 in D
{ u=g on dD. (7.1)

Unfortunately, we cannot solve the problem (7.1) because it is formulated
too vaguely. To obtain a unique solution, we must modify the problem: the
boundary condition must be formulated precisely and the behaviour of the
solution has to be restricted near the boundary. Below, we will reformulate
the problem (7.1) in such a way that it will be meaningful also when the
solutions are not assumed to be continuous up to the boundary.

Naturally, the problem is divided into two parts: for the existence and for
the uniqueness of the solution. Our strategy for proving the existence part is
to choose the double layer potential as a candidate for the solution. This is
a good choice because the double layer potential satisfies Laplace’s equation
and its non-tangential boundary values are given by an operator %[ + K,
where the operator K is known to be compact. Thus, if we interpret the
boundary condition of the problem (7.1) in the non-tangential sense, then
we have reduced the problem of the existence of the solution into the problem
of the invertibility of the Fredholm-type operator %I + K. The invertibility
of the operator %I + K will be proven in Section 7.1.

85
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To be able to prove the uniqueness part, we must add an auxiliary con-
dition to the problem (7.1). It suffices to require that the LP-norm of the
non-tangential maximal function of the solution is finite. However, it turns
out that the solution satisfies even stronger condition: the LP-norm of the
non-tangential maximal function is majorized by the LP-norm of the bound-
ary data. Thus, we end up adding this condition to the problem (7.1).

It is important to notice that we are not allowed to use the maximum
principle to prove the uniqueness of the solution. The use of the maximum
principle requires that the solution obtains a maximum in the closure of the
domain D. Due to LP-boundary data, we are not allowed to make such an
assumption. Instead, our strategy for proving the uniqueness of the solution
will be to use the properties of the Green’s function. The result that implies
the uniqueness of the solution to the Dirichlet problem will be proven in
Section 7.2.

In Section 7.3, we will state and prove the main result of this thesis. For
clarity, we formulate the main result also here as a proposition.

Proposition 7.1. Let D be a C*-domain with a connected boundary 0D,
suppose {T'n} is a family of cones for 0D with a fized aperture o € (0,1).
Furthermore, let p € (1,00) and suppose g € LP(OD). Then there is a unique
harmonic function u such that the following conditions hold:

(i) For almost every z € 0D

i u(@) = g(2).
z€l'l, (2)

(ii) There is a number § > 0 such that the interior non-tangential mazximal
function

ufk(z) = sup{|u(x)| :x € ID, |[x — z| < 0, x € F’a(z)}
satisfies the condition

14 |zo@p)y < Cllgllze@n)-

Furthermore, the solution has the form of the double layer potential:

u(z) = ! /aD wf(w) do(w).

wa [ —w]
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7.1 Existence of the solution

In this section, we prove that the Fredholm-type operator %[ + K is in-
vertible on spaces LP(0D) and LY(0D). The actual proof is quite a simple
consequence of the Fredholm alternative and the second Green’s formula.
However, to justify the use of the second Green’s formula requires laborious
considerations. These considerations are done in Lemmas 7.1 and 7.2. The
reader is advised to omit these lemmas in the first reading and come back
after finished reading the proof of Theorem 7.1.

Lemma 7.1. Assume that p € (1,00), f € LP(dD) and (31 + K*)f = 0.
Then f € L(OD) for every q € (1,00).

Proof. At first, suppose that f € L"(0D) for some r € (1,00). Due to Lemma
2.2, for every number m > 0, there is a finite cover of balls {B(z;, ;) }I, for
OD and functions ¢; € CZ(R?"1), i =1,...,n, such that

3B(2,0,)NOD = {(z,t) ;2 € R t > pi(2)} and  [|ps]|ee < M

for every i = 1,...,n. Then we select functions 6;,v; € C5°(R?) with prop-
erties

0;(x) = { L, ifze B(z,0) and ;=1 on supp(6;).

For simplicity, we will not write subscripts: for example we write 6 := 6; and
v = 1;. Especially, we will use notation zy := z;. We observe that

Yo =0 and f=-2K"Ff.
By using these observations, we get
(L + (VK™ V))(0f) = —200K" f + 20K*(0f) = —2¢(0K" — K*0)f =: g.

Let s € (1,00) and h € L*(9D). Also, let us denote T := 20 K*1). By
applying Lemma 5.2, it can be seen that

| Th

r2@D) = COm||h|| LoDy,

where the constant (), < 1 when m is small enough. Therefore, according
to Theorem 2.4, we know that the operator I + T is invertible on L*(9D).
Consequently, if we are able to show that g € L*(0D), then 6f € L*(0D).
In fact, then we have f € L*(0D) because we may estimate

[FI< D 0ilf| ondD
1=1



88 Chapter 7. Unique Solvability of the Dirichlet Problem

and then apply Minkowski’s inequality. We summarize the above observa-
tions as follows:

s€(l,00) and g € L*(0D) = fe€ L*(0D). (7.2)
Suppose that » > d — 1. The function g can be written in the form

9(z) = —Q@D(Z)p-V/ U(w, 2)(0(2) — O(w)) f(w) do(w),

oD

which allows us to estimate

sl <o [ AU do)

If ¢ is the conjugate exponent of r, then ¢(d—2) < d—1. By applying Holder’s
inequality, we estimate further:

_ do(w) \* s
|g(2)| = oD |Z _ w|t(d_2) ||f||Lr(8D) =~ ||f||LT(8D)

Then g € L(0D) for every ¢ € (1,00).
Next, suppose r = d — 1. We wish to show that g € LY(0D) for every
q € (1,00). First, by applying Theorem 5.4, we notice that

19[zaopy < CI(OK™ = K70) fllLa@py < Cllfllza@p) < ClIf

when ¢ € (1,r]. In other words, we have

L7 (8D) < 00,

g€ LIOD) Vg€ (1,r]. (7.3)

Second, we write
9(z) = =2¢(2) /BD U (w, 2)(0(2) — O(w))Lp(z,35¢ (W) f (w) do(w)

— 29(z2) /a;:) U(w, 2)(0(2) — 0(w))1p(z,30) (w) f(w) do(w)
=: 91(2) + ga(2).

Because 1) is compactly supported in B(zg,20), we see that

C
9] < 55 | 17w dotw) < Cl o)
oD
which implies that

g1l o) < ClIf

Lrap) <00 Vg € (r,00). (7.4)



7.1. Existence of the solution &9

If |z — 29| > 30, then we have go(z) = 0. Thus, we assume |z — 2| < 34,
which gives us a representation z = (x, ¢(z)), where z € R*"!. Now, we are
able to estimate

) < ouee) | s o)

op |z —w|T?

<c [ Me)ita) ) dy

In the above estimate, f is a compactly supported function that belongs to
L"(R41). Moreover, we have denoted 1 (z) = ¥(x, p(x)) and

k(z,y) = [Jz —yP + (p(x) — p)2]) "

Let us define a function

) = [ ko) O (o) dy
The kernel of the above integral is weakly singular. Thus, we may estimate
Allzr iy < Cllfllzreary < o0, (7.5)
By differentiating, we get

r—y+ (o(r) —o(y)Ve(r)
[z —yl2 + (p(z) — ()"

and therefore, we have

TN (o ~xd_l Ti — Yi ;
Vh(a) = 2= dle) 2, / o= v+ (o) — g DY
Dl . o(x) —p(y) =
PR | R e

+ [ ke Vi) )y

By applying Theorem 3.9 to the integrals in the first and the second term in
the above equation and by observing that the kernel of the last integral is
weakly singular, we obtain

HViLHLr(Rd—l) S CHfHLr(Rd—l) < Q. (76)
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The estimates (7.5) and (7.6) imply that the function h belongs to a Sobolev
space WL (R47Y). In fact, the Sobolev embedding theorem implies that h
belongs to LI(R4~1) for every ¢ € (r, 00). For a detailed discussion on Sobolev
spaces and embedding theorems we refer to [1].

Because the function £ majorizes the function gs, we have

92l Laony < Cllhl| aga-1y < 00 Vg € (p, ). (7.7)

By combining the observations (7.3), (7.4) and (7.7), we finally see that
g € L1(0D) for every q € (1,00).
We summarize the above observations as follows:

r>d—1and fe L' (0D) = g€ LY 0D) Yqe€ (1,0). (7.8)
In fact, we can combine observations (7.2) and (7.8) to get
r>d—1land fe L"(0D) = fe€Li0D) VYq¢€ (1,00). (7.9)

Now, suppose that p € (1,00) and f € LP(OD). According to (7.9) it
suffices to show that f € L"(0D) for some r > d — 1. If p > d — 1, then the
proof would be complete. However, if p < d — 1, then we select a number

p1 € (p,00) that satisfies
1 1 1

p_1 p d—1
and then we show that g € LP'(0D) because then the observation (7.2)
would imply that f € LP*(0D). To show that g € LP*(0D), we represent the
function g as a sum of two functions exactly as before:

g =91+ ga.
The same argument as before implies
l91llze1@p) < CllfllLrop) < 0.

Therefore, it suffices to show that go € LP(0D). If |z—2y| > 39, then we have
g2(2) = 0. Thus, we assume |z — zo| < 3J, which gives us a representation
z = (z,¢(x)), where x € R¥"1. Now, we are able to estimate

lga(z, ()] < C /

where f belongs to LP(R!) and I, is a Riesz potential with a parameter
s = 1. The Riesz potential improves integrability of functions, which in our
case means that we have

g2l r1 oy < CHfsfHLm(Rd—l) < CHfHLp(Rd—l) < 0.
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Figure 7.1: Iteration

For a detailed discussion on Riesz potentials we refer to [13].
Once again, if p; > d — 1, then the proof would be complete. However, if
p1 < d— 1, then we select a number py € (p1, 00) that satisfies

1 1 1

pp p1 d—1

By arguing as above, we see that g € LP2(0D) and therefore f € LP2(9D). If
we continue like this, we will find a number m € N such that p,, > d—1 and
f € LPm(0D). Finally, we deduce that f € L1(9D) for every q € (1,00). [

Next, we justify the use of the second Green’s formula for the single layer
potential.

Lemma 7.2. Let D be a bounded C*-domain and suppose that f € LI(OD)
for every q € (1,00). Then

(@) JpIVSfPdy = [op SFIGT = K*)f] do.
(i) faap IVSIPdy = [, Sf (5] + K*)f] do.

Proof. (i) For notational convenience, we denote v = Sf. The idea of the
proof is to apply the divergence theorem. Unfortunately, we cannot apply
it immediately on a domain D. However, we may take an approximation
scheme €2; ' D that was introduced in Section 2.1, then apply the divergence
theorem on smooth domains 2; and finally let €2; converge to D.

Let us write

[ vty = [ V) / [y

Now, we can apply the divergence theorem to first term on the right-hand
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side of the above identity:
[ 19u@P s == [ at@)@), Vua) doy(@)
Q, 09;
= | @) op; @) = vy(@), Vu()) doy(i)
= [ wt@o py (@), V(@) doy(@
= ]1,]' + IQJ.
To integrate over dD instead of 0€2;, we use the change of variables formula:
L= /a (u o pj(w))(v(w) = v; o pj(w), Vuo p;(w)) Jj(w) do(w)
D

and
Ly =~ LD(U o pj(w)){v(w), Vu o p;(w))J;(w) do(w).
To estimate the integral I ;, we recall the non-tangential approach region
Ro(w,0) ={t €R: 7€ D, |7 —w| <d zecl(w)}
and we note that we may assume p;(w) € Ro(w,d) when § > 0 is suffi-

ciently small. Then by applying the above observation, generalized Holder’s
inequality and Theorems 6.2 and 6.5, we get

1150 < /M w0 pj(w)[v(w) = vj 0 pj(w)[|Vu o p;(w)]J;(w) do(w)

<c / () = ;0 py o) . () (V) ) ()

< Cllv = vjllzr ooyl us

Ls(8D) | (Vu)i 1 L4(dD)
< Cllv = villrop) || fl| Laop)-

The integral I; ; tends to zero as j tends to zero, because from the assumption
we know that f € LY(0D) and moreover, v; converges to v in L"(9D).
Let us define functions

vi(w) := (u o pj(w))(v(w), Vuo pj(w))J;(w).

The functions v; are majorized by an integrable function on 9D, because
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with a similar arguments as before, we may estimate

/ oy (w)| dor(w) < / [t 0 p; ()] |V © py (w)|dor(w)
oD oD
<c /a e (w)[(Va): () o)

< Clluslze@p) | (Vu):llzaon)
< Cllfllzaop)
< o0.

Furthermore, we have
lim v;(w) = < lim Wb’)) : ( lim <V(w),VU(fC)>>
I7re0 2€T (w) 2€T (w)
= Sf(w) [~ - K*)f(w)] .

Now, the dominated convergence theorem implies

tim [ (Vu()dy= [ Spw) [ - K Fw)] dow).

Jj—o0 : oD

To complete the proof of the part (i), we show that the integral

I3, = / Vu(y)|* dy
D\Q;

tends to zero as j tends to infinity. By using the partition of unity, we may
assume that u is compactly supported in Z N (D \ ©;), where Z C R? is a
coordinate cylinder. Thus, there is a neighbourhood U C R%~! such that we
may estimate

wj()
Yu(y)|?d Vu(z,t)|? dt dx
/D\Qj\ )| ysLL(m) V(e )] dt
< / (V)i (z, o(@)]? (¢5(2) — () da

< lle = @illcll (V)M Z20p)
< Cllg = @illll fllZ20)-

Here ¢; denotes a local boundary function of a domain (2; that converges
uniformly to ¢. Thus, the proof of the part (i) is completed.
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(ii) Once again, we cannot apply the divergence theorem immediately
on the domain R?\ D. For this reason, we take an approximation scheme
2; \¢ D and then we write

/Rd\DIVu(y)de:/ |Vu(y)|2dy+/ VU dy.

Q;\D RI\Q;

With similar arguments as in the part (i), we deduce that

li \V4 2dy = 0.
i Qj\D\ u(y)|” dy

Suppose R > 0 is such that ; C B(0,R) for all j € N. For notational
convenience, we write Bg := B(0, R). Then we apply the divergence theorem
to obtain

/ Vuly)P dy = / Vuly)P dy + / Vuly) dy
RN\Q; R4\ Bp Br\Q;

[ Py [ uw)ee), Vaw) dotw
RI\Br

OBg
= [, ), D@ o)
=:hr+Lr+ I3
By using Lemma 4.1, we estimate

[ r| < C/ ly|*?** dy < Cp,
R4\Bg

where the constant C'g tends to zero as R tends to infinity. Also, by applying
Lemma 4.1, we get

[Ior| < / lu(w)||Vu(w)| do(w) < C |w|3*2d do(w) < CR>.
OBg

Br

Similar arguments as in the part (i) imply that

lergo I = /ap Sf(w) [(%] + K*)f(w)} do(w).

Finally, by letting R and j tend to infinity, we see that

i [ [Vu@Pdy= [ Sfw) [+ K f(w)] dofw),

770 Jra\q; oD

which completes the proof. O]
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Theorem 7.1. Let p € (1,00) and suppose that D is a bounded C*'-domain
with a connected boundary 0D. Then the operators %I + K and %] + K™ are
invertible on LP(0D).

Proof. According to Corollary 2.1, to prove the invertibility of the operators
%]+K and %]+K*, it suffices to show that the operator %]+K* is injective.
Therefore, we assume

(%I+K*)f:() (7.10)

and we will show that f = 0. To do this, we use Lemmas 7.1 and 7.2 and
the properties of the single layer potential S f. For notational convenience,
we write u = Sf.

According to Lemma 7.1, the assumption (7.10) implies that f € L9(0D)
for each ¢ € (1,00). Thus, we may use Lemma 7.2 to obtain

[ wu@pPde= [ ) [+ K97 dote) =0
R4\ D

oD

The above identity implies that the gradient of u vanishes in R?\ D. Due to
the Jordan-Brouwer separation theorem [14], our assumptions on the domain
D imply that R?\ D is connected. Hence, according to Lemma A.8, we see
that the function u is constant in R?\ D. In fact, the function u is zero
because Lemmas 4.1 and A.5 state that

lim u(x) =0.
|z|—o0

Now, by using Theorem 4.2, we observe that
Sf(z)= lim wu(x)= lim u(z)=0
€% (2) z€l'é,(2)
for almost every z € 0D. Using the above identity and Lemma 7.2, we get

/D Vu(z)|? de = / u(z) [(A1 — K*)f(2)] do(2) = 0.

oD

The above identity implies that the gradient of the function u vanishes in
the domain D. As a result, by using Theorem 6.6, we obtain

(31— K)f(2) = lim (v(2), Vu(z)) =0

TETG(2)
for every z € dD. Finally, we have
f=GI-K)f+@GI+K")f=0.

This completes the proof. ]
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As a consequence of the above theorem and some earlier results, we find
out that the operator %] + K is invertible also on a Sobolev-type space

LY (0D).
Corollary 7.1. Let p € (1,00). The operator LI + K : LY(0D) — L{(9D)

1s 1nvertible.

Proof. We know that Lf(8D) C LP(dD) and the operator 31 4+ K from
LP(8D) to itself is injective. Thus, the operator 31+ K from LY(dD) to itself
is also injective. Now, Theorems 5.6 and 5.7 and Corollary 2.1 with Remark
2.3 imply that the operator 31 + K : LY(0D) — LY(dD) is invertible. O

7.2 Uniqueness of the solution

In this section, we prove a result that implies the uniqueness of the Dirichlet
problem. As we mentioned earlier, we are not able to apply the maximum
principle, because the solution is not assumed to obtain a maximum. Instead,
we can prove the uniqueness by using the properties of Green’s function. Let
us write its definition [7].

Definition 7.1. Suppose that the function y — ¢*(y) with a fixed z € D is
a solution to the boundary value problem

{ A¢® =0, in D

¢* = ®(x,y), on dD. (7.11)

Then Green’s function for the domain D is defined by
for every z,y € D for which = # y.

Green’s function allows us to obtain representations for the solutions of
the boundary value problems.

Example 7.1. Let h € C(D) and assume that a function u € C?(D) solves
the boundary value problem

Au=~h in D
u=0 ondD.

Then the solution has a representation

uw) = = [ Gty do

For details we refer to [7].
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At first, the use Green’s function does not seem practical because to
determine Green’s function, we must find a solution to the boundary value
problem (7.11) for every x € D. However, we are able to find such a solution
using the method of layer potentials. By denoting

9:(y) = ®(z,y) and T=(LI+K)",

the double layer potential approach to the boundary value problem (7.11)
leads us to the solution

¢*(y) = K(Tg2)(y)- (7.12)
Thus, we have Green’s function for a domain D in the form
G(x,y) = 92(y) — K(Tg2)(y). (7.13)

To be precise, we note that the function ¢* defined in (7.12) obtains
boundary values in the non-tangential sense for almost everywhere on the
boundary dD. Therefore, it is not clear, whether Example 7.1 works in this
situation. Though, if we assume that the functions A and u are compactly
supported in D, then we shall have a similar result as in Example 7.1.

Lemma 7.3. Suppose that h € Co(D) and a function u € CZ(D) satisfies
Poisson’s equation

Au=~h 1inD.

Then the function u has a representation

u(z) = — /D Gz, y)h(y) dy,

where Green’s function G is defined by the formula (7.13).

Proof. Functions h and u are compactly supported in D. Hence, we may
assume that they are zero outside a C'-domain Dy that is contained in D.
Then, the third Green’s formula implies that

[ sy = [ o wau)dy=o
D Do
Finally, using a representation for u in [7] on the page 34, we have

u(z) = — /D 0o ()h(y) dy = — /D G, y)h(y) dy.

This completes the proof. ]
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The form (7.13) of Green’s function allows us to deduce some properties
that we need for proving the uniqueness of the Dirichlet problem. These
properties are gathered in the following lemma.

Lemma 7.4. Let D be a C'-domain and {Ty} is a family of cones for 0D
with a fized aperture o € (0,1). Let p € (1,00), suppose that x € D 1is fized
and G is Green’s function defined in (7.13). Then there is a number § > 0
such that the non-tangential mazximal functions

(G(2))i(2) = sup{|G(a,y)| :y € D, |y — 2| < 6, y € Ty (2) }
and
(VyG(2)).(2) = sup{|V,G(z,y)| 1y € D, |y — 2| <3,y €T4(2) }
belong to LP(0D).
Proof. Suppose that z € 9D. Let us estimate
(G(@))i(2) < (92)2(2) + (K(Tg2))i(2).

According to Theorem 6.1, there is a number § > 0 such that the non-
tangential maximal function of K is bounded on LP(0D). Furthermore,
Theorem 7.1 implies that 7" is also bounded on LP(0D). Consequently, we
estimate

1(K(Tg.))\l 2o o0y < CIT g2l 2000y < Cll || r(oD)-

With a fixed x € D and with a sufficiently small § > 0, functions g,|sp and
(9.)% belong to LP(OD). Therefore, we have

(G (@)l er@py < 11(92)illLr@p) + CllgellLran) < oo
As before, we estimate
(VyG(2))i(2) < (Vyge)i(2) + (V,K(T3))i(2)

and we can assume that 6 > 0 is as small as necessary. Thus, according to
Theorem 6.4 and Corollary 7.1, we have

H(Vy’C(Tgx))iHLP(aD) < C“Tgx”y;(ap) < C||9x||L§’(aD)-

With a fixed z € 9D, we have g.lpp € LY(0D) and (V,g.). € LF(dD).
Therefore, we may estimate

1(VyG(@)):llrop) < 1(Vyga)illLo@p) + 192l zop) < oo

This completes the proof. n
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We are ready to prove the result that implies the uniqueness of the solu-
tion for the Dirichlet problem.

Theorem 7.2. Suppose that D is a C'-domain and {T',} is a family of cones
for 0D with a fized aperture o € (0,1). Also, let p € (1,00) and assume that
a function u satisfies conditions:

Au=0 inD, lim u(@)=0 forae z€0D, wu,€L"(0D).

z€l? (2)
Then the function u is zero in D.

Proof. Suppose that ¢ > 0 and x € D. Let us define a set
D. ={y € D : dist(y,0D) > ¢},
and a function ¢. € C§°(D) that satisfies the following conditions:
0<9.<1; ¢.=1inD; |Vy|<Ce™' and |Ay| < Ce™

Such function exists according to [8]. Furthermore, let us define functions
v = u). and h = uAY. + 2(Vu, Vi).). These functions satisfy assumptions
of Lemma 7.3. Consequently, we have a representation

v(z) = - /D Gz, y)h(y) dy,

where G is Green’s function defined in (7.13). In fact, for a sufficiently small
g > 0, we have

u(e) = — /D G, y) At (y)uly) dy — 2 /D G, 9)(Vibu(y), Vuly)) dy.

We apply Lemma A.2 to the second term on the right-hand side. As a result,
we get

u(z) = /D G, y) Ao (y)uly) dy + 2 /D (Y, G, ), Vo)) uly) dy.

To complete the proof, it suffices to show that both terms on the right-hand
side in the above identity tend to zero as € tends to zero.

We begin with the second term. According to Lemma 2.2 there is a finite
cover {B;}I_, for D such that

DNB;={(nt):neR" t>¢;i(n)}NB;
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and such that the boundary functions {¢;}?" ; satisfy
1
m; = [|[V@illoo < —=V1 —a?
a

for every ¢ = 1,...,n. Assume that § > 0 is a number such that all the non-
tangential maximal functions that will be introduced in this proof belong to
Li(0D) for every q € (1,00). Then, let us define a set

Es = {y € R?: dist(y,0D) <}
and functions {¢;}, that satisfy the following properties:
0<¢; <1y ) ¢i=1inE; and supp(vi) C B

When e > 0 is sufficiently small, we have Vi¢. = 0 in D. and D\ D, C Es.
Then we may estimate

[ v <5 [ 9ce o

S

v~

€

Because supp(v;) C B;, there exists a number 0 < ¢; < r; such that
¥i(n,¢(n)) = 0, whenever |n| > ¢;. We continue to estimate:

C &g
ns [ mGEn el ety
n|<e; JO

1 13
<c ( sup |V, Glain.r + w(n))!) (— [ i+ e dt) .
n|<e; \0<r<e € Jo

To be precise, we should have integrated over an interval (0, (1 + m;)e) with
respect to t. The reason for this can be seen by considering Figure 7.2 and
then estimating

i () — e (m)] < lpi(n) —wi(§)]+wi(€) —we(n)] < miln—¢&|+e < (14+m;)e.

However, the above integration is justified because we can choose ¢ > 0 to
be as small as necessary. Let us denote y = (n,t+ ¢;(n)) and w = (n, v;(n)).
In the coordinate system of B;, we have y = w+tv(z;), where z; is the center
of the ball B;. Then, we notice that y € I'! (w) because y satisfies

((w),y = w) = H{y(w), v(2)) > t(1+mi)™* > aly - wl.
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(1, 0<(n))

(&5 wi(8))

(1, ¢i(n))

Figure 7.2: Parallel surfaces

Now, using the second assumption, we observe that
lim u(n, t +pi(n)) = 0. (7.14)
t—0+

We wish to use the dominated convergence theorem to show that the
terms [; tend to zero, as € tends to zero. Using the third assumption, we
have

é/o lu(n, t + @)l dt < u(n, i(n)) € LP({n: |n| < ci}).

Also, when € > 0 is small enough, due to Lemma 7.4, we have

sup |V, G(z;n,7+ @i(n)| < (Vy,G(2))«(n,0:i(n) € L'({n: In] < a}),

0<r<e

where ¢ can be selected to be the conjugate exponent of p. We use Holder’s
inequality to see that

u(VyG(2))x € L'({n : [nl < e;}).

Now, the dominated convergence theorem together with the observation
(7.14) allows us to deduce that

lim [ (V,G(z,y), Vi (y))u(y) dy = 0. (7.15)

e—0 D

According to [8], a similar deduction as above implies that

lim i, G(z,y)Av:(y)u(y) dy = 0. (7.16)

Finally, by combining the results (7.15) and (7.16), we see that the function
u 1S zero in D. ]
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7.3 Conclusion and further discussion

Let us now reformulate our main result and complete its proof.

Theorem 7.3. Let D be a bounded C'-domain with a connected boundary
0D, suppose that {I's} is a family of cones for 0D with a fixed aperture
a € (0,1) and suppose that g € LP(OD) for some p € (1,00). Then there is a
unique harmonic function u, defined in D, such that the following conditions

hold:

(i) For almost every z € 0D

lim u(z) = g(2).
z€l'y (2)

(ii) There exists a number 6 > 0 such that the interior non-tangential maz-
imal function

u'(z) = sup{|u(z)| :x € D, |z — 2| < 6, x € T',(2)}
satisfies the condition
14| o@p)y < Cllgllze@n)-

Furthermore, the solution has the form of the double layer potential:

u(z) = /aD W) 2= W) o) do(w),  f € IPOD).

W |z — wl|d
Proof. For the existence of the solution, we select a function
-1
f= (%] + K ) g.

Then we observe that the double layer potential

u() = -~ /8 ) WAL = 0) 1) do(w),

Wy |z — wl|?

satisfies the conditions (i) and (ii).

For the uniqueness of the solution, we suppose that harmonic functions
uy and wug satisfy the conditions (i) and (ii). Then, if we define a function
u = us — uy, we observe that u satisfies the conditions of the Theorem 7.2.
As a result, we have u; = uy. This completes the proof. n
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Now that we know the Dirichlet problem for Laplace’s equation is uniquely
solvable in C'-domains with LP-boundary data, one might be curious to
know, whether it possible to apply the method of layer potentials in more
general domains, for example in Lipschitz domains. The answer is positive:
the use of the method of layer potentials was first generalized to Lipschitz
domains by G. H. Verchota in his dissertation [18]. In the following, we shall
outline his work briefly. Also, we will divert from the original convention and
assume that D is a Lipschitz domain. For a precise definition of a Lipschitz
domain we refer to [19].

The most fundamental problem that prevented the use of the method of
layer potentials on Lipschitz domains was the open question of the bounded-
ness of the Cauchy integral along Lipschitz curves. This major barrier was
removed by the authors of the paper [3] in which they gave a positive an-
swer to the open question. Indeed, the Cauchy integral was bounded along
Lipschitz curves. Still, there were problems to be resolved.

The first problem was that Lipschitz domains are locally determined by
Lipschitz functions that are only almost everywhere differentiable. As a
result, to establish jump relations for the layer potentials, Verchota had to
construct a suitable family cones that allowed him to approach the boundary
of a Lipschitz domain. Clearly, the family of cones whose members open in
the direction of the inward-pointing normal vector and have a fixed aperture,
is not meaningful in the case of Lipschitz domains.

The second problem was that the boundary integral operators K and K*
are not necessarily compact on Lipschitz domains. Therefore, the Fredholm
theory is not applicable and thus Verchota had to find new arguments for
proving the invertibility of the operator %I + K. He overcame the lack of
Fredholm theory by applying so-called Rellich identities [19]. The Rellich
identities allowed him to establish certain operator inequalities that worked
as substitutes for the compactness of the boundary integral operators. More
precicely, Verchota proved that the inequality

/ Sfdo )
oD

holds for every f € L?(0D) and for some constant C' > 0. In fact, he
managed to prove that by taking an approximation scheme Q; ~\, D, the

corresponding operator inequalities
| st
0%

hold for every f; € L*(99;) and for a constant C' > 0 that depends only on
the Lipschitz domain D.

1A = K*)fllpaom) < C <H(%I K fllom +

31— K°) l1somy < © (”%1 FRln, +
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Next, we will follow the ideas of Verchota and we will demonstrate how
the above operator inequalities can be applied to prove invertibility of the
operator %I + K, where the boundary integral operator K is associated to a
Lipschitz domain. The following lemma forms a structure for the forthcoming
proof.

Lemma 7.5. Suppose that H is a Hilbert space, let T : H — H be a bounded
linear operator, let T* denote the adjoint of T and assume that the following
conditions hold:

(i) Im(31 +T) is dense in H.
(i) Im(51 +T*) is closed in H.
(iti) Im($7 + T™) is dense in H.
Then the operator %I + T is invertible on H.

Proof. According to Theorem 2.5, it suffices to show that the operator %]+T
is bijective. First, we check that the operator %I + T’ is surjective. Because
Im(37 + T*) is assumed to be closed in H and we know that

4T =31+T),

the closed range theorem [20] implies that Im(37+7') is closed in H. Because
Im(%[ + T) is dense in ‘H, the operator %I + T is surjective.

Second, we check that the operator %I +T' is injective. We use properties
of Hilbert spaces [16] and the assumptions (ii) and (iii) to see that

Ker(3/ +7T) = (Im(31 + T%))* = H*" = {0}.
Thus, the operator %I + T is injective. O
Theorem 7.4. Let D be a Lipschitz domain and let K : L*(0D) — L*(0D)

be a boundary integral operator defined as usual:

Kf(z) =pv ! /8D wf(y) dy.

W |z — w|?
Then the operator 31 + K is invertible on L*(9D).

Proof. The idea of the proof is to apply Lemma 7.5 to the operator K and
check that the corresponding conditions (i), (ii) and (iii) are satisfied. Con-
sequently, the proof is divided into three parts.
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(i) We prove that Im(51 + K) is dense in L*(0D). Tt suffices to prove
that the operator %] + K* is injective because then we have

[m(31+ K)]" = Ker(L + K*) = {0}
and furthermore
(3] + K) = [Im(2] + K)]** = {0}* = L*(9D).

The injectivity of the operator %I + K* can be proven by similar arguments
that were used in the proof of Theorem 7.1. We omit the details.

(ii) We prove that Im(37+ K*) is closed in L*(0D). To do this, we assume
that a sequence {h;}32, C Im(31+K*) converges to g € L*(9D) and then we
show that g belongs to Im(37 + K*). There is a sequence {f;}52, C L*(dD)
such that

hj=GI+K")f;, jeN
If the sequence {f;}32, is bounded on L?*(D), then it contains a weakly
convergent subsequence [16]. For notational convenience, we do not distin-

guish between sequences and subsequences and therefore we say that {f;}32,
converges to f € L*(0D). Now, suppose that h € L?(9D). Then

(g,h) = T (5T + K) 5, h) = Tim (£, (3 + K)b) = (£, (31 + K)I)
=((31+K*)f.h).
Because h was arbitrary, we get g = (%] + K*)f and therefore g belongs to
Im(31 + K*).
i If the sequence {f;}52, is unbounded on L?(9D), then we define sequences
{fj}]?’il and {hj};?‘;l by writing

fi = fjllijIZzle) and  h; = (%]‘LK*)JZJ" JeN.

The sequence {ﬁ]}‘;‘;l converges to zero in L?*(0D) and the sequence { f]}‘;‘;l
is bounded. Then, by using the same deduction as in the above paragraph,
we see that the sequence {f; 22, converges weakly to a function f e L*(dD)
that satisfies 5
A1+ K*)f=0.

In the beginning of this proof, it was shown that the operator %I + K* is
injective. Thus, we have f = 0, which means that the sequence { f] )
converges weakly to zero. Now, recall the operator inequality:

167 = K)o < € (IGT+ K llan + | | 870
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The right-hand side of the operator inequality tends to zero as j tends to
zero, because by applying Fubini’s theorem and the weak convergence of the
sequence { f;}32,, we see that

Sfjda—>0,
oD

as j tends to infinity. Finally, we estimate
I£illz20my < 13T+ K*) fill 2oy + 1 GT = K*) fill12(am)
and we see that the sequence { f] 521 tends to zero as j tends to infinity.
However, this is impossible because the sequence { f;};";l satisfies
1fillz2op) = 1

for all j € N. This contradiction implies that the sequence { f; }?‘;1 has to be
bounded in L?(9D) and therefore the function g belongs to Im(37 + K*).

(ili) We prove that Im(3/ + K*) is dense in L?(9D). To do this, it suffices
to show that a dense subspace of L*(9D), that is

{glop: g € C(RY) },

is contained in Im(37 + K*). Hence, we take g € C°(R?) and we show
that the restriction function glop belongs to Im(37 + K*). Also, we take an
approximation scheme €2; N\, D for a Lipschitz domain and then we define
layer potentials S; and K in a usual way on 0§2; for all j € N. According
to Theorem 7.1, operators %] + K7, j € N, are invertible on L*(09);). Thus,
there is a sequence of functions {f;}52, such that

(51 + Kj)f; = gloo;, jeN. (7.17)
Let us define a sequence {F}}32, of functions on 9D that are defined by
Fy=(fjopi)Jj, JeN
Note that then we can write
fi=Fjop;)(Jjop; )Y, jeN.
If there is a number M > 0 such that

1 fillz2a0,) < M < oo, (7.18)
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then the sequence {F;}3, is bounded on L*(9D) because we may estimate:

1F5|220m) < C /8 o)) do(w)

=C [ |f;(w)] doy(w)

0
= OHfjH%?(an)-

Therefore, the sequence {F;}22, contains a subsequence that converges to
some function F' € L*(9D) in the weak sense.

For simplicity, we will abbreviate our notations in the following calcula-
tions. Suppose h € Cg°(R?). Then we have

/ [T+ K] hdoy = | £ [(A + K,)H] do,
99; 29,

= /ag.(Fj op;)(Jjop; ) (3] + K;)h] doj;

= / F; [(%I—i— Kj)hopj} do.
aD
We continue to write

/ [(%]+K;)fj]hdaj:/ Fy [(A + Kj)hopy — (A + K)h] do
oQ; oD

T /aD F, [(AT + K)H] do.

Because functions g and h are smooth, we may apply the dominated converge
theorem to see that

/ [(%] + Kj*)f]} hdo; = / ((gh) o pj)J; do — ghdo,
09, aD oD

as j tends to infinity. Furthermore, the weak convergene of the sequence

{F;}32, implies

lim [ F;[(31+ K)h] do = lim (F}, (L + K)h) = (F, (LI + K)h)
j—00

J]—00 oD
= ((3] + K*)F, h).

If we were able to show that

lim [ F;[(3]+ K;)hop; — (3] + K)h] do =0, (7.19)



108 Chapter 7. Unique Solvability of the Dirichlet Problem

then we would have
(9,h) 1200y = (3] + K*)F, h) 12(5p)

for every h € Cg°(R?). Consequently, the function (31 4+ K*)F — g|sp would
belong to C§°(R?)* and hence, by choosing sequence {h;}32, € C5°(R?) that
converges to (11 + K*)F — g|op and using an elementary property of an inner
product space (see page 67 on [16]), we would see that

I(GL + K*)F = gllr20p) < (31 + K*)F = g = hyll20m) — 0,
as j tends to infinity. Therefore, we would obtain
glop = (%] + K)F.

By applying Holder’s inequality and noticing that we may replace se-
quences with subsequences, we see that to prove (7.19), it suffices to show
that

151 + Kj)h o p; — (51 + K)h| r20m) — O, (7.20)

as j tends to infinity. With the help of Lemma 4.2, we write
Gj(2) = (51 + Kjhop;(z) = (51 + K)h(2)
1 (vj(w),p;(z) — ) W) — hopi(2))do;(w
T Wy /aszj Ipj(z) — w| () = hopy(z) doglw)
_ L ) E ) ) ) do(w)
wa Jop |2 —wl

+ (hop;(z) = h(2)).

By adopting a notation

O(z,w) = L z-w

w |z — wl?

we are able to write
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Note that we do not have means to use the dominated convergence theorem.
For example, we cannot assume that functions p;, j € N, are bi-Lipschitz.
Therefore, let us fix € > 0 and then we continue to write

Gi(z) = </8D<Vj o pj(w), O(p;(2),p;(W))) 1B, (2).0)c (pj(w)) Jj(w) do(w)
_ /8 (). Oz, ) Lpge(v) da(w)>
+ /{)D% o pj(w),0(p;(2),p; (W) 1B, ().0) (i (w)) Jj(w) do(w)

— [ (), 00z ) Lo ) o)
+ (hop;j(z) — h(z))
=: G1j(2) + Go,j(2) + G33(2) + Gy (2).
We estimate
15(p;(2),0) (pj(w))

op |pj(2) — pj(w)[*2
< Og2

1B(zyg)c(w)
op |z —wl¥?

|Gi(2)| < C

do(w) 4+ C do(w)

The dominated convergence theorem implies that the sequence {G1;}52,
converges to zero pointwise for almost everywhere on dD. As a result, the
sequence {G1;}52, converges to zero also in L*(0D). Also, we may estimate

‘GQJ(Z)‘ < C/ 1B(Pj(z)’5)c(pj(w)) dO’(UJ)

o 1P2(2) — py(w) -2
1B(zs( ) 1 (D
sc/@ D 00 @) doy()

Q; Z—w

1g;.o (W
SC/ ~B(Z7—~)(w)d0j(7jf)-
0!

Q; |z — w[?—2

By moving into local coordinates, we estimate further:

15a.
Gai(2)] < C B(,—)(y)dy
7‘7

Ra-1 |7 — y|i2

Rd—1

<ce / 2 dy
B(0,1)

< (Ce.

2
y—x
£
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By arguing in a similar manner as above, we would get
|Gs,(2)| < Ce.

Furthemore, the dominated convergence theorem implies that

|G

o) :/ o p;(2) — h(z) do(w) = 0,
oD

as J tends to infinity. By combining the above observations we see that
the sequence {G;}32, converges to zero in L*(0D), because we could have
selected € > 0 to be arbirarily small. Hence the condition (7.20) is true and
hence, we have shown that Im(37 + K*) is dense in L*(0D), assuming that
the sequence {f;}52, satisfies the condition (7.18).

However, if the sequence {f;}32, does not satisfy the condition (7.18),

then we define sequences { f]};";l and {F} }32, by writing
= fillfill2eq, and Fy=(fiop)J; jeN

The sequence { f] 22, satisfies the condition (7.18), which implies, as before,

that the sequence {F}}32, converges to some function F € L*@D) in the
weak sense. Furthermore, we have

( I+ K*)f g|6ﬂ ||f]||L2(aQ) JeN.

The above condition corresponds to the condition (7.17) and therefore, by
repeating the earlier arguments of the part (iii), we obtain

(I +K")EF=0.
Because the operator 1[ + K* was shown to be injective, we deduce that the
sequence {F }32, converges to zero in the weak sense.
We apply the operator inequality, to get
/ S; fJ do; ) ,
where the constant C' > 0 is independent of 5. Recall that the approximation

scheme €; N\, D is such that the constants in the operator inequalities depend
only on the domain D. Now, because we know that

1fillz2on, < € <H( I+ K*) fjll 200,

I fillz2a0,) =1
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for all j € N and
1T + K3) fill 2200, — O,

as j tends to infinity, the proof will be complete after we have shown that

|/ S]f.j dO’j —
09;

as j tends to infinity. Let us write

0, (7.21)

() = wald =2) [ | 5o, 2)
uld — 2) / (5,5, 0 ns(2)] J(2) o)

/aD /an |p3 dazu|d)2*]( )do(z)
/8D /BD |pJO e ))d‘(dj(z >J](z) do(z)
/8D/8D i (2) U))|)d 5J5(2) do(2).

We continue to write

/aD /aD pi(2) = pi(w) 7" = |2 = w") Fy(w)J;(2) do(w) do(2)

/aD/aD \2— \d 2d0( w) do(z)

- HlJ +H2]< )+H3J< )
Once again, let us fix € > 0 and denote
T(z,w) = |z —w|*~%
Moreover, let us adopt notations

Te(z,w) = T(z,w)lpee(w) and Ti(z,w) = T(z,w)lpee)e(w).
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By using the above notations we may write
Hi () = / ) / (X)) = Tz, w) ) w) dofw) do(2)
T / ) / X)) )Ty ) dotw) do(2)

- /aD /aD Ye(z,w)Fj(w)Jj(w) do(w) do ()
=: ﬁl,j(z) + ﬁg,j(z) + ﬁB,j(Z)-

By applying Hoélder’s inequality, we estimate

[H1,5(2)] < C/ (/w T2 (i (2), pi(w)) — TS(%w)Izdd(w))u2 do(2).

oD

By letting j tend to infinity, we see that {I:I 1 }j‘;l converges to zero pointwise
for almost everywhere on 0D. Fubini’s theorem and earlier observations allow
us to estimate

gl =€ [ 1B ([ st el o) dotw)

<Ce [ || do(w
oD
< CEe.
Similarly, we see that )
|H3’j(2)| S Ce.

Because ¢ > 0 was selected to be arbitrarily small, we conclude that the
sequence {H;;}52, converges pointwise to zero for almost everywhere on
0D. By applying Holder’s inequality, we find out that

Hy (z) = /aD SF;(2)(J;(2) = 1) do(z) < C|IJ; = 1 20y — O,

as j tends to infinity. Because the sequence {Fj}‘;‘;l converges zero in the
weak sense, we see that

as j tends to infinity.

By combining the above observations, we conclude that the sequence
{H;}52, converges pointwise to zero for almost everywhere on dD. Thus,
the condition (7.21) is satisfied and the proof is complete. ]
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The invertibility of the operator %I + K and the jump relation for the
double layer potential in Lipschitz domains imply that there is a solution
to the Dirichlet problem in the non-tangential sense. The uniqueness of the
solution can be achieved by adding a boundedness condition for the non-
tangential maximal function into the Dirichlet problem. This is because
the result of B. E. J. Dahlberg [5] states that the non-tangential maximal
function of the solution is majorized by the LP-norm of the boundary data.
Moreover, according to Verchota, the proof of Theorem 7.2 works also on
Lipschitz domains. Thus, we get the following result.

Theorem 7.5. Let D be a Lipschitz domain with a connected boundary 0D,
suppose that {I'} is a regular family of cones for 0D described in [19] and
assume that g € L*(OD). Then there is a unique harmonic function u,
defined in D, such that the following conditions hold:

(i) For almost every z € 0D

lim u(z) = 6(2),
z€l(z)

(ii) The interior non-tangential mazximal function

u,(2) = sup{lu(z)| : # € T"(2)}

satisfies a condition
luilleop) < CllgllLoop)-

Furthermore, the solution has the form of the double layer potential:

1 <V (U)), T — w> 2
u(z) = o /az) pa—r fw)do(w), f e L*0D).

Inspired by the work of E. B. Fabes, M. Jodeit Jr. and N. M. Riviere in [8]
the method of layer potentials has been applied successfully to various bound-
ary value problems in domains that are C' or more general. As a consequence,
there are several directions where one could continue. Maybe the most nat-
ural choice would be to study the Neumann problem for Laplace’s equation,
first in C'-domains with LJ-boundary data assuming that 1 < p < co and
then in Lipschitz domains with L2-boundary data. The former is considered
in [8] and the latter in [18].

A consistent step from the above results would be to consider unique
solvability of the Dirichlet and the Neumann problems for Laplace’s equation
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in Lipschitz domains with LP-boundary data by applying the method of layer
potentials. This was done by B. E. J. Dahlberg and C. E. Kenig in their
work [6]. They were able to prove that for each bounded Lipschitz domain
there is a number £ > 0, depending on the Lipschitz domain, such that
the corresponding Dirichlet problem is uniquely solvable with LP-boundary
data, where 2 — e < p < 00, and the solution has a double layer potential
representation. Furthermore, they proved that a similar result holds also for
the Neumann problem, when 1 < p < 2+ ¢.

A final direction to be introduced here is the use of the method of layer
potentials for boundary value problems that are not associated to Laplace’s
equation but to other partial differential equations. For example, we could
follow the work [9] and consider the initial boundary value problem in a
C'-domain D C R? for the heat equation

—Au=0 in Dy
u=g¢g on dDr
u=0 in D x {t = 0}.

Here we have denoted Dy = D x (0,7) and 0Dy = 9D x (0,T) for some
T > 0 and we have assumed that the boundary data g belong to L?(0Dry)
with p € (1,00). To solve this problem, we would proceed almost in a similar
manner as in the case of the Dirichlet problem for Laplace’s equation. The
difference is that we would try to find a solution in the form of the double
layer heat potential:

u(w, 1) //BD t_sd/2+1>exp(—%)f(w,s)da(w)ds.

Then we would establish a jump relation

glﬁl_}H; U(ZC,t) = (Cd[ + J)f(zvt)

z€T? (2)

for almost every (z,t) € 0Dy, where the constant ¢, depends only on the
dimension d and the where J is the corresponding boundary integral operator
defined by

{r(w),z —w) |2 — w]?
_ll_{%/ /aD t—sd/2+1 exp (—4(t_5>>f(w,s)da(w)ds.

In this way, we would have reduced the initial boundary value problem into

the problem of the invertibility of the operator ¢4I + J in LP(0Dry).
However, the preceding subjects are not in the scope of this thesis and

therefore their detailed treatment is left as a challenge for the reader.




Appendix

The purpose of this appendix is to fill in the gaps of the main text. We
begin by considering implications of the divergence theorem and after that,
we prove some miscellaneous lemmas. Throughout this appendix, we assume
that D is a bounded C'-domain.

Theorem A.1. (Divergence theorem). Suppose that u € C'(D). Then

/D div(u) dz = — /a {uv)do

As an immediate consequence, we get Green’s formulas [7].
Theorem A.2. (Green’s formulas). Suppose that u,v € C*(D). Then
(1) [pAude =~ [,, 5 do.
(ii) [, (Vu,Vo)de = — [julvdz — [, ud® do.
(iil) [,(uAv —vAu)dz = [, (v% - u%) do.

Lemma A.1. Suppose that functions u, v and w belong to C*(D). Then

/w(Vv,Vu) dxz—/(Vtu,Vu)udx—/w(Av)udx—/ w@udo.
D D D op OV

Proof. We apply the divergence theorem to obtain

/div(wqu) dr = —/ w@uda.
D op OV

On the other hand, we can calculate
div(wuVv) = w(Vu, Vu) + (Vw, Vo)u + w(Av)u.

Finally, by using these observations, we obtain the desired identity. ]
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Lemma A.2. Let w,u € CY(D) and v € C*(D). Also, assume that the
support of the function v is contained in D, := {x € D : dist(z,0D) > ¢}
for some € > 0. Then

/Dw(Vv,Vu) dyz—/jj(Vu;,Vu)udx—/w(Av)udm.

D

Proof. We take an approximation scheme €2; D such that 0§2; C D\ D,
for all j € N. Then, by Lemma A.1, we have

J

We estimate

<Vw,Vv>udx—/ w(Av)udz.

Q;

w(Vov, Vu) de = —/

jw(z){(Vo(z), Vu(z))| < |lw(z)Vu(z)1p. (z),

and observe that function on the right-hand side of the above inequality is
integrable in D, because wVu € C(D,). Similar estimates imply that we are
able to use the dominated convergence theorem. Therefore, we let j tend to
infinity and as a consequence, we obtain the desired identity. O

Lemma A.3. Suppose that z € R, 7 > 0 and o € (0,1). Then
|B(z,7) NLa(2)| = Ca| B(2,7)],
where C, > 0 1s a constant that tends to one, as a tends to zero.

Proof. We will denote z = (x,t), where z € R4"! and t € R. Let us define a
truncated cone

Ua,r) = {(z,t) e R : t > a /|22 + 2, t < ra}
and a segment of a ball
Via,r) ={(z,t) e R : /]z2+ 12 < 1, t > ra}.
These sets satisfy the condition:
|B(z,7) NTu(2)| = 2|U (v, 7)| + 2|V (v, 7).

Let us denote v, = V1 —a?/a. If (z,t) € U(a,r), then |z| < v,t. By
recalling that
B(z,r) = S
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and then integrating along the t-axis, we obtain

ro W B
e = [ 1Bl bl = e Bz

If (z,t) € V(a, ), then |z| < /7?2 — 2. Once again, integration along the
t-axis and some elementary calculations allow us to deduce that

V(z,7)| = (w%:d__ll /2 cos’(t) dt) |B(z,7)].

resin (o)

Now, we have
|B(z,r) NLa(z)| = Cal B(z,7)],

where the constant C, > 0 is given by

2Wi1 a1 d d Wi /72r d
C,=—" 2— t)dt.
(d — 1)wd%‘ ot wdd —1 a o ( )

resin(a)

The first term on the right-hand side converges to zero, as a tends to zero.
The second term converges to one, as « tends to zero. We see this by using
the dominated convergence theorem and the identity

3 lwyd—1
dipydt = — =2 . 22
/0 cost(t) dt = 51— (7.22)

The identity (7.22) follows easily after we notice that

1 s
|B(0,1)] = / </ da:) dt = 2241 /2 cos(t) dt.
-1 |z|<v/1—¢2 d—1 0

This completes the proof. ]

Lemma A.4. Suppose that D C R? is a bounded C'-domain. Then the
kernel

1
®(z,w) = o log(|z — wl)

of the single layer potential satisfies the following conditions

/ |D(z,w)|do(z) < C  and / 1D (2, w)|do(w) < C
oD oD

for some constant C' > 0.
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Proof. Suppose that € > 0 is sufficiently small. Then we may estimate

T+e
|19 wacow) dotw) < € [ flogle =y dy
D T—€

< —C’/E log(t) dt
= Ce(1 —log(e)).

Also, we notice that
lim elog(e) = 0.
e—0

These observations and the arguments of Lemma 3.3 complete the proof. [J

Lemma A.5. Let D be a bounded C*-domain in R?. Suppose that a density
f belongs to LP(OD) for some p € (1,00) and that it satisfies the equation

(31 + K*)f =0.

Then the single layer potential S, related to the density f, vanishes at infinity.
In other words, the single layer potential satisfies the condition

lim Sf(x)=0.

|z|—o00

Proof. Fubini’s theorem allows us to change the order of the integration:

Ko = [ ([ vt ssw)dow) dot

~ [ s ([ ww2dots)) dotw

By applying the above identity, the dominated convergence theorem and
Lemma 4.2, we get

oD

Kot = [ g (i [ w2 do)) dotw)

oD 9 e—0

1
=5 [ flw)do(w).
oD
The above identity and the assumption imply that

1
fdo=—

fdo+ K*fdaz/ (31 +K*)fdo =0.
oD 2 Jop oD oD
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Now, we may represent the single layer potential in the form

§f(r) = 5- / (log |z — w| — log|z]) f(w) do(w) +

:—/ log (| — wl/|2]) f(w) do(w).

Let us denote

log |z|

f(w) do(w)

2 oD

wo = sup{|w| : w € dD}

and assume that |x| > wy. Then, by applying the triangle inequality, we can
estimate

llog (|z — wl/|z[)| < max{—log (1 —wo/|x]), log (1 + wo/|x])} =: m(|z]).

The above estimate implies that

S (@) < Cm(lz)||fllr@p).

Because the function m converges to zero as |z| tends to infinity, we know
that Sf(x) converges to zero as |z| tends to infinity. O

Lemma A.6. Let ¢ : RY — R be a continuously differentiable function
with compact support. Then there are functions v; € C(R™Y) such that
the sequence {1;}32, converges uniformly to ¢ and the sequence {V1;}32,
converges uniformly to V.

Proof. We use mollifiers 7. that are defined in [7] on the page 713. For every
j € N, we define functions

Y =1, * ¢ € CF(RY).

Suppose that € R%. Then, we have

o) — ()] < /B 6 = ol (2 ) dy < O

This implies that
I = Yillc < Cej =0,

as j tends to infinity.
With a similar argument, we obtain

Vole) = Vo)l < [ [Vola) = Vlw)ln, (@~ ) dy

B(xz,e)

< sup  |Vo(x) — Ve(y)l.

yEB(iL‘,Sj)
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We observe that partial derivatives d,,¢ are uniformly continuous in R? be-
cause they are continuous and compactly supported. Therefore, for every
€ > 0, there exists N € N such that

sup  |Vip() y)| < Z sup [0y, (%) — Dup(y)] <,
yeB(z,e5) —1 YEB(= 8])
when 7 > N. Finally, we let € > 0 tend to zero. As a consequence
IV = Vihjllec =0,
when j tends to infinity. m
Lemma A.7. Let ¢ € C3(R%). Then
lo(x) — () — (Ve(y),z —y)| < Cla —yl.

Proof. Let us define a function g(t) = ¢(y + t(z — y)) and let us denote
2(t) = y+t(x —y). Taylor’s theorem implies that there is a number £ € |s, ¢[
such that

(1) = (5) + g ()t — ) + 3"(E)(t )"

By differentiating, we get

410 = (Tple)a =) and (0 = (G (Tole(0).0-3).

The Schwartz inequality implies
01 = (5 (Velel) 2 =) < | (Tt

To estimate the right-hand side term in the above inequality, we write

1 (VP0) = 3 G0 = 3 (Z@Uso(z(t)),x - y>ej>

i J

|z —yl.

Because the second partial derivatives of ¢ are continuous and compactly
supported, we may estimate

i 60| < (ST st ) =t < ool

Finally, we obtain

[ola) — o6) ~ (Volu), = — )| = 5lg"(€)] < Cl —yl?,

which completes the proof. O]



Appendix 121

Lemma A.8. Let U be a connected subset of R? and suppose that a function
u € CY(D) satisfies Vu =0 in U. Then u is constant in U.

Proof. Suppose z,y € U. Because U is a connected subset of RY, it is possible
to connect the points x and y with a polygonal path such that it is contained
in U [17]. Suppose that the polygonal path is defined by a sequence of points
{2z;}?-,, in which z; = = and 2, = y. As a consequence of the mean value
theorem there are points &; € U, such that

[u(zi41) — u(z)| = [Vu(&)l|ziq — 2] =0,

for every © = 1,...,n — 1. Finally, the use of the triangle inequality would
imply u(x) = u(y). Thus, the function u is constant in U. O

U 4

z3

<2

Figure A.1: Polygonal path






Glossary

orthogonal complement of a set A C X,

At ={r e X : (z,a) =0 for all a € A}
complement of a set A C X, A= X\ A

space of bounded linear operators T': X — Y
ball with a radius r > 0 centered at a point € R?
class of Calderon-Zygmund operators

space of compactly supported smooth functions
space of compactly supported, k times continuously
differentiable functions

Green’s function

identity operator, I : X — X, I(x) =z
Jacobian related to €2; ' D or to ; \, D
boundary integral operator

adjoint of the boundary integral operator K
Lebesgue space of functions f: X — R
subspace of LP(X) containing functions

that satisfy fX fdx =0

Sobolev-type space of functions f: 0D — R
boundary integral operator related to &

class of standard kernels

unit sphere in R¢

inverse of an operator T’

adjoint of an operator T’

maximal operator of T,

T.f(x) = sup{[T-f ()] : € > 0}

truncated operator of T',

T.f(x) = [ ke(z,y)f(y) dy

coordinate cylinder

Laplace operator, A = > 88—;12

123

104

10
17

35
14

96
17
16

113
66
46
32
17
18
22
22

16
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[o(2) infinite cone with two components, an aperture 10
a € (0,1) and a vertex at a point z € 9D
I'e(z) exterior cone 10
I (2) interior cone 10
N set of natural numbers, N = {1,2,...} 15
) kernel of the single layer potential 43
v kernel of the double layer potential 49
* convolution, f x g(z) = [pu f(z —y)g(y) dy 20
o composition, f o g(x) = f(g(x)) 14
A closure of a set A 45
(-, ) Euclidian inner product, (x,y) = > z;y; 3
(-] inner product related to LP(X), 18
<f|g> = fogde'
log natural logarithm 43
K double layer potential 2
M Hardy-Littlewood maximal operator 19
Rao(z,0) non-tangential approach region 68
S single layer potential 4
Fop family of local characteristics for a boundary 0D 9
54 space of Schwarz functions 31
S space of tempered distributions 31
v gradient, Vf = (8‘9—;1, o g—xfd) 7
N approximation scheme from inside, §2; D 16
v(z) inward-pointing unit normal vector of a domain 3
D at a point z € 9D
Wy surface area of a unit sphere in R? 3
0A boundary of a set A 1
N\ approximation scheme from outside, Q; ~\, D 16
o surface measure on 9D 2
of surface measure on 02, 16
14 characteristic function of a set A, 22
if v € A, then 14(z) =1;if v ¢ A, then 14(x) =0
Im(T") image of the operator 7' : X — Y, 104
Im(T)={Tf:feX}
Ker(T)  kernel of the operator T : X — Y, 104
Ker(T)={feX:Tf=0}
div(v) divergence of a vector v, div(v) = > g; 45
supp(f) support of a function f 14
||| operator norm of 7': X — Y, 17

Tl = sup{lITFlly - | fllx <1}
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['[s(x) norm related to the Lebesgue space LF(X), 19
1/

HfHLP(X) = (fX |f’pd:€) g
N1l supremum norm of a function f: X — Y, 8
/1l = sup{[f(z)] - x € X}
e; i:th element of the standard basis of R? 45
fla restriction of a function f to a set A 2
ko(xz,y)  truncated kernel, k.(z,y) = k(2,y)1B@e)-(y) 22
ul exterior non-tangential maximal function of u 67
ul interior non-tangential maximal function of u 67
|- Euclidian norm, |z| = \/z% + -+ + 273 2
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